8 5 4 7 2 2 0 2 2 2 0 1 0 0 1 0 0

LIFE, AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES - ASSOCIATION EDITION

ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2022
OF THE CONDITION AND AFFAIRS OF THE

NATIONAL SECURITY LIFE AND ANNUITY COMPANY

NAIC Group Code 0704 0704 NAIC Company Code 85472 Employer's ID Number 13-2740556
(Current) (Prior)
Organized under the Laws of New York , State of Domicile or Port of Entry NY
Country of Domicile United States of America
Licensed as business type: Life, Accident and Health [ X ] Fraternal Benefit Societies [ ]
Incorporated/Organized 02/07/1973 Commenced Business 07/25/1975

Statutory Home Office 48 South Service Rd. Suite 310 ,

Melville, NY, US 11747

(Street and Number)

Main Administrative Office One Financial Way

(City or Town, State, Country and Zip Code)

(Street and Number)
Cincinnati, OH, US 45242 §

877-446-6060

(City or Town, State, Country and Zip Code)

Mail Address PO Box 5363 ,

(Area Code) (Telephone Number)

Cincinnati, OH, US 45201

(Street and Number or P.O. Box)

(City or Town, State, Country and Zip Code)

48 South Service Rd. Suite 310
(Street and Number)
Melville, NY, US 11747 X
(City or Town, State, Country and Zip Code)

Primary Location of Books and Records

877-446-6060 6015
(Area Code) (Telephone Number)

Internet Website Address www.nslac.com

877-446-6060 6015
(Area Code) (Telephone Number)
513-794-4622
(FAX Number)

Amber Dawn Roberts s
(Name)
amber_roberts@nslac.com ,
(E-mail Address)

Statutory Statement Contact

OFFICERS
Vice President,

President Jeffery Allen Bley Jr. Treasurer & CFO Lori Dianne Dashewich
Senior Vice President,
Chief Risk Officer &

Secretary Therese Susan McDonough Appointed Actuary Scott Niel Shepherd #

OTHER
Timothy Andrew Abbott #, Reg 60 Officer, Compliance
Officer, Patriot Act Officer, Assistant Secretary

Robert Todd Brockman, Vice President,

Mutual Fund Operations Doris Lee Paul, Assistant Treasurer

DIRECTORS OR TRUSTEES
Anurag Chandra #
Gregory Svend Nielsen #

Michael Akker #
Julia Smoot Janson #
Steven Carl Verney #

Philippe Francois Charette #
John Michael Schlotman #

State of Ohio
County of Hamilton

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated
above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that
this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and
of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been
completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2)
that state rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief,
respectively. Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an
exact copy (except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing may be requested by various regulators in lieu of or in

addition to the enclosed statement.
7

Therese Susan McDonough

R Ordnan

Lori Dianne Dashewich

Jeffery Allen Bley, Jr.

President Secretary Vice President, Treasurer & CFO
a. Isthis an original filing? ......ccccccoveeen Yes[ X ] No[ ]
Subscribed and sworn to before me this b. Ifno,
15th day of February, 2023 1. State the amendment number

2. Datefiled s
3. Number of pages attached

STEPHANIE COLEMAN
=41 NOTARY PUBLIC, STATE OF CHO
5 7 Wy Commission Expres o 24, 2005



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. BONAS (SChEAUIE D) ...ttt e 63,260,816 |..c.cvevreiiceeeee (U1 PO 63,260,816 |...ccvevenee 60,045,047
2. Stocks (Schedule D):
2.1 Preferred SLOCKS ......cuiviiiiieieiiniritieietsses et [ [OOSR [OOSR [OOSR 0
2.2 COMMON SEOCKS .....cvvivieieiesicecteteteeceee ettt s s s s ssesesens [eeeeeeeeeeneen e eeenene [0 [0 [0 0
3. Mortgage loans on real estate (Schedule B):
B FIISEHENS oovvieieiieeeeteece ettt et [0 [0 [0 0
3.2 Other than firSt IBNS........c.curiiiiieieiriee e [ [OOSR O RN O RN 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o 0
ENCUMDIANCES) ...ttt n s s sesens |eeeseseeneseee s eeeeeseneeeaes [0 [0 [0 0
4.2 Properties held for the production of income (less
[ 0 @NCUMDIANCES) .....cuvvvieececeeeeieieeeccaeas [oeeeeneeneeeeeesenesaseeeeenens (01 (01 [ TSR 0
4.3 Properties held for sale (less $§ ..o 0
encumbrances)
5. Cash($ .o 6,571,752 , Schedule E - Part 1), cash equivalents
[ J 0 , Schedule E - Part 2) and short-term
investments ($ .0 , Schedule DA) ...............
6. Contractloans (including $ ..o 0 premium notes) ......
7. Derivatives (Schedule DB) .........cccoiiiiiiiiiieeeee e
8. Other invested assets (Schedule BA)
9. Receivables for SECUNtIES ............ccccciiiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets (Schedule DL) ............ccccoveve. |oererereseneeeeeeeeseeen [0 [0 [0 0
11.  Aggregate write-ins for iNVESLEd @SSELS .........cccvvvviieueuiiiiirirsieee s oo [OOSR [OOSR 0 freeeeeeeeee 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.cvovevevieeieeeieicicieiciieas |rerereeeeeeieens 69,832,568 |.......ooveeereeeeeenee 0 [ 69,832,568 |....ccovenre... 65,640,017
13. Title plantsless § ....ocooveiiiiiiiiie. 0 charged off (for Title insurers
[oT 2117 OO OO U UURT AESSOURTRRRSRPRRRROt [0 [0 [0 0
14.  Investment income due and @CCIUET ..........cceururririueirieirinieeeeeieeeeseeeieesseens e 506,428 |....coovoviiieccn [ R 506,428 |....ccccovvirenne 455,645
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|.............ccccccoeevriruennee [OOSR O RN 0 freeeeeeeeeee 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccooviiiiinnnne. 0
earned but UNbilled PreMIUMS) ...........ccueveuiiieeeieeeieieeeeceee e eieseas [reeeeeee e [0 [0 T [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ .........ccoeeeeercncene [V S SRR [0 [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES .............ccceeueeees |oereeriernereecceereene 0 freeeeeeeeee 0 freeeeeeeeee 0 [ 0
16.3 Other amounts receivable under reinsurance CoONtracts ............cooeeeeveees foeeeeeeeeeeeeeenns 27,836 | [0 O 27,836 [ 28,349
17. Amounts receivable relating to uninsured plans 0. 0. 0.
18.1 Current federal and foreign income tax recoverable and interest thereon ... |.......cocoeeeerencninnenns (01 0 e [V T 364,101
18.2 Net deferred tax @SSO ..........cviiuriuiiricieicieeeeieee s [eeesieienieienieaas 3,503,398 |.oooiiiine 3,190,918 | 312,480 oo 348,271
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccevveveveveueeceeeieieeeieeees |oeeeeeeeeeeeeeeereseeeeeas 533 | [0 533 | 266
20. Electronic data processing equipment and SOfWAre .............oooevevevereeeeerenens fooveeecciciccce 0 freeeeeeeeee 0 freeeeeeeeee 0 [ 0
21.  Furniture and equipment, including health care delivery assets
(B e 0 ) e et [OOSR O RN [OOSR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ [-ooeeeerininnciccs [0 [0 [0 0
23. Receivables from parent, subsidiaries and affiliates ..................cccocevveeeevens orreeneeniieeene 37,216 [ [V R 37,216 [ 0
24. Healthcare ($ cooooeverrveeeeeeeeenes 0 ) and other amounts receivable ...... [-.cococeerrncenene 8,541 | 8,541 | [0 0
25. Aggregate write-ins for other than invested assets .............cccceceeeerereeeees foovecccccns 2,146,888 |.....coovviieie [ 2,146,888 |.......coooeve. 2,252,766
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......cciueviieevereiiiiereieieieesesseae s foseeeeecceeees 76,225,316 |...ocoovvveee 3,199,459 |..ccocoeee. 73,025,857 |.ecovevenn. 69,278,628
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..eeeeeeeeteeee et cseses e e s e sssesseee s e seseses s s snsesesesesnsnsesesesananas [eossinnininans 318,717,099 |....ooie [ R 318,717,099 |.....coccoee. 413,307,802
28. Total (Lines 26 and 27) 394,942,415 3,199,459 391,742,956 482,586,430
DETAILS OF WRITE-INS
i 0L T RSO RO OO U TSP ST TSUPTRPRTRROUPRNY
0 O R PSP PPN
B L0 T T RSO RO T OO TR SPPRTR SRR TR PP URTRROUPROY
1198. Summary of remaining write-ins for Line 11 from overflow page .............ccco.|oeeeeeerereeececcrennene [OOSR O RN 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Annuity rider charges receivable
2502. Fund revenue receivable ...
2503. State taxes recoverable ... , , ,
2598. Summary of remaining write-ins for Line 25 from overflow page ............ccoooo. e 3,630 [ [V S 3,630 [ 20,000
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 2,146,888 0 2,146,888 2,252,766




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year Prior Year

1. Aggregate reserve for life contracts $ 32,497,455 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ............cccoovvvveen 0 Modco Reserve) .
2. Aggregate reserve for accident and health contracts (including $ .................
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 and 11)
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 and 11) ..........
5. Policyholders’ dividends/refunds to members $ .0 and coupons $
and unpaid (Exhibit 4, Line 10) .... .
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMOAECO) .ttt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $
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
S e, 0 discount; including $ 0 accident and health premiums (Exhibit 1,
Part 1, Col. 1, sum of lines 4 and 14)
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0n CaNCEIEA CONMTACES ... oo e e oo e e e eeeeeee e eeeeeens 0
9.2 Provision for experience rating refunds, including the liability of $ ... 0 accident and health
experience rating refunds of which $ is for medical loss ratio rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $
CEAR .ot ettt et enenn e e enes oo 321,555 oo 338,305
9.4 Interest maintenance reserve (IMR, LINE B) .........c.iiiiiiiiiiiieiieiiee ettt sttt et ettt ee e e saeesaeesbeesbeesbeebeensesnneans |oaeeoeeeeeee e 214,901
10. Commissions to agents due or accrued-life and annuity contracts $
LI 0 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
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 (Exhibit 3, Line 9, Col. 6)
15.1 Current federal and foreign income taxes, including $ 6,108 on realized capital gains (losses)
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates ....
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, LINE 16, COL. 7) ...ttt ettt e et e ae e s e e s e e s e eneeeneen
24.02 Reinsurance in unauthorized and certified ($ ..............ccocoovviven.. 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates ...........c.ccccceeiiiiiiiinnnnn,
24.05 Drafts outstanding ..........cccceeverieiienieiceeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccccccueueee
24.09 Payable for securities .....
24.10 Payable for securities lending .........ccccceveeierieniienene
24.11 Capital notes $ ..o
25. Aggregate write-ins for liabilities

(575,800)
... 79,535 |...
.80,950 |...

(1,096,089)
.. 188,595

26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) .... 33,692,350 32,689,845
27. From Separate Accounts Statement 318,717,099 |................ 413,307,802
28. Total liabilities (Lines 26 and 27) . 352,409,449 445,997,647

29. Common capital stock .
30. Preferred capital stock ....
31. Aggregate write-ins for other than special surplus funds

2,500,000
20|

2,500,000
.0

0l.

32. Surplus notes .0
33. Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1) ... 33,271,590 33,271,590
34. Aggregate write-ins for special surplus funds (14,000,000) (14,000,000)
35. Unassigned funds (surplus) 17,561,916 14,817,193

36. Less treasury stock, at cost:

36.1 0 shares common (value included in Line 29 $
0 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 0 in Separate Accounts Statement) ........ 36,833,506 34,088,783

38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 39,333,506 36,588,783

39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 391,742,955 482,586,430

DETAILS OF WRITE-INS
2501.  Unclaimed funds
2502.
2503. . et
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)

3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198)(Line 31 above)

3401. Asset adequacy reserve
3402.

3403.
3498. Summary of remaining write-ins for Line 34 from overflow page .0 .0
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above) (14,000,000) (14,000,000)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SUMMARY OF OPERATIONS

1
Current Year

2
Prior Year

1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less
(O] e I ) TSSOSO PO TSSOSO TP PT PO SOURURPRPPPOON
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income (Exhibit of Net Investment Income, Line 17)
4. Amortization of Interest Maintenance Reserve (IMR, Line 5)
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1)
7. Reserve adjustments 0N reiNSUrANCE CEARA ............ooiiiuiiiiiiiiiiiiit ettt et sae s eareeane e
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 4,851,293 5,279,357
9. Total (Lines 1 to 8.3) 9,255,149 10,439,352
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 8) ............
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 ....ccvieiieiieiieiiieiiesieecieesieestee e enreeseeneenns
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 847,051 (1,715,285)
20, TOtaIS (LINES 10 10 19) .uuiviviriiiiieiteteiei ettt ettt b ettt e s bbb s bbbt s s bbb st n s bbb s et b b st sn st b s s et ete sttt en e 29,819,019 |...ccoovnnenee 35,074,817
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, LINE 371, €0l M) ettt h et h e bt e et et ekt h et h et be e sttt et s 2,105,079
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1) ... 12,085
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Cols. 1, 2, 3, 4 and 6)
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 + 2 + 3 + 5) 118,018
25. Increase in loading on deferred and UNCOIIECLEA PrEMIUMS .........cciiiiiiiiiii i 0.
26. Net transfers to or (from) Separate Accounts net of reinsurance. (26,993,016)
27. Aggregate write-ins for deductions 0 0
28. Totals (Lines 20 to 27) 5,891,189 4,712,521
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
Line 28) . 3,363,960 |....cccvvvnnnee 5,726,832
30. Dividends to policyholders and refunds to members 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29
minus Line 30) 3,363,960 |................. 5,726,832
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 502,517 (484,466)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (108S€s) (LiNE 31 MINUS LINE 32) .......c.oviuiiiiiiiieietetieee ettt sttt s e es e sesesesn s s s s ettt 2,861,443 | 6,211,298
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
$ 14,953 (excluding taxes of § .....cccovvvurrurnnc. (8,845) transferred to the IMR) (15,860) (66,251)
35. Netincome (Line 33 plus Line 34) 6,145,047
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......ccceeveiiiieieeeieiieieie e 36,588,783 30,366,951
37. Netincome (Line 35)
38. Change in net unrealized capital gains (losses) less capital gains tax of $
39. Change in net unrealized foreign exchange capital gain (loss) ...
40. Change in net deferred income tax
41. Change in nonadmitted assets
42. Change in liability for reinsurance in unauthorlzed 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 (Page 3, Lines 36.1 and 36.2, Col. 2 minus Col. 1)
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 PriNCIPIES .........oouiiiiiiiiii ettt st sae e e e e e eeenne s
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 ...........cccceeeeeene
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus 0 1,084,193
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccocveveveveucuceeeeieeie e 2,744,722 6,221,832
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 39,333,504 36,588,783
DETAILS OF WRITE-INS
08.3071. POITCY ChAIGES oottt ettt n et et s s sn et sesessanssssssssesesesnsnssssnssssesesesssnsssssssnsseseseafoereresernenenenns &, 082,498 [ 4,143,198
08.302. FEE TNCOME ...oveieieeeeeeeeeee ettt ettt s e s s st sesesesssssnsnnesesesesesnsnasnsssesesesssnsssnsnssssesesssesfoeseresernenensneenes TE1,988 [ 1,041,550
08.303. AMINISTrAation TEES ..oeoeieieeeeeeeee ettt ae e en s eneaeeneanneaennesenesnsanesesnensanensnnsnsensnsansnss|oneesrnensreennrenss 99,880 [ooviiiiiiii 104,083
08.398. Summary of remaining write-ins for Line 8.3 from overflow page . (23,035) [ (9,474)
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398)(Line 8.3 above) 4 851,293 5,279,357
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798)(Line 27 above)
5301, Prior period @adjUSTMENT ... ettt s ettt e s e s e S s e e s s e e et s e
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 thru 5303 plus 5398)(Line 53 above) 0 1,084,193




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

CASH FLOW

-

- A
-

12.

13.

14.
15.

16.

17.

18.
19.

© © © N o o &M 0 N

Cash from Operations

Premiums collected net of reinsurance

Net investment income
Miscellaneous income

Total (Lines 1 through 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 $

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments

Proceeds from investments sold, matured or repaid:
7 T = o g To PRSPPSO

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

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (decrease) in contract loans and premium notes

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

1 2
Current Year Prior Year

................. (2,669,460)|................. (2,818,318)
2,263,566 |........ccconnne. 2,365,614
4,768,511 5,588,957
4,362,617 5,136,253
................. 24,327,795 |................. 31,674,182
................ (27,513,305)|................ (34,468, 339)
................... 3,160,820 |.................. 2,976,477
................................. 0 foooererierieneen 0
63,565 750,026
38,875 932,346
4,323,742 4,203,907
................... 6,668,897 |................. 11,464,839
................................. 0 foooererierieneen 0
................................. 0 foooererieriereeen 0
................................. 0 foooererierieneen 0
................................. 0 foooererieriereeen 0
0 0
................... 6,668,897 |................. 11,464,839
................... 9,978,041 |................. 14,407,081
................................. 0 foooererierieneen 0
................................. 0 foooererieriereeen 0
................................. 0 foooererierieneen 0
................................. 0 foooererierieneen 0
0 0
9,978,041 14,407,081
0 0
(3,309, 144) (2,942,242)

Cash from Financing and Miscellaneous Sources

Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in SUrplus, [€SS trEASUNY SEOCK ............ciiiiiiiieitieie ettt ettt ettt st sae e b e bt e bt e beeneennesnnesanens [ereeessts s s s s (O 0
16.3 BOITOWEA TUNGS .....vveeiieetetceceee ettt ettt ettt ettt a e s e e st e s et et esese s s e s e st eb et eseas st s es s esesesessenss s esasesebesesesnss s esssasesesess [ereneaenessesenebenen et e seseee (O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..o (72,828) ..o (72,824)
16.5 DiIVIAENAS 10 STOCKNOIABTS .........eeeittiiceieteter ettt bbbttt bbbttt sttt oot tsssssneseeasnnees (O RN 0
16.6 Other cash Provided (PPIEA) ............ceuiviiiieirereiiiiiee ettt sttt sttt b b ss st s bt ss s bbb s s e s bbb s s nsesetanas 35,005 117,112
Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............cccccecevreenne (37,819) 44,288
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) ........c.cccooevuevereririnrrennnns 976,779 1,305,953
Cash, cash equivalents and short-term investments:

19.1 BEGINNING OF YEAI ......ucvivviiieectet ettt ettt ettt e st b s e s s bbb s e s bbbt eseb bbb ss e s e bbb s s e s b et st esesebebess s et ebebes o ne e eben e nes 5,594,970 |...ovivieinne 4,289,017
19.2 End of year (Line 18 plus Line 19.1) 6,571,749 5,594,970

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

Y LINES OF B

ANALYSIS OF OPERATIONS B
1 2

USINESS - SUMMARY
4 5

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
1. Premiums and annuity considerations for life and accident and health contracts ......... [o.cccooverennne. (2,669,461)[.....ccvvreiiiine 6,000
2. Considerations for supplementary contracts with life contingencies ...............
3. Netinvestmentincome ...
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains or l0sses ...... [occccocvviiviniiniiinnnnn O
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded ..............cccoooiiiiiiiiiiiiine s
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNLS ............c.eerverereeuereereeeeeseeseseesenees feeseesieenieeneas 4,749,855 |..ooeiiiie 230 [ 0 [ 4,749,625 | 0 e [V XXXKrvevrreenes foreevieeneeneeieeinees 0 i
8.2 Charges and fees for deposit-type CONIACES .........ccveueerieririeririeiereeesieeseeeeeees [oererieeniee e 0 [ 0 [ 0 [ 0 [ 0 [ DO SN RO XXXKrvevrreenes foreevieeneeneeieeinees 0 i
8.3 Aggregate write-ins for miscellaneous income . 4,851,293 102,085 0 4,749,208 0 0
9. Totals (Lines 110 8.3) ..c.evveveverreirieirieiireenne 9,255,152 1,008,563 8,251,589
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12, Annuity DeNEfits .....cooviiiiiieiiee e
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits .............ccccceeue
15.  Surrender benefits and withdrawals for life contracts ............ccceeviienciiiniciiieceeee
16.  GrOUP CONVEISIONS ...eevreeiiiiiiiiaeeaaiieeeaeeaaneeeeaeeaaannneeaeeeaannnneaaeans
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 ..
20.  Totals (LINES 1010 1) .eeiiiiiieieieeiie ettt
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(direct business only) 2,105,079 |...
22. Commissions and expense allowances on reinsurance assumed ..12,085 |...
23. General insurance expenses and fraternal expenses....................... 830,004 |...
24. Insurance taxes, licenses and fees, excluding federal iNnCOME taXes .........c.ccoceeveeeeens [orvriererieenieieniens 118,018
25. Increase in loading on deferred and uncollected premiums ...........ccccocveencieeniieniieens rvieiiieeiee e 0
26. Net transfers to or (from) Separate Accounts net of reiNSUraNCe.............ecevvrerereieries |oerieerieenens (26,993,016)
27. Aggregate write-ins for deductions ..............ccccoveeveiereeienene 0 0
28.  TOtals (LINES 20 10 27) ..oueiiiiiieeeeieeeieeieeee e seeeie e eeeseeseeseeseeseesaeseeeeeeeeaeeaneeeeaneaeeaeenes 5,891,188 60,805 0 5,830,383
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MINUS LiNE 28) .........ccerveuerieuerieieisieieieresieeseeresieenes |ooeesnesieeinns 3,363,964 ..o 942,758 | 0 [ 2,821,206 [oooovoveeeceieeeeend O e (1 R 0 e O e
30. Dividends to policyholders and refunds to MembErs .............ccccoeeieverieieeseeeieneeeennes 0 0 0 0 0 XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus LiNg 30) .......couvvrueueueeeerenererieieeeieeenens frosemeeseeicininns 3,363,964 |.....cocoviiiiinns 942,758 | (U 2,821,206 |....cocoovvrceiiiciceenen 0 e 0 [ 0 [ 0 [
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceeerveerienenns 502,517 140,849 0 361,668 0 0
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) 2,861,447 801,909 0 2,059,538 0 0
34. Policies/certificates in force end of year 1,927 2 0 1,925 0 XXX
DETAILS OF WRITE-INS
08.3071. POLICY ChATgES ...uiiiiiiieiiiiciirtci ettt enee [ernebenenae e 4,082,495 .o 2,200 |.oeeeiieeeeee [ R 4,080,295 oo O e 0 oo 0 oo O e
08.302. FEE INCOME ...ttt sttt ettt ee
08.303. Administration fees
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ........ccccoccvveeeenninne
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703, e
2798.  Summary of remaining write-ins for Line 27 from overflow page .........ccccoccvvvvinicies feomneennninniienciieeend O e O el O el O O L0 0 O
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7 8

9 10
Universal Life
With Secondary

Variable Credit Life

1"

Other Individual

12

YRT Mortality

Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (c) Life Risk Only
1. Premiums for life Contracts @ ..........ccccecveeeeieeesiieeesieeseieeesneesseeessnenenns Jeeseneensineeneneenn 0,000 | O [l O e 0 el 0 el O [ 0 el 0 e 6,000 [.eoveeeeeieiiiiees [0 O [0 O 0
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
l0SSES .o
6. Commissions and expense allowances on reinsurance ceded .
7. Reserve adjustments on reinsurance ceded
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts ........ . L0 ..
8.2 Charges and fees for deposit-type contracts .0 ...
8.3 Aggregate write-ins for miscellaneous income ... 102,085 99,885
9. Totals (Lines 110 8.3) ... 1,003,563 995,133
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 . .0
15.  Surrender benefits and withdrawals for life contracts ..............cccceeeeinis .0
16.  GrOUP CONVEISIONS ....vvvvvvrirerirststisitstsssssssssssssssssssssssssassassaassassssaaaeaaaaees .0
17.  Interest and adjustments on contract or deposit-type contract funds .0
18.  Payments on supplementary contracts with life contingencies ................... . 0. ..
19. Increase in aggregate reserves for life and accident and health contracts ... 61 0 0 0 0 0 0 61 0 0 0
20.  Totals (LINeS 100 19) ..eeiiviiiiiiiiiiie i [oree e e (5773 ] PN | B TR [V R, [V R, [V [V R, [V R, [V [£:7773 ] P [V (V1 0
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed
23.  General iNSUranNCe EXPENSES .......ccceiiiiiiiiiiiiiiiiiiiiiiiiieiieeeeee e e e e e eeeeeeeeees ..
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
28. Totals (Lines 20 to 27) 60,805 54,690 0 0 0 0 0 6,115 0 0 0
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28) .
30. Dividends to policyholders and refunds to members 0 0 0 0 0 0 0 0 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) .......... |-xserereeneens 942,758 |..ocvvvveeieeiieennn 0 | 940,443 ..o [V [V [V [V 0 [ 2,315 | 0 [ 0 [ 0
32.  Federal income taxes incurred (excluding tax on capital gains) ...... 140,849 140,503 0 0 0 0 0 346 0 0 0
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) 801,909 799,940 0 0 0 0 0 1,969 0 0 0
34.  Policies/certificates in force end of year 2 0 0 0 0 0 0 2 0 0 0
DETAILS OF WRITE-INS
08.301. Administration fees ... 99,885 |...
08.302. Policy charges .. .
08.303. it e
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ....
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Include premium amounts for preneed plans included in Line 1
(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(c) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE ©
1 2 3 4 5

7 8 9
Variable Universal Credit Life Other Group Life YRT Mortality
Total Whole Life Term Life Universal Life Variable Life Life (d) (@) Risk Only
1. Premiums for life contracts ®
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 ceded ............ccccceeeriinieenns
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNtS ..........c..ccueeiiiiiiiiiiiiiiiic 0 0 O O el Rt RS
8.2 Charges and fees for deposit-type contra
8.3 Aggregate write-ins for miscellaneous income .
9. Totals (Lines 1t08.3) ....
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 conversions
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 ............cccccconvee oL
20. Totals (Lines 1010 19) ...cvuriiiininiiiiiniininiisnniennessssssssssssees L R . . R B BN (BN | [ ot nnees [reetee et enne e e en et saes |oeseseaee et e et e e nnnaeaas
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct
DUSINESS ONIY) 1eeiiiiiiiie et see e siee s seeesieessnneesnnneesnsnessnseesssneesnnneensfoeenrneeenreeennneeeeo SR R B BN ... | .. DN BN | .. ...........
22. Commissions and expense allowances on reinsurance assumed ....
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes ..........ccccoevevveeeeenvccvcccee levvevecoieeeeeee . L L
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 ....
28. Totals (Lines 20 to 27) .
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (Line 9 minus Line 28)
30. Dividends to policyholders and refunds to members ........
31.  Net gain from operations after dividends to pol|cyholders refunds to members and before
federal income taxes (Line 29 minus Line 30)
32. Federal income taxes incurred (excluding tax on capital gains) .. .
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)
34. Policies/certificates in force end of year
DETAILS OF WRITE-INS
08.301.
08.302. ...
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow PAge ..........ccoeiiiiiiniiiiiiiiiiins | [ foeeresieese e ee s [eeresieenieese e eeseesies [oreseeseeeseesaere st sesteseneens [sereereesteesseesteseseesesaeses [eeetetestetenteteeeteeesesesnens [reesesessesentesesesensteneetenes [reeeseneeaeseeseseetene e eraeerens
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(
(
(
(

a) Includes the following amounts for FEGLI/SGLI:
b) Include premium amounts for preneed plans included in Line 1
c) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
d) Individual and Group Credit Life are combined and included on

Line 1

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES @

Total

Deferred

6

2

Fixed Annuities

3

Indexed Annuities

4
Variable Annuities
with Guarantees

5
Variable Annuities

Without Guarantees

Life Contingent
Payout (Immediate
and Annuitizations)

Other Annuities

1. Premiums for individual annuity contracts .. (2,675,461)
2. Considerations for supplementary contracts with life contingencies .. ..
3. Netinvestment inCOME .........cccueviiriiiiiiiiiicieceeeeeee 1,401,205 |.
4.  Amortization of Interest Maintenance Reserve (IMR) ...27,012 |..
5. Separate Accounts net gain from operations excluding unreallzed gains or Iosses
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded
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 4,749,208 0 4,749,208
9. Totals (Lines 1 to 8.3) 8,251,589 0 8,257,379
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 conversions
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 846,990 2,072,785
20. Totals (Lines 10 to 19) ...29,819,590 30,244,611
21.  Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) .. .2,104,959 |.. 2,104,959
22. Commissions and expense allowances on reinsurance assumed
23. General insurance 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 0
28. Totals (Lines 20 to 27) 5,830,383 0 5,721,739 0 108,644
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. 2,421,206 2,535,640 (114,434) [
30. Dividends to policyholders and refunds t0 MEMDETS ............ciiiiiiiiiiiieie ittt ettt ettt et bttt ebeebeeeeeees . 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) 2,421,206 2,535,640 (114,434) ..o
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cccciiueiueruirieiiiiieeiesteete st e eteste st et e st e st et e stestessestestessestessessessessessensenns 361,668 378,762 (17,094)
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) 2,059,538 0 2,156,878 (97,340)
34. Policies/certificates in force end of year 1,925 0 1,881 0 44
DETAILS OF WRITE-INS
08.301. Policy charges .4,030,29 |.. 0| 4,030,295
08.302. Fee income ...... .. 141,948 | 0 .. 741,948
08.303. Rider Charges ..... . (23,035)].. 0| 23,035
08.398. Summary of remaining write-ins for Line 8.3 from OVEITIOW PAGE ..ottt e e e nnneesnneenene |eniaeeas . .0 0 oo O e 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 4,749,208 0 4,749,208
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overﬂow page
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which which columns are affected.
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Analysis of Operations by Lines of Business - Group Annuities

NONE

Analysis of Operations by Lines of Business - Accident and Health

NONE

6.4,6.5
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE @
1 2 3 4 5 6 7 8 9 10 11 12
Universal Life YRT
With Secondary Variable Credit Life ® Other Individual Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life Risk Only

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve December 31 of prior year ..... .0 0.

2. Tabular net premiums or considerations ..... 0. L0

3. Present value of disability claims incurred . .0 0.

4. TabUular iNTErESt ......c.cuevriieieieeieiire ettt 0 0

5. Tabular less actual reserve released ..............ccccooeiiiiiiicicicinns 0 0

6. Increase in reserve on account of change in valuation basis ......... |-ccccccociiiiiiiinns [ 0 0

6.1 Change in excess of VM-20 deterministic/stochastic reserve over

NEL PrEMIUM FESEIVE ...ttt seaeasannns oesereseneseeieeeieeiens [V XXX oo [V [ {01 [0 {01 [0 [V XXX oo oo [0 0

7. Other increases (net) . 0 0 0 0 0 0 0 0 0 0 0 0

8. Totals (LINES 110 7) vt o 1,505 [ [ [V [ [V [ [V [ 1,505 [ [V [V 0

9. Tabular cost ......c.cceeevveunnnn. .47 ... .0 . .0 . .0 . .0 . .0 . .0 . 0. .0 . .0 .
10. Reserves released by death ............cccocoveeeiinininnncceeeeees e, [ [ [V [ [V [ [V [0 {01 [0 [0 0
11.  Reserves released by other terminations (Net) ...........ccceeeeveeeveees forvvriciicinnes [ [ [V [ [V [ [V [0 {01 [0 [0 0
12.  Annuity, supplementary contract and disability payments involving

life CONLINGENCIES ... |eeeeeeeiee et [ [ [V [0 {01 [0 {01 [0 {01 [0 [0 0
13.  Net transfers to or (from) Separate ACCOUNtS ............ccocevriveeriennce. 0 0 0 0 0 0 0 0 0 0 0 0
14.  Total Deductions (LINES 910 13) ......cceuruririiecicnirniieieiereneeeeienns 847 0 0 0 0 0 0 0 847 0 0 0
15.  Reserve December 31 of current year 658 0 0 0 0 0 0 0 658 0 0 0
Cash Surrender Value and Policy Loans

16. CSV Ending balance December 31, CUrrent Year ............cccoevveeee |ooreiecininiiiieicnnnns [V R 0 o 0 o [V R 0 o 0 o 0 o [V [V [V [V 0
17. Amount Available for Policy Loans Based upon Line 16 CSV 0 0 0 0 0 0 0 0 0 0 0 0

page. (Indicate whether included with Individual or Group.)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and included on
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @

(N/A Fraternal)
3

1 2 4 5 6 7 8 9
Variable Other YRT
Universal Credit Group Mortality
Total Whole Life Term Life Universal Life Variable Life Life Life ® Life Risk Only

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve December 31 of prior year

2. Tabular net premiums or considerations ...

3. Present value of disability claims incurred

4. Tabular interest

5. Tabular less actual reserve released

6. Increase in reserve on account of change in valuation basis
7. Otherincreases (net)

8. Totals (Lines1t07) ..

9. Tabularcost ...................

10. Reserves released by death .....
11.  Reserves released by other terminations (net)
12.  Annuity, supplementary contract and disability payments involving life

contingencies
13. Net transfers to or (from) Separate Accounts

15. Reserve December 31 of current year

14. Total Deductions (LINES 9 t0 13) ....ccuiiiiiiiiiiiiiiiiee e

Cash Surrender Value and Policy Loans

17.  Amount Available for Policy Loans Based upon Line 16 CSV

16. CSV Ending balance December 31, current year ...........ccccceeveeiveneiieennennnn.

page. (Indicate whether included with Individual or Group.)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and inCluded 0N ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
AL ANNUITIES @

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDU
1

Total

Deferred

6 7

2

Fixed Annuities

3

Indexed Annuities

Variable Annuities
with Guarantees

4 5
Variable Annuities
without Guarantees

Life Contingent
Payout (Immediate

and Annuitizations) Other Annuities

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve DECemMDEr 31 Of PriOr YEAI .......ccviririririeieieieierie sttt se s s sessssesesesenenssssssssesesesenensnnssssssssesesenes [oenennnnnneenenee® 1, 808, 107 [ooveiiiiiiiiniicciie 0 e 0 028,409,245 e O 3,463,922
2. Tabular net premiums or considerations .....
3. Present value of disability claims incurred .
L S - 1o TU = T 01 (= (=Y TP UURRP PR
5. Tabular [€ss aCtUal rESEIVE FMEIEASEM .........cc.eiiiiiiiiiiie ettt et he e bt e bt e bt e bt e bt e aeeeeeeeheeehe e beebeeabeemneanneensesneeaneenbeens
6. Increase in reserve on account of Change in ValUGtion DASIS ..............cccccviiiieieueuieeiiieeieie ettt s s sesesens [eeeeeeeseneenene s seeeeeeaenens (1 ST (1 (1 [0 O [0 0
7. Otherincreases (Net) .......cccoovvereeeeeeeenenerersieieeeeeeesenens . (25,397,858) 0 0 (25,775,157) 0 377,299
8. TOLAIS (LINES 110 7) oururueieetuceeteeeieeeeceeeetseseeseseaee s e s e esseeaes s e e s eseseeeseeeeaeseeesesee a2 s eseeesee e e a2 s esee e e e e ee a2 seseeeeee e e aesnsesesesseesnsesesesesansnsesesasasans [orsnnsnenansnsnns 7,853,015 | 0 o 0 e 3,341,758 [ 0 o 4,511,257
9. TADUIAI COSL ...ttt a ettt et et s s s et e 2 e s et e s e s e s e as s e s e s e s e s e s eses e e s e s e s et e s et esessas s es et et eaesesnasas et esesesesesesnanneseseseses [eeeeeeenen ettt 0 [ O e O e O e O [ 0f..
10. Reserves released by death ..., e XXX ol XK
11.  Reserves released by other terminations (MET) ...........cciiiiiiiiii ettt . 1,486,954 |... et 0.
12.  Annuity, supplementary contract and disability payments involving life CONtINGENCIES ...........ccceiririririeiereieiiieniriseeeeeeesssesesnens Joeereneneneeeeneeen 889,904 oo O e O e 0 [ 0 o 885,564
13.  Net transfers to or (from) Separate Accounts . 0 0 (27,519,584) 0 503,283
14, Total DedUCHONS (LINES 90 13) ...viiuiuiieieiieiiiieteieieteieiete ettt s st e s bbbt es s s st s e s s bt s ns e st s s e s s s st s s snsesess s (24,643,783) 0 0 (26,032,630) 0 1,388,847
15.  Reserve December 31 of current year 32,496,798 0 0 29,374,388 0 3,122,410
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITENE YBAN .........c.ceuiuiiiririeietetetesesteeststeseteseseseesesessesesesesasesessssesesesesesesenessssssesesesesesensssssesases |oeressssssesesesesenenensenenenes [0 RN [V RN {0 R {0 R [0 TR [0 U 0
17. Amount Available for Policy Loans Based upon Line 16 CSV 0 0 0 0 0 0 0

(a) Ind.ica

te if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




V.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES @

(N/A Fraternal)
1

Total

Deferred

2

Fixed Annuities

3

Indexed Annuities

4
Variable Annuities
with Guarantees

5
Variable Annuities
without Guarantees

6
Life Contingent
Payout (Immediate
and Annuitizations)

Other Annuities

® N O WN =

©

10.
11.
12.
13.
14.
15.

Involving Life or Disability Contingencies (Reserves)

(Net of Reinsurance Ceded)

RESEIVE DECEMDET 31 Of PLIOI YEA ... .ottt h e bt et e et e et e e st e ea e e eae e e a e e eh e e eb e et e et e embeeabeemeeenbesmeesaeesneenneennean
Tabular net premiums or considerations
Present value of disability claims incurred ..
Tabular interest
Tabular less actual reserve released .....
Increase in reserve on account of change in valuation basis
Other increases (net)
Totals (Lines 1t0 7) .....
Tabular cost ................
Reserves released by death
Reserves released by other terminations (net)
Annuity, supplementary contract and disability payments |nvoIV|ng life cont|ngenC|es
Net transfers to or (from) Separate Accounts
Total Deductions (Lines 9 to 13)
Reserve December 31 of current year

17.

16.

Cash Surrender Value and Policy Loans
CSV Ending balance DECemMDBET 31, CUIMTENT YEAI .........coiuiiiiiiiiiiieie ettt sttt ettt e e et seeeheeebeesb e e st e e sbe et e e bt enseensesneeeneas
Amount Available for Policy Loans Based upon Line 16 CSV

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. U.S. Government bonds 31,490
1.1 Bonds exempt from U.S. tax ..
1.2 Other bonds (unaffiliated) ...
1.3 Bonds of affiliates ...............
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate
5 Contract loans
6 Cash, cash equivalents and short-term investments
7 Derivative instruments .
8. Other invested assets
9. Aggregate write-ins for investment income ....
10. Total gross investment income
11. INVESTMENT EXPENSES ... .ttt t e bttt ettt e ea et s he e e beesbe et e e bt ea bt ea et ea et eh e e Sh e e 4h e e b £ e bt ea b e 2a et ea et eae e 4R e e AE £ e b e e b e e b e em b e eabeeaeeeheeeheenbeenbeanbeenbeannennne
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense
14. Depreciation on real estate and other invested assets
15. Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15)
17. Net investment income (Line 10 minus Line 16)
DETAILS OF WRITE-INS
0901. Other income
0902.
0903.
0998.
0999.
1501.
1502.
1503. ..
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)
(@) Includes $  .oovovceenne 30,249 accrual of discount less $ ...cveveeennne 82,879 amortization of premium and less $ ................. 47,932 paid for accrued interest on purchases.
(b) Includes $ oo 0 accrual of discount 1€SS $ -....covvvrveuiunnes 0 amortization of premium and less $ ........cccecueureuenee 0 paid for accrued dividends on purchases.
(c)Includes $ .oooiriiiie 0 accrual of discount 1€SS $ -....covvvvrveuiunnes 0 amortization of premium and less $ ........ccceeueureunnee 0 paid for accrued interest on purchases.
(d) Includes $ oo 0 for company’s occupancy of its own buildings; and excludes $ .......ccccocvuecuenee 0 interest on encumbrances.
(€)Includes $ oo 0 accrual of discount 1€SS $ -....covvvrueuiunnns 0 amortization of premium and less $ ........ccceeueureunnee 0 paid for accrued interest on purchases.
(f) Includes $ oo 0 accrual of discount 168 $ .veveveecucerieinenens 0 amortization of premium.
(9)Includes $ ... 0 investmentexpensesand $ ... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to

segregated and Separate Accounts.

(h) Includes $

..0 interest on surplus notes and $ ...........cccceeueeee 0 interest on capital notes.

(i) Includes$ ..o, 0 depreciationonrealestateand$ ... 0 depreciation on other invested assets.
1 2 3 4 5
Total Realized Change in Change in Unrealized
Realized Gain (Loss) Other Realized Capital Gain (Loss) Unrealized Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. Government bonds ..........cccceveeiiieneeneenienneens

11 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) ..
1.3 Bonds of affiliates ....
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2  Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate .....
5. Contract loans
6. Cash, cash equivalents and short-term investments |....
7. Derivative instruments ..........cccccooiiiininnieneenes
8. Other invested assets ........cccoceveieiiienieieeeees
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901.  MisCellaneous ........ccceererereiececiniiiicceieee s
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
OVEITIOW PAGE ...t [ O RN 0 freeeeeeeeeee 0 feeeeeeeeeeee 0 freeeeeeeee 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) (2,274) 0 (2,274) 0 0




EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10 Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)

oo~ WN =

© >N

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

FIRST YEAR (other than single)
Uncollected

Deferred and accrued
Deferred , accrued and uncollected:
3.1 Direct
3.2 Reinsurance assumed ..
3.3 Reinsurance ceded ...
3.4 Net (Line 1 + Line 2) .
Advance ........cccc......
Line 3.4 - Line 4 ....
Collected during year:
6.1 Direct
6.2 Reinsurance assumed ..
6.3 Reinsurance ceded ...

Line 5 + Line 6.4
Prior year (uncollected + deferred and accrued - advance) .
First year premiums and considerations:

9.1 Direct
9.2 Reinsurance assumed ..
9.3 Reinsurance ceded ...
9.4 Net (Line 7 - Line 8)

Single premiums and considerations:
10.1 Direct
10.2 Reinsurance assumed
10.3 Reinsurance ceded
10.4 Net

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:
13.1 Direct
13.2 Reinsurance assumed
13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..
Advance ........cccceeeenenne
Line 13.4 - Line 14
Collected during year:
16.1 Direct
16.2 Reinsurance assumed
16.3 Reinsurance ceded .

Line 15+ Line 16.4 ....oooviiiiiiiiiiceeeeeee ]
Prior year (uncollected + deferred and accrued - advance) .
Renewal premiums and considerations:

19T DIFECE .
19.2 Reinsurance assumed
19.3 Reinsurance ceded ....
19.4 Net (Line 17 - Line 18)

................ 3,002,581
(2,675,461)

......... 3,002,581

(2,675,461)

TOTAL
Total premiums and annuity considerations:
20.1 Direct
20.2 Reinsurance assumed
20.3 Reinsurance ceded

20.4 Net (Lines 9.4 + 10.4 + 19.4)

333,120

3,638,445

..635,864 |...

(2,669,461)

3,002,581 |

(2,675,461)




ol

EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10
Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

POLICYHOLDERS' DIVIDENDS, REFUNDS TO
MEMBERS AND COUPONS APPLIED
(included in Part 1)

To pay renewal premiums ........c.ceceevieniienieneeneeneeseees
Al Oher ...

REINSURANCE COMMISSIONS AND EXPENSE
ALLOWANCES INCURRED

First year (other than single):

23.1 Reinsurance ceded ............oceviiiiiniinieiecieeieeiee
23.2 Reinsurance assumed
23.3 Net ceded less assumed ..........cccccveeiiniiniineeneennen.
Single:

24.1 Reinsurance ceded ..........c.cocuvviiiiinieneeieeieeieenes
24.2 Reinsurance assumed .........ccoccocueeieeeieeieneeneenieennes
24.3 Net ceded less assumed ..........cccccceeieviinieneeneennen.
Renewal:

25.1 Reinsurance ceded ..........ccocevieniiniiiieneeneeieenes
25.2 Reinsurance assumed ......

25.3 Net ceded less assumed ..........ccccccveeviniiniinieneennen.

Totals:
26.1 Reinsurance ceded (Page 6, Line 6) ...........ccccceuennn
26.2 Reinsurance assumed (Page 6, Line 22) ..................

26.3 Net ceded less assumed ............cccceviiriininicincnn,
COMMISSIONS INCURRED (direct business only)
First year (other than single) .

Deposit-type contract funds ..........ccccoooeeieeiieneiiiiiciee,

Totals (to agree with Page 6, Line 21)

6,058 6,058 0 0 0 0 0 0
.................. 18,143 [0 1813 0 O e O e O 0 0 O 0 0
12,085 12,085 0 0 0 0 0 0
.................... 6,058 | O 6,088 [0 0 0 e O el O 0 0 0 0
........................... 0
10,598
............. 2,004,481 |0 i 120 | 2,004,367 [ 0 o0 0 0 o0 i 0 o0 0
0 0 0 0 0 0 0 0
2,105,079 120 2,104,959 0 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
EXHIBIT 2 - GENERAL EXPENSES

Insurance

Accident and Health

2

Cost Containment

3
All Other

4
All Other Lines of
Business

Investment

Fraternal

1.
2.

3.11 Contributions for benefit plans for employees ..
3.12 Contributions for benefit plans for agents
3.21 Payments to employees under non-funded benefit

3.22 Payments to agents under non-funded benefit

3.31 Other employee welfare ..
3.32 Other agent welfare

Salaries and wages .

plans

plans

Legal fees and expenses ...
Medical examination fees
Inspection report fees ..
Fees of public accountants and consulting
actuaries
Expense of investigation and settlement of policy
claims ...
Traveling expens
Advertising
Postage, express, telegraph and telephone
Printing and stationery
Cost or depreciation of furniture and equipment ..
Rental of equipment ....
Cost or depreciation of EDP equipment and
software
Books and periodicals
Bureau and association fees
Insurance, except on real estate
Miscellaneous losses
Collection and bank service charges
Sundry general expenses
Group service and administration fees
Reimbursements by uninsured plans ..
Agency expense allowance
Agents’ balances charged off (less $
recovered)
Agency conferences other than local meetings
Official publication (Fraternal Benefit Societies
Only)
Expense of supreme lodge meetings (Fraternal
Benefit Societies Only)
Real estate expenses
Investment expenses not included elsewhere
Aggregate write-ins for expenses
General expenses incurred
General expenses unpaid Dec. 31, prior year
General expenses unpaid Dec. 31, current year ...
Amounts receivable relating to uninsured plans,
prior year
Amounts receivable relating to uninsured plans,
current year
General expenses paid during year (Lines 10+11-
12-13+14)

.243,047
.. 39,157

................ 830,004 |..
................ 119,141 |..
................ 134,878

830,004
119,141
................ 134,878

09.398.

09.399.

DETAILS OF WRITE-INS
Cafeteria ...

Summary of remaining write-ins for Line 9.3 from
OVErflOW PAge.....iiieriiiie e

Totals (Lines 09.301 thru 09.303 plus 09.398)
(Line 9.3 above)

585

(a) Includes management fees of $
(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):
; 2. Institutional . $
; 6. Membership $

1. Charitable .
5. Religious

EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDER

443,346  to affiliates and $

.0 ; 3. Recreational and Health $

AL INCOME TAXES)
4 5 6

Insurance
1 2 3
Accident and All Other Lines
Life Health of Business Investment Fraternal
1. Real estate taxes
2. State insurance department licenses and fees .
3. State taxes on premiums
4.  Other state taxes, including $
for employee benefits ........
5. U.S. Social Security taxes ..
6.  All other taxes .........cccue.u. 0
7. Taxes, licenses and fees incurred 0. 118,018
8. Taxes, licenses and fees unpaid Dec. 31, prior year .0 . 188,595
9. Taxes, licenses and fees unpaid Dec. 31, current year........ K 0 79,535
10. Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 227,078 0 0 0 0 227,078
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay renewal premiums
2. Applied to shorten the endowment or premium-paying period ..
3. Applied to provide paid-up additions ...
4.  Applied to provide paid-up annuities
5. Total Lines 1 through 4
6. Paidincash ......
7. Left on deposit
8.  Aggregate write-ins for dividend or refund options ..
9. TOtAl LINES 5 HHrOUGR 8 ... bbb [ e
10.  Amount due and unpaid ..
11.  Provision for dividends or refunds payable in the followi
12.  Terminal dividends .......cccoeeveviveeeeieeieeieeieeeeeeeenee.... A . . A U .. B . B OB
13.  Provision for deferred dividend contracts .................... SR NG .. BN ... BN ............ N . S N . BN ... DN . ..............[ ... o
14.  Amount provisionally held for deferred dividend contrac
15.  Total Lines 10 through 14 ... . NG ..
16.  Total from prior year ..........
17.  Total dividends or refunds (Lines 9 + 15 - 16)
DETAILS OF WRITE-INS
0801.
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above)

11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

5
Credit
(Group and
Valuation Standard Total @ Industrial Ordinary Individual) Group
0100001. 1958 CSO 3.0% NLPCNF ALB (76-86) .. 0] .. 12,320 |... 0] ...0
0100002. 1958 CSO 3.5% NLPCNF ALB (80-88) .. 0] 0] ...0
0100003. 1958 CSO 4.5% NLPCNF ANB (78-91) .. 0] 0] ...0
0100004, 1958 CSO 4.5% NLPCRF ALB (79-83) 0 0 0
0100005. 1958 CSO 4.5% NLPCRF ALB (83-04) 0 0 0
0100006. 1958 CSO 4.5% NLPCRF ANB (84-88) .. .0 . 0. ...0
0100007. 1980 CSO 4.0% NLP CNF ALB (77-95) ... 0] 0] ...0
0100008. 1980 CSO 5.0% SELECT NLPCNF ANB (86-89) 0 0 0
0100009. 1980 CSO 5.5% CRVMCNF ANB (87-91) .....cccvuee. 0 0 0
0100010. 1980 CSO 5.5% NLP CNF ANB (79-93) ... 0] 0] ...0
0100011. 1980 CSO 5.5% NLP CNF ALB (82-93) ... 0] 0] ...0
0100012. 1980 CSO 5.5% NLP CNF ANB (78-89) ... 0] 0] ...0
0100013. 1980 CSO 5.5% SELECT NLPCNF ALB (76-91) .. 0] 0] ...0
0100014. 1980 CSO 5.5% SELECT NLPCNF ALB (79-91) 0] 0] ...0
0100015. 1980 CSO 6.0% CRVM CNF ANB (84-96) ...... 0] 0] ...0
0100016. 1980 CSO 6.0% NLP CNF ANB (83-88) ... 0] 0] ...0
0100017. 1980 CSO 6.0% NLP CNF ALB (83-88) ........ 0] 0] ...0
0100018. 1980 CSO 6.0% SELECT NLPCNF ALB (83-92) .. 0] 0] ...0
0100019. 1980 CSO 6.0% SELECT NLPCNF ALB (84-95) 0 0
0100020. 1980 CSO 6.0% SELECT NLPCNF ANB (76-89) 0 0
0100021. 1980 CSO 6.0% SELECT NLPCNF ANB (81-89) . 0] N
0100022. Flat Extra Premium (79-93) ....oooiiiiiiiinnnns 0
0199997. Totals (Gross)

590,335

0,335

0
0199998. Reinsurance ceded 0 59
0199999. Life Insurance: Totals (Net) 658 0 658
0200001, A2000 4.5% ....oeoveeeeerrieeieieieeeeeeee s e 203,565 203,565
0200002. A2000 5.5% ... ...83,179
0200003. 1AR2012 1.5% ... ..130,308
0200004. 1AR2012 1.75% . .. 128,665
0200005. 1AR2012 2% ... ... 158,422
0200006. [1AR2012 2.25% . ... 445 534
0200007. 1AR2012 2.5% ...
0200008. [AR2012 2.75%
0200009. TAR2012 3% ...ovoveeiiieieieieeee e
0200010. [AR2012 3.25% .
0200011. [1AR2012 3.5% ...
0200012, [AR2012 3.75% ..eecvvrieeeeeeeieieieeieieeieeeeeeieiens oo
0200013, TAR2012 4% ...eveviieeeiereieieieeteie et eesieies [oreiesereies e
0200014. [1AR2012 4.25% .
0200015. 3.50% CARW .....
0200016. 3.75% CARWM .....
0200017. 4.25% CARWM .
0200018. 4.50% CARWM .
0200019. 4.75% CARWM .
0200020. 5.00% CARWM .....
0200021, VM-21 RESEIVE ...oveieeeereiiieieieieieieseeeieieiesneies it 44, 732 968 ............. DO Y RN 44, 732 968
0299997. Totals (Gross) 62,236,437 XXX 62,236,437 XXX 0
0299998. Reinsurance ceded 43,739,640 XXX 43,739,640 XXX 0
0299999. Annuities: Totals (Net) 18,496,797 XXX 18,496,797 XXX 0
0399998. Reinsurance ceded 0 0 0 0 0
0399999. SCWLC: Totals (Net) 0 0 0 0 0
0499998. Reinsurance ceded 0 0 0 0 0
0499999. Accidental Death Benefits: Totals (Net) 0 0 0 0 0
0500001. 52 INTERCO DISA BEN 5 PER 2 with 58 CSO 3%

NLPONF (7993) v |t 2,287 | [V 2,287 | 0 oo 0
0599997. Totals (Gross) 2,287 0 2,287 0 0
0599998. Reinsurance ceded 2,287 0 2,287 0 0
0599999. Disability-Active Lives: Totals (Net) 0 0 0 0 0
0600001. 52 INTERCO DISA BEN 5 PER 2 with 58 CSO 3%

NLP CNF (84-89) ..ot | 23,286 | [V 23,286 | 0 oo 0
0699997. Totals (Gross) 23,286 0 23,286 0 0
0699998. Reinsurance ceded 23,286 0 23,286 0 0
0699999. Disability-Disabled Lives: Totals (Net) 0 0 0 0 0
0700001. Asset Adequacy RESEIVe .......ccocooooiviinieeeiaias feoiiiiiinian, 60,000,000 [...ovoeeiiiieieieies [ 60,000,000 |....coovoviiiieieiciciiins [0 T 0
0799997. Totals (Gross) 60,000,000 0 60,000,000 0 0
0799998. Reinsurance ceded 46,000,000 0 46,000,000 0 0
0799999. Miscellaneous Reserves: Totals (Net) 14,000,000 0 14,000,000 0 0
9999999. Totals (Net) - Page 3, Line 1 32,497,455 0 32,497,455 0 0

(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contracts in Column 2 that no longer contain
0 ; Supplementary Contracts with Life Contingencies $

a mortality risk are Life Insurance $
................................. 0 ; Disability - Active Lives $

Accidel
Miscell

ntal Death Benefits $
aneous Reserves $

0 ; Annuities $

12

0 ; Disability - Disabled Lives $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating Contracts?..............couiiiiiiiiiii e Yes[ ] No[X]
1.2  If not, state which kind is issued.

2.1 Does the reporting entity at present issue both participating and non-participating contracts?.. Yes[ ] No[X]

2.2 If not, state which kind is issued.

3.  Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?............ccccoieiiiiiiiinc e Yes [ X] No[ ]
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in
the instructions.
4.  Has the reporting entity any assessment or stipulated premium contracts in force? Yes[ ] No[X]
If so, state:
4.1 Amount of insurance?

4.2 Amount of reserve? .........
4.3 Basis of reserve:

4.6 Assessments collected during the year
5.  If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.

6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the
reporting entity has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently
approved by the state of domicile for valuing individual annuity benefits: ....

Attach statement of methods employed in their valuation.

7. Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? ............ccccoovveenen. Yes[ ] No[X]

7.1 If yes, state the total dollar amount of assets covered by these contracts or agreements ............ccooeeiiiiiiiiii e S e 0

7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business: ............
7.4 ldentify where the reserves are reported in the blank:

8.  Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December 31 of the current year?
8.1 If yes, state the total dollar amount of account value covered by these contracts or agreements: .......
8.2 State the amount of reserves established for this business: ...............ccccoiiiiiiiie
8.3 Identify where the reserves are reported in the blank:

9. Does't

e reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the
CUITEINE YBAI? ...vvoveoveseesesessese st ssessse s st s et Yes [ X1 No[ ]
9.1 If yes, state the total dollar amount of any account value associated with these contracts, agreements or riders: . .. 1,661,949
9.2 State the amount of reserves established for this DUSINESS: .........o.iiiiii ettt saeenes $ 1,268,620
9.3 Identify where the reserves are reported in the blank:

EXRIDT T B e

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR

Valuation Basis 4
2 3 Increase in Actuarial
Reserve Due to
Description of Valuation Class Changed To Change

9999999 - Total (Column 4, only)

13




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

Exhibit 6 - Aggregate Reserves for Accident and Health Contracts

NONE

14
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

3 4 5 6
Dividend Premium and
Guaranteed Supplemental Accumulations or Other
Total Interest Contracts Annuities Certain Contracts Refunds Deposit Funds
1. Balance at the beginning of the YEar DEfOrE FBINSUIANCE .............cocvciiiiiieeecececeieeee ettt ettt e s ettt a s s e s s et et et sessssss s et es et et esesessssssssnesesesesnsnans [eeeeeesenereiennnnns 184,686 |......o.ooevevvrrcccennn 0 o 0 184,686 |.....o.ovvveeeecienn O [
2. Deposits reCeiVEd UIING the YEAI ........cc.iiiiiii ettt ettt h et s bbbt e e bt e b e et e e b e e et e e as e ehs e ehb e e be e e beeeb e e bt e bt e st et e eatestnesbnesrnes [rebeesseenseenseense e e e 0 oo 0 e 0 e 0 Joreeeeeeeeeeeeeeeieeees 0 e
3. Investment earnings credited to the account
4. Other NEt CRANGE IN FESEIVES .......oiuiiiiiiiitiiti ittt ettt ettt ettt h et h e b £ b e e e h £ e b £ h £ eh £ eh £ e E £ eE £ 4E £ eE £ £h £ e h e e h e e E e eE £ eE £ e E £ £E £ eh £ £ E £ e b £ e E £ e E £ e h e e b £ eh £ e b e e bt e bt e b e ebeeb e e bt abeebeabeabeabes [seseeseeseeseeseeseeaeeseeaeeaeas 0 oo 0 e 0 e 0 Joreeeeeeeeeeeeeeeieeees 0 e
5. FEeS aNd OthEr CHArgES @SSESSEU .........c.c.cuiuiuieiiiieteteeceeeee ettt et et s as ettt s et et e s e ae s et s et et e s e s e ae s s s s et et et e s s asas st s et et e s essas s st s et et esessas s esasesesesesssnanasasssesaseses |oeseeseseseseane et seseeaeteaeees 0 oo 0 e 0 e 0 Joeeeeeereneereeeieeend 0 o
(SIS U =Yg Lo Lo et g F= T TSR U SO U RO URTURURP RO 0 oo 0 e 0 e 0 Joreeeeeeeeeeeeeeeieeees 0 e
7. Net surrender or withdrawal payments
8.  Other net transfers to or (fromM) SEPArate ACCOUNLS ..........uiiiiiiiiii ittt ettt ettt bbb e e bt b £ b e e bt e b e e bt eb e e bt e bt e bt e bt ebeebeebeebeabeebeetesbesbeannane |oeesesseeseeseeseeeeseeseeaeans 0 Jooeereeeeemeereneeeeeeen 0 [ 0 e 0 Joreeeeeeeeeeeeeeeieeees 0 e
9. Balance at the end of current year before reinsurance (LINES 14+2+3+4-5-8-T-8) () .......cocveveveueurueieieieieieseteseseeesese e sesesesesssesess st sesesesssesesssssesesesessnnanes |oeetetessesssaereiees 17,544 | 0 i 0 117,544 | 0 [
10. Reinsurance balance at the beginMiNg Of the YEAI .........c.o ettt ettt e et a et et et et et et et e st e stennenne [oreseeseeseeseese e e e eseeaas 0 oo 0 [ 0 e 0 Joreeeeeeeeeeeeeeeieeees 0 e
11.  Net change in reinsurance assumed
12, Net Change iN FEINSUIANCE CEAERM ..........iiiiiiiiiiiiieiti ettt ettt e bttt a et et e b e h e e e bt e bt e bt e as e e a st e e st eh e e eh e e eh e e bt e bt e b e e ab e eas e eae e ebsesaeesbeesbeebeebeesneaas [sreeaseenseenssaseate s e easeeas 0 oo 0 e 0 e 0 Joreeeeeeeeeeeeeeeieeees 0 e
13.  Reinsurance balance at the end of the YEar (LINES 1O+ TT=T2) ... ittt ettt ae e h e e e bt e e bt e bt e bt eabeeaeeeaeesseeebeesbeesbe e beanbeanseanseannes [sreesseenseaissaeeaeearesaraeas 0 oo 0 [ 0 e 0 Joeeeeeereneereeeieeeed 0 e
14.  Net balance at the end of current year after reinsurance (Lines 9 + 13) 117,544 117,544

(a) FHLB Funding Agreements:

-

o o &~ 0D

Reported as GICs (captured in COIUMN 2) ........ccoiiiiiiiiiieee s B e 0
Reported as Annuities Certain (captured in COIUMN 3) ......coiiiiiiiiiiiieee e B 0
Reported as Supplemental Contracts (captured in column 4) ...........cccooeiininineneneeseeees B e 0
Reported as Dividend Accumulations or Refunds (captured in column 5) .........cccccooeiiiiiinicnnne B, 0
Reported as Premium or Other Deposit Funds (captured in column 6) ...........ccoccvoirininiinnnnnnns B e 0
Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $ ....cccooviiiiiiiiiinns 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Supplementary Credit Life (Group Credit (Group and
Total Industrial Life Life Insurance Individual Annuities Contracts and Individual) Life Insurance Annuities Group Individual) Other

1. Due and unpaid:

2. In course of settlement:
2.1 Resisted

2.2 Other

4. TOTALS

3. Incurred but unreported:

1.1 Direct

1.2 Reinsurance assumed

1.3 Reinsurance ceded

2.12 Reinsurance assumed ...

2.13 Reinsurance ceded

2.14 Net

2.21 Direct

2.22 Reinsurance assumed ...
2.23 Reinsurance ceded .

2.24 Net

4.1 Direct
4.2 Reinsurance assumed

4.3 Reinsurance ceded
4.4 Net

(a)

(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $

(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for Ordinary Life Insurance $
.......................... , are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health $
.. are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).

Individual Annuities $

Credit (Group and Individual) Accident and Health $

................................. , Credit Life (Group and Individual) $
, and Other Accident and Health $

, and Group Life $

in Column 2, $

in Column 3 and $

in Column 7.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Industrial Life Life Insurance Supplementary Credit Life (Group Life Insurance Credit (Group
Total (a) (b) Individual Annuities Contracts and Individual) (c) Annuities Group and Individual) Other
1. Settlements During the Year:
1A DIFECE e [ 11,041,264 ..o 0 e [V 11,041,264
1.2 Reinsurance assumed ....682,337 |.... 682,337 | 0.
1.3 Reinsurance ceded ...............]oeeccceiennns 1,023,471 711,298 | 312,173
TANEt i [(c) RS- 10,700,130 (28,961)|..ccccevnnne 10,729,091

2. Liability December 31, current

year from Part 1:
2.1 DireCt ..cooevieiiiiiies
2.2 Reinsurance assumed

3. Amounts recoverable from

reinsurers December 31, current|

4. Liability December 31, prior year:

4.1 Direct

5. Amounts recoverable from
reinsurers December 31,

prior

YEAM v 189,213 0 183,305 5,908 0 0 0 0 0 0 0
6. Incurred Benefits
6.1 DIrECE .. oo 11,041,264 | [0 O (1 11,041,264 | [0 O [0 O [0 O [0 O [0 O [0 O 0
6.2 Reinsurance assumed .........|ococcoeeceeeenennne 647,337 | [V 647,337 | [0 [0 O [0 O [0 O [0 O [0 O [0 O 0
6.3 Reinsurance ceded ...........o..oeeeeevrreiccnnns 961,165 |...voveeeeeeceeecee [V 647,337 | 313,828 | [0 O [0 [0 [0 O [0 O [0 O 0
6.4 Net 10,727,436 0 0 10,727,436 0 0 0 0 0 0

(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

(d) Includes $

in Line 1.4.
in Line 6.4.
in Line 1.4.
in Line 6.4.
in Line 1.4.
in Line 6.4.

inLine 1.1, $
inLine6.1,and $ ..
inLine 1.1, $

in Line 6.1, and $
inLine 1.1, $ .
in Line 6.1, and $

.0 premiums waived under total and permanent disability benefits.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

1. BONAS (SCREAUIE D) ..ottt n st s s eseseasnnans [reeeeeeeeeieieee e [OOSR 0 freeeeeeeeeee 0
2. Stocks (Schedule D):
2.1 PrEfErred STOCKS .........voveieveececeiececeeeee ettt e s ss s s s s s s s eaessannans | [reeeeeseaeieieee e [OOSR [OOSR 0
2.2 COMIMON SEOCKS ...ttt [ooeine s [0 0 [ 0
3. Mortgage loans on real estate (Schedule B):
B FIISEIEINS oottt nne[eeiee s [0 0 [ 0
3.2 Other than ISt ENS........cucvevieieieeic ettt ettt s s et sesess s s s s sesesessanns |eeeseseseenee e ee e eeas [OOSR [OOSR 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY .........cocoovviviuererieieiieeeee ettt esesss s sessanns |oeeeneeeseeeeeieiee e [OOSR 0 freeeeeeeeeee 0
4.2 Properties held for the production of INCOME...........coiiiiiiiiiieiicieceee e |eee e [0 (01 0
4.3 Properties NEIA fOr SAIE ..........ccocvoviviieiceeeceieieeee ettt s s s s s sesssnanas [eeeeeeeeeieee e [OOSR 0 Jreeeeeeeeee 0
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCNEAUIE DA) ...ttt ettt b sttt s bt s s bbb s s bbb s st et e b s s s nsnsens | [eoeeeeennacicaeeseee s aceeeaes [0 [0 0
6. CONFACEIOBNS ......ovveieieiiie ettt ettt ettt e ettt bt ae e s et e st e bt eaes s st et et e s et et et ess s s st et esesesesssnsnns |eeesesesenean st eeee e eeas [OOSR [OOSR 0
7. Derivatives (SCNEAUIE DB) ........c.c.ouiuiueueiiiiiesiieteteiseseseae et sssae st ssessss e sssases s st sssnsesebesesssnsesesas [eocssessnacacaseseesenacacaeenes [0 [0 0
8. Otherinvested assets (SCNEAUIE BA) .........c.c.cucueuriiiieeeieeeeeeeeeeiete ettt s e s e anans [eeeseseseeeses et ee e eeaes [OOSR 0 freeeeeeeeeee 0
9. Receivables fOor SECUMHIES ...........ccciiiiiiiiiiiii s [ree e [0 [0 0
10. Securities lending reinvested collateral assets (SChedule DL) ...........cccccciiiieveveieeeeeeeeie e [ [OOSR 0 freeeeeeeeeee 0
11, Aggregate Write-ins fOr iNVESEA @SSELS ..........cocueveviieiieieieiieeie ettt [oeeessicicesessensiceceseennas [0 [0 0
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ..o [eee
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccocceeceeiiencennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............cccceeeeiiies e [OOSR 0 freeeeeeeeeee 0
16. Reinsurance:
16.1 Amounts recoverable frOM FBINSUIETS .............ccceieieviveicieteseeeeieeee e et ettt es s sesssses s sseseaas [eeeeeeeeeieee e [OOSR [OOSR 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccoeeiiiiiiiiiiiiiiiieiceeeeeeeeeeeies [ [0 [0 0
16.3 Other amounts receivable under reiNSUranCe CONTACES ..............occoveveveveeeueuceeieie e [reeeeeeeieeeeeee e [OOSR [OOSR 0
17.  Amounts receivable relating to UNINSUred PIANS ...........cciiiiiiiiiiii e [ [0 [0 0
18.1 Current federal and foreign income tax recoverable and interest thereon ..............cccooeiininniiiien fvenieniniiincce [OOSR 0 freeeeeeeeeee 0
18.2 Net AEFEITEA tAX @SSEE ....cv.vuivieiviieitie ittt bbbttt bbb [eonnineenniininias 3,190,918 |.oocviiinee 2,882,365 ..o (308,553)
19.  Guaranty funds receivable OF ON AEPOSIL .............c.cueveurriieieiiieieietetesee ettt sesee s es et ns s snens [eeeeeeeieieee e [OOSR 0 freeeeeeeeeee 0
20. Electronic data processing equipment and SOftWAIE ............ccoiiiiiiiiniiine e [eeeeeee e [0 (01 0
21.  Furniture and equipment, including health care delivery @SSets ............ccccovoiovieveveeeececcieeeeee s [ [OOSR 0 freeeeeeeeeee 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............ccccccoiiiiiiiiiiiiiins frrinne 0 [ [0 0
23. Receivables from parent, subsidiaries and @ffiliates ..............ccocooveieiereveueecciieieie e [ 0 [ [0 O 0
24, Health care and other amMOUNLS FECEIVADIE ............cco.euiuriiiriiieicie e [roeessnesese e 8,541 | 8,541 | 0
25. Aggregate write-ins for other than iINVESLEd @SSELS .............ccccueiiiiiiiicieicteeeeee ettt [t [OOSR 0 freeeeeeeeeee 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ..ottt ettt ettt b ettt b ettt [ereer s 3,199,459 | 2,890,906 |...ooovrviine (308,553)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccueririniniines [seemmemsmieieeecee [0 [0 0
28. Total (Lines 26 and 27) 3,199,459 2,890,906 (308,553)
DETAILS OF WRITE-INS
TA070, ettt ettt ekttt et h e e e s £t e s £t e s £ et ek e e et et e h et b e a e eb et et e st et e st et e st et et e et es e et esetes [etetete e et et et ettt et et neea [eeeteteeteie et et e st ae e eaeees [seee ettt ettt eaes
I 7 R PR PPN
1103, ettt et h et h et eea et eh e £t £ et e R £t e s £t e ket h et e he e e b et eae st et e st et es et e st et et e et es et etetes [etetete e et ettt et ete et [eeetete et eie et e et e st ae e eaeees [sbee ettt ettt eaen
1198. Summary of remaining write-ins for Line 11 from overflow PAge ............cccvoveveueueeeeeiieeeeeieceeeee oo [OOSR 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0
220 RO KRS P RSP TR PR RSO TSO PR OPPRRPRTRRORRN
225107 PP P TN
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page .........c.ccccceveeneennen.
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

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

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

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

F/S F/S
SSAP # Page Line # 12/31/2022 12/31/2021
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX $ 2,845,583 $ 6,145,047
(2) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP:
$ - $ -
(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP:
$ - $ -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 2,845,583 $ 6,145,047
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 39,333,506 $ 36,588,783
(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 $ 53,333,506 $ 50,588,783

B. Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make estimates and assumptions that affect the
reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the date of the financial statements and the reported
amounts of revenue and expenses during the period. Actual results could differ from those estimates.

C.  Accounting Policy
Life premiums are recognized as income over the premium-paying period of the related policies. Annuity considerations are recognized as revenue when received.
Expenses incurred in connection with acquiring new insurance business, including acquisition cost such as sales commissions, are charged to operations as incurred.

In addition, the company uses the following accounting policies:

(1) Basis for Short-Term Investments
Short-term investments are stated at amortized cost.

(2) Basis for Bonds and Amortization Schedule
Bonds not backed by other loans are stated at amortized cost using the modified scientific method.

(3) Basis for Common Stocks
The Company does not own common stocks.

(4) Basis for Preferred Stocks
The Company does not own preferred stocks.

(5) Basis for Mortgage Loans
The Company does not own mortgage loans.

(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.

(7) Accounting Policies for Investments in Subsidiaries, Controlled and Affiliated Entities
The Company does not have subsidiaries or controlled and affiliated companies.

(8) Accounting Policies for Investments in Joint Ventures, Partnerships and Limited Liability Entities
The Company does not have any ownership interests in joint ventures.

(9) Accounting Policies for Derivatives
The Company does not invest in derivatives.

(10) Anticipated Investment Income Used in Premium Deficiency Calculation
The Company does not utilize the anticipated investment income as a factor in the premium deficiency calculation.

(11) Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses
The Company does not write accident and health insurance.

(12) Changes in the Capitalization Policy and Predefined Thresholds from Prior Period
The Company has not modified its capitalization policy from the prior period.

(13) Method Used to Estimate Pharmaceutical Rebate Receivables
The Company does not have pharmaceutical rebates receivable.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

D. Going Concern

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

NOTE 2 Accounting Changes and Corrections of Errors
The Company's December 31, 2021 financial statements reflect a prior period adjustment relating to the recording of NYSS reserves. As of December 31, 2020, reserves
were overstated by $1,084,193. As a result, surplus was understated by $1,084,193. The events contributing to the adjustment impact surplus as follows:

Decrease in aggregate reserves for life and accident and health contracts (P4, L19, C1) ($1,084,193)
Increase in surplus (P4,L53,C1) _$1.084193

NOTE 3 Business Combinations and Goodwill - Not applicable
NOTE 4 Discontinued Operations - NONE

NOTE 5 Investments

A.  Mortgage Loans, including Mezzanine Real Estate Loans - NONE
B. Debt Restructuring - NONE

C. Reverse Mortgages - NONE

D. Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions
Prepayment assumptions for single class and multi-class mortgage-backed/asset-backed securities were obtained from broker dealer survery values or
internal estimates.

(2) Securities with Recognized Other-Than-Temporary Impairment
The Company had no other-than-temporary impairments on loan-backed securities due to the intent to sell security or the inability or lack of intent to retain
the investment in the security for a period of time sufficient to recover the amortized cost basis of the security.
(3) Recognized OTTI Securities - NONE
(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 $ 488,528
2. 12 Months or Longer $ 15,119
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 5,115,185
2. 12 Months or Longer $ 48,350
(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions - NONE
F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

Repurchase Agreements Transactions Accounted for as a Sale - NONE

Reverse Repurchase Agreements Transactions Accounted for as a Sale - NONE
Real Estate - NONE

Low Income Housing tax Credits (LIHTC) - NONE

Restricted Assets

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted
Current Year 6 7
1 2 3 4 5
G/IA Total
Supporting Separate S/A Assets
Total General S/A Account (S/A)| Supporting Total Increase/
Account Activity Restricted G/A Activity Total From Prior | (Decrease) (5
Restricted Asset Category (G/A) (a) Assets (b) (1 plus 3) Year minus 6)
a. Subject to contractual obligation for which
liability is not shown $ -1$ -1$ -1$ -1$ -1$ -1$ -
b. Collateral held under security lending
agreements $ - 1% - 1% - 13 - 13 - 13 - 13 -
c. Subject to repurchase agreements $ -1$ -1 - 13 - 19 - 19 - 198 -
d. Subject to reverse repurchase agreements $ - 1% - 1% - 1% - 1% - 1% - 1% -
e. Subject to dollar repurchase agreements $ - 1% - 1% - 1% - 1% - 1% - 1% -
f. Subject to dollar reverse repurchase
agreements $ - 19 - 19 - 19 - 19 - 19 - 19 -
g. Placed under option contracts $ - 1% - 1% - 1% - 1% -1$ -1$ -
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 1% - 1% - 13 - 13 - 13 - 13 -
i. FHLB capital stock $ - 13 - 1% - 1% - 1% - 1% - 13 -
j. On deposit with states $ 1,754,842 | $ - 13 - 13 - |$ 1,754,842 | $ 1,735,011 | $ 19,831
k. On deposit with other regulatory bodies $ - 1% - 1% - 1% - 1% - 1% - 1% -
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ -1$ -1$ -1$ -1$ -1$ -1$ -
m. Pledged as collateral not captured in other
categories $ - 19 - 19 - 19 - 19 - 19 - 19 -
n. Other restricted assets $ - 13 - 1% - 1% - 1% - 1% - 13 -
0. Total Restricted Assets (Sum of athroughn) | $ 1,754,842 | $ -1 - 13 - 1% 1754842 | $ 1735011 | $ 19,831
(a) Subset of Column 1
(b) Subset of Column 3
Current Year
8 9 Percentage
10 11
Gross
(Admitted &
Non- Admitted
admitted) Restricted
Total Total Restricted to to Total
Non- Admitted Total Admitted
admitted Restricted Assets Assets
Restricted Asset Category Restricted (5 minus 8) (c) (d)

a. Subject to contractual obligation for which
liability is not shown $ -1$ - 0.0% 0.0%
b. Collateral held under security lending
agreements $ - 1% - 0.0%) 0.0%)
c. Subject to repurchase agreements $ -1$ - 0.0% 0.0%
d. Subject to reverse repurchase agreements $ -1$ - 0.0% 0.0%
e. Subject to dollar repurchase agreements $ -1$ - 0.0% 0.0%
f. Subject to dollar reverse repurchase
agreements $ - 19 - 0.0% 0.0%
g. Placed under option contracts $ - 1% - 0.0%) 0.0%
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 19 - 0.0% 0.0%
i. FHLB capital stock $ - 1% - 0.0%) 0.0%)
j. On deposit with states $ - |$ 1,754,842 0.4% 0.4%
k. On deposit with other regulatory bodies $ -1$ - 0.0% 0.0%
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ -1$ - 0.0% 0.0%
m. Pledged as collateral not captured in other
categories $ - 1% - 0.0% 0.0%)
n. Other restricted assets $ -1$ - 0.0% 0.0%
0. Total Restricted Assets (Sum of a through n) $ - 1$ 1,754,842 0.4%| 0.4%|

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts That Share Similar Characteristics, Such as Reinsurance and
Derivatives, Are Reported in the Aggregate) - NONE

3. Detail of Other Restricted Assets (Contracts That Share Similar Characteristics, Such as Reinsurance and Derivatives, Are Reported in the Aggregate) -
NONE

4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements

19.2



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

1 2 3 4
% of BACV to % of BACV to
Book/Adjusted Total Assets Total Admitted
Carrying Value (Admitted and Assets
Collateral Assets (BACV) Fair Value Nonadmitted)* **

General Account:
a. Cash, Cash Equivalents and Short-Term Investments $ -1$ - 0.0%) 0.0%)
b. Schedule D, Part 1 $ - 19 - 0.0% 0.0%
c. Schedule D, Part 2, Section 1 $ -1$ - 0.0% 0.0%
d. Schedule D, Part 2, Section 2 $ -1$ - 0.0% 0.0%
e. Schedule B $ - 13 - 0.0% 0.0%
f. Schedule A $ - 198 - 0.0% 0.0%
g. Schedule BA, Part 1 $ - 19 - 0.0% 0.0%
h. Schedule DL, Part 1 $ - 1% - 0.0% 0.0%
i. Other $ 1,754,842 | $ 1,459,621 2.3% 2.4%
j. Total Collateral Assets (a+b+c+d+e+f+g+h+i) $ 1,754,842 | $ 1,459,621 2.3%] 2.4%]|
Separate Account:
k. Cash, Cash Equivalents and Short-Term Investments $ -1$ - 0.0% 0.0%
. Schedule D, Part 1 $ - 18 - 0.0% 0.0%
m. Schedule D, Part 2, Section 1 $ - 13 - 0.0% 0.0%
n. Schedule D, Part 2, Section 2 $ - 13 - 0.0% 0.0%
0. Schedule B $ - 13 - 0.0% 0.0%
p. Schedule A $ - 198 - 0.0%| 0.0%|
q. Schedule BA, Part 1 $ - 198 - 0.0% 0.0%
r. Schedule DL, Part 1 $ - 13 - 0.0% 0.0%
s. Other $ - 18 - 0.0% 0.0%
t. Total Collateral Assets (k+l+m+n+o+p+g+r+s) 3 - 193 - 0.0%) 0.0%)
* j=Column 1 divided by Asset Page, Line 26 (Column 1)

t = Column 1 divided by Asset Page, Line 27 (Column 1)
**j = Column 1 divided by Asset Page, Line 26 (Column 3)

t = Column 1 divided by Asset Page, Line 27 (Column 3)

1 2
% of Liability to
Amount Total Liabilities *

u. Recognized Obligation to Return Collateral Asset (General Account) $ - 0.0%
v. Recognized Obligation to Return Collateral Asset (Separate Account) 3 - 0.0%)

*u = Column 1 divided by Liability Page, Line 26 (Column 1)
v = Column 1 divided by Liability Page, Line 27 (Column 1)

M.  Working Capital Finance Investments - NONE

N.  Offsetting and Netting of Assets and Liabilities - NONE
O. 5GlI Securities - NONE

P.  Short Sales - NONE

Q. Prepayment Penalty and Acceleration Fees

General Account Separate Account

8 0

1. Number of CUSIPs

2. Aggregate Amount of Investment Income $ 50,726 $ -
R.  Reporting Entity’s Share of Cash Pool by Asset Type - Not applicable
NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies - NONE

NOTE7 Investment Income
A.  The bases, by category of investment income, for excluding (nonadmitting) any investment income due and accrued:
All investment income due and accrued with amounts that are over 90 days past due.

B.  The total amount excluded: - NONE

NOTE 8 Derivative Instruments - NONE
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NOTE 9

Income Taxes

A.  The components of the net deferred tax asset/(liability) at the end of current period are as follows:

1.

12/31/2022

12/31/2021

Change

(1

Ordinary

(2)
Capita

(3)
(Col. 1+2)
Total

4)

Ordinary

(5)
Capita

(6)
(Col. 4 +5)
Total

(7)
(Col. 1-4)
Ordinary

(8)
(Col. 2 - 5)
Capital

9)
(Col. 7 +8)
Total

(a) Gross Deferred Tax Assets

$ 3694614

Cid
'

$ 3694614

$ 3445292

$ 3445292

$ 249322

$ 249322

(b) Statutory Valuation Allowance
Adjustment

$ 63154

$ 63154

$ 63154

$ 63154

(c) Adjusted Gross Deferred Tax Assets
(1a-1b)

$ 3631460

$ 3631460

$ 3445292

$ 3445292

$ 186,168

$ 186,168

(d) Deferred Tax Assets Nonadmitted

$ 3190918

$ 3190918

$ 2.882.365

$ 2.882.365

$ 308,553

$ 308,553

(e) Subtotal Net Admitted Deferred
Tax Asset (1c - 1d)

$ 440542

$ 440542

$ 562927

$ 562927

$ (122.385)

$ (122.385)

(f) Deferred Tax Liabilities

$ 109777

$ 18,285

$ 128,062

$ 197,736

$ 16,920

$ 214656

$ _(87.959)

$ 1,365

$  (86.594)]

(9) Net Admitted Deferred Tax Asset/(Net
Deferred Tax Liability)
(1e - 1f)

$ 330,765

$ (18.285)

$ 312480

$ 365191

$ (16.920)

$ 348271

$ (34.426)

$  (1.365)

$ (35791)

12/31/2022

12/31/2021

Change

(M

Ordinary

(2)
Capita

(3)
(Col. 1+2)
Total

4)

Ordinary

(5)
Capita

(6)
(Col. 4 +5)
Total

(7)
(Col. 1-4)
Ordinary

(8)
(Col. 2 - 5)
Capital

9)
(Col. 7 +8)
Total

Admission Calculation Components
SSAP No. 101

(a) Federal Income Taxes Paid In Prior
Years Recoverable Through Loss
Carrybacks

(Excluding The Amount Of Deferred
Tax Assets From 2(a) above) After
Application of the Threshold Limitation.
(The Lesser of 2(b)1 and 2(b)2 Below)

$ 312480

$ 312480

$ 348271

$ 348271

$ (35791)

$ (35791)

1. Adjusted Gross Deferred Tax
Assets Expected to be Realized
Following the Balance Sheet Date.

$ 312480

$ 312480

$ 348271

$ 348271

$ (35791)

$ (35791)

2. Adjusted Gross Deferred Tax
Assets Allowed per Limitation
Threshold.

XXX

XXX

$ 5853154

XXX

XXX

$ 5.436,077

XXX

XXX

$ 417,077

(c) Adjusted Gross Deferred Tax Assets
(Excluding The Amount Of Deferred Tax
Assets From 2(a) and 2(b) above)

Offset by Gross Deferred Tax Liabilities.

$ 128,062

$ 128062

$ 214656

$ 214656

$ (86,594)

$ (86.594)]

(d) Deferred Tax Assets Admitted as the result
of application of SSAP No. 101. Total (2(a) +

2(b) + 2(c))

$ 440542

$ 440542

$ 562,927

$ 562,927

$ (122.385)

$ (122.385)

Other Admissibility Criteria

2022

2021

a. Ratio Percentage Used To Determine Recovery Period And Threshold Limitation Amount.

4536.4%

4077.7%)|

b. Amount Of Adjusted Capital And Surplus Used To Determine Recovery Period And

Threshold Limitation In 2(b)2 Above.

$

39,496,822

$ 36,651,237

Impact of Tax Planning Strategies:

(a) Determination of adjusted gross deferred tax assets and net admitted deferred tax assets, by tax character as a percentage.

12/31/2022

12/31/2021

Change

Q)]
Ordinary

Capital

@

(3)
Ordinary

(4)
Capital

(5)
(Col. 1-3)
Ordinary

(6)
(Col. 2-4)
Capital

1. Adjusted Gross DTAs amount from
Note 9A1(c)

$

3,631,460 | $

- 19

3,445,292

- 18 186,168

2. Percentage of adjusted gross DTAs by tax

character attributable to the impact of
planning strategies

tax

0.0%)

0.0%)

0.0%)

0.0%)

0.0%)

0.0%|

3. Net Admitted Adjusted Gross DTAs amount

from Note 9A1(e)

$

440542 | $

- 19

562,927

- 1% (122,385)

4. Percentage of net admitted adjusted

gross DTAs by tax character admitted
because of the impact of tax planning
strategies

0.0%)

0.0%]

0.0%)

0.0%]

0.0%)

0.0%)

b. Do the Company's tax-planning strategies include the use of reinsurance?
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

B. Deferred Tax Liabilities Not Recognized

1. The types of temporary differences for which a DTL has not been recognized and the types of events that would cause those temporary differences to
become taxable are:

There are no temporary differences for which tax liabilities are not recognized.

2. The cumulative amount of each type of temporary difference is: - Not applicable

3. The amount of the unrecognized DTL for temporary differences related to investments in foreign subsidiaries and foreign corporate joint ventures that are
essentially permanent in duration, if determination of that liability is practicable, or a statement that determination is not practicable are: - Not applicable

4. The amount of the DTL for temporary differences other than those in item (3) above that is not recognized is: - Not applicable

C. Current and Deferred Income Taxes

(1) (2) (3)
As of End of (Col. 1-2)
1. Current Income Tax Current Period 12/31/2021 Change
(a) Federal $ 502,517 | $ (484.466) | $ 986,983
(b) Foreign $ - 19 - 19 -
(c) Subtotal (1a+1b) 3 502,517 | $ (484.466) | $ 986,983
(d) Federal income tax on net capital gains 3 6,108 | $ 56,553 | $ (50,445)
(e) Utilization of capital loss carry-forwards $ - 19 - 19 -
(f) Other $ - 19 - 19 -
(9) Federal and foreign income taxes incurred (1c+1d+1e+1f) 3 508,625 | $ (427913) | $ 936,538
2.
(a) Ordinary:
(1) Discounting of unpaid losses $ - 19 - 19 -
(2) Unearned premium reserve $ - 19 - 19 -
(3) Policyholder reserves 3 3,353,327 | $ 3,089,393 |$ 263,934
(4) Investments $ - 19 - 19 -
(5) Deferred acquisition costs 3 68,943 |$ 118,603 |$ (49,660)
(6) Policyholder dividends accrual $ - 19 - 19 -
(7) Fixed assets $ - 19 - 19 -
(8) Compensation and benefits accrual $ - 19 - 19 -
(9) Pension accrual $ - 19 - 19 -
(10) Receivables - nonadmitted $ 1,794 1% 1,794 1% -
(11) Net operating loss carry-forward $ - 19 - 19 -
(12) Tax credit carry-forward 3 153384 |$ 62,543 | $ 90,841
(13) Other $ 117,166 | $ 172,959 | $ (55,793)
Policyholder reserves - tax reform transition 3 - 193 132625 |$ (33,156)
(99) Subtotal $ 3694614 | $ 3445292 | $ 249,322
(b) Statutory valuation allowance adjustment 3 63,154 | $ - 193 63,154
(c) Nonadmitted $ 3,190918 | $ 2,882,365 | $ 308,553
(d) Admitted ordinary deferred tax assets (2a99 - 2b - 2c) 3 440542 |$ 562,927 | $ (122,385)
(e) Capital:
(1) Investments $ - 19 - 19 -
(2) Net capital loss carry-forward $ - 19 - 18 -
(3) Real estate $ - 19 - 19 -
(4) Other $ - 19 - 19 -
(99) Subtotal (2e1+2e2+2e3+2e4) $ - 19 - 19 -
(f) Statutory valuation allowance adjustment 3 - 19 - 19 -
(9) Nonadmitted $ - 19 - 19 -
(h) Admitted capital deferred tax assets (2e99 - 2f - 2g) $ - 19 - 19 -
(i) Admitted deferred tax assets (2d + 2h) 3 440542 |$ 562,927 | $ (122,385)
3. Deferred Tax Liabilities:
(a) Ordinary:
(1) Investments $ - 19 - 19 -
(2) Fixed assets $ - 19 - 19 -
(3) Deferred and uncollected premium 3 - 19 - 19 -
(4) Policyholder reserves $ - 198 - 198 -
(5) Other $ 109,777 | $ 197,736 | $ (87,959)
Section 807(f) adjustment 3 109,777 | $ 197,736 | $ 33,698
(99) Subtotal $ 109,777 | $ 197,736 | $ (87,959)
(b) Capital:
(1) Investments 3 18285 |$ 16920 |$ 1,365
(2) Real estate $ - 19 - 19 -
(3) Other $ - 19 - 19 -
(99) Subtotal (3b1+3b2+3b3) 3 18285 |$ 16,920 |$ 1,365
(c) Deferred tax liabilities (3299 + 3b99) 3 128,062 | $ 214656 | $ (86,594)
4. Net deferred tax assets/liabilities (2i - 3c) 3 312,480 1% 348271 1% (35,791)
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NOTES TO FINANCIAL STATEMENTS

D. Reconciliation of Federal Income Tax Rate to Actual Effective Rate Among the more significant book to tax adjustments were the following:

Effective Tax Rate
Amount (%)

Permanent Differences:
Provision computed at statutory rate 3 713,401 21.0%
Proration of tax exempt investment income 3 1,446 0.0%]
Amortization of interest maintenance reserve 3 (18,000) -0.5%
Tax exempt income deduction $ (4,819) -0.1%]
Dividends received deduction 3 (281,612) -8.3%
Corporate owned life insurance 0.0%]
Disallowed travel and entertainment 0.0%)
Lobbying expenses disallowed 0.0%|
Tax credits 3 (120,307) -3.5%
Tax rate differential on prior period adjustments 4.2%]|
Change in nonadmitted assets 0.0%
Statutory valuation allowance adjustment 0.0%|
Accrual adjustment - prior year 0.0%
Other 3 (54,246) -1.6%]|
Totals 3 235,863 6.9%)
Federal and foreign income taxes incurred 3 502,517 0.0%|
Realized capital gains (losses) tax 3 6,108 0.0%
Change in net deferred income taxes $ (272,762) 0.0%
Total statutory income taxes 3 235,863 0.0“/j

E. Operating Loss Carry Forwards and Income Taxes Available for Recoupment

1. The amounts, origination dates and expiration dates of operating loss and tax credit carry forwards available for tax purposes:

Description (Operating Loss or Tax Credit Carry
Forward) Amounts Origination Dates Expiration Dates
Foreign tax credit carryforward $ 33,077 December 31, 2020 December 31, 2030
Foreign tax credit carryforward $ 120,307 December 31, 2022 December 31, 2032
Foreign tax credit carryforward - total $ 153,384

2. The following is income tax expense for current year and proceeding years that is available for recoupment in the event of future net losses - NONE
3.  The Company’s aggregate amount of deposits admitted under Section 6603 of the Internal Revenue Service Code is $0.
F.  Consolidated Federal Income Tax Return

1. The Company's federal income tax return is consolidated with the following entities:
Constellation Insurance Holdings, Inc.
Constellation Insurance Inc.
ONTech, LLC
Princeton Captive Re, Inc.
Ohio National Life Insurance Company ("ONLIC")
Ohio National Life Assurance Corporation ("ONLAC")
National Security Life and Annuity Company
Kenwood Re, Inc.
Montgomery Re, Inc.
Camargo Re Captive, Inc.
O.N. Equity Sales Company ("ONESCQO")
O.N. Investment Management Company
Ohio National Equities, Inc. ("ONEQ")
Ohio National Investments, Inc. ("ONII")
Ohio National Insurance Agency, Inc. ("ONIA")
Sycamore Re, Ltd.
ON Foreign Holdings, LLC
Financial Way Reality, Inc.
ONFlight, Inc.

2. The manner in which the Board of Directors sets forth for allocating the consolidated federal income tax:
The method of allocation between the companies is subject to written agreement. Allocations are based upon separate return calculations with current credit for

net losses calculated on a combined basis.

G. Federal or Foreign Federal Income Tax Loss Contingencies
The Company has no tax loss contingencies for which it is reasonably possible that the total liability will significantly increase within twelve months of the reporting.

H. Repatriation Transition Tax (RTT) - Not Applicable

l. Alternative Minimum Tax (AMT) Credit - Not applicable
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NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A.

N.

0.

Nature of the Relationship Involved
The Company has a shared services agreement with ONLIC, disclosed in Part E.

Transactions
There were no dividends to the Company's parent, ONLIC, as of December 31, 2022 and December 31, 2021.

On March 22, 2021, the Board of Ohio National Mutual Holdings, Inc. "ONMH" unanimously approved an agreement to enter into a strategic transaction
("Transaction") with Constellation Insurance LP via ONLH Holdings LP ("Constellation") whereby Constellation will acquire ONMH. The agreement was signed on
March 22, 2021. Constellation, an insurance holding company, is backed by Caisse de dép6t et placement du Québec ("CDPQ") and Ontario Teachers' Pension Plan
Board ("Ontario Teachers"), two of the world's largest, premier, long-term institutional investors.

ONMH entered into the Transaction to strengthen its financial position, enhance its market position, and enable it to become a stronger, more responsive and
innovative financial services company. Constellation will build off ONMH's strengths and infrastructure to grow its insurance business going forward.

The Transaction was structured as a sponsored demutualization, which means ONMH converted to a stock company and is indirectly owned by Constellation upon
closing of the transaction. The conversion required a vote by eligible members as well as regulatory review and approval. Eligible members were compensated in the
aggregate of $500,000,000 for the extinguishment of their membership interests with additional policy benefits, or cash, as applicable. In addition to member
compensation, Constellation and its investors have provided a commitment to infuse an additional $500,000,000 of capital evenly over a four-year period beginning
once year after the close of the Transaction, further strengthening Ohio National's capital position and its ability to fulfill its obligations, as well as to invest in the future
of the business.

On March 11, 2022, the Members of ONMH voted to approve the Transaction. The Ohio Department of Insurance conducted a public hearing on March 18, 2022.
ONMH received an order approving the Transaction and all other regulatory approvals necessary to close the Transaction. ONMH closed the Transaction on March 31,
2022 and is now a stock company wholly owned by Constellation. In connection with the Transaction, ONMH changed its name and is became Ohio National
Holdings, Inc. (ONHI).

Effective November 2022, ONHI changed its name to Constellation Insurance Holdings, Inc. (CIHI) and Ohio National Financial Services, Inc. (ONFS) changed its
name to Constellation Insurance, Inc. (CNII).

Transactions with related party who are not reported on Schedule Y - NONE

Amounts Due From or To Related Parties

The Company had a "Receivable from parent, subsidiaries and affiliates" of $37,216 and $0 as of December 31, 2022 and 2021, respectively. The Company had a
"Payable to parent, subsidiaries and affiliates" of $290,360 and $311,440 as of December 31, 2022 and 2021, respectively. The terms of settlement require those
amounts to be settled within 30 days.

Material Management or Service Contracts and Cost-Sharing Arrangements

The Company has an agreement to receive services for personnel, EDP equipment, and supplies from ONLIC, ONIl and ONEQ. The terms call for a cash settlement
within 30 days. Charges for all services from ONLIC, ONIl and ONEQ as of December 31, 2022 and 2021 were as follows:

SCA Entity 2022 2021
ONLIC $ 443346 | $ 323,031
ONII $ - 19 17,500
ONEQ $ 178,017 | $ 216,665
Total service charges owed $ 621,363 | $ 557,196

Guarantees or Undertakings

The Company does not have guarantees or undertakings for the benefit of an affiliate, which results in a material contingent exposure of the Company’s assets and
liabilities.

Nature of the Control Relationship
The Company is a wholly owned subsidiary of ONLIC.

Amount Deducted from the Value of Upstream Intermediate Entity or Ultimate Parent Owned - Not applicable
Investments in SCA that Exceed 10% of Admitted Assets - Not applicable

Investments in Impaired SCAs - Not applicable

Investment in Foreign Insurance Subsidiary - Not applicable

Investment in Downstream Noninsurance Holding Company - Not applicable

Investment in Insurance SCAs - Not applicable

SCA or SSAP 48 Entity Loss Tracking - Not applicable

NOTE 11 Debt

A.

B.

As of December 31, 2022 and December 31, 2021, the Company had access to $1,500,000,000 in credit facilities. As of December 31, 2022 and December 31, 2021,
the Company had no outstanding borrowings against the facilities. Total interest and fees paid in 2022 and 2021 were $0.

FHLB (Federal Home Loan Bank) Agreements - NONE

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

The Company uses the personnel of its parent and has no deferred compensation or retirement plans.
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NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
A.  Number of Share and Par or State Value of Each Class

The Company has 10,000 shares authorized and 10,000 shares outstanding. All shares are Class A shares.

B. Dividend Rate, Liquidation Value and Redemption Schedule of Preferred Stock Issues
The Company has no preferred stock outstanding.

C. Dividend Restrictions
The payment of dividends by the Company to ONLI, is limited by New York insurance Laws. The maximum dividend that may be paid without prior approval of the

Director of Insurance is limited to the greater of statutory net income of the preceding calendar year or 10% of statutory earned surplus as of the preceding December
31. Therefore, the maximum dividend that may be paid in 2023 without prior approval is approximately $3,933,351.

D. Dates and Amounts of Dividends Paid
There were no dividends paid as of December 31, 2022 and 2021.

E. Profits that may be Paid as Ordinary Dividends to Stockholders
Within the limitations of (3) above, there are no restrictions placed on the portion of the Company profits that may be paid as ordinary dividends to stockholders.

F.  Restrictions Placed on Unassigned Funds (Surplus)

There are no restrictions on the unassigned surplus of the Company. The unassigned funds are held for the stockholder. Total unassigned surplus at December 31,
2022 is $17,561,916.

G. Amount of Advances to Surplus not Repaid - Not applicable

H.  Amount of Stock Held for Special Purposes
The Company has no stock held for special purposes.

l. Reasons for Changes in Balance of Special Surplus Funds from Prior Period
The Company does not have any changes in the balances of any special surplus funds from the prior period.

J.  The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains and losses is: $ 169,899

K. Company input
The Company does not have surplus notes.

L.  Theimpact of any restatement due to prior quasi-reorganizations is as follows
The Company has not restated surplus due to a quasi-reorganization.

M.  Effective Date of Quasi-Reorganization for a Period of Ten Years Following Reorganization - Not applicable

NOTE 14 Liabilities, Contingencies and Assessments
A.  Contingent Commitments - NONE

B. Assessments

(2) Assessments
The Company received no notifications of insolvency during the year that impacted the financial statements. There was also no asset activity based on prior
assessments.

C. Gain Contingencies - NONE
D. Claims related extra contractual obligations and bad faith losses stemming from lawsuits - NONE
E. Joint and Several Liabilities - NONE

F.  All Other Contingencies
The Company has no assets that it considers to be impaired.

NOTE 15 Leases - NONE

NOTE 16 Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk - NONE

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales - NONE

B.  Transfer and Servicing of Financial Assets - NONE
C. Wash Sales - NONE

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
A.  ASO Plans - NONE

B. ASC Plans - NONE
C. Medicare or Similarly Structured Cost Based Reimbursement Contract - NONE

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
The Company has no premiums written/produced by managing general agents/third party administrators.
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NOTE 20 Fair Value Measurements

A

B.

C.

D.

E.

(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 $ 6,571,752 | $ - 19 - 19 - 19 6,571,752
Separate account assets $ 318,717,099 | $ - 13 - 13 -1 318,717,099
Total assets at fair value/NAV $ 325,288,851 | $ - 19 - 19 -1 325,288,851
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Total liabilities at fair value $ - 1% - 1% - 1% - 1% -

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

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

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
Included in various investment related line items in the statutory financial statements are certain financial instruments carried at fair value. Other financial
instruments are periodically measured at fair value, such as when impaired, or for certain bonds and preferred stock when carried at the lower of cost or
market.

Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability (exit price) in an orderly transaction between market
participants at the measurement date. In determining fair value, the Company uses various methods including market, income and cost approaches. The
market approach utilizes prices and other relevant information generated by market transactions involving identical or comparable assets and liabilities. The

income approach uses discounted cash flows to determine fair value. When applying either approach, the Company maximizes the use of observable inputs

and minimizes the use of unobservable inputs. Observable inputs reflect the assumptions market participants would use in valuing a financial instrument
based on market data obtained from sources independent of the Company. Unobservable inputs reflect the Company’s estimates about the assumptions
market participants would use in valuing financial assets and financial liabilities based on the best information available in circumstances.

The Company is required to categorize its assets and liabilities that are carried at estimated fair value on the statutory statements of admitted assets,
liabilities, and capital and surplus into a three level hierarchy based on the priority of the inputs to the valuation technique in accordance with SSAP No.

100R, Fair Value Measurements. The fair value hierarchy gives the highest priority to quoted prices in active markets for identical assets or liabilities (Level 1)

and the lowest priority to unobservable inputs (Level 3). If the inputs used to measure estimated fair value fall within different levels of the hierarchy, the

category level is based on the lowest priority level input that is significant to the fair value measurement. The levels of the fair value hierarchy are as follows:

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

- Level 2 — Fair value is based on significant inputs, other than quoted prices included in Level 1 that are observable in active markets or that are derived
principally from or corroborated by observable market data through correlation or other means for identical or similar assets and liabilities. The types of

assets and liabilities utilizing Level 2 valuations generally include U.S. government agency securities, municipal bonds, foreign government debt, certain
corporate debt, asset-backed, mortgage-backed, and private placement securities, derivatives, common stocks, securities lending reinvested collateral and
cash equivalent securities.

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

(5) Fair Value Disclosures - NONE

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 $ 54960449 |$ 63260816 |$ 1459621 |$ 53500828 |$ $ - 19 -
Cash 3 6,571,752 | $ 6,571,752 | $ 6,571,752 | $ - 19 $ - 19 -
Separate account asset{ $ 318,717,099 |$ 318,717,099 |$ 318,717,099 |$ - 19 3 - 19 -
Separate account
liabilities $ (318,717,099) [ $ (318,717,099) | $ (318,717,099) | $ - 19 $ - 19 -

Not Practicable to Estimate Fair Value - NONE

NAYV Practical Expedient Investments - NONE
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NOTE 21 Other Items

A

B.

Unusual or Infrequent Items - NONE

Troubled Debt Restructuring: Debtors - NONE
Other Disclosures - NONE

Business Interruption Insurance Recoveries - NONE

State Transferable and Non-transferable Tax Credits

(1) Carrying Value of Transferable and Non-transferable State Tax Credits Gross of any Related Tax Liabilities and Total Unused Transferable and Non-
transferable State Tax Credits by State and in Total

The carrying value of transferable and non-transferable state tax credits gross of any related tax liabilities and the total unused transferable state tax credits by
state tax credits by state and in total is $0.

(2) Method of Estimating Utilization of Remaining Transferable and Non-Transferable State Tax Credits
The Company has no transferable state tax credits on December 31, 2021. The Company estimated the utilization of its remaining non-transferable state tax

credits by projecting future premium tax liabilities based on current premiums, credits and tax rates in future years and comparing the projected tax liabilities
against the remaining non-transferable state tax credits.

(3) Impairment Loss
The Company does not have any impairment losses related to the write down of non-transferable state tax credits.

(4) State Tax Credits Admitted and Nonadmitted - NONE
Subprime Mortgage Related Risk Exposure - The Company did not invest directly in subprime mortgages.
Retained Assets - Not applicable

Insurance-Linked Securities (ILS) Contracts - NONE

The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control
the Policy - NONE

NOTE 22 Events Subsequent - NONE

NOTE 23 Reinsurance

A.

Ceded Reinsurance Report

Section 1 — General Interrogatories

(1) Are any of the reinsurers listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly or indirectly, by the company or by any
representative, officer, trustee, or director of the company? Yes[ ] No[X]

If yes, give full details.

(2) Have any policies issued by the company been reinsured with a company chartered in a country other than the United States (excluding U.S. Branches of such
companies) that is owned in excess of 10% or controlled directly or indirectly by an insured, a beneficiary, a creditor or any other person not primarily engaged in the
insurance business? Yes[ ] No[X]

If yes, give full details.

Section 2 — Ceded Reinsurance Report — Part A

(1) Does the company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel any reinsurance for reasons other than for
nonpayment of premium or other similar credits? Yes[ ] No[X]

a. If yes, what is the estimated amount of the aggregate reduction in surplus of a unilateral cancellation by the reinsurer as of the date of this statement, for those
agreements in which cancellation results in a net obligation of the reporting entity to the reinsurer, and for which such obligation is not presently accrued? Where
necessary, the reporting entity may consider the current or anticipated experience of the business reinsured in making this estimate. $0

b. What is the total amount of reinsurance credits taken, whether as an asset or as a reduction of liability, for these agreements in this statement? $0

(2) Does the reporting entity have any reinsurance agreements in effect such that the amount of losses paid or accrued through the statement date may result in a
payment to the reinsurer of amounts that, in aggregate and allowing for offset of mutual credits from other reinsurance agreements with the same reinsurer, exceed the
total direct premium collected under the reinsured policies? Yes[ ] No[X]

If yes, give full details.

Section 3 — Ceded Reinsurance Report — Part B

(1)  What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under which the reinsurer may unilaterally cancel for
reasons other than for nonpayment of premium or other similar credits that are reflected in Section 2 above) of termination of ALL reinsurance agreements, by either
party, as of the date of this statement? Where necessary, the company may consider the current or anticipated experience of the business reinsured in making this
estimate. $0

(2) Have any new agreements been executed or existing agreements amended, since January 1 of the year of this statement, to include policies or contracts that
were in force or which had existing reserves established by the company as of the effective date of the agreement? Yes[ ] No[X]
If yes, what is the amount of reinsurance credits, whether an asset or a reduction of liability, taken for such new agreements or amendments? $0

Uncollectible Reinsurance
The Company has not written off any reinsurance balances in the current year.

Commutation of Reinsurance Reflected in Income and Expenses.
The Company has not reported in its operations in the current year any commutation of reinsurance with other companies.

Certified Reinsurer Rating Downgraded or Status Subject to Revocation
The Company has no reinsurance agreements with certified reinsurers.

Reinsurance of variable annuity contracts/certificates with an affiliated captive reinsurer
The Company does not reinsure variable annuity contracts with affiliated captive reinsurers.

Reinsurance Agreement with Affiliated Captive Reinsurer - NONE
Ceding Entities That Utilize Captive Reinsurers to Assume Reserves Subject to the XXX/ AXXX Captive Framework - NONE

Reinsurance Credit - NONE

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination - NONE
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NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses - NONE
NOTE 26 Intercompany Pooling Arrangements - NONE

NOTE 27 Structured Settlements - NONE

NOTE 28 Health Care Receivables - NONE

NOTE 29 Participating Policies - NONE

NOTE 30 Premium Deficiency Reserves - NONE

NOTE 31 Reserves for Life Contracts and Annuity Contracts
(1) Reserve Practices

The Company waives deduction of deferred fractional premiums upon death of insured and returns any portion of the final premiums beyond the date of
death. Surrender values are not promised in excess of the legally computed reserves.

(2) Valuation of Substandard Policies
Multiples of standard factors and flat extra premiums valued at 1/2 the extra premiums.

(3) Amount of Insurance Where Gross Premiums are Less than the Net Premiums
As of December 31, 2022, the Company had $0 of insurance in force of which gross premiums are less than the net premiums according to the standard
valuation set by the State of New York. Reserves to cover the above insurance totaling $0 at year-end are reported in Exhibit 5, Section G.

(4) Company input
The tabular interest (Page 7, Line 4) for ordinary life insurance has been determined by formula as described in the NAIC instructions for Page 7.
The tabular interest (Page 7, Line 4) for ordinary individual annuities has been determined from the actual average interest earnings on this block of business
during this year.
The tabular less actual reserve released (Page 7, Line 5) has been determined by actual reserves released on the block of business during the year.
The tabular cost (Page 7, Line 9) has been determined by formula as described in the NAIC instructions for Page 7.

(5) Method of Determination of Tabular Interest on Funds not Involving Life Contingencies

There is no tabular interest on funds not involving life contingencies under Page 7, Line 3.

(6) Details for other changes:

ORDINARY GROUP
Credit
Life
Supple- Group
Industrial Life Individual mentary and Life
ITEM Total Life Insurance Annuities Contracts Individual Insurance Annuities
Change in separate
account market value,
VM21/NYreg213, and the
change in voluntary
reserve $(25775157) | $ -1$ - 18(25775157) | $ - 19 -1$ o ) -
Ceded reserves, mortality
losses $ -1s -1s -1s -1s -1s -1s -1s -
Immediate annuity
mortality change $ - 1% - 1% - 1% - 1% - 1% - 1% - 1% -
Transfer from separate
account for rider charges
and admin fees $ 377299 |$ - 13 - 1S 377299 |$ -13 - 13 - 13 -
3106999 Total $(25.397,858) | $ -13 - 198(25,397.858) | $ -13 - 13 - 13 -

NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
A. INDIVIDUAL ANNUITIES:

Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total
(1) Subject to discretionary withdrawal:
a. With market value adjustment $ - $ - $ - $ - 0.0%
b. At book value less current surrender charge of 5%
or more $ - $ - $ - $ - 0.0%
c. At fair value $ - $ - $ 317,391,083 $ 317,391,083 83.5%
d. Total with market value adjustment or at fair value
(total of a through c) $ - $ - $ 317,391,083 $ 317,391,083 83.5%
e. At book value without adjustment (minimal or no
charge or adjustment) $ 13,533,911 $ - $ - $ 13,533,911 3.6%
(2) Not subject to discretionary withdrawal $ 48,702,525 $ - $ 636,597 $ 49,339,122 13.0%
(3) Total (gross: direct + assumed) $ 62,236,437 $ - $ 318,027,680 $ 380,264,116 100.0%
(4) Reinsurance ceded $ 43,739,640 $ - $ - $ 43,739,640
(5) Total (net)* (3) - (4) $ 18,496,797 $ - $ 318,027,680 $ 336,524,477

(6) Amount included in A(1)b above that will move to A(1)e
for the first time within the year after the statement date: $ - $ - $ - $ -

* Reconciliation of total annuity actuarial reserves and deposit fund liabilities.
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B. GROUP ANNUITIES: - NONE

C. DEPOSIT-TYPE CONTRACTS (no life contingencies):

Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total
(1) Subject to discretionary withdrawal:
a. With market value adjustment $ - $ - $ $ - 0.0%
b. At book value less current surrender charge of 5%
or more $ - $ - $ $ - 0.0%
c. At fair value $ - $ - $ $ - 0.0%
d. Total with market value adjustment or at fair value
(total of a through c) $ - $ - $ $ - 0.0%
e. At book value without adjustment (minimal or no
charge or adjustment) $ - $ - $ $ - 0.0%
(2) Not subject to discretionary withdrawal $ 117,544 $ - $ $ 117,544 100.0%
(3) Total (gross: direct + assumed) $ 117,544 $ - $ $ 117,544 100.0%
(4) Reinsurance ceded $ - $ - $ $ -
(5) Total (net)* (3) - (4) $ 117,544 $ - $ $ 117,544
(6) Amount included in C(1)b above that will move to C(1)e
for the first time within the year after the statement date: $ - $ - $ $ -
D. Life & Accident & Health Annual Statement: Amount
(1)  Exhibit 5, Annuities Section, Total (net) $ 18,496,797
(2) Exhibit 5, Supplementary Contracts with Life Contingencies Section, Total (net) $ -
(3) Exhibit 7, Deposit-Type Contracts, Line 14, Column 1 $ 117,544
(4) Subtotal (1+2+3) $ 18,614,341
Separate Accounts Annual Statement:
(5) Exhibit 3, Line 0299999, Column 2 $ 318,027,680
(6) Exhibit 3, Line 0399999, Column 2 $ -
(7) Policyholder dividend and coupon accumulations $ -
(8) Policyholder premiums $ -
(9) Guaranteed interest contracts $ -
(10) Other contract deposit funds $ -
(11) Subtotal (5+6+7+8+9+10) $ 318,027,680
(12) Combined Total (4+11) $ 336,642,021

Includes $317,391,083 of individual and variable deferred Annuity held in Separate Accounts that are surrenderable at market value less a surrender charge.

NOTE 33 Analysis of Life Actuarial Reserves by Withdrawal Characteristics

A

General Account

(1) Subject to discretionary withdrawal, surrender values or policy loans:

a. Term Policies with Cash Value

b. Universal Life

c. Universal Life with Secondary Guarantees

d. Indexed Universal Life

e. Indexed Universal Life with Secondary Guarantees
f. Indexed Life

g. Other Permanent Cash Value Life Insurance

h. Variable Life

i. Variable Universal Life

j. Miscellaneous Reserves

(2

-

a. Term Policies without Cash Value
b. Accidental Death Benefits

c. Disability - Active Lives

d. Disability - Disabled Lives

e. Miscellaneous Reserves

(3) Total (gross: direct + assumed)
(4) Reinsurance ceded

(5) Total (net) (3) - (4)

Separate Account with Guarantees - NONE

Not subject to discretionary withdrawal or no cash values:

19.12

Account Value Cash Value Reserve

$ - $ - $ -
$ 72,482 $ 72,482 $ 72,482
$ - $ - $ -
$ - $ - $ -
$ - $ - $ -
$ - $ - $ -
$ 401,995 $ 401,995 $ 401,995
$ - $ - $ -
$ - $ - $ 659
$ - $ - $ -

XXX XXX $ 115,857

XXX XXX $ .

XXX XXX $ 2,287

XXX XXX $ 23,286

XXX XXX $ _
$ 474,477 $ 474,477 $ 616,566
$ 474,477 $ 474,477 $ 615,908
$ - $ - $ 658
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C.  Separate Account Nonguaranteed
Account Value Cash Value Reserve

(1) Subject to discretionary withdrawal, surrender values or policy loans:
a. Term Policies with Cash Value
b. Universal Life

c. Universal Life with Secondary Guarantees

d. Indexed Universal Life

e. Indexed Universal Life with Secondary Guarantees

f. Indexed Life

g. Other Permanent Cash Value Life Insurance

h. Variable Life

i. Variable Universal Life

j. Miscellaneous Reserves

112,024

112,024

113,619

P P P P P P PP PP
P PO D P P P PP PP
P O P P P P PP PP

(2) Not subject to discretionary withdrawal or no cash values: - NONE

(3) Total (gross: direct + assumed) $ 112,024 $ 112,024 $ 113,619

(4) Reinsurance ceded $ - $ - $ -

(5) Total (net) (3) - (4) $ 112,024 $ 112,024 $ 113,619

D. Life & Accident & Health Annual Statement: Amount
(1) Exhibit 5, Life Insurance Section, Total (net) 658
(2) Exhibit 5, Accidental Death Benefits Section, Total (net)
(3) Exhibit 5, Disability - Active Lives Section, Total (net)
(4) Exhibit 5, Disability - Disabled Lives Section, Total (net)
(5) Exhibit 5, Miscellaneous reserves Section, Total (net)
(6) Subtotal (1+2+3+4+5)

P P P P PP

Separate Accounts Statement

(7) Exhibit 3, Line 0199999, Column 2
(8) Exhibit 3, Line 0499999, Column 2
(9) Exhibit 3, Line 0599999, Column 2
(10) Subtotal (7+8+9)

(11) Combined Total (6+10)

113,619

113,619
114,277

P P PP

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected - NONE

NOTE 35 Separate Accounts

A.  Separate Account Activity
(1) General nature of Separate Account Business

The Company utilizes separate accounts to record and account for assets and liabilities for particular lines of business and/or transactions. For the current
reporting year, the Company reported assets and liabilities from the following products lines/transactions into a separate account:

Variable Individual Annuities

Variable Group Annuities

Variable Imnmediate Annuities

In accordance with the state of New York procedures on approving items within the separate account, the separate account classification of the products are
supported by the New York statute 4240.

(2

-

In accordance with the products/transactions recorded within the separate account, some assets are considered legally insulated whereas others are not
legally insulated from the general account. (The legal insulation of the separate account assets prevents such assets from being generally available to satisfy
claims resulting from the general account.)

As of December 31, 2022 and 2021 the Company separate account statement included legally insulated assets of $318,717,101 and $413,307,803,
respectively. The assets legally insulated from the general account as of December 31, 2022 are attributed to the following products/transactions:

Separate
Legally Account
Insulated Assets (Not
Product/Transaction Assets Legally Insulated)
Variable Individual Annuities $ 318,028,334 | $ -
Variable Immediate Annuities $ 576,741 | $ -
Variable Universal Life 3 112,024 |$ -
Total $ 318717099 1§ -
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() In accordance with the products/transaction recorded within the separate account, some separate account liabilities are guaranteed by the general account.
(In accordance with the guarantees provided, if the investment proceeds are insufficient to cover the rate of return guaranteed for the product, the
policyholder proceeds will be remitted by the general account.)

As of December 31, 2022, the general account of the Company had a maximum guarantee for separate account liabilities of $6,433,396.

To compensate the general account for the risk taken, the separate account has paid risk charges as follows for the past five (5) years:

a. 2022 $ 4,011,607
b. 2021 $ 4,093,495
c. 2020 3 4,049,755
d. 2019 $ 4,077,697
e. 2018 3 4,141,775

As of December 31, 2022, the general account of the Company had paid $313,442 towards separate account guarantees.

(4) Securities Lending Within the Separate Account
The Company does not engage in securities lending transactions within the separate account.

General Nature and Characteristics of Separate Accounts Business

Most separate and variable accounts held by the Company relate to individual variable annuities of a nonguaranteed return nature. The net investment experience of
the separate account is credited directly to the policyholder and can be positive or negative. These variable annuities generally provide an incidental death benefit of
the greater of account value or minimum guaranteed death benefit.

In 2003 the Company began selling an annuity product with a minimum guaranteed death benefit that is adjusted every eight years to the current account value
adjusted for withdrawals on a pro rata basis. Also, the Company began selling a product with a minimum guaranteed death benefit equal to premiums paid less
withdrawals. In 2003, a death benefit rider was made available. It is a one-year ratchet minimum death benefit that provides for a one-year adjustment to the current
account value; the benefit stops increasing at age 80. In 2005 an additional rider was made available. The 2005 rider is identical to the 2004 version with the following
change: the benefit increases the policy with a minimum guaranteed death benefit that is adjusted every three years to the current account value adjusted for
withdrawals on a pro-rata basis. A rider is available that provides for a one-year adjustment to the current account value adjusted for withdrawals on a pro-rata basis.

In 2003 the Company began selling a guaranteed minimum income benefit (GMIB) rider. This rider, which is issued through age 80, provides for a guaranteed
minimum fixed income in the form of a monthly annuity. The monthly income is determined by applying a guaranteed income base to the annuity tables in the rider.
The guaranteed income base is the greater of (a) the premiums increased at 5.5% per year (4% for rider issue ages 76-80) until age 85, with adjustment for
withdrawals on a pro rata basis or (b) the highest contract anniversary value prior to age 80. The amount for (b) during a period between contract anniversaries is
determined by increasing the previous anniversary value by additional premiums and adjusting it, on a pro rata basis, for withdrawals. In 2004, a guaranteed minimum
income benefit rider replaced the 2003 version. The 2004 rider is identical to the 2003 version with the following change: the first 6% of withdrawals are treated on a
dollar-for-dollar basis, further withdrawals are adjusted on a pro-rata basis. In 2006, two riders replaced the 2004 version. They are identical to the 2004 version with
the following modifications: the first has an optional annual reset provision, whereas the second has an optional five year reset provision. In 2009, a new version of the
GMIB rider replaced the previous versions offered in 2006. It was an annual reset rider with investment restrictions and had a higher rider charge.

In 2004, the Company began selling two versions of a guaranteed minimum withdrawal benefit (GMWB) rider that guarantees in the case of one version 7%, and in the
alternate version 8%, withdrawals of the premium per year for 10 years and at the tenth anniversary the account value will not be less than the remaining premium.

In 2004, the Company began selling Variable Universal Life (VUL) policies of a nonguaranteed return nature. The company ceased actively marketing VUL in 2005.
The net investment experience of the separate account is credited directly to the policyholder and can be positive or negative. The death benefit is guaranteed for five
years provided stipulated premiums are paid.

In 2012, the Company began selling a guaranteed lifetime withdrawal benefit (GLWB) rider that allows the owner to take withdrawals from the contract at a guaranteed
percentage of the GLWB base every year. Such guaranteed withdrawals, which begin around 4%, may start any time after the annuitant reaches age 59 . The
guaranteed withdrawal percentage increases if the annuitant attains a higher age band before the owner starts taking withdrawals. Initially, the GLWB base is set at
the amount of the purchase payments. It is increased by the amount of any future renewal payments. It also increases ("rolls up") by a percent (6%-8%) simple
interest every year for the first ten years, as long as no withdrawal is made. In addition to the roll-up feature, the GLWB rider also provides for a one-time top off of the
GLWB base at the end of the tenth contract year if the owner has not made any withdrawals in the first ten years. The top off is equal to two hundred percent of the
first-year purchase payments. This rider also includes a built-in death benefit that goes down dollar-for-dollar for withdrawals. In some versions of the GLWB riders
sold in 2015 and later, there is a guaranteed minimum percentage withdrawal for the first 15 years of the contract; when the policyholder's account value goes to zero
subsequent to the 15-year guarantee period, the percentage withdrawal amount is then calculated per a specified formula based on the 10 year Treasury rate from the
preceding 90 calendar days, with the calculated treasury-linked rate subject to a specified cap and floor.

In 2018, the Company stopped selling individual variable annuities.

Effective January 1, 2020, the Company adopted the Valuation Manual Section 21 (VM-21) requirements for principle-based reserves for variable annuities and NY
Reg 213 reserve requirements. VM-21/NY Reg 213 prescribes the standards for the valuation of reserves for variable annuity and other contracts involving certain
guaranteed benefits similar to those offered with variable annuities. The requirement applies the principles of asset adequacy analysis directly to the risks associated
with these products and guarantees.

determined on the policy as a whole. The VM-21/NY Reg213 reserve is held in Exhibit 5, Annuity Reserves section, of the Company's general account annual
statement. There is a ceded reserve that is held in Exhibit 5, Annuity Reserves Section, of the Company's general account annual statement as a component of
Reinsurance Ceded.
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Separate Accounts with Guarantees

Index

Nonindexed
Guarantee
Less
than/equal to 4%

Nonindexed
Guarantee More
than 4%

Nonguaranteed
Separate
Accounts

Total

(1) Premiums, considerations or deposits as of the
end of current period $

$ -

$ 289,057

289,057

Reserves as of the end of current period

(2) For accounts with assets at:

a. Fair value $

$ 315,220,900

315,220,900

b. Amortized cost 3

$ 2,920,399

2,920,399

(3) By withdrawal characteristics:

c. Total reserves* (a+b) $

a. Subject to discretionary withdrawal:

1. With market value adjustment 3

$ 318,141,299

318,141,299

2. At book value without market value
adjustment and with current surrender charge
of 5% or more $

$ -

3. At fair value $

i
'

$ 317,504,702

317,504,702

4. At book value without market value
adjustment and with current surrender charge
less than 5%

5. Subtotal (1+2+3+4)

317,504,702

317,504,702

b. Not subject to discretionary withdrawal

636,597

636,597

c. Total (a+b)

318,141,299

318,141,299

(4) Reserves for Asset Default Risk in Lieu of AVR

CEA CE S O

CEA CE S O
'

R |9 &8 |9 |9
'

len &2 |8 |2 |9

R |2 &8 |9 |9

*Line 2(c) should equal Line 3(c).

C. Reconciliation of Net Transfers To or (From) Separate Accounts

(1)

@

a. Transfers to Separate Accounts (Page 4, Line 1.4)

Transfers as reported in the Summary of Operations of the Separate Accounts Statement:

$ 1,028,900

b. Transfers from Separate Accounts (Page 4, Line 10)

$ 28022475

c. Net transfers to or (From) Separate Accounts (a) - (b)

$ (26,993,575)

Reconciling Adjustments:
Processing Gain/Losses $ (2,274)
COl $ 2,200
Other Net $ 633
(3) Transfers as Reported in the Summary of Operations of the Life, Accident & Health Annual
Statement (1c) + (2) = (Page 4, Line 26) $ (26.993016)

NOTE 36 Loss/Claim Adjustment Expenses - NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LTI ST =Y TP E TSSO Yes [ X1 No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity
subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X1 No [ N/A [
11 Sl =T [0 = T o I SRS P RSO PPPPRRPRPRRPPRN Ohio
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiiii e Yes [ No [ X]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. .........ccccceveveiiiiicnenn.
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
TEPOTHING @NELY? «....eveeeeeececeeee et ceeeeteteee e caeseeeses s ssssesesesesssssssesesssssssssesessssssasseses s s ssssssses s s sssnsesess s s sssnsesesas s nsssnsessnsssssnsesessssssansassansssnsnsesra Yes [ No [ X ]
I V@S, AAEE OF CRANGE! ...ttt bbb b bbbt E b b E e E b £ E e E e E £ E e E bR bRt b b e bR Rt bbbt bbb e
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiciciciee 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. ................... 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 date). ... 06/24/2022
By what department or departments?
New York Department Of FINANCIAI SEIVICES .......ccuiiuiiiiiiiiieiieiie ettt ettt ettt e et e et e et e e st e eaeeeseesseesseeseesseesseesseesseesseeseesneenseeseeseenseas
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveieeeeeeeeeeeeececeeteee e eeeeaeeeteseees s aeaetese s s s sssesesss s s sssseesesasssssssessasansssssssssesasassssnsesesasssssnsssesasanananenen Yes [ ] No[ NATX]
Have all of the recommendations within the latest financial examination report been complied With? ............ccccoiiiiiiiiiiiciceeee Yes[ ] No[ N/AT X ]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:

4.11 sales of NEW DUSINESS? ... Yes [ No [ X1

4.12 renewals? ........cccoceeienennn. . Yes [ No [ X1
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:

4.21 sales of NEW DUSINESS? .......coiiiiiiiiiii s Yes [ No [ X1

4.22 FENEWAIST ...ttt bbbt bbb Yes [ No [ X1
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.ccooiiiiiiiiiiiicics Yes [ No [ X]
If yes, complete and file the merger history data file with the NAIC.
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

Has the 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 PEAOTA? ..........ccveueueueiiieieieieieieese ettt ettt sttt st sssn st ssnanas Yes [ No [ X ]
If yes, give full information:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ..........cc.ccocvvvniiiiinencs Yes [ No [ X1

If yes,
7.21 State the percentage of fOrQIGN CONTIOL; .........iiiiiiiiii bbb bbb bbbt bbbt bbbt bbbt e bt bbb nbe e

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity
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8.1 Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
8.2 Ifthe response to 8.1 is yes, please identify the name of the DIHC.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? .............c.oo e Yes [ X] No[ ]
8.4 If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 6
Affiliate Name Location (City, State) SEC
Ohio National Equities, Inc. ....... Cincinnati, OH ... YES....

8.5 Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeueieiiieeececeeeeeeeeee et Yes[ 1 No[X]
8.6 Ifresponse to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOard’s CAPItAl TUIE? ............cccc.ovevecucueeeeeeeeeceeeeeeeeeeesaeaesesesessaeseaesesesssasseseses s s asssteses s sssssssesesssasassssesasasassnsesesanasanansasaras Yes[ 1 No[X] NA[ ]

9.  What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
KPMG - 191 West Nationwide Blvd., Suite 500, Columbus, OH 43215 ...........cccoiiiiiiiiiiiii s
10.1 Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state
JAW OF FEGUIBHIONT .....vveviiceetetet ettt ettt e s bbbt e s bbb e e s bbb s e e s bbb s e s bt e b s e s s e b s s s e s bbb s s e s bbbt e s bbb st nses bbb s nsetebanas Yes [ ] No[X]
10.2 If the response to 10.1 is yes, provide information related to this exemption:
10.3 Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ...
10.4 If the response to 10.3 is yes, provide information related to this exemption:

Yes[ ] No[X]

10.5 Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ... Yes [ X1 No[ ] NA[ ]
10.6 If the response to 10.5 is no or n/a, please explain

11.  What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
Scott Niel Shepherd - Senior Vice President & Chief Corporate Actuary - One Financial Way - Cincinnati, Ohio 45242 ............cccccoooiiiiniiinnns
12.1  Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? .............ccccoooeiiiinicenn. Yes[ ] No[X]
12.11 Name of real estate holding company ...
12.12 Number of Parcels INVOIVEA ...........ccuiiuiiiiiiiiiiiieieeie ettt 0
12.13 Total book/adjusted Carrying ValUe .............ccucoiiiiiiiiiieieeeeee e B s 0
12.2 If, yes provide explanation:
13.  FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
13.1  What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

13.2 Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? ....
13.3 Have there been any changes made to any of the trust indentures during the year? ....
13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? ...
14.1  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? ...............cocevevireeeeerisiiiceeerennns Yes [ X] No[ ]

a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;
b. Full, fair, agcurate, 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.

14.11 If the response to 14.1 is No, please explain:

Yes[ ] No[ ]
Yes[ ] No[ ]
] N[ 1 NAT ]

14.2 Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
14.21 If the response to 14.2 is yes, provide information related to amendment(s).

14.3 Have any provisions of the code of ethics been waived for any of the specified officers? .........
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes[ ] No[X]
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15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BANK LISE? ...ttt ettt h et e btk e E £ E R e h ek R h £ e k£ ee SRt R £ R AR h £ R b ek e b e e E et b e Rt bt et ettt r s Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

A= I0= o LI OO Yes [ X] No[ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= o L1 OO Yes [ X] No[ ]

18.  Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such

FoT= Yo 12O Yes [ X] No[ ]
FINANCIAL
19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
ACCOUNTING PTINGIPIES)? ....vviveveeececteteteeeeet et teteeeeeeeeaeteteseeesseaetesesessssaesesesesssssetesesasensssesesesasensssseetasassnsssetesasassnsssetesesasensesesetasasensssesesesasansnsesesasanans Yes[ 1 No[X]

20.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) .......ccccocvveveveveiererennn F 0
20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. F o 0
20.22 To stockholders not officers.................. F o 0
20.23 Trustees, supreme or grand
(Fraternal Only) .......cccceeeveveveviiererennns F e 0
21.1  Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMEN? .............c.c.ovoiceeeeeeeeeeeceeeee et ceeae et saeae e eeesasae s et ssasssee s s s sasassesesenssassssssesesssssssssesasnssssensssannnans Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovvveevveeeneinnn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Oher ..ot

22.1 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......

22.2 If answer is yes:

22.23 Other amounts paid
23.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .........
23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ......... .

24.1 Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
90 AYS? ...eoveeeee ettt ettt ettt et et ettt e e er e e ettt et ee s e e aet et et enaseeAe et et ensnseae st esenanseAe st esensnsneetes et s anseAetes et ensseeAe st et enansnee st et ensnsnae st esenenseaetetasansnenaetesannn Yes[ 1 No[X]
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevvevierverenenns Yes [ X] No[ ]
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25.05

25.06

25.07

25.08

25.09

26.1

26.2

26.3
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If no, give full and complete information relating thereto

For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)

For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
LAY (UL 7o Y-V T T $ s 0

For the reporting entity’s securities lending program, report amount of collateral for other programs. ............ccocuviiiiiii e $

Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMITACE? ......ceee ettt ettt et ae e et e s ae e e e e s s s s aesee et s s asaseeses s s ssssseses s s ssssasseses s snsnsesesas s ansnsnsesssnansnsnsnsnas Yes[ 1 N[ ] NA[X]

Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? .........ccooveiiieiiiciciccee Yes[ ] N[ 1 NA[X]

Does the reporting entity or the reporting entity ’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMIHIES IBNTING? ......vveveeeeeeeceeee ettt ettt s s e s ae et s s s s eee s et s s s seeeees s s ssssseses s s ssssseses s s ssssseses s s assnsesesasansnansesesasnananaen Yes[ 1 N[ ] NA[X]

For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:

25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiieiiieiiinennceeeeeee $
25.092 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cocoiiiiiiiiii e $

Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiiiiriuereriiieieeeieseteeseesetese st st sss st sesss st bbbt sesesese b ssssnsssesesessssnsnsesanas Yes [ X] No[ ]

If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ..........c.ccccceeeeneenes
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock ..........cccoceevvvereinnnene $ e 0
26.27 FHLB Capital Stock
26.28 On deposit with states

26.29 On deposit with other regulatory bodies ..................... B e 0
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ..o $ e 0

26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other

For category (26.26) provide the following:

1 2 3
Nature of Restriction Description Amount
Does the reporting entity have any hedging transactions reported on Schedule DB? ... Yes [ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ...........cccccooiviiienienens Yes[ ] No[ 1 NA[X]

If no, attach a description with this statement.

LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:

27.3

27.4

27.5

28.2

29.

29.01

Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? . Yes[ 1 No[X]

If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108
27.42 Permitted accounting practice

Yes[ 1 No[ ]
Yes[ 1 No[ ]

27.43 Other accounting QUIdANCE ..o Yes[ 1 No[ ]
By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
FOIOWING: v.veveeeevtieieeeetete ettt et s st s s s s e s s s ss s e s et e s se s et e s s s e s et a2 s s e st et s st b s e s At A et et s et s et s et s st en e Yes[ 1 No[ ]
. The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.

. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.

. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.

Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? ......oeceveeeecececeete e ceceeeeteee e caeaet et e s saeaeseses s sasseseses s sssesesesesssssssssses s s ssssseses s s sssssseesesasasssansesesssnsssneesessanansnensanas Yes[ 1 No[X]

If yes, state the amount thereof at December 31 0f the CUITENT YEAN. ...ttt ettt st e s naeene e $

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?... Yes [ X] No[ ]

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

1 2
Name of Custodian(s) Custodian's Address
425 Walnut Street, Cincinnati, OH 45202
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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 29.01 during the current year?...........c.ccoocovnvvniiniennnn. Yes[ 1 No[X]

If yes, give full and complete information relating thereto:

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

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

1 2
Name of Firm or Individual Affiliation
THM BIGUS vttt
Gary Rodmaker ...
Brenda Kalb

Jeffrey Weisman ...
Cristian Donoso ...
William Block ....

29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @sSetS?............cccvueverririeriiereiiieeee e Yes [ ] No[X]

29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..............cccccoueveruerereieieeenennns Yes [ ] No[X]

For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed

Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? w.vvvvrrerereriieieieieiiessesesessess st sesns Yes [ ] No[X]
If yes, complete the following schedule:

1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total 0

For each mutual fund listed in the table above, complete the following schedule:

1 2 3 4
Amount of Mutual
Fund's Book/Adjusted

Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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31. Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..o [ 63,260,816 |.......cccevnvne 54,940,449 |.....cccooenne. (8,320,367)
31.2 Preferred SIOCKS ..........ovovcueveieeiieee ettt ettt [V RN [V T 0
31.3 Totals 63,260,816 54,940,449 (8,320,367)

31.4 Describe the sources or methods utilized in determining the fair values:
Bond pricing through HUB Data, MarkIT pricing service, and Bloomberg were used to obtain fair market value for public issues.  Private
issues were priced using a matrix program based on quality spread over the final current year end Treasury Bond yields. ..........c.ccccooeiinenns

32.1  Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ...........cccoociiiiiiiicnene Yes [ X] No[ ]

32.2 Ifthe answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PrICING SOUICE? ........c.cueuvuiurueuereiisiesesesessssesesesessssssesese s ssssssesese s ssssssesesessssssssesesessssssssesesessssssnsesesessssnsnsnsns Yes [ X] No[ ]

32.3 If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:

33.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .................... Yes [ X] No[ ]
33.2 If no, list exceptions:

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

Has the reporting entity self-designated SGI SECUNLIES? ............o. i Yes [ ] No[X]

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

Has the reporting entity self-designated PLGI securities? ............ Yes[ 1 No[X]

36. 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? ..............ccccccooeii. Yes[ ] No[X]

37. By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............c.c.cc.o...... Yes[ 1 N[ 1 NA[X]
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Does the reporting entity directly hold CryptOCUITENGIES? ..........coiuiiiiiiiiiii e Yes[ 1 No[X]

If the response to 38.1 is yes, on what schedule are they reported?

Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........cccuvviiriniiinienenenenenennes Yes[ 1 No[X]
If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held dir€CHIY ......cueveiiiciicietc s Yes[ 1 No[ ]
39.22 Immediately converted to U.S. dollars ..............ccooiiiiiiiiiiicee Yes[ 1 No[ ]
If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.
1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? .......

31,700

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations and statistical or rating bureaus during the period covered by this statement.
1 2
Name Amount Paid

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.
1 2
Name Amount Paid

Eversheds Sutherlands US LLP .... ... 12,470

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

1 2
Name Amount Paid
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PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1

1.2

1.3

14

1.5

1.6

1.7

3.1

3.2

3.3

34

3.5

3.6

3.7

4.1
4.2

Does the reporting entity have any direct Medicare Supplement INSUrance in fOrCe? ..o Yes [ ] No[X]
If yes, indicate premium earned on U.S. DUSINESS ONIY ... oo e e e e e e e B e, 0
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ... B e, 0

1.31 Reason for excluding:

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) @above. ........ccccccoeiiiiiiiiiiiniiieeeceeee S e 0
Indicate total incurred claims on all Medicare SupplemMent INSUFANCE. ... B e, 0
Individual policies: Most current three years:

1.61 Total premium earned ..
1.62 Total incurred claims ....
1.63 Number of covered lives

All years prior to most current three years
1.64 Total premium earned .........c.cccceeveveeennns
1.65 Total incurred claims
1.66 Number of covered lives

Group policies: Most current three years:
1.71 Total premium earned .........c.cccceevevveenns B 0
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years

1.74 Total premium earned .........c.cccceeveveeenns B 0
1.75 Total incurred claims
1.76 Number of covered lives

Health Test:
1 2
Current Year Prior Year

2.1 Premium Numerator
2.2 Premium Denominator
2.3 Premium Ratio (2.1/2.2)

... (2,818,318)

20,000 e 0.000

2.4 RESEIVE NUMETALON ..ottt Semsnssmsn e 0. .0

25 Reserve Denominator 18,497,455 ... ... 17,873,760

2.6 RESEIVE RAHO (2.4/2.5) ..ottt ettt beaes eeeee e e 0.000 oo 0.000

Does this reporting entity have Separate ACCOUNES? ...........cccooviiiiiiiii e Yes [ X] No[ ]

If yes, has a Separate Accounts Statement been filed with this Department? ... Yes [ X ] No [ ] NAT 1]

What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently
distributable from the Separate Accounts to the general account for use by the general aCCoUNt? ..o B 0

State the authority under which Separate Accounts are maintained:

Was any of the reporting entity's Separate Accounts business reinsured as of December 317 ... Yes [ X] No[ ]

Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 ... Yes [ ] No[X]

If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued
[CR=T  rJOOO O TSOSO TSROSO $..

For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:
Amount of loss reserves established by these annuities during the CUITENt YEAT: ..o $ 0

List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.

1 2
Statement Value
on Purchase Date
of Annuities
P&C Insurance Company And Location (i.e., Present Value)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

GENERAL INTERROGATORIES

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

5.1 Do you act as a custodian for health SAVINGS GCCOUNEST ..........ciiiiiiiiii bbb b bbbt bbbt b bbbt benre e Yes[ 1 No[X]
5.2 If yes, please provide the amount of custodial funds held as of the reporting date. ...........ccciiiiiiiiii e S s 0
5.3 Do you act as an administrator for health savings accounts? ... Yes[ 1 No[X]
5.4 If yes, please provide the balance of funds administered as of the reporting date. ............ccooiiiiiiiiii s S s 0
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUrers? ...........coccoueiiiiiieiieieieeeeeee e Yes [ ] N[ X 1 NAL 1
6.2 If the answer to 6.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Domiciliary Reserve Letters of Trust
Company Name Code Jurisdiction Credit Credit Agreements Other
7.  Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or
ceded):
7.1 Direct Premium Written ...
7.2 Total Incurred Claims
7.3 Number of CovEred LIVES .........cccccoiiiiiiiiiiiiiiic e
*Ordinary Life Insurance Includes
Term (whether full underwriting,limited underwriting,jet issue,"short form app")
Whole Life (whether full underwriting,limited underwriting,jet issue,"short form app")
Variable Life (with or without secondary gurarantee)
Universal Life (with or without secondary gurarantee)
Variable Universal Life (with or without secondary gurarantee)
8. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............ccoceveiiiniiiiiinns Yes [ X] No[ ]
8.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of

HNE FEPOTHING ENHEY? ... .cvoiectieetce ettt ettt bbb bRt e £ £ b4 £ bt E et E £t E £ b £t E b4t h b bbbt bbbttt s Yes [ ] No[ ]

Life, Accident and Health Companies Only:

9.1

9.2

10.1

10.2

1.

12.

13.1

13.2

13.3

Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
studies)? ...... .

Net reimbursement of such expenses between reporting entities:

9.21 Paid ..o S o 443,346
9.22 RECEIVED......ovviinicieiece e $ s 0
Does the reporting entity write any guaranteed interest CONTracS? .......... ... Yes [ ] No[X]
If yes, what amount pertaining to these lines is included in:
10.21 Page 3, Line 1 ..ocvevvicireineieiseeins $ ..
10.22 Page 4, Line 1 ...ccoevveirieeneenieeins $ ..
For stock reporting entities only:
Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ...........ccccoiiiiiiieie e LT 33,271,590
Total dividends paid stockholders since organization of the reporting entity:
12,11 CaSh .. $ s 0
1212 StOCK ..ot LU 0
Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ...............ccooiiiiiiiiiiiiiiiccc e Yes [ ] No[X]

Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death
benefits of the occupational iliness and accident exposures, but not the employers liability exposures, of business originally
written as workers’ compensation insurance.

If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? ...........c.cccooeiiiiiines Yes[ 1 No[ ]

If 13.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained
13.31 EArNEd PIrEMIUM ...t ceeeeee ettt eeses s es et teteas s s esessanaes <eesesesesaeaseessesenenenennes 0 e 0 e 0

13.32 Paid claims
13.33 Claim liability and reserve (beginning of year) ....
13.34 Claim liability and reserve (end of year)
13.35 Incurred claims
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
GENERAL INTERROGATORIES

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

13.4  If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 13.31 and
13.34 for Column (1) are:

1 2
Attachment Earned Claim Liability
Point Premium and Reserve
13.41 <$25,000
13.42 $25,000 - 99,999
13.43 $100,000 - 249,999
13.44 $250,000 - 999,999
13.45 $1,000,000 or more
13.5 What portion of earned premium reported in 13.31, Column 1 was assumed from POOIS? ............oiiiiiiiiiiiiii e $ ..

Fraternal Benefit Societies Only:

14. Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? ....... Yes[ ] No[ ]
15.  How often are meetings of the subordinate branches required to be held?

o HowarethesumrdmatebranChesrepresentedmthesupremeorgovemmgbOdy? ..................................................................................................

o What ,s th e b as|s of represemat,on m the . g 0 v e mm g b Ody? .........................................................................................................................................

o Howoften are . reg u|a ,. meetm g s . of th e govem , ngbOdy he|d 7 .......................................................................................................................................

18.2  When was the last regular meeting of the governing body NEIAT ...........o ittt

18.3  When and where will the next regular or special meeting of the governing body be held?

18.4 How many members of the governing body attended the last regular MEEING? ...........coiiiiiiiiii s

18.5 How many of the same were delegates of the subordinate BranChes? ...

19.  How are the expenses of the governing body defrayed?

" When and by Whom arethe ofﬂ Cers and d,rectors e|e C ted? .........................................................................................................................................
” What are the qua“fl Catlons formembersmp? ...............................................................................................................................................................
s What are the “m m ngages foradmlssm n 7 ....................................................................................................................................................................

23.  What is the minimum and maximum insurance t

24. Is a medical examination required before issuing i fi iCHE? . . . Yes[ ] No[ ]
25.  Are applicants admitted to membership without fi i i i ? e Yes[ ] No[ ]
26.1 Are notices of the payments required sent to the JMbENEEE ...\ ... N R BN R . Yes[ ] No[ 1 NAT 1
26.2 If yes, do the notices state the purpose for which ... .. T ... Yes[ ] No[ ]
27. What proportion of first and subsequent year’'s payments may be used for management expenses?
27 AT FIrSt YA ..o %
27.12 SUDSEQUENT YEAIS ......oviiiiiiiiiicicic s %

28.1 Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses? Yes [ ] No[ ]
28.2  If s0, what amount and fOr WAL PUIMPOSE? .......c..ioiiiiiiieieeiieeie ettt ettt et e et e et e e st eaeesaeesseesseesseesseeseeeseeeseeseesseesseesseesseesseasseeseesssenseenseesseenseessennnens S e
29.1 Does the reporting entity pay an old age disability benefit? .... Yes[ ] No[ ]
29.2 If yes, at what age does the Denefit COMMENCE? ... ettt ettt e et et et et et et e e e eneas
30.1 Has the constitution or have the laws of the reporting entity been amended during the year? ..o Yes [ ] No[ ]
30.2 If yes, when?
31. Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and regulations

IN OTCE @t thE PIESENE HIME? ......evvieeececeeie ettt ee ettt e e e e et eteeen e s saeteseses e s eaesesesessssseetesesessssssesesasessssese st asssnsssetesasasnsnsetetesssensssesesasannseen Yes[ 1 No[ |
32.1 State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on

account of meeting attained age or membership requirements? . Yes[ 1 No[ |
32.2 If so, was an additional reserve included in Exhibit 57 ..................... Yes[ 1 No[ 1 NAT 1]
32.3 If yes, explain
33.1 Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? ...................... Yes [ ] No[ ]
33.2 If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer,

director, trustee, or any other person, or firm, corporation, society or association, received or is to receive any fee, commission,

emolument, or compensation of any nature whatsoever in connection with, on an account of such reinsurance, amalgamation,

absorption, or transfer of MEMDETSNIP OF FUNAS? .........c.c.cvoveveececeeeeeeee ettt e s et sese et s s e ssasseses s s ssassssesensasansesesansanansnnanas Yes[ 1 No[ 1 NAT ]
34. Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any

claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? ....... Yes[ 1 No[ |
35.1  Does the reporting entity have outstanding assesgments in fhe I i icy benefits th i ased surplus? Yes [ ] No[ ]
35.2 If yes, what is the date of the original lien and the| i i ur
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.
$000 omitted for amounts of life insurance

1
2022

2
2021

3
2020

4
2019

21.

22.

23.
231

24.
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.

37.
38.
39.
40.
41.

42.
43.

Life Insurance in Force
(Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, Col.

Group, excluding FEGLI/SGLI (Line 21, Col. 9 less

Lines 43 & 44, COL. 4) ..ocuvvveeieieieeesee e e O RN O RN [OOSR [OOSR 0
Industrial (LiNe 21, COL. 2) .....cvcvevevieieieeeeeeeieieieeceeee e |eeeeee e [0 [0 [0 [0 0
FEGLI/SGLI (Lines 43 & 44, Col. 4) .........ccovveurennn] 0 0 0 0 0
Total (Line 21, Col. 10) .....ccovveiriireeieirceseene 27,800 31,252 31,495 37,157 40,187
Total in force for which VM-20

deterministic/stochastic reserves are calculated ....J.....ccocovueciririnninnnne O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
New Business Issued
(Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, Col.

2) e [0 [0 [0 [0 0
Ordinary - term (Line 2, Col. 4, less Line 34, COl. 2) |..ccoveereeeeeirieene O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Credit life (LINe 2, COL. B) ...ouvveeeeeeeececeeeieieiereeeaeea oo [0 [0 [0 [0 0
Group (LiN€ 2, COl. 9) ...veveieeiiiieieeeeeeesee e e O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Industrial (Line 2, Col. 2) . 0 0 0 0 0
Total (LINe 2, COl. 10) ..voviviiiirieieieieiereeee st oo 0 freeeeeeeeeee 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Premium Income - Lines of Business
(Exhibit 1 - Part 1)

Industrial life (Line 20.4, COL. 2) .......cocoeviveuerereirerers|oeeeeeeeeseeeeeee s [0 [0 [0 [0 0
Ordinary-life insurance (Line 20.4, Col. 3) ....ccooovvvveefoeerereeiriecccene 6,000 |oeovoveciene 6,000 | 6,000 [oooeeeiiiiies 6,000 [ooooeeeiiiiies 5,500
Ordinary-individual annuities (Line 20.4, Col. 4) ......J.ccccocoevnee. (2,675,461) [ (2,824,318) | (722,306) | (2,340,646 . 3,239,073
Credit life (group and individual) (Line 20.4, Col. 5) .

Group life insurance (Line 20.4, Col. 6) .........cccceenee

Group annuities (Line 20.4, Col. 7)

A & H-group (Line 20.4, COl. 8) ....coveeiiiieeieeieeee

A & H-credit (group and individual) (Line 20.4,

€0l ) i e O RN O RN [OOSR 0 feeeeeeeeeee 0
A & H-other (Line 20.4, COl. 10) ....cvoveveeereiieereeee e [0 [0 [0 [0 0
Aggregate of all other lines of business (Line

20.4,C00 1) coiiiieeee e 0 0 0 0 0

................... 3,244,573
Balance Sheet (Pages 2 & 3)
Total admitted assets excluding Separate Accounts

business (Page 2, Line 26, Col. 3) .......cccoveerercvefrmeciccnnes 73,025,857 |....ccoovnveeee. 69,278,628 |......ccccoeenve 65,608,949 |................ 61,268,853 |...cccueeenne 61,877,082
Total liabilities excluding Separate Accounts

business (Page 3, Line 26) ........ccccevveveeeeeeeeeeee foeveecicc 33,692,350 |....ccovnnve 32,689,845 |.........c...... 35,241,999 |....ocoooonene 34,321,561 | 38,858,035
Aggregate life reserves (Page 3, Line 1) ....cocoeevevevenfoeveeeecceens 32,497,455 | 31,873,760 |......o.cec..... 34,803,621 |..oceeeeeenne 33,855,194 |............... 39,526,267
Excess VM-20 deterministic/stochastic reserve over

NPR related to LiNe 7.1 .......cooveveueeeeceieieieeeeeeee e O RN 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Aggregate A & H reserves (Page 3, Line 2) .............]oeeoeinnnnncccc [0 [0 [0 [0 0
Deposit-type contract funds (Page 3, Line 3) ..........foeeeeeeverrrccene 17,544 | 184,686 |.....cococveecine 249,401 [ 322,758 | 393,137
Asset valuation reserve (Page 3, Line 24.01) ...........|eeeeenennnnns 475,796 |.ooveeeee. 410,725 oo 404,162 .o 368,553 oo 367,048
Capital (Page 3, Lines 29 and 30) .........ccoceevrevneens foreiiciics 2,500,000 |.oceeviiriinne 2,500,000 |.oceeviiriinne 2,500,000 |.oceiveieiinne 2,500,000 |.oceceririine 2,500,000
Surplus (Page 3, LiNe 37) .....coveeeeieieeeeeeeeesees foeeecee 36,833,506 |......ccovnve. 34,088,783 |................. 27,866,950 |...oceceeeenne 24,447,292 | 20,519,047
Cash Flow (Page 5)

Net Cash from Operations (Line 11) .......cccooooveveveverecforrrccccn 4,323,742 | 4,203,907 |.cooveerennee. 4,708,425 | (826,444)...c.oceen. (230,566)
Risk-Based Capital Analysis

Total adjusted capital ..........cccoevrvrveerecnnnne .... 39,809,302 |.. .... 36,999,508 |.. .. 30,771,112 |.. ... 27,315,845 |.. .... 23,386,095
Authorized control level risk - based capital ............)occceeeieiineens 870,671 oo 898,814 [ ..o 954,327 | 649,132 [ 694,070

Percentage Distribution of Cash, Cash
Equivalents and Invested Assets

(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)
x 100.0

Bonds (Line 1)
Stocks (Lines 2.1 and 2.2)
Mortgage loans on real estate(Lines 3.1 and 3.2) ...
Real estate (Lines 4.1, 4.2 and 4.3)

Cash, cash equivalents and short-term investments
(Line 5)

Contract loans (Line 6)

Derivatives (Page 2, Line 7)
Other invested assets (Line 8)

Receivables for securities (Line 9)

Securities lending reinvested collateral assets (Line
10)

Aggregate write-ins for invested assets (Line 11)

Cash, cash equivalents and invested assets

100.0

(Line 12)

100.0

100.0

100.0

100.0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2022 2021 2020 2019 2018
Investments in Parent, Subsidiaries and
Affiliates
44. Affiliated bonds (Schedule D Summary, Line 12,
€Ol 1) e [ [0 [0 [0 [0 0
45.  Affiliated preferred stocks (Schedule D Summary,
Line 18, COl. 1) oot neeeeeesieesieens [ereseeesiee e O RN O RN [OOSR [OOSR 0
46. Affiliated common stocks (Schedule D Summary
LiNe 24, COL. 1), cooiierieieiiriccieteisnesieietssreneeisiens [rmeeeeeeeeneeie e 0 [ 0 [ [0 [0 0
47.  Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Ling 10) ........ [oeeeeoeierernininriecene 0 freeeeeeeeeee 0 freeeeeeeeeee [0 O [0 U 0
48. Affiliated mortgage loans on real estate ..........ccoe. foocereiiiicicciiiicc 0 [ 0 [ [0 [0 0
49. Al other affiliated ..........cocooereeiniieeccennne 0 0 0 0 0
50. Total of above Lines 44 to 49
51. Total Investment in Parent included in Lines 44 to
49 @DOVE......ceieieiieeieteteeeeeee et esseiene oo O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2). |..ccccccevuneene 3,199,459 | 2,890,906 |..cocvevnenne 3,246,339 ..o 3,045,988 |........o.coc...... 3,026,547
53. Total admitted assets (Page 2, Line 28, Col. 3) ...... [ccccceeecns 391,742,956 |......cco.... 482,586,430 |............... 464,809,022 |................ 463,305,279 |.covoennenne 434,122,195
Investment Data
54. Net investment income (Exhibit of Net Investment
INCOME) ... e 2,261,719 | 2,339,283 .o 2,059,548 |....coooiiene 1,945,042 | 2,145,637
55. Realized capital gains (losses) (Page 4, Line 34,
COIUMN T ) o e (15,860)|....covucvrnee (66,251) ... (47,633) ..o (11,049) ..o (6,831)
56. Unrealized capital gains (losses) (Page 4, Line 38,
Column 1) .. 0 0 0 0 0
57. Total of above Lines 54, 55 and 56 ..........ccccoeveenes foovieiniicnicins 2,245,859 | 2,273,032 oo 2,011,915 | 1,933,993 | 2,138,806
Benefits and Reserve Increases (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11,
12, 13, 14 and 15, Col. 1 minus Lines 10, 11,12,
13,14 and 15, Cols. 6, 7.and 8) .......cccocevurvvriciics [rmrenieininnns 28,966,285 |......ccocnc.. 36,781,992 | 31,542,825 | 43,390,050 |.oeereeeenne 40,530,631
59. Total contract/certificate benefits - A & H (Lines 13
& 14, COL B) ottt [ O RN O RN [OOSR [OOSR 0
60. Increase in life reserves - other than group and
annuities (Line 19, Col. 2)
61. Increase in A & H reserves (Line 19, Col. 6)
62. Dividends to policyholders and refunds to members
(LiN€ 30, COL. 1) vt eseeeeeieins [rmseeeeesensieie e 0 [ 0 [ [0 [0 0
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines
21, 22 & 23, less Line 6)/(Page 6, Col. 1, Line 1
plus Exhibit 7, Col. 2, Line 2) X 100.0 .......coeverevees freeeirieieicienns (109.7) v (108.8)]...cveveeeeceenee (402.5) ] (123.0) ] 123.1
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of
Life Insurance, Col. 4, Lines 1 & 21)] X 100.0 ....... foeeoceriiiiicicniiiiens 9.2 [ 8.7 | 15.8 | 5.7 | 17.6
65. A & H loss percent (Schedule H, Part 1, Lines 5 and
6, COL. 2) oo [oee e 0.0 |oeeeeeeeeeeees 0.0 |oeeeeeeeeeeees 0.0 |oeeereeereeeees 0.0 |oereeeeeeeens 0.0
66. A & H cost containment percent (Schedule H, Pt. 1,
Line 4, Col. 2) .... ..
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2) ...... |oeercciciiiiiiiiiane 0.0 oo 0.0 oo 0.0 [ 0.0 [ 0.0
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims -
comprehensive group health (Sch. H, Part 3, Line
3.1 C0L 3) e [ [V A XXX eorveinienns oo XXXeivveirienns e XXXeviveinienns oo XXX
69. Prior years’ claim liability and reserve -
comprehensive group health (Sch. H, Part 3, Line
3.2/ C0L 3) e [ [V A XXXeviveirienns oo XXXeivveirienns e XXXeviveinienns oo XXX
70. Incurred losses on prior years’ claims-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.1 Col. 11€8S COL. 3) ...ocvvveirieiiiciricinieinies [reeieeeieeiececes 0 [ XXXeviveirienns oo XXXeivveirienns e XXXeviveinienns oo XXX
71.  Prior years’ claim liability and reserve-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.2 Col. 11€8S COL. 3) ...ocviveirieiricinicinieenees [eeeieeeieeiececee 0 [ XXXeviveirienns oo XXX eiiveirienns oo XXXeviveinienns oo D.0.0 TR
Net Gains From Operations After Dividends to
Policyholders/Members' Refunds and Federal
Income Taxes by Lines of Business (Page 6.x,
Line 33)
72.  Industrial life (Page 6.1, COL. 2) ......covreeeirininires [oeeeeeeereeeeeeeeeeeaes O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
73. Ordinary - life (Page 6.1, Col. 1 less Cols. 2, 10
AN 12) oo [ 801,909 L 1,045,058 |..oooeoicecicecenend 677,555 | 740,377 | 351,914
74.  Ordinary - individual annuities (Page 6, Col. 4) ..5,166,239 |... .2,389,017 |. 3,643,149 |. 1,600,737
75.  Ordinary-supplementary contracts .............c...cocc.... XXXvoierecnnns XXX XXX voveeveriens [ (12,396)
76. Credit life (Page 6.1, Col. 10 plus Page 6.2, Col. 7) |..ccccoovviivicnniniiiicnnns 0 [ 0 [ [OOSR [OOSR 0
77.  Group life (Page 6.2, Col. 1 Less Cols. 7 and 9) ... |cccccrrniicccirniiccnas 0 [ 0 [ [0 [0 0
78.  Group annuities (Page 6, Col. 5) .......c.ccocvvvrincnnnns
79. A & H-group (Page 6.5, Col. 3) ....cooeeiiiiieciceee
80. A & H-credit (Page 6.5, Col. 10) ..
81. A & H-other (Page 6.5, Col. 1less Cols. 3 and 10) |..ccccvurericucucurninccnas 0 [ 0 [ [0 [0 0
82. Aggregate of all other lines of business (Page 6,
€Ol 8) it [ O RN O RN [OOSR [OOSR 0
83. Fraternal (Page 6, Col. 7) ...oooorueureneeeeeeeeeseeeeens 0 0 0 0 0
84. Total (Page 6, Col. 1) 2,861,447 6,211,207 3,066,572 4,383,527 1,940,255
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? ...........c.cocueueveeeecueueueeeeeesceeteessesesssaesesesesesssassesesesesssssseseseseneees Yes [ ] No [ |

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

DIRECT BUSINESS IN THE STATE OF Grand Total DURING THE YEAR 2022
NAIC Group Code 0704 LIFE INSURANCE NAIC Company Code 85472
1 2 3 4 5
DIRECT PREMIUMS Credit Life (Group
AND ANNUITY CONSIDERATIONS Ordinary and Individual) Group Industrial Total

1. Life insurance

2. Annuity considerations ......

3. Deposit-type contract funds ..

4.  Other considerations

5. Totals (Sum of Lines 1 to 4)

DIRECT DIVIDENDS TO

POLICYHOLDERS/REFUNDS TO MEMBERS

Life insurance:
6.1 Paid in cash or left on deposit
6.2 Applied to pay renewal premiums
6.3 Applied to provide paid-up additions or shorten the
endowment or premium-paying period
6.4 Other
6.5 Totals (Sum of Lines 6.1t06.4) .......ccccevvrivrvrennen.

Annuities:

7.1 Paid in cash or left on deposit
7.2 Applied to provide paid-up annuities ..
7.3
7.4 Totals (Sum of Lines 7.1t0 7.3) ..cccceeveriiriciiiiinnen,
8. Grand Totals (Lines 6.5 plus 7.4)
DIRECT CLAIMS AND BENEFITS PAID

9. Death benefits ..........ooiiiiiiiiiiiiccciiiiiiies [ 0
10.  Matured endoWmeNnts ............cocuiiiiiiiiiiicciciiiis [ 0
11.  Annuity benefits 11,041,264 . 11,041,264

12. Surrender values and withdrawals for life contracts .. |.
13. Aggregate write-ins for miscellaneous direct claims

and benefits paid
14. All other benefits, except accident and health ..........

15. Totals
DETAILS OF WRITE-INS

.. 14,212,011 |. . 14,212,011

1302.
1303.
1398. Summary of Line rom overflow page
1399. Totals (Lines 1301 thru 1303 plus 1398) (Line 13

above) 0 0 0 0 0
Credit Life
Ordinary (Group and Individual) Group Industrial Total
DIRECT DEATH 1 2 3 4 5 6 7 8 9 10
BENEFITS AND No. of
MATURED No. of Ind.Pols. No. of No. of
ENDOWMENTS Pols. & &Gr. No. of Pols. & Pols. &
INCURRED Certifs. Certifs. Amount Certifs. Amount Certifs. Amount Certifs. Amount
16. Unpaid December 31, prior
YEAT .o e (U TR | B IS [N N [V 0 Jveeeeerererneen 0 e O o 0 e 0
17. Incurred during current year |............. (U TR | B IS [N N [V 0 om0 i 0 ol 0 o 0
Settled during current year:
18.1 By payment in full ............co.|ooonnn [0 T 0. [ T [V - (01 O (0] P [0 (V1 P [0 0

18.2 By payment on
compromised claims
18.3 Totals paid
18.4 Reduction by compromise .
18.5 Amount rejected ...
18.6 Total settlements
19. Unpaid Dec. 31, current

year (16+17-18.6) 0 0 0 0 0 0 0 0 0 0
No. of
POLICY EXHIBIT Policies

20. In force December 31, prior

year eeeeennnn. 007,001 o [V ) [V - 0
21. Issued during year ..............|...ccc.ee. 0 | 0 [ 0 [ 0 [ 0 foeererieneen 0 i O e 0 e 0
22. Other changes to in force

(Net) coeeeeeeeeeee e (U N (1 IS [N N [V 0 om0 o O el 0 o (U R 0
23. In force December 31 of

current year 2 607,051 0 ja) 0 0 2 607,051
(a) Includes Individual Credit Life Insurance prior year $  ....ccccovviiiiiiiiciins 0 , current year $

o

, current year $
0 , current year $

Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year $

ACCIDENT AND HEALTH INSURANCE

1 2 3 4 5
Policyholder Dividends
Paid, Refunds to
Direct Premiums Members or Credited Direct Losses
Direct Premiums Earned on Direct Business Direct Losses Paid Incurred

24, Group PONCIES (D) «.uveevreeirininiininiininrinininnnnininin [t eiesieiees [t nsiesnes [roreiesneie et rsb bt nes [oartee s it nee [eaee et
24.1 Federal Employees Health Benefits Plan

premium (b) .......
24.2 Credit (Group and Individual) ...

24.3 Collectively renewable policies/certificates (b)
24.4 Medicare Title XVIIl exempt from state taxes or fe
Other Individual Policies:
25.1 Non-cancelable (D) ......ccooeiiiiiiiiiiceeeeee
25.2 Guaranteed renewable (b) ........ccccoeeieeiennene
25.3 Non-renewable for stated reasons only (b) .....
25.4 Other accident only ....
25.5 All other (b)
25.6 Totals (sum of Lines 25.1 to 25.5)
26. Totals (Lines 24 + 24.1 + 24.2 + 24.3 + 24.4 + 25.6)
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products = .....ccccoeoieiieiiciiciiciciens and number of persons
insured under indemnity only products ... .

24.GT
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9
Number of Individual 7 8
Policies and Group Total
Number of Policies Amount of Insurance Number of Policies Amount of Insurance Certificates Amount of Insurance Policies Certificates Amount of Insurance Amount of Insurance

1. Inforce end of prior year ............ccoouevviiiiiiiiniiiieeeen
2. Issued duriNg YEar ..........ccceeviiriiriiiieniesieesee e
3. Reinsurance assumed ...........cccocevieiieiiniieniienneeenees
4. Revived during year ..........
5. Increased during year (net)
6. Subtotals, LINeS 2105 ....ccooviiiiiiiieieeeeeeeee
7. Additions by dividends during year ...........cccceceeiiiniiinnennn
8. Aggregate write-ins for increases .
9. Totals (Lines 1and 6 t0 8) .......cccuvireiiiiiiiirieiieceies

Deductions during year:
10. Death ..o
11.  Maturity ...

12, DiSability ...oceiiieiiiiiiee e
130 EXPIMY oot
14.  Surrender

15. Lapse ..........

16, CONVEISION ...ttt

17, Decreased (NEt) .....cccooeveririiiiereeseeee e
18. Reinsurance ..........c.ccoceeevieienns
19.  Aggregate write-ins for decreases
20. Totals (Lines 10 to 19) ..............
21. Inforce end of year (b) (Line 9 minus Line 20)
22. Reinsurance ceded end of year ...........cccccevenenenencnenn.
23. Line 21 minus Line 22
DETAILS OF WRITE-INS
0801.
0802. .. .
L0 O o O O O ) R RO RO PP OPR RPN
0898. Summary of remaining write-ins for Line 8 from overflow
PAGE. «ererreereeereeneseeeeeeeesesessae e st eenese s s e e ennnae et ee e nssaeses s 0 [ 0 oo 0 [ 0 [ 0 [ (L RN (O RSN (L RN (L RSN 0
0899. TOTALS (Lines 0801 thru 0803 plus 0898) (Line 8
above) 0 0 0 0 0 0 0 0 0 0
1901.
1902.
1903.
1998. Summary of remaining write-ins for Line 19 from overflow|
PAGE. «ererreeeeeeereeseseeeeeeeeseseseee et eesese s s e e e s s e e s senes s 0 [ 0 oo 0 [ 0 [ 0 [ (L RN (O RSN (L RN (L RSN 0
1999. TOTALS (Lines 1901 thru 1903 plus 1998) (Line 19
above) 0 0 0 0 0 0 0 0 0 0
Life, Accident and Health Companies Only:
(@) Group $ oo 0 ;individual $ oo 0
Fraternal Benefit Societies Only:
(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates .............ccccoeiriiis 0, Amount$ oo 0

Additional accidental death benefits included in life certificates were in amount $
If not, how are such expenses met?

................................. 0 , Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates? Yes [ ] No [ ]



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)

ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial

Ordinary

1 2
Number of Policies

Amount of Insurance

3
Number of Policies

4
Amount of Insurance

24. Additions by dividends .........cccccceeviivivccccce R . B R . B
25.  Other paid-up insurance .........ccccceeevvvevveeneeeee.. A .. BN BN . (N . N . BB
26. Debit ordinary insurance
ADDITIONAL INFORMATION ON ORDINARY INSURANCE
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies | Amount of Insurance | Number of Policies [ Amount of Insurance
27.  Term policies - deCreasing ..........coeereereereenieeneeieeseesee e sieesieesiesssesssessseses froeseesnssnsinsssesseesneeene O fonnnl O 0 0
28. Term policies - other .........cccceeueeene 15,116
29. Other term insurance - decreasing ..........cccceeveereeneeneeseenesseesseesseesseeseesesseeoresieesieesns s KX ool O XK e [ 0
30.  Other term INSUFANCE ........coiuiiiiiiiieieeie ettt sbe e en 0
31, Totals (LINES 27 10 30) ...cueueveeeecreeceieeeeeeeee et evesesesses s eseseseses s essssseeeesssnensnsereses O foeveeceeseseeeeeiereeee e O oo 229 [ 15,116
Reconciliation to Lines 2 and 21:
32, TerM AdditiONS .....c.c.oeuieieiieieicececc ettt Do N S (U XXX [ 0
33. Totals, extended term iNSUrANCE ..........ccceeiciieiciiieciee e e XXX e o D0 G S (01 TR 0
34. Totals, whole life and enNdoOWMENt ..............c.covoieiiuiieeece e 0 0 289 12,684
35. Totals (Lines 31 to 34) 0 0 518 27,800
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36 INAUSTHAL .. |t (U N [V RN 0 feeeeee e 0
37, OFINAIY oottt e 0 [ 0 [ 27,800 | 0
38.  Credit Life (Group and INAIVIAUAL) ..........oceeueriniiieierinneerneeeeereene e 0 [ [V RN (O RN 0
KIS T € TN oSO O PR 0 0 0 0
40. Totals (Lines 36 to 39) 0 0 27,800 0
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
it Life Group
3 4
surance |Number of Certificates| Amount of Insurance
41.  Amount of insurance included in Line 2 ceded to [iller (RN icHN ..........[ BN . EECOCGEARE. . | B........................... [ DO ST RO
42.  Number in force end of year if the number under
on a pro-rata basis ...........c..ccoceevvricinnnc L
43. Federal Employees’ Group Life Insurance included in Line 21 .
44. Servicemen’s Group Life Insurance included in Line 21 .........cccoieiiininnene
45.  Group Permanent Insurance included in Line 21
46.  Amount of additional accidental death benefits in m
CE
47. State basis of calculation of (47.1) decreasing tel ection, etc., policies and riders and of (47.2) term insurance on
wife and children under Family, Parent and Chil
471 i R N W A B R s
47.2
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 6 7 8
Number of
Number of Certifi- Amount of Ins
Disability Provisions Policies | Amou mount of Insurance cates rance
48.  Waiver of Premium .............feccec o NN . I | AR N R BB e,
49. Disability Income .....
50. Extended Benefits
51. Other ..o
52. Total (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
1. Inforce end of Prior YEAr .........cccuiiiiiiiiiiiii ]
2. 1SSUEd AUIING YA ...cueiiiiiiiiiiiiee e
3. Reinsurance assumed .............cccccooiiiiiiiiiiniiici e
4. Increased during year (net) .
5. Total (LINES 110 4) ..o
Deductions during year:
6. DeCreased (Net) ......cocouiiiiiieeeee ]
7. Reinsurance ceded
8. Totals (LINES 6 AN 7) cuoveveiiieiieieieieiee sttt 0 0 0 0
9. Inforce end of year (liN€ 5 MINUS lINE 8) .......ccocvririririeieieiiiiririseie e e 0 freeeeeeeeee L U (O R 0
10.  Amount on deposit . L0 .
11, INCOME NOW PAYADIE .....vviviiiiiicieieieieietee sttt O RN O RN (O R 0
12.  Amount of income payable (a) 0@ 72,824 | (a) 0] 0
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. InfOrce €nd Of PrIOT YEAI .......coveiviveviieeciete et .39 . 1,977 ..
2. Issued during year ........... .6 . .0 .
3. REINSUIANCE @SSUMET ......oiiiiiiieiieieieieieie ettt ettt 0 0
4. Increased during YEar (NEt) .........ccovveeeerrrrriieeierierenieeerersenesesseeesseneseeseesens 0 0
5. Totals (LINES 110 4) ouoviviveiiiiiceeteieieeeete ettt 45 1,977
Deductions during year:
6. DECTEASEA (NEBL) .uovvviiieiieeeeeieiecece ettt sttt L I R 96 |- [0 T 0
7. ReINSUrANCE CEUBT .....c.cvvieiiiiiiiceeietee et 0 0 0 0
8. Totals (Lines 6 and 7) 1 96 0 0
9. Inforce end of year (lin€ 5 MINUS lINE 8) .......cccevririririririeieieieieesesseiee e e A4 | 1,881 | (O R 0
Income now payable:
10.  Amount of iINCOME PAYADIE .........c.cueueuiiiiiiieceecce e (a) 885,564 XXX XXX (a) 0
Deferred fully paid:
11, ACCOUNE DAIANGCE ..ot anaen XXX (a) 331,597,798 XXX (a) 0
Deferred not fully paid:
12.  Account balance XXX (a) 0 XXX (a) 0
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in Force Policies Premiums in Force Policies Premiums in Force
1. Inforce end of prior year ... ... e e [ [ [
2. Issued during year ..............
3. Reinsurance assumed
4. Increased during year (net) . XXX
5. Totals (Lines 1t0 4) ...........] XX x4 XXX
Deductions during year: !
6. Conversions .......c.cccceeeennes XKI.......... | .. XN B | D ... | D,0, %, CHUIRRTRITN RUTIPRTR DL, %, TR
7. Decreased (net) ... ” .......................................................... XXX e
8. Reinsurance ceded ............. P XXX
9. Totals (Lines 610 8) ............] XXX XXX
10. Inforce end of year (line 5
minus line 9) (a) (a) (a)
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
L [ (o] (ot =T o el i o g ToT =Y T U RS KOO
P 10 T=To o U]y T o =Y TSP U PP PP PORUPORURY SRRSO ESRTERT RSP
3. REINSUraNCe @SSUMET .........oouiiuiiiiiiiiiiieee e QIR oo G ... ... .G ... G ey e o
4. Increased during year (net) ........ccecoevvvivvn A ... B ... A SER  BER  E E
5. Totals (Lines 1t04) ....cccevvvvvvvvvincvicvcve. R - B BN VR - BN B BB e
Deductions During Year:
6. Decreased (net) .....cccceoevveveevecvenencvcrciceee R N N ... A B N B [
7. Reinsurance ceded .............cccceceecvvcvvcvvncece JER . N .- B O
8. TOHAIS (LINES B @NG 7) ...tttk ettt bbb bbb bR bbb bbb Rt R Rt R R Rt Rt bRt b bbbt b e r bt re e
9. Inforce end of year (liN€ 5 MINUS [INE 8) .......ciiiiiiiiiiii ittt bbbt bbbt bbb b b nre e
10.  Amount of account balance (@) (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

1
Amount

o o > w N

RESEIVE @S Of DECEMDET 31, PrIOI Y K .....cuiitiitiitiitiiti ittt bbbt b bbb bbb E e E b E e H b E e E £ E b £ E e E e AR e E e e b e b e b e e bt b e bbbttt ettt et b nns

Current year’s realized pre-tax capital gains/(losses) of $

Adjustment for current year’s liability gains/(losses) released from the FESEIVE ..o

Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + Line 3)

Current year’'s amortization released to Summary of Operations (Amortization, Line 1, Column 4)

Reserve as of December 31, current year (Line 4 minus Line 5)

258,502

43,600

214,901

AMORTIZATION

1

Reserve as of
December 31,

Year of Amortization Prior Year

2

Current Year's
Realized Capital
Gains/(Losses)
Transferred into the
Reserve Net of Taxes

3

Adjustment for Current
Year’s Liability
Gains/(Losses)
Released From

the Reserve

Balance Before
Reduction for Current
Year's Amortization
(Cols. 1+2+3)

-

W W NN N DN DN DN DN DN DN DN 2 A A A A A A
2 0 © ® N o & A ® N 2O 0 o N n AN

© © ® N o o ko W N

2052 and Later 0

w
N

Total (Lines 1 to 31) 291,775

258,504
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6 7
Real Estate and
Other Than Total Other Invested Total Total Amount
Mortgage Loans Mortgage Loans (Cols. 1+2) Common Stock Assets (Cols. 4 +5) (Cols. 3 +6)

1. Reserve as of DECEMDET 31, PHO YEAI ...........cocvoviveueueueeeeieieeteteeeteteaeaesee e et et et e sesessse s et ssesesesesesssssesssasesesessssassasesesesesessssssssssseseses|eseseseneeensesesees 410,725 | [0 A 410,725 o0 0 oo 0 o 410,725

2. Realized capital gains/(losses) et of taxes - GENEIAl ACCOUNL ..............ccoviveveueuieiieieieteteseseses s sesesesessssesesesesesesesesssesesssesesesessasereseseeeesenee e sesaee 1,080 | [V 1,080 | 0 0 Jeeeeeeeeeeeeeeeieeees 0 e 1,080

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNTS ..............c.cueuruiiieiiieieteteeeeeeeee et tesesess s ee s st sesessseses s sesesessas|ee e esesesenen e e s e seeaesenes [0 [0 0 oo 0 0 Joreeeeeeeeeeeeeeeieeees 0 e 0

4. Unrealized capital gains/(losses) net of deferred taxes - GENETal ACCOUNL .............c.ceueuruioieeeieieeeteteseeeeeeesesesesesesseeseses e sesesessss s s eafes e e se et eseseeee e seeeee [0 [0 0 oo 0 0 Joreeeeeeeeeeeeeeeieeees 0 e 0

5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS .............cccvoveveveueuiuieeeeeeeiesetesesesseesese et sesesssseseseseseseas |oeeeesesesene e seeeeeenenes [0 [0 0 oo 0 0 Joreeeeeeeeeeeeeeeieeees 0 e 0

6. Capital gains credited/(losses charged) to contract benefits, PAYMENtS OF FTESEIVES ...........ccccvveiiveveueueeieieeeeeeieeieseeeee e e [0 [0 0 oo 0 0 Joreeeeeeeeeeeeeeeieeees 0 e 0

A = =T Te o110 OO 105,532 0 105,532 0 105,532

8.  Accumulated balances (LINES 1 trOUGN 5 = 6 + 7) .....c.ocuiuiuiriiieieieeieieiee ettt besesese e ssesesesesesesesessssesesaossssnesesesesenennas 517,337 | [V 517,337 |0 o 0 Jeeeeeereeeeeiereenn 0 o 517,337

9. MAXIMUIM MESEIVE ....eueuieuieeieeieeeeseesetsetet st see st se b e s s st b bbb bbb oottt bbbttt ettt bbbt [ 539,611 [ (U 539,611 [ 0 [ 0 [0 o, 539,611
10, RESEIVE ODJECHVE ......o.oeoeeveoeeeeeeteee et e et s e e et s e s s en e e eeeeseneen s 309,629 0 309,629 0 309,629
T o (= 0T T 3 PP (41,542) 0 (41,542) 0 (41,542)
12, Balance before transfers (LINES 8 # 11) ....cciiiiuiueieieiicectete ettt se bt s s b ettt s s st s s b b s s as st e s et et s s snsesesessssnsnseseseses fosnsesesesessnsnsesesa 475,796 v (1 O 475,796 |.evevveeeeeeeeieneeeeeen 0 o 0 oo 0 o 475,796
130 TIANSTES ..ot e s 0 [ 0 [ 0 [ 0 0 [ 0 0
T4, VOIUNLATY CONMTDULION ......vivtetctetieiiieie ettt ettt ettt ettt ettt s st s s e s s e s e s eses e st eees e s e s e s e s e s se e ee s e s e s e s e s esese e s e s e s e s et esesese s s ssesesenaer et et et et ettt eec et eeeeee (O RSN (O RSN 0 oo 0 0 Jeeeeererererreeereeees 0 o 0
15, Adjustment dOWN t0 MAaXIMUM/UD t0 ZEFO ..........c.cueueeeeeeeeeeeeeeeeeeeee e eeee s s s ses e s ss s s sessss s s e s nasnaesasesessesesssessesesssssnsnsees 0 0 0 0 0
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 475,796 0 475,796 475,796
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXempt OblIGations ............ccccueueuiieieieeeieieeeeeeceeeeeee e | 1,850,780 [ XX e e XXX o 1,850,780
21 1 NAIC Designation Category 1.A ..........cccceveveueueueeeeeeeeereieerenens |reeeereeeenenenens 5,986,930 |........ocoe.. XXX eovvree foreeeeee e XK e 5,986,930
2.2 1 NAIC Designation Category 1.B ........cccccoovvveveuereeeeeeeeeieieierevens freeeereeeeenenens 1,607,106 |.....o.oooee . XX e e XXX o 1,607,106
2.3 1 NAIC Designation Category 1.C .. 3,412,094 |....
24 1 NAIC Designation Category 1.D .. 3,723,451
2.5 1 NAIC Designation Category 1.E
2.6 1 NAIC Designation Category 1.F .......ccccooeeieniinienieneenceneens [ 12,863,073 [t XXX e [t XK e o
2.7 1 NAIC Designation Category 1.G ........ccccooevvvevevereeeeererereeeeens reeenenennne 9, 799, 119 | XK e e XK [ 5,755,119
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ...cceoeue....... 39,168,194
3.1 2 NAIC Designation Category 2.A ............ccoceeeeueereeeeeneeeeenns oeereeneneenn 3,208,699 | XXX e oo e XK e 9,203,699
3.2 2 NAIC Designation Category 2.B .. ,
3.3 2 NAIC Designation Category 2.C .........cocoeveveveverereeeeeeeeeeeenenes freeenenennnnn 3,090,485 | XK e XK [ 3,050,455
34 Subtotal NAIC 2 (3.1+3.2+3.3) .... 20,219,108
4.1 3 NAIC Designation Category 3.A ..
4.2 3 NAIC Designation Category 3.B ..
4.3 3 NAIC Designation Category 3.C ........ccccoiieieniieiinienieseenene
44 Subtotal NAIC 3 (4.1+4.2+4.3) ....c.coviiiiiiieencereeeeeee
5.1 4 NAIC Designation Category 4.A ..
5.2 4 NAIC Designation Category 4.B ..........ccccoooeieenenieeiinenees
5.3 4 NAIC Designation Category 4.C ........ccccooieieeiieieiienieieenene
54 Subtotal NAIC 4 (5.1+5.2+5.3) ....
6.1 5 NAIC Designation Category 5.A ..
6.2 5 NAIC Designation Category 5.B ..
6.3 5 NAIC Designation Category 5.C ..
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) .
7. 6 NAIC B ...t
8. Total Unrated Multi-class Securities Acquired by Conversion . 0
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 63,260,817
PREFERRED STOCKS
10. 1 Highest Quality ...
11. 2 High Quality .......
12. 3 Medium Quality ..
13. 4 LOW QUAILY ...
14. 5 Lower QUAlitY ..o
15. 6 In or Near Default
16. Affiliated Life with AVR ..o 0
17. Total Preferred Stocks (Sum of Lines 10 through 16) 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

ASSET VALUATION RESERVE (Continued)

DEFAULT COMPONENT

3%

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances (Cols. 1+2+3) Factor (Cols.4 x5 (Cols. 4 x7) (Cols. 4 x 9)
SHORT-TERM BONDS
18. Exempt Obligations ...........cceeiiiiiiiiiiiiiieiie e
19.1 1 NAIC Designation Category 1.A ......ccccooiieieeneeeee s
19.2 1 NAIC Designation Category 1.B ........ccccceieieineniieieceeees
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D ..
19.5 1 NAIC Designation Category 1.E ........cccoceiiniininiieiieieeees
19.6 1 NAIC Designation Category 1.F .......ccccooeiiiiiniiiieiceeeee
19.7 1 NAIC Designation Category 1.G .......ccccooeireeieenieneeeeeeee
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ......
20.1 2 NAIC Designation Category 2.A .......ccoocieierienienieneeneeieses oot
20.2 2 NAIC Designation Category 2.B ..
20.3 2 NAIC Designation Category 2.C .........ccoiieiieneeneeneeieeieseees froses i
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) ..
211 3 NAIC Designation Category 3.A ......cooeeiiereeneeneereeieeieees oot
21.2 3 NAIC Designation Category 3.B ..
21.3 3 NAIC Designation Category 3.C ........cociiieiienienienieienieseees froses i
214 Subtotal NAIC 3 (21.1421.2421.3) ..ccoeiiiieineereeeeeeiee
221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C
224 Subtotal NAIC 4 (22.1+22.2+22.3) ..
23.1 5 NAIC Designation Category 5.A ......cccooiiiiirienieneeneeneeieees oot
23.2 5 NAIC Designation Category 5.B ..
23.3 5 NAIC Designation Category 5.C ........cccoiiiiieniieneenieieneneens froses i
234 Subtotal NAIC 5 (23.1+23.2+23.3) ..
24. 6 NAIC B ..ottt neesneesneesnenes [rrsesnseensesnseeensnesesenes 0 fvieriiees s XKoo oo XK e 0 0000000 0 002370 |0 002370 )
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24)
DERIVATIVE INSTRUMENTS
26. Exchange Traded
27. 1 Highest Quality ...
28. 2 High Quality .......
29. 3 Medium Quality ..
30. 4 LOW QUAILY ...
31. 5 Lower QUAlitY ..o
32. 6 In or Near Default
33. Total Derivative Instruments ...
34. Total (Lines 9 + 17 + 25 + 33) 63,260,817 63,260,817 309,629 539,611
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
MORTGAGE LOANS

In Good Standing:
35. Farm Mortgages - CM1 - Highest Quality ...............c.ooeeeeeifeererennnnnneeienennnn 0 Lo O XK e [ 0 o 0.0011 [oeiereeeee (V1 0.0057 |oevvvevereeeeeeereeen 0 e 0.0074
36. Farm Mortgages - CM2 - High Quality ............ccocoeveveveveueceeeeeerenennnneceenenenn 0 Lo O XX e [ 0 o 0.0040 ..o (V1 0.0114 |0 o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... 0.0069 0.0200
38. Farm Mortgages - CM4 - Low Medium Quality ..0.0120 |.... ..0.0343 |....
39. Farm Mortgages - CM5 - Low Quality ..........cccceeveninrinennnns 0.0183 0.0486
40. Residential Mortgages - Insured or Guaranteed ................... 0.0003 0.0007
41. Residential Mortgages - All Other ....................... 0.0015 0.0034
42. Commercial Mortgages - Insured or Guaranteed .............. 0.0003 0.0007
43. Commercial Mortgages - All Other - CM1 - Highest Quality . 0.0011 0.0057
44, Commercial Mortgages - All Other - CM2 - High Quality ...... 0.0040 0.0114
45, Commercial Mortgages - All Other - CM3 - Medium Quality . 0.0069 0.0200
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAIIEY oo [ [0 [V XXX [ [V 0.0120 [ovoeeceereecciee [V 0.0343 | 0

47. Commercial Mortgages - All Other - CM5 - Low Quality .......[..cccoooiiiiiniiiccene [0 [V DL 0., T F [V 0.0183 | (V1 0.0486 |..coovoveerreeieiei 0

Overdue, Not in Process:
48. Farm MOrgages ........cooueeieeieeieiie e
49. Residential Mortgages - Insured or Guaranteed .
50. Residential Mortgages - All Other ...........ccccc......
51. Commercial Mortgages - Insured or Guaranteed
52. Commercial Mortgages - All Other ..o,

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieeieeieiie e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other ..........cccoooeiiieninnieiees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other ............ccccoeuevevevercucuennnn 0 0 0 0 0 0
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 0 0 XXX 0 XXX 0 XXX 0 XXX 0
59. Schedule DA Mortgages 0 0 XXX 0 0.0034 0 0.0114 0 0.0149 0
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 0 0 XXX 0 XXX 0 XXX 0 XXX 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

€e

6 7 8 9 10
Line | NAIC Reclassify
Num- | Desig- Book/Adjusted Related Party Add Third Party Amount
ber | nation Description Carrying Value Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x7)
COMMON STOCK
1. Unaffiliated - PUDIIC .........coieiiiriieircerceircereeneeseeeessseiseees o 0 [ XXX vvvvevres forrereee e XX e [reerrenrenrennenieeens 0 020000 |0 [ 0.1580 (@) [oveeeeeeeeieieicies
2. Unaffiliated - PrIVALE ............cccueeieieieieeeicecceeeee e e eeeeeneeneneseneseens 0 [ XXX feeeeeee e XK e o0 fiii000.0.0000 e 0 [ 0.1945 |
3. Federal Home Loan Bank ...........ccccccvevevevevcucuceceieeeeeeieeeeessenens [reeeeieneesenenesessneenenenes 0 o, XXX feeeeeee e XK e Joeeeeeeeeenieereseieseenenn 0 fiii000.0.0000 | 0 [ 0.00671 |oovveeeeeeiereeieeieien
4. Affiliated - Life With AVR ......ooooiiieeeeinrseeeeeenesseeseeeenesfeeseecseeesessseeeeeeens 0 o XXXovevveveees [ XK o 0 00,0000 |l 0 0.0000 [..eoveerececeeireeececeeienes
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations .............ccocooeiiioninenininec foonreneeel O 0 0 0 XK o0 L XXX
6. Fixed Income - Highest Quality .............ccocooiiiiiiiiis
7. Fixed Income - High Quality ......
8. Fixed Income - Medium Quality .............cooooiiiii o0 0 0 0 XK o0 L XXX
9. Fixed Income - Low Quality ...........ccoooioiiiiiiiiiiiiiiiciceceenenee fernnnnsnnninen 0 e 0 e 0 el O XXX e O e XXX e
10. Fixed Income - Lower Quality ...
11. Fixed Income - In/Near Default ..... .. . .. e XXX | .. ..
12. Unaffiliated Common Stock - PUBIIC .......c.cvveeeceeeerneniccienenes e 0 L0 o0 0 0.0000 [....ovevvecrricrricricennn 0 i 0.1580 (@) [ocovvveerrecricnicricn 0 i 0.1580 (@) [ovvvrererereeererrirericicienns
13. Unaffiliated Common Stock - Private ............ccceeveieeeceereeeeees froernneeeennnceeenennen 0 Lo 0 i 0 0 [ 0.0000 [o.vovveeeeeererrrrccerennns 0 o 0.1945 [ 0 e 0.1945 [,
14. Rl EStAte ......cocveiiiiieciciinccicieirneeceenseseeensenesesseensena e 0 fin 0 0 0 [0.00000 (B) [0 0.0000  (b) [ocevveevreeerricrricrien 0 i 0.0000 (D) [cerevrererereeererrerericieeenns
15. Affiliated - Certain Other (See SVO Purposes and Procedures
L =T U= TSSO PERRRUTN! NOURPRPRRRRRRRRTRR | B ST XXX [t XK e oo 0 s 0.0000 [o.vovveeeeeererrrrccerennns 0 o 0.1580 [.vovveiceevnncccennnd 0 o 0.1580 v
16. Affiliated - All Other XXX 0.1945 0.1945
17. Total Common Stock (Sum of Lines 1 through 16) XXX XXX
REAL ESTATE
18. Home Office Property (General Account only) ..........cooeeereeerecenes frvrennennennennecneen 0 0 0 L0 0.0000 [....ovevvveerncnicniccinnc 0 i 0.0912 [ 0 e 0.0912 [oiviies
19. INVEStMENt PrOPEItIES ........c.eveveerreeeeeeeeceeecceeeeeeeeeeenenensnsesasnns [rreeeneesesnsesssseeenenens 0 foovieineeeeeenennseeeeed O feoeciecceen 0 e 0 0.0000 |..ovevrvereieieirieieeeieeees 0 o 0.0912 |0 e 0.0912 |ooveeiieeeeee
20. Properties Acquired in Satisfaction of Debt .............ccccocevrrininnnne 0.1337 0.1337
21. Total Real Estate (Sum of Lines 18 through 20) XXX XXX
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt OblIgations ..........ccooiiiiiiiiiiiiiiiieseseseseseseseses o
23. 1 Highest Quality ...........cccooiiiiiiiiiiii e, ..
24. 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUAIIY ..o
27. 5 LOWETr QUAIILY ...
28. 6 Inor Near Default ...........ccccoiiiiiiiiiiicee
29. Total with Bond Characteristics (Sum of Lines 22 through 28)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

ve

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest Quality ............cooiiiii e
31. 2 High Quality .........ccooiii
32. 3 Medium Quality ..
33. 4 Low Quality ...
34. 5 Lower QUAIItY........c.oiuiiie e
35. 6 Inor Near Default ...
36. Affiliated Life With AVR ......c.ccooiiiiiiecceeee e
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS

In Good Standing Affiliated:
38. Mortgages - CM1 - Highest Quality ..
39. Mortgages - CM2 - High Quality .......
40. Mortgages - CM3 - Medium Quality .....
41. Mortgages - CM4 - Low Medium Quality .............ccccooeiiiiiiiens ..
42. Mortgages - CM5 - Low Quality ..........ccocoooiiiiiiiiiie
43. Residential Mortgages - Insured or Guaranteed .
44. Residential Mortgages - All Other ...........ccccc.c.....
45. Commercial Mortgages - Insured or Guaranteed

Overdue, Not in Process Affiliated:
46. Farm MOMQages ........coouerieeiiieeiie e
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........ccccoeieiieeniiiiceee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other .........ccccooiiiiiienienieneeeee

In Process of Foreclosure Affiliated:
51. Farm Mortgages ........cccceeveeieneenieneeseeseee
52. Residential Mortgages - Insured or Guaranteed .
53. Residential Mortgages - All Other ...........cccc.c.....
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other .........ccccooiiiiiienienieneeeee
56. Total Affiliated (Sum of Lines 38 through 55)
57. Unaffiliated - In Good Standing With Covenants
58. Unaffiliated - In Good Standing Defeased With Government

SECUNMEES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process .............cccccociiiiniccnne
62. Unaffiliated - In Process of Foreclosure .............cccccooviiiiiinns
63. Total Unaffiliated (Sum of Lines 57 through 62) ...........ccccceeuene
64. Total with Mortgage Loan Characteristics (Lines 56 + 63)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ...........ccooiiiiiiicee [ [V D,0. ¢ NN RUS XXX [ {1 0.0000 |-eoueveiieirieierieiieeeine 0 | 0.1580 (@) [ceveovrveereeirieirieiis (U1 R 0.1580 (@) [cevevvrveereeirieiriecie 0
66. Unaffiliated Private ..o e [V XXXovevveieies [ XXX [ {1 0.0000 |-eoueveiieirieierieiieeeine (U1 F 0.1945 | (U1 0.1945 | 0
67. Affiliated Life With AVR .........ccooiiiiiiiiiiiciiciceens o [V XXXovevveieies [ XXX [ [V 0.0000 |-eoueveiieirieierieiieeeine {1 0.0000 |-wovveieeirieiirieieeeeene {1 0.0000 |-eevveereeirieiirieiieeeeene 0
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = o LU T SRS RTURUTP RPN [V XXXovevveieies [ XXX [ {1 0.0000 |-eoueveiieirieierieiieeeine {1 0.1580 | {1 0.1580 | 0
69. Affiliated Other - All Other ... 0 XXX XXX 0 0.0000 0 0.1945 0 0.1945 0
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) 0 XXX XXX 0 XXX 0 XXX 0 XXX 0
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General Account only) .
72. INVEStMENt Properties ..........ccoveeviueerieerieesieeseeie s 0912 | 0 0.0912 | 0
73 Properties Acquired in Satisfaction of Debt ............ccccceeeeeirieenes . 0.1337 0
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) 0 0 0 0 XXX 0 XXX 0 XXX 0
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .........cccccee. |ooviiiiiiiiiiiiecicceee 0

76. Non-guaranteed Federal Low Income Housing Tax Credit .

77. Guaranteed State Low Income Housing Tax Credit ........cc.ccooceees ooviiiiiciiiicececeeee 0
78. Non-guaranteed State Low Income Housing Tax Credit . e [ 0
79. All Other Low Income Housing Tax Credit ...........ccoooeeveeieniennenns 0
80. Total LIHTC (Sum of Lines 75 through 79) 0
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated ............ccccoiieninininiccn foriieee, 0
82. Fixed Income Instruments - Affiliated . .0
83. Common Stock - Unaffiliated .......... .0
84. Common Stock - Affli@ted ............ccceeeieieieieieieieeceeeeeeee s [ 0
85. Preferred Stock - Unaffiliated ...........cccooiiiiiiiinieeeeis o, 0
86. Preferred Stock - Affiliated ... .0
87. Real Estate - Unaffiliated .. 0]
88. Real Estate - Affiliated ...........coccoriiniiiniiiisccceenees [ 0
89. Mortgage Loans - Unaffiliated ... s 0
90. Mortgage Loans - Affiliated .. 0
91. Other - Unaffiliated ... e 0
92. Other - Affillated ........cooiiieieeee e 0
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) 0 0 0 0 XXX 0 XXX 0 XXX 0
ALL OTHER INVESTMENTS
94, NAIC 1 Working Capital Finance Investments .............ccocceeveveens feoreviieiiieieiieiiieeene 0 o X% oo O e 0 0020000 [ 0 e 0.0042 | 0 e, 0.0042
95. NAIC 2 Working Capital Finance Investments
96. Other Invested Assets - Schedule BA ..........c.ccooeeiiiiiiiiiieies .
97. Other Short-Term Invested Assets - Schedule DA ... . . 0.1580
98. Total All Other (Sum of Lines 94, 95,96 and 97) ............cccceeneee 0 XXX 0 XXX 0 XXX
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines
29, 37, 64, 70, 74, 80, 93 and 98) 0 0 0 0 XXX 0 XXX 0 XXX 0

(a) Times the company’s weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b) Determined using the same factors and breakdowns used for directly owned real estate.
(c) This will be the factor associated with the risk category determined in the company generated worksheet.



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

Asset Valuation Reserve - Replications (Synthetic) Assets

NONE
Schedule F - Claims
NONE
Schedule H - Part 1 - Analysis of Underwriting Operations
NONE
Schedule H - Part 2 - Reserves and Liabilities
NONE
Schedule H - Part 3 - Test of Prior Year's Claim Reserves and Liabilities

NONE

Schedule H - Part 4 - Reinsurance
NONE

Schedule H - Part 5 - Health Claims
NONE

36, 37, 38, 39, 40



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE S - PART 1 - SECTION 1

Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13
NAIC Type of Type of Reinsurance Payable Modified
Company ID Effective Domiciliary | Reinsurance Business [ Amount of In Force at on Paid and Coinsurance Funds Withheld
Code Number Date Name of Reinsured Jurisdiction Assumed Assumed End of Year Reserve Premiums Unpaid Losses Reserve Under Coinsurance
0399999. Total General Account - U.S. Affiliates 0 0 0 0 0 0
0699999. Total General Account - Non-U.S. Affiliates 0 0 0 0 0 0
0799999. Total General Account - Affiliates 0 0 0 0 0 0
..25-0598210 ..|..09/01/1983 ..| AMERICAN GENERAL LIFE INS CO
..48-0119710 ..|..05/11/1978 ..| AMERICAN HOVE LIFE INS CO ...
..13-1970218 ..|..02/01/1976 ..|ATHENE LIFE INS CO OF NY .
.. 15-0274455 ..|..08/01/1979 ..|COLUMBIAN MUT LIFE INS CO ...
.. 15-0274455 ..|..11/15/1975 ..| COLUMBIAN MUTUAL LIFE INS CO
.. 15-0274455 ..|..01/01/1980 ..|COLUMBIAN MUTUAL LIFE INS CO ..
..51-0104167 ..|..04/01/1980 ..|DELAWARE AMERICAN LIFE INS CO
..51-0104167 ..|..04/01/1980 ..|DELAWARE AMERICAN LIFE INS CO
..73-1155182 ..|..03/02/1978 ..|LIFESHIELD NATIONAL INS CO .....
..39-0990296 ..|..07/01/1982 ..|MADISON NATIONAL LIFE INS CO
..04-1630650 ..|..05/01/1984 ..|MONARCH LIFE INS CO .........
..63-0169720 ..|..08/01/1988 ..|PROTECTIVE LIFE INS CO .
..31-0727974 ..|..10/01/1981 ..|UNIVERSAL GUAR LIFE INS CO ..
..41-0991508 ..|..12/19/1977 ..|VENERABLE INS & ANNUITY CO ..
..41-0991508 ..|..12/19/1977 ..|VENERABLE INS & ANNUITY CO ..
..36-1933760 ..|..07/01/1976 ..|WASHINGTON NATIONAL INS CO
..36-0947200 ..|..10/01/1975 ..|WILCAC LIFE INSURANCE COMPANY
.. 13-1976260 ..|..07/01/1976 ..|WILLIAM PENN LIFE INS CO OF NY

0899999.

General Account - U.S. Non-Affiliates

...... 00000 ......[..AA-3770207 ..]..01/01/1981 ..JADVANTAGE LIFE & ANNUITY CO SPC

Ly

0999999. General Account - Non-U.S. Non-Affiliates , 0 0 0
1099999. Total General Account - Non-Affiliates 27,193,272 615,908 635,864 0 0 0
1199999. Total General Account 27,193,272 615,908 635,864 0 0 0
1499999. Total Separate Accounts - U.S. Affiliates 0 0 0 0 0 0
1799999. Total Separate Accounts - Non-U.S. Affiliates 0 0 0 0 0 0
1899999. Total Separate Accounts - Affiliates 0 0 0 0 0 0
2199999. Total Separate Accounts - Non-Affiliates 0 0 0 0 0 0
2299999. Total Separate Accounts 0 0 0 0 0 0
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 27,087,682 604, 161 635,864 0 0 0
2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999) 105,590 11,747 0 0 0 0
9999999 - Totals 27,193,272 615,908 635,864 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE S - PART 1 - SECTION 2

Reinsurance Assumed Accident and Health Insurance Listed by Reinsured Company as of December 31, Current Year

1

NAIC
Company
Code

ID
Number

Effective
Date

4 5 6 7 8 9 10 11 12
Reserve Liability
Type of Type of Other Than for Reinsurance Payable Modified
Domiciliary | Reinsurance Business Unearned Unearned on Paid and Coinsurance

Name of Reinsured Jurisdiction Assumed Assumed Premiums Premiums Premiums Unpaid Losses Reserve

13

Funds Withheld
Under Coinsurance

9999999

- Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7
NAIC
Company ID Effective Domiciliary
Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses

...... 67172 ......[..31-0397080 ..|..12/31/2008 ..|The Ohio National Life Insurance COmpany .........e.cceoeeriesieenieenieenieenenneninennennnes | OHeoiiiiiiiiins Joviiiiiiiiniiin 1,568 | 0
0299999. Life and Annuity - U.S. Affiliates - Other 7,563 0
0399999. Total Life and Annuity - U.S. Affiliates 7,563 0
0699999. Total Life and Annuity - Non-U.S. Affiliates 0 0
0799999. Total Life and Annuity - Affiliates 7,563 0
...... 00000 .....J.. AA-1320158 ..]..04/01/1993 ..JSOOR SE ....oviivieiieeresieeisiersieesessssssessnssnssnssnssnssnssnssnsenensssnssessnssnssnssnsenssnsessenss |FRAeossessensonss foonsensenensneeneerens 194,344 [ooiiiiiiiiiissssssnennns O
0999999. Life and Annuity - Non-U.S. Non-Affiliates 154,344 0
1099999. Total Life and Annuity - Non-Affiliates 154,344 0
1199999. Total Life and Annuity 161,907 0
1499999. Total Accident and Health - U.S. Affiliates 0 0
1799999. Total Accident and Health - Non-U.S. Affiliates 0 0
1899999. Total Accident and Health - Affiliates 0 0
2199999. Total Accident and Health - Non-Affiliates 0 0
2299999. Total Accident and Health 0 0
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 7,563 0
0

2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999) 154,344

9999999 Totals - Life, Annuity and Accident and Health 161,907 0

43
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1

NAIC
Company
Code

2 3 2

ID Effective
Number Date

Name of Company

5
Domi-
ciliary
Juris-
diction

6

Type of
Reinsurance
Ceded

7

Type of
Business
Ceded

8

Amount in Force
at End of Year

Reserve Credit Taken

9

Current Year

10

Prior Year

1

Premiums

Outstanding Surplus Relief

12

Current Year

13

Prior Year

14

Modified
Coinsurance
Reserve

15

Funds Withheld

Under
Coinsurance

0399999.

Total General Account - Authorized U.S. Affiliates

0699999.

Total General Account - Authorized Non-U.S. Affiliates

0799999.

Total General Account - Authorized Affiliates

0

ol|lo|o

ol|lo|o

ol|lo|o

... 66346 .....
... 68713 ...

...58-0828824 ..|01/01/1990 . |MUNICH REINSURANCE CO. US BRANCH
...84-0499703 ..|01/01/1995 . |SECURITY LIFE OF DENVER INS CO ...

1,310,014
1,301,114

...4,872

............ 6,714

...................... 5,030

o

oo

0899999.

General Account - Authorized U.S. Non-Affiliates

2,611,128

10,174

14,078

10,504

1099999.

Total General Account - Authorized Non-Affiliates

2,611,128

10,174

14,078

10,504

o|lo

1199999.

Total General Account Authorized

2,611,128

10,174

14,078

10,504

o

o

o

olo|lo|o o|lo|o|e

.. 67172 ...

[...31-0397080 ..[12/31/2008 . OHIO NATIONAL LIFE INS CO

............. 89,

739,640

............ 106,087, 197

................ 3,002,581

o

o

o

o

1399999.

General Account - Unauthorized U.S. Affiliates - Other

89,

739,640

106,087, 197

3,002,581

1499999.

Total General Account - Unauthorized U.S. Affiliates

89,

739,640

106,087,197

3,002,581

1799999.

Total General Account - Unauthorized Non-U.S. Affiliates

0

0

0

. Total General Account - Unauthorized Affiliates

89,

739,640

106,087,197

3,002,581

ol|lo|lo|o

ol|lo|lo|lo

ol|lo|lo|o

ol|lo|lo|o

[...01-0233346 ..[12/01/1986 . [JOHN HANCOCK LIFE INSURANCE CO (USA)

o

o

o

o

. General Account - Unauthorized U.S. Non-Affiliates

o

o

o

o

[...AA-1320158 ..]04/01/1993 . [SCOR SE

o

o

o

o

. General Account - Unauthorized Non-U.S. Non-Affiliates

24,296,436

. Total General Account - Unauthorized Non-Affiliates

24,582,143

. Total General Account Unauthorized

24,582,143

90,

345,375

106,825,725

3,627,941

. Total General Account - Certified U.S. Affiliates

0

0

0

0

. Total General Account - Certified Non-U.S. Affiliates

. Total General Account - Certified Affiliates

. Total General Account - Certified Non-Affiliates

. Total General Account Certified

. Total General Account - Reciprocal Jurisdiction U.S. Affiliates

. Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

. Total General Account - Reciprocal Jurisdiction Affiliates

. Total General Account - Reciprocal Jurisdiction Non-Affiliates

. Total General Account Reciprocal Jurisdiction

. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

27,193,27

90,

355, 54

106,839, 80

3,638, 44

. Total Separate Accounts - Authorized U.S. Affiliates

. Total Separate Accounts - Authorized Non-U.S. Affiliates

. Total Separate Accounts - Authorized Affiliates

. Total Separate Accounts - Authorized Non-Affiliates

. Total Separate Accounts Authorized

. Total Separate Accounts - Unauthorized U.S. Affiliates

. Total Separate Accounts - Unauthorized Non-U.S. Affiliates

. Total Separate Accounts - Unauthorized Affiliates

. Total Separate Accounts - Unauthorized Non-Affiliates

. Total Separate Accounts Unauthorized

. Total Separate Accounts - Certified U.S. Affiliates

. Total Separate Accounts - Certified Non-U.S. Affiliates

. Total Separate Accounts - Certified Affiliates

. Total Separate Accounts - Certified Non-Affiliates

. Total Separate Accounts Certified

. Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates

. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates

. Total Separate Accounts - Reciprocal Jurisdiction Affiliates

. Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

. Total Separate Accounts Reciprocal Jurisdiction

. Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

ol|lo|lo|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|=|o|lo|o|o|o|o|o|o|ae

olo|lo|lo|o|lo|lo|o|o|lo|lo|o|o|o|o|o|o|o|o|o|o|v|lo|o|o|o|o|o|lo|o|a

olo|lo|lo|o|o|o|o|o|o|lo|o|o|o|o|o|o|o|o|o|o|®|o|o|o|o|o|o|o|o|ao

ol|lo|lo|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|vo|o|o|o|o|o|o|o|o|ao

olo|lo|lo|o|lo|lo|o|o|o|lo|o|o|o|o|o|o|o|o|o|lo|o|o|o|o|lo|o|o|o|o|lo|o|o|o|e

olo|lo|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|e

olo|lo|lo|o|lo|lo|o|o|o|lo|o|o|o|o|o|o|o|o|o|lo|o|o|o|o|o|o|o|o|o|lo|o|o|o|e

olo|lo|lo|o|lo|lo|o|o|o|lo|o|o|o|o|lo|o|o|o|o|o|o|o|o|o|lo|o|o|o|o|o|o|o|o|e
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance
9199999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999, 6499999,
7099999, 7599999, 8199999 and 8699999) 2,896,835 89,750,342 106, 101,803 3,013,630 0
9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999) 24,296,436 605,207 738,000 624,815 0
9999999 - Totals 27,193,271 90,355,549 106,839,803 3,638,445 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 Outstanding Surplus Relief 13 14
Domi- Reserve Credit 11 12
NAIC ciliary Type of Type of Unearned Taken Other Modified Funds Withheld
Company ID Effective Juris- [ Reinsurance Business Premiums than for Unearned Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded Premiums (Estimated) Premiums Current Year Prior Year Reserve Coinsurance

9999999

- Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE S - PART 4

Reinsurance Ceded to Unauthorized Companies

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Issuing or Funds Sum of Cols.
Paid and Confirming Deposited by 9+11+12+13
NAIC Unpaid Losses Bank and Withheld Miscellaneous +14 but not in
Company ID Effective Reserve Recoverable Total Letters of Reference Trust from Balances Excess of
Code Number Date Name of Reinsurer Credit Taken (Debit) Other Debits (Cols.5+6+7) Credit Number (a) Agreements Reinsurers Other (Credit) Col. 8
...67172 ... ..31-0397080 ..|12/31/2008 [Ohio National Life Insurance COMPENY ........erereesesesesiesisnesesnnesnsnsens feeeaaanea 89,739,640 ... 7,563 89,747,203 112,003,410 ... 250,256 |.... 89,747,203
0299999. General Account - Life and Annuity U.S. Affiliates - Other 89,739,640 7,563 0 89,747,203 0 XXX 112,003,410 0 0 250,256 89,747,203
0399999. Total General Account - Life and Annuity U.S. Affiliates 89,739,640 7,563 0 89,747,203 0 XXX 112,003,410 0 0 250,256 89,747,203
0699999. Total General Account - Life and Annuity Non-U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
0799999. Total General Account - Life and Annuity Affiliates 89,739,640 7,563 0 89,747,203 0 XXX 112,003,410 0 0 250,256 89,747,203
...65838 .....[..01-0233346 ..[12/01/1986 [John Hancock Life InS €0 (USA) ..rviriveivoreorsisrosiosssssomsessenssnssnssnssnsenssnes |ooemsesssnsonsonsans 528 [ [0 [0 528 [ [0 I R [0 [0 [0 [0 0
0899999. General Account - Life and Annuity U.S. Non-Affiliates 528 0 0 528 0 XXX 0 0 0 0 0
...00000 .....J..AA=1320158 ..J04/01/1993 [SCOF S& .ororriveorersmemsemsemsemsemsemssrssmssesemsmssmsesseensensensensensanssnssesensensensenns |oesensenseneans 605,207 |..oovieiinn 154,344 | (O] 759,551 [vivins 1,000,000 [ ...ooviiiiiins 0001 [ (O (O [0 P 71,299 | 759,551
0999999. General Account - Life and Annuity Non-U.S. Non-Affiliates 605,207 154,344 0 759,551 1,000, 000 XXX 0 0 0 71,299 759,551
1099999. Total General Account - Life and Annuity Non-Affiliates 605,735 154,344 0 760,079 1,000,000 XXX 0 0 0 71,299 759,551
1199999. Total General Account Life and Annuity 90,345,375 161,907 0 90,507,282 1,000,000 XXX 112,003,410 0 0 321,555 90,506, 754
1499999. Total General Account - Accident and Health U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
1799999. Total General Account - Accident and Health Non-U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
1899999. Total General Account - Accident and Health Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
2199999. Total General Account - Accident and Health Non-Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
2299999. Total General Account Accident and Health 0 0 0 0 0 XXX 0 0 0 0 0
2399999. Total General Account 90,345,375 161,907 0 90,507,282 1,000,000 XXX 112,003,410 0 0 321,555 90,506, 754
2699999. Total Separate Accounts - U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
2999999. Total Separate Accounts - Non-U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
3099999. Total Separate Accounts - Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
3399999. Total Separate Accounts - Non-Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
3499999. Total Separate Accounts 0 0 0 0 0 XXX 0 0 0 0 0
3599999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2699999 and 3199999) 89,740, 168 7,563 0 89,747,731 0 XXX 112,003,410 0 0 250,256 89,747,203
3699999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2999999 and 3299999) 605,207 154,344 0 759,551 1,000,000 XXX 0 0 0 71,299 759,551
9999999 - Totals 90,345,375 161,907 0 90,507,282 1,000,000 XXX 112,003,410 0 0 321,555 90,506, 754
(@) | Issuing or
Confirming | Letters
Bank of
Reference Credit American Bankers Association Letters of
Number Code (ABA) Routing Number Issuing or Confirming Bank Name Credit Amount
0001 oo [T 02002668 .......ccverneerieenieenee e Credit Agricole Corporate and INVeStMENt BanK ..........c.cociiioiiiiiiiiii et be e s eneene | eenneenns 1,000, 000




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

($000 Omitted)
2

1 3 4 5
2022 2021 2020 2019 2018
A. OPERATIONS ITEMS
1. Premiums and annuity considerations for life and
accident and health Contracts ................cccceueveeeees. foeeeereernnnseeeens 3,638 | 3,623 | 3,744 | 3,755 [ 3,928
2. Commissions and reinsurance expense allowances |..........cccoccovreerienne. 18 | A7 [ 30 | 25 | 26
3. COoNtract ClaIMS ........cccvoiueueeeieiieeieieieeeeeee s | 9671 | 1,014 | T34 [ 960 |- 784
4. Surrender benefits and withdrawals for life cCONtracts|..........cccouevrrrrierennes (U N (U N (U RN (U RN 0
5. Dividends to policyholders and refunds to members |...........c.coveeeirrennnne (U N (U N [0 T [0 T 0
6. Reserve adjustments on reinsurance ceded ........... oo (U N (U N [0 T [0 T 0
7. Increase in aggregate reserve for life and accident
and health CONracts ............cccceuceeiieieeeeeceee e (16,484) (... (25,549) ... 72,084 |..oooi (12,119) e (15,521
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and
accident and health contracts deferred and
UNCONECIEA ...t (O T (O T (O O [0 0
9. Aggregate reserves for life and accident and health
COMTACES ..ottt e 90,356 |eeeevrerieirieinens 106,840 |....coovevererene 132,388 oo 58,205 |.ceeiiii 70,324
10.  Liability for deposit-type CONtracts .............c.oeveverereuesfeorrnnnneeeees (O T (O T [0 [0 0
11, Contract claims UNPaid .............ccceeveveveverereieueeeeeeeea e (O T 35 | [0 [0 0
12.  Amounts recoverable On reiNSUraNnCe ..............ccococew.|oeeeeeeerennnenseenenns L7 189 | 168 | 514 | 93
13.  Experience rating refunds due or unpaid ..................oeeeorrreecininnnnn (O T (O T [0 [0 0
14. Policyholders’ dividends and refunds to members
(not included in Line 10) ....c.ovveeerinireneeccnereeeede e (U R (U R (O O (O O 0
15.  Commissions and reinsurance expense allowances
U .ottt [t (O T (O T (O R [0 0
16.  Unauthorized reinsurance offSet .............cccoeeveeeeevevenc e L T, L A L L 301 | 0
17.  Offset for reinsurance with Certified Reinsurers .......[....ccocoveenvinnnnnne (O T [0 [0 [0 0
C. UNAUTHORIZED REINSURANCE (DEPOSITS
BY AND FUNDS WITHHELD FROM)
18. Funds deposited by and withheld from (F) ...............feoeerrrneccininne (O O (O O [0 [0 0
19.  Letters of Credit (L) ..ooovoveveveeeecececceieieeeeceeeeee e 1,000 [oovvoveeeeeeeeees 1,000 [oovvoveeeeeeeeees 1,000 [ooeeeoeiieeeeeee, 1,000 [ooeeeoeiieeeeeee, 1,000
20.  Trust agreements (T) ...cocoocoeeeevevereueeeeeeeieieeeseeeeans e 112,003 | 137,882 oo 135,641 | 77,408 ..o 70,895
TR 31 i (o) WSSO OO OOTH NSO L V1 O VN VN 0
D. REINSURANCE WITH CERTIFIED
REINSURERS (DEPOSITS BY AND FUNDS
WITHHELD FROM)
22.  Multiple Beneficiary Trust ........ccccovoevererrieeeeenenese e (U N (U N [0 T [0 T 0
23. Funds deposited by and withheld from (F) .........cccc.. v (U N (U N [0 T [0 T 0
24, Letters of Credit (L) ovovveeeeeeeeeeeeieeieeeee e (U N (U N [0 T [0 T 0
25, Trust agreements (T) ...coocoveeeeereueereireeieieieeeeeees e (U N (U N [0 T [0 T 0
26. Other (O) 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)

1. Cash and invested aSSEts (LINE 12) ......ccviuiueueiiiieeieieieieeeeiese et eseeeees 69,832,568 |........ccooeiee (U1 PO 69,832,568

2. REINSUFANGCE (LINE 16) ....vviiiieieitetiiiiieecie ettt see sttt sttt es bbbt s s s b s ss et bbb s sssns st s s s s es e s sesenennas 189,744 ..o (189, 744) [ 0

3. Premiums and coNSIAErations (LINE 15) ......ccccciviririrurueueriiiniiisiseteieseseese s sssesesesesee s s s seseseseseess s |eoeseseenesseses e eeaes [OOSR 0 freeeeeeeeeee 0

4. Net credit for CEAEd FBINSUIANCE ..........coiuiiuiieiriieicieicieicie ettt D O& SN ORI 90,223,209 |.......coeune. 90,223,209

5. All other admitted asSets (DAIANCE) ............c.ccurvieeeeeereereereeeeeeesee e eeeseeeee s ese s s 3,003,545 0 3,003,545

6. Total assets excluding Separate ACCOUNtS (LINE 26) ..........cocvveveveveeeeeeceeiieieieeeieeeeeese e e 73,025,857 | 90,033,465 |...ccveevene. 163,059,322

7. Separate ACCOUNt @SSELS (LINE 27) .......cuvecveceeceeeeceeeeeeeeeeee et seeeeeeeeee s enee s eneeseneesenassenaeeenaseenen] 318,717,099 0 318,717,099

8. Total assets (Line 28) 391,742,956 90,033,465 481,776,421

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract reserves (LINES 1 @Na 2) ........ccuiuiiiiiieieieieieeieee ettt es s es s sessss s s essseses oo e 32,497,455 | 90,355,548 |......ccocce.. 122,853,003
10. Liability for deposit-type CONraCts (LINE 3) .......cvovevivivererieieiieeieteteteteeeie ettt teaeses s s sesss s s ee s eseneeneeeeeeeas 117,544 [ [V 117,544
11, ClAIM FESEIVES (LINE 4) ....ovvieieieiieicieteecteeee ettt ettt ettt s et et e s s s s s et sssas s st esesesesessssssessseseseseeseeeeesenesee e eaeeeaenene [0 [0 0
12.  Policyholder dividends/member refunds/reserves (Lines 5 through 7) ..........cccceeveveveveveueecceeeeeeeeees e [0 [0 0
13.  Premium & annuity considerations received in advance (LiNE 8) ..........ccccovoveveveveveueueeeeeieie e e [0 [0 0
14.  Other contract lADIlIIES (LINE 9) .......c.cvevevieiieeieieietetceceee ettt esess s s s sesess s es s s s ss eeeeseneneneneeeeeneas 536,456 |...coceeeereennee (321,555) [ 214,901
15. Reinsurance in unauthorized companies (Line 24.02 minus inSet aMOUNL) ..............c.ceveueeeeerevevevene oo L2 (572 ] ] 0
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

BIMOUNLY .ottt ettt sttt s et et s s se s s s s ssse s et e s s as e s et et s seaeseses s s s e s et et sas s s s |e s e e n s eeees [0 [0 0
17. Reinsurance with Certified Reinsurers (Line 24.02 iNSEt @MOUNL) ..........ccoevieievererereecceeeeeee e e [0 [0 0
18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) .............. |- 0 [ [0 0
19.  All other liabilities (DAIANCE) ..........cceueveieeeeeeceete et et esesae e et es st et ee s e s e sesenssaesesesesenssanaena 540,367 0 540,367
20. Total liabilities excluding Separate ACCOUNES (LINE 26) ......c.c.vvererrereiiireieieieieisesesese e e 33,692,350 |................ 90,033,465 |................ 123,725,815
21.  Separate AcCOUNt ADIlIIES (LINE 27) .........c.cueeieeeeieeeeeeeeeseeeeeeesesses s ee s see s s 318,717,099 0 318,717,099
22, Total HabiliIes (LINE 28) .....c.ouiiiiiueeeurirerieieeetrereseeseeetseseseseseasesssesesssesesessesesssesessssssesssesesssssssssesesssssnsnsoamssnesesesnnns 352,409,449 |................ 90,033,465 |....cceeenve 442,442 914
23.  Capital & SUMPIUS (LINE 38) .......oeeeceeeeeeeeeceeee et e et s e st es s ae s s s asasaesesenssanssensna 39,333,506 XXX 39,333,506
24. Total liabilities, capital & surplus (Line 39) 391,742,955 90,033,465 481,776,420

NET CREDIT FOR CEDED REINSURANCE

25, CONTACE FESEIVES ........voieieieieieceisceesceeesetsesseeessesesesses s easesesse s essesssesess et ess et ens et snseseese s et esensesensesensesens ersesenie e 90,355,548
26, ClAIM FESEIVES .....eeeeiiacecieeeeeteecaeeeeeeeeeeseseeeeseesesesesese s s eseseseses s esesesesesessansesesessassesesesessnsnsesesesns|ossenscscaceseseennicicaeeenanas 0
27.  Policyholder diVIdENAS/TESEIVES .........couiiiuiiiiiiieieeie ettt et s e e et e st e sneesaeesneennesne s e et 0
28. Premium & annuity considerations received in @dVANCE ............cooeeiiiiiiiieiiiie e e 0
29. Liability for deposit-type CONTFACES .........eoiuiiiiiiieiee et 0
30.  Other CONTact HADIIIHIES ........c.eveieeeueeeeeeeieieeie ettt e e s e s e seseses s s snseseseseee e s (321,555)
31, REINSUIANCE CEABA @SSELS -......cvvieiuciceeeeiicacieeeeeeseeeseseesseeseaessaseeeessessesesesesesssssesesesesssssesesesessnnsesesefooceseseseanaciceeanes 189,744
32. Other ceded reinsurance reCovVerables ........... ... 0
33.  Total ceded reinSUrance reCOVErabIES ............oocviiuriuiuririiriiciniecieieeieeee et 90,223,737
34, Premiums and CONSIAEIAtioNS .............couiiiiiiiiiii e e et 0
35.  Reinsurance in Unauthorized COMPANIES ...........c.covevevrviueuererieiieeeeseseteteseseeesssese et sesessssesssssesesesessss s feses e s s eseeeaeneneenes 528
36. Funds held under reinsurance treaties with unauthorized reinsurers ... o 0
37. Reinsurance with Certified REINSUIETS ......... ... e 0
38. Funds held under reinsurance treaties with Certified Reinsurers .................ccooiiiiiiiiiiiiiee oo 0
39. Other ceded reinsurance payables/OffSELS ..........cociiiiiiiiiiiie s 0
40. Total ceded reinsurance Payable/OffSELS ............ococeveccueuereieeeececaeteeeeeeeeeae e ee et ennasae e enenaees 528
41. Total net credit for ceded reinsurance 90,223,209
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only

1 Life Contracts 4 5 6 7
2 3
Accident and Health
Insurance Premiums, Total
Active Including Policy, Columns
Status Life Insurance Annuity Membership Other 2 through 5 Deposit-Type
States, Etc. (a) Premiums Considerations and Other Fees Considerations (b) Contracts
1. Alabama ...
2. Alaska ....
3. AMZONA ..o
4. Arkansas
5. California
6. Colorado ....
7. Connecticut
8. Delaware ........cccccoooiiiiiiiiiii e
9. District of Columbia
10, Florida ....cooooiiiiiiiiii e
11, GEOTGIA weviuveierie ettt

12.  Hawaii .
13. Idaho ... .
14, HlNOIS ..o
15. Indiana
16. lowa ....
17. Kansas
18.  Kentucky
19. Louisiana

20. Maine .....

21.  Maryland

22. Massachusetts .............cccceiiiiiiis
23. Michigan .... .
24, Minnesota ..........ccocoiiiiiiiiiiiiece e

25, MiSSISSIPPI -.uuuuuuniiiiiiiii e
26. Missouri ..
27. Montana .
28. Nebraska

29. Nevada ........ccccoiiiiiiiiiiie e
30. New Hampshire .
31, New Jersey .......ccccooiiiiiiiciiiiiiiieeeeceees
32, New MeXiCO .......ccouuiiiiiiiiiiiiic s
33. New York .......
34. North Carolina

37. Oklahoma
38, OrEJON ..eeieeieiieieitee ettt
39. Pennsylvania ............ccccooiiiiiiiiiis
40. Rhode Island ..
41.  South Carolina
42, South Dakota ........cccccveerivieiieciniec e

43, TeNNESSEE .......cccuvviieiiiiiiiie e
44.
45.
46.
47.  Virginia .......
48. Washington .
49.  West Virginia .......ccccoooiiiiiiiiiiiiiiie e
50.  WIiSCONSIN ...
51.  Wyoming .
52.  American Samoa .........cccceceeerieeeineeneeens
53, GUAM ..t
54. Puerto Rico .......
55. U.S. Virgin Islands ........
56. Northern Mariana Islands ..................c.cccee.
57.  €anada ...c.coevuiiieieeee e
58. Aggregate Other Alien ..
59.  SUBOtAl ...oorieiiii e
90. Reporting entity contributions for employee benefits
PIANS. ...t XXX e [0 R [V [V (O R (1 0
91. Dividends or refunds applied to purchase paid-up
additions and annuities.............cccceeeeereeeieeneeens e XXX e [0 R [V [V (O R (1 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period............eceeveereerereereennas foene DO N ISR [0 R [V [V [0 [V AR 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................[..... XXX e 0 e 88,893
94.  Aggregate or other amounts not allocable by State..|..... XXX......[.cccccoorriiririnnn. (L 0
95. Totals (Direct Business)
96. Plus reinsurance assumed .. ..
97  Totals (All Business) e XXX 864 [ 327,120
98. Lessreinsurance ceded..........ccceeeeeiiiiiiieeeeiiiieeees 864 |........... 3,002,581

99. Totals (All Business) less Reinsurance Ceded XXX 6,000 (2,675,461)|(c) 0 0 (2,669,461) 0
DETAILS OF WRITE-INS

58001. . e XXX
58002. . . XXX..
58003. XXX
58998. Summary of remaining write-ins for Line 58 from
overflow page .........cccocevieriiniiniinienneeee e XXX
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. XXX
9402. e XXX
9403. XXX
9498. Summary of remaining write-ins for Line 94 from
OVErfloW PAge ......ccevvviriieicieieee e e XXX oo [ R [V T [V AR (O [V A, 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0

(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 18 4. Q- Qualified - Qualified or accredited reinsurer. e
2. R - Registered - Non-domiciled RRGS..........cccoiiiuiiiiiiiiiiiiee e 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

(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations

All premiums are allocated to the address of record of the premium payor at the time of premium payment entry.

(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals
1. AlADAMA ..o AL o (U R 0 oo 0 o 0 i O 0
2. AIBSKE ..o AK o [V 0 [ O i O e O e 0
3. AZONA ..o AZ o [V 0 oo 0 o 0 i O 0
4. ATKANSES ..ot AR o [V 0 [ O i 0 e 0 e 0
5. CalifOrNia ......c.ceveveeieiieeeieeeeeeeceeee e CA | (U R 0 oo 0 o 0 i O 0
6. COlOrado ........ccceceeveverereeeeeieneneneessisienenenensnns. CO o [V 0 oo O o O i 0 [ 0
7. CONNECHCUL ... (01 L O [V 0 oo 0 o 0 i O 0
8. DEIAWArE ... ] = R [V 0 [ O i 0 e 0 e 0
9. District of COUMDIA .....cvoevevriieieiereeceeeeeeee e DC |ooeoerrerieieieireens (U R 0 oo 0 o 0 i O 0
10. Florida ...
11. Georgia ...
12, Hawaii ..o
13, 1d@N0 e ID s [V R 0 Jveeeeierenieeeene 0 o 0 e O [ 0
14, TNOIS vttt | R [V 0 [ O i 0 e 0 e 0
15, INCIANA ..vvveeeeecce et IN o [V 0 oo 0 o 0 i O 0
16, JOWE c.vieeieiicecec b A o [V 0 [ O i 0 e O 0
17, KANSAS ..o [SCS T TR [V 0 oo 0 o 0 i O 0
18, KENLUCKY ..o s [ 2 [V 0 oo O e 0 e 0 [ 0
19, LOUISIANG ... LA | (U R 0 oo 0 o 0 i O 0
20, MAINE ..ottt LY =S S [V 0 [ O i O e O e 0
21, Maryland .......coooiiiiii e
22. Massachusetts ...
23, MIChIgan ........cociiiiiiiiee e
24, MINNESOLA ..o MN o [V 0 [ O i O e O 0
25, MISSISSIPPI +.vevoveereieieierereaeeeeeeeiesetesese e MS | [V 0 Jveeeeierenieeeene 0 o 0 e O [ 0
26, MISSOU ..eovreirieicieicieieie ettt 1Y [ I [V 0 [ O i 0 e 0 e 0
27, MONEANA ..o MT | (U R 0 oo 0 o 0 i O 0
28, NEDIaSKa ....cvveieieiiiierieieiseeset et [N] =S SR [V 0 [ O i 0 e 0 e 0
29, NEVAJE .....ooveeeiieieeeeeeee e NV e [V 0 oo 0 o 0 i O 0
30. New Hampshire .........ccccoeveviueeereieiieeeeeeeeenes [N O [V 0 oo O e 0 e O [ 0
31, NEW JEISEY ..oveeeeeeveieieeeeeee et NJ o [V 0 Jveeeeierenieeeene 0 o 0 e O [ 0
32. New Mexico
33. New York ....
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44,
45,
46, VEIMONt ..o VT [ [V 0 [ O i 0 e 0 e 0
A7, VIrGINIa coeeeeeieeeeee e
48.  Washington .......c.cccceiiiiiiiiiiie
49. West Virginia
50.  WIiSCONSIN ...
51, WYOMING 1o
52.  AMEriCaNn SAMOA ........c.ccueuiueuiieeiieeeieeseieeseieeseieens AS o [V 0 [ O i O e O 0
53, GUAM .ottt e (€U N [V 0 oo 0 o 0 i O 0
54, PUEMO RICO ....vevieeiecirieirieinieineeinisissnnnsnneees. PR o, [V 0 [ O i 0 e 0 e 0
55.  U.S.Virgin ISIands .........cccccevevevevevereecceeeeeeeeeeeee. VI e [V 0 Jveeeeierenieeeene 0 o 0 e O [ 0
56. Northern Mariana ISIands ...........ccccococecenereniccennne MP [ [V 0 oo O o O i 0 [ 0
57. CANAUA ... [07.Y,11 U [V 0 oo 0 o 0 i O 0
58. Aggregate Other AlIeN ..........cccccevevvvreeereverrieennnns (0} [ T [V 0 oo O e 0 e O [ 0
59. Total 6,000 238,227 244,221
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

20%

Trustees
Philippe Charette

Anurag

OMLH Holdings

All subsidiaries are 100% owned except as noted

Trustees
Greg Nielsen
Jeff Markusson

Chandra™ “

Agam LP

Constellation

19.6%

Insurance GP LLC
(DE)

Constellation
Insurance LP
(DE)

1%

OMNLH Holdings
LP
(DE}

60%

20%

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

Continued Page 2

Jean Turmel

1

m

m

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

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

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

Constellation Woting Trust has a
power of attorney to effect the same).
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY

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

LIFE AND ANNUITY COMPANY

PART 1 - ORGANIZATIONAL CHART

. i All subsidiaries are 100% owned except as noted
1 —CIHI iz 60% owned and controfled by OMLH Holdings LP, a Delaware
Limited Partnership

Z_7.89% owned by ON Netherands Holdings B.V. Continued from Page 1

— 1 Share owned by ON Global Holdings, LLC
#— 20,000 Share cwned by ON Foreign Holdings, LLC.
i— 1 Share owned by ON Foreign Holdings, LLC 4 Consteliation Insuranee Holdings, Inc. ! B
Captive Reinsurer fitle pgmir]g regulatory approval {Helding Company — OH)
FEIN — Federal Tax |dentfication Mumier FEIN- 31-1614095
(CIHI)
( Forsign ] ([ Comestic—0s Taxpayer ) \ Formerty Ohio Mational Holdings, Inc. J
f Consteliation Insurance, inc.
[Helding Company — OH)
FEIN: 31-16 14097
{Cily
. Formerly Ohio National Financial Services, Inc. o
| - | | |
Sycamore Re, Lid ONTech, SMLLC, N Flight, Ine. Financial Way Realty, Inc. The CThio Mational Life nsurance Company Pru'mc!n Captve Re. Inc.*
{Insurer — Cayman islands} (Technology Company— DE {Flight Company — OH) {Realty Compary — OH) FEE'I;?”;T- UH?BD CG?_%T;‘_!E'ZS;;'B#:H?
FEIN: GB-06802268 FEIMN: 45-5464818 FEIM: 31-1884340 FEIN: 264812780 NAIé Nu-mﬁa?iluﬂ Nh-IG h}o NiA
ONTE (ONFL] FWRI = e
{SYRE) o fi ] { } { ] (0L (FRIN)
Ohio National Life Assurance Corporation
- (Insurer— OH)
L F“@‘H"‘d"ﬂﬁ el FEIN: 31-0052405
M s HAIC No. 22208
{ONFH) Monigomery Re, Inc. H (ONLA 4
- I {Captive Insurer — T}
FEIN: 26-3791518 = = =
- MAIC No. 13575 Mational Security Life and Annuity Company ™
ON Overseas Holdings B V. [MONT) (Imsurer - MY
[Helding Company — Netherands) - d FEIN: 13-2740556
[OMOH) MAKC No. B5472
b r Kenwood Re, Inc. % {NSLA)Y = Sponsored mutual funds
l (Captive Insurer —VT) advisad by Ohio National
FEIN: E0-0855278 ” Investments, Inc.:
NAIC No. 15363 Chio Natonal Investments, Inc.
;H?ih;mhiegeﬁamnds Ho:gd;;?;?.:jg,:, s (KENW ) ¥, (Registered Investment Advisor — OH) -Chio Mational Fund, Inc.
. {ONNH) FEIN: 31-1454382 Mandana 1830
Camarge Re Captive, Inc. e (DN
{Captive Insurer — OH)
FEIN: 47-4240180 S _
MAIC No. 15855 (" Chic Mationad Equities, Inc
\ (CMGO) Y, |Wholesale Broker Dealer— OH).
I FEIN: 31-1454680
ON_ Intematonal do Brasi = - - - - (ONEQ)
Ofio Nasional Seguras de Vida 54 4 U*;'Hﬁgf‘n: ﬂ;";‘yﬁ“&'}c Pariicipagies Ltda & 5'-'5'"52_ Ca[,ﬁfum Re. é—hc-
{Peruvian !ns:uﬁno.e Company) FEIN: 31- 1702680 {Bragifian Hoding Co.) { IEE!I:'EES- rer—sﬁ ) © The O.N. Equity Sales Company
iEHoR) L {ONGH) EEHI i ey {Retzil Broker Dealer— OH)
| {SUNR) FEIN: 31-0742113
” ~ A {ONES)
Ohio Matonal Sedamenca 547
{Hobding Company — Chile)
(DNSA)
" I I
I Ohio Nationad Insurance Agency. Inc. 2. Investment Management Company
3 (Insurance Agency — OH) {Register=d Investment Advisor — OH)
Ohio Natonal Seguros de Vida 543
I Hisan earine D) G FEIN: 31-0784380
[ONS\) {ONEA) {ONIM)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Constellation Insurance Holdings, Inc. Ownership, Board of Directors,
L0704 ] e e 00000 ....| 311614095 .. [0 ..eovvvvvveee |0 weiiiiiiiiiii | e Constellation Insurance Holdings, Inc. ....... LOH] e UIP....... ONLH Holdings LP ..oeeeeeeeeeeeeeeeeeeeeeees Management ..........cccocoiiiiiiiinnnnne ...60.000 ....[Constellation Insurance GP, LLC ........ .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 7 R DR 00000 ....|31-1614095 .. [0 .eoeerevenees |0 e | e Constellation Insurance Holdings, Inc. ....... LOHL UIP....... 11004883 Canada INC. ..ooevvvnvveneeinneeennnees Management ..........cccocoiiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ . NO...... L0
Constellation Insurance Holdings, Inc Caisse de dépot et placement du Québec Ownership, Board of Directors,
L0704 ] e | s 00000 ... [31-1614095 .. |0 ..eeevvreeee [0 e | e Constellation Insurance Holdings, Inc. ....... LOH UIP....... (COPQ) Constellation Voting Trust ........ Management ..........cccocoiiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ W NO...... .0 ...
Constel lation Insurance Holdings, Inc Ownership, Board of Directors, Constel lation Insurance Holdings, Inc.
B 7 R DR 00000 ....|31-1614097 .. [0 .eoevreeeeees |0 e | e Constellation Insurance, Inc. .....coevvvnnnnnn LOHL UIP....... Constellation Insurance Holdings, Inc. Management ..........cccccoiiiiiiiinnnnnne 100,000 L.. ] e . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....|AA-0056843 .. [0 .eeeereeeeeee |0 i | e Sycamore Re, Ld. ...oooeviiiiiiiiiiiiiiiiiiiiiiiieees LOYMLLL) IA........ Constellation Insurance, Inc. ............. Management ..........cccocoiiiiiiiinnnnne 100,000 L.. ] e . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....|46-5464819 .. [0 .ooevrveeeees |0 i | s ON Tech, SMLLC ..oveeeeeeeeeeeeeeeeeeeeeee e WDE s NIA....... Constellation Insurance, Inc. ............. Management ..........cccocoiiiiiiiinnnnne 100,000 L.. ] e . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....|31-1684349 .. [0 .eoeereeeeees |0 i | e ON Flight, INC. .eeeeeeeiiiiiiiiie LOHL NIA....... Constellation Insurance, Inc. ............. Management ..........cccocoiiiiiiiinnnnne 100,000 La. ] e . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|26-4812790 .. [0 ..eeevvrveeee |0 weiiiiiiiiiii | e Financial Way Realty, Inc. ....ccccvviiiiiiinies LOH] e NIA....... Constellation Insurance, Inc. ............. Management ..........cccocoiiiiiiiinnnnne 100,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....|82-2868171 .. [0 weeeeeeeeeeee |0 e | e Princeton Captive Re, Inc. ...ccoeeeeeeeeeeeennns LOHL NIA....... Constellation Insurance, Inc. ............. Management ..........cccccoiiiiiiiinnnnnne 100,000 La. ] e . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 67172 ....| 310397080 .. [0 ..eovvrrrrene |0 weiiiiiiiiiii | e The Ohio National Life Insurance Company .... |..OH.....|...... UP....... Constellation Insurance, Inc. ............. Management ..........cccocoiiiiiiiinnnnne 100,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|46-3873878 .. [0 ...oevvrveeee |0 weiiiiiiiiiii | e Ohio National Foreign Holdings, SMLLC ........ DE.....[...... NIA....... The Ohio National Life Insurance Company . |Management ............ccccoeiiiiiiiiniss 700,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeenen [0 s |0 s | e ON Overseas Holding B.V. ...cccoeeieeiieeiieieens LN e NIA....... Ohio National Foreign Holdings, SMLLC Management ..........cccocoiiiiiiiinnnnne 100,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeenen [0 s |0 s | e ON Netherlands Holdings B.V. ......ccoeeeieeennns LN NIA....... ON Overseas Holding B.V. .....cccccceeunnnnnee Management ..........cccocoiiiiiiiinnnnne 700,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeenen [0 s |0 s | e Ohio National Seguros de Vida S.A. ............ PER....] ... IA........ ON Netherlands Holdings B.V. .................. Management ..........cccocoiiiiiiiinnnnne 100,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 31-1702660 .. [0 ..oooevveeen [0 e | e ON Global Holdings, SMLLC ......ceevvvveenunenne LDE] NIA....... ON Nether lands Holdings B.V. .......cccceeene Management .........cocveemvueerineennns 100,000 ... f e -.NO...... .0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeenen [0 s |0 s | e Ohio National Sudamerica S.A. .......ccceeeeennns LCOHLLLL NIA....... ON Global Holdings, SMLLC .........ccceeennn Management ..........cccocoiiiiiiiinnnnne 100,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeenen [0 s |0 s | e Ohio National Seguros de Vida S.A. ............ CHLLLL NIA....... Ohio National Sudamerica S.A. ................ Management ..........cccocoiiiiiiiinnnnne 700,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc 0.N. International do Brasil Participagtes Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ... | eeeerrreenne |0 i |0 i [ s Ltda. oo LBRA....)...... NIA....... ON Nether lands Holdings B.V. .......ccccceeene Management .........cocveemvueerineennns 100,000 ... f e -.NO...... .0
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 13575 ... [26-3791519 .. |0 .eeeeveeeiiin |0 s | e Montgomery Re, INC. ..eeeeeeeeeeeiiiiiiiiiiiiiiiie VT e IA........ The Ohio National Life Insurance Company . |Management .............cccooeiiiiiiiinis 700,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15363 ... [80-0955278 .. |0 ..eeevereennn |0 e | e Kenwood Re, INC ooeeeeeeeeiieiiieieeeeeeeeeeeeees VT e IA........ The Ohio National Life Insurance Company . |Management ............ccccoeiiiiiiiinis 100,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15855 ... [47-4249160 .. |0 ..oeeerrennnn |0 e | e Camargo Re Captive, InC. ......eeveeeeeeeeinnnnnee LOHe] s IA........ The Ohio National Life Insurance Company . |Management ............ccccoeiiiiiiiinis 700,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 16481 ... [83-2532656 .. |0 ...eevevennnn |0 e | e Sunrise Captive Re, LLC ....eevveeenniiiiiiiiinnnee LOHe] s IA........ The Ohio National Life Insurance Company . |Management ............ccccoeiiiiiiiinis 100,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 89206 ....|31-0962495 .. [0 ..ooevvrrenne |0 wiiiiiiiiiiiis | e Ohio National Life Assurance Corporation .... |..O0H.....]....... IA........ The Ohio National Life Insurance Company . |Management .............cccooeiiiiiiiinis 700,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 85472 ....| 13-2740556 .. [0 ...ooevrvrenn |0 i | e National Security Life and Annuity Company . NY.fenns RE........ The Ohio National Life Insurance Company . |Management .............cccooeiiiiiiiinins 100,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e 00000 ... 311454693 .. [0 ...ooovvvrnne |0 teviiiiiiiiiin | i Ohio National Investments, Inc. ................ L OH NIA....... The Ohio National Life Insurance Company . |Management ..........cccooeiiiiiiiinnnns 100,000 .. f e LYES..... .0 ...




L'€g

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|31-1454699 .. |0 ............. 0 e | Ohio National Equities, Inc. ......ccccceunnnneee LOH] e NIA....... The Ohio National Life Insurance Company . |Management ............ccccooeiiiiiiiiniss 100,000 .. f e LYES..... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|31-0742113 .. {0 ...ceeveeene 0 e | The 0.N. Equity Sales Company ..........cccccee. LOH] e NIA....... The Ohio National Life Insurance Company . |Management ............ccccooeiiiiiiiiniss 100,000 .. f e LYES..... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|32-0071428 .. |0 ............. 0 e | Ohio National Insurance Agency, Inc. .......... LOH] e NIA....... The 0.N. Equity Sales Company ................ Management ..........cccocoiiiiiiiinnnnne 100,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|31-0784369 .. |0 ............. 0 e | 0.N. Investment Management Company ............ LOH] e NIA....... The 0.N. Equity Sales Company ................ Management ..........cccccoiiiiiiiinnnnnne 100,000 .. f e .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
L0704 ] e e 00000 ....|86-3415002 .. |0 ............. 0 e | ONLH Holdings LP .cooeeeeieeiiiieis LDE] s UIP....... Constellation Insurance LP .................... Management ..........cccocoiiiiiiiinnnnne ...99.000 ....[Constellation Insurance GP, LLC ........ .. NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
L0704 [ e [ e 00000 ... [86-3415002 .. |0 ............. 0 e | e ONLH Holdings LP ....cccuveenieeiiieiiieenieeene LDE] UIP....... Third Party Limited Partner ........ccccce.e. Management .........cocveemvueerineennns ... 1.000 .... [Constellation Insurance GP, LLC ........ -.NO...... .0
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
B 7 R DR 00000 ....|86-3415002 .. (O ............. [ ONLH Holdings GP, LLC ......evevvemniiiiiiiiiiinnes WDE s UIP....... Constellation Insurance GP, LLC ............. Management ..........cccocoiiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
B 7 R DR 00000 ....|84-3482603 .. O ............. [ Constellation Insurance LP ........eevvvnnnnnnnen WDE s UIP....... Constellation Insurance GP, LLC ............. Management ..........cccocoiiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... L0
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation  |Ownership, Board of Directors,
L0704 | e [ e 00000 ....|84-3510530 .. [0 ............. 0 i | e Constellation Insurance GP, LLC ................ DB UIP....... Insurance GP, LLC) ....ccevveiriiiiiiiiiiie Management ..........ccoooiiiiiiiiiiis ... 1.000 ... |Constellation Insurance GP, LLC ........ - NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
B 7 R DR 00000 ....|84-3510530 .. (O ............. [ Constellation Insurance GP, LLC ................ WDE s UIP....... 11004883 Canada INC. ..ooevvvnvveneeinneeennnees Management ..........cccocoiiiiiiiinnnnne ...19.600 ....|Constellation Insurance GP, LLC ........ . NO...... L0
Constellation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Ownership, Board of Directors,
B 7 R DR 00000 ....|84-3510530 .. O ............. [ Constellation Insurance GP, LLC ................ WDE s UIP....... Constellation Voting Trust .............cecl Management ..........cccocoiiiiiiiinnnnne ...29.900 ....|Constellation Insurance GP, LLC ........ . NO...... L0
Constel lation Insurance Holdings, Inc Caisse de dépot et placement du Québec Ownership, Board of Directors,
L0704 ] e | s 00000 .... [84-3510530 .. |0 ............. [ Y Constellation Insurance GP, LLC ................ DB UIP....... (COPQ) Constellation Voting Trust ........... Management ..........cccocoiiiiiiiinnnnne ...49.500 ....|Constellation Insurance GP, LLC ........ W NO...... .0 ...
Constellation Insurance Holdings, Inc Anurag Chandra (Member of Constellation
B 7 R DR 00000 ....| ceeerreernnenn [ [ Insurance GP, LLC) ovveieenieeiieeeeeceeieeen e e e | s Management..........coeveeemeememiennnnnnnsd ... 0.000 ....|Constellation Insurance GP, LLC ........ . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
B 7 R DR 00000 ....| ceeerreernnenn [ [ 11004883 Canada INC. ..oeevvnvvenneeeneieieeennnes LCAN...) . UIPe e | e Management ..........cccocoiiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... L0
Constel lation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Ounership, Board of Directors,
L0704 ] e e 00000 ....| weeereeennnnnns 0 s 0 e | Constellation Voting Trust ..........cccccunnnnee L.CAN....J ...... UIP....... Greg Nielsen and Jeff Markusson .............. Management ..........cccocoiiiiiiiinnnnne ..100.000 ... [Constellation Insurance GP, LLC ........ .. NO...... L0 ...
Constellation Insurance Holdings, Inc
B 7 R DR 00000 ....| ceeerreernnenn [ [ Greg Nielsen (Trustee of OTPP Voting Trust) | ...c..eeideemmmies e | oo Management..........coveeeeeiemeeneennnnnns ... 0.000 ....|Constellation Insurance GP, LLC ........ . NO...... L0
Constellation Insurance Holdings, Inc Jeff Markusson (Trustee of OTPP Voting Trust)
B 7 R DR 00000 ....| ceeerreernnenn [ O O [ O O L Management..........coeveeemeememiennnnnnnsd ... 0.000 ....|Constellation Insurance GP, LLC ........ . NO...... L0
Constel lation Insurance Holdings, Inc Caisse de dépot et placement du Québec (CDOPQ) Ownership, Board of Directors,
L0704 ] e e 00000 ....| weeereeennnnnns 0 s 0 e | Constellation Voting Trust ..........ccccoeunnnnee LCAN....J...... UIP....... Philippe Charette ........cccoooiiiiiiiiiiiinnnne Management ..........cccocoiiiiiiiinnnnne ..100.000 ... [Constellation Insurance GP, LLC ........ .. NO...... L0 ...
Constel lation Insurance Holdings, Inc Philippe Charette (Trustee of COPQ Voting
B 7 R DR 00000 ....| ceeerreernnenn [ [ 0 N i O N Management..........coeveeemeememiennnnnnnsd ... 0.000 ....|Constellation Insurance GP, LLC ........ . NO...... L0
Asterisk | Explanation |
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

H
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements Business Totals Taken/(Liability)
67172 ... 31-0397080 ..... The Ohio National Life Insurance Company .|.......ccocoevermnvercrennc O fovniiiiiniiicin 0 Lo 0 e (U 443,346 |......coeeee 19,036,310 |...ooeces s [ [V 19,479,656 |............... (89,747,203)
National Security Life and Annuity Co. ... .0 ..(621,363)].... .(19,036,310)|... .0 .(19,657,673)|.... .. 89,747,203
78,017 [ 78,017 [ 0

13-2740556 .....
31-1454690 .....

Ohio National Equities, Inc. ...........

9999999

Control Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULEY

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted

Disclaimer Disclaimer

of Control\ of Control\
Affiliation of Affiliation of

Ownership Column 2 Ownership Column 5

Percentage Over Percentage Over

Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6

Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
The Ohio National Life Insurance Company .................. Constellation Insurance, INC. ....cccoooooivviiiciiiciienns Constellation Insurance Holdings, Inc. .....cccccovunene. Constellation Insurance, InC. ....ccocoovvieiiiiiiiciiienen, 100.000 |........ NO........
Ohio National Life Assurance Corporation .................. The Ohio National Life Insurance Company . Constellation Insurance Holdings, Inc. ... . |Constellation Insurance, Inc. .. ..100.000 |........ NO........
National Security Life and Annuity Company . |The Ohio National Life Insurance Company . Constellation Insurance Holdings, Inc. ... . |Constellation Insurance, Inc. .. 100.000 |........ NO........




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.
Responses
MARCH FILING

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArCh 12 ..........ccccviieiuiueiiiiiiicieie ettt YES
2. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17 ... YES
3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..o YES
4. Will an actuarial opinion DE fiEA DY IMAICH 12 .........c.cuiiiieieeieteiiieesete ettt ettt s ettt ee e s bbb s e e s bbb ss et s b s se s es bbb se s b e b b s ettt s s s s bbb sn s eee YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filEd DY ADFil 17 ........c.ceueiiieieueieiieeiete ettt sttt s s s et s e ses s s s sesesnas YES
6. Wil the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by
April 1? (Not applicable t0 fraterNal DENETit SOCIBHES) ...........ccoccueueiereeeeceeteteeeeeeecte e teseeeesste et esesesssaetesesesessssssetesesnsssesesesasensssesesssesensssesesesassnsssnsesasasensnsnsasas YES
7. Will the Supplemental Investment Risks Interrogatories be filed Dy ADFl 17 .........ccuiiiiiiieiieriiiiieeeeie ettt sttt be b sesetenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cueviiiieieeieieieieeee ettt a s s et s st s et s s ansesens YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccooiiiiiiiiiiiiicie YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. 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.

MARCH FILING

10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies) .. NO
11.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? .........ccccocvvinnnniniiiicnens NO
12.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 17 ... NO

13.  Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of

domicile and electronically with the NAIC by March 17 .... NO
14.  Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically

WIth ThE NAIC DY IMAICH 172 ...ttt ettt st e s s s s ae e et et s s e seseees et s s sesee et s s s snssees s s s ssseseses s s snsnseses s s sssnseses s s sssnsesesasssanansesasnanans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 17 ..........ccccoviiiniiiie, NO
16.  Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the

NAIC DY MAICH 17 .ottt e st e et s s s s e e e e s es s ass e e e e s s e s s st e s e s s s ssseee s s s ssasseses s s ssssses et s s s snses et s s sssnses et s s sssnsesesssssssnsnsesasssasansesnna NO
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

LY T Y OO NO
18.  Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with

the NAIC by March 17 ..... NO
19.  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 DY MAICH 17 .........oiceeeeeeeeeeceeeee e eeceeee et eaeae e e s s ae s et e s s sasses e e s s sasaeseses s sasssseees s s sssnsesas s s snsnsesesansassnsssssasnasanensasananans NO
20. 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 DY MAICH 17 ..........cocucueieieieeeeceeee ettt ee st s s s e s e s st esssasaeseses s s ssseses s s s asansnsannanananen NO
21.  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 by MaArch 17 ...ttt e e a e b e e e e et e eneeennens NO
22.  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 DY MAICH 17 ..........cocuiuiioieieeeceeee ettt ettt s s e e s e s e st es s asa et e s s s s asseses s s s asaesnsannanananen NO
23.  Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 17 ... NO
24.  Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 17 .................. YES
25. Wil the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile

and electronically With the NAIC DY IMArCH 17 ........c.c.ovieceeeeeieeeeeceeeee et eae ettt sasaes et s s sasaes e s s s sassseeses s s s sssssss s s sssnseess s sassnsesesasasanansnsasasarans NO
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically with the
[ LN (O o)1V =T o1 e PP U TS UT R URRRRRP

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of
Preferred Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by
[ =43 R U TP TP UT U PP URURPRPRPITNY

Will the Worker's Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)
Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?7 ........ccccooieiiiiiiiiiicne e

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ........c.coooiiiiiiiiiiieeee e

Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically With the NAIC DY IMAICH 17 ...ttt e s e s e s e st e st e st e st e s e e st e st e s e e s s e st e s e et e st e seen e et es e e e et et e e eneeneens

Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MArCHh 17 ...ttt ettt e e et e e e e a e e st e st e s b e eas e ea e e ea e e ea e e es e e s e e s e e mseem s e emseemeeem e e eaeeeneeeaeanseenseenseenseennean

Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically with the
L LY (O oY 1 =T o o e SRS TO RS RT PRSPPI

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 ..o
Will the Health Care Receivables Supplement be filed with the state of domicile and the NAIC by March 17 .........ccociiiiiiiiiiieseee e

APRIL FILING
Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by

Y L1 SO RSUUOPPRPN
Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ...

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies) ..
Will the Accident and Health Policy Experience Exhibit be filed DY ADFl 17 ... ettt ettt sbeesbeenaeens
Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 17 ......cooiiiiiiiieeeeeee
Will the regulator only (non-public) Supplemental Health Care Exhibit’'s Expense Allocation Report be filed with the state of domicile and the NAIC by

ATl 12 ettt ettt ettt e e te e te et ateeat e s eeeaeehe e aeeteeaaeeateenteenteesteeae e st eseeaseeaseeaseenteenteeateeneeeneeseese e seenseenteenteesteeneeeneenneenen

Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 307 .

Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 17 ....

Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by APFil 17 ....coiiiiiiii
Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 12 ...

Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 1? ........ccooeieiens
Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 1? ..

AUGUST FILING
Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ..........ccooiiiiiiiiiiie

Explanations:

Bar Codes:
SIS Stockholder Information Supplement [Document Identifier 420]

Medicare Supplement Insurance Experience Exhibit [Document Identifier 360]

Trusteed Surplus Statement [Document Identifier 490]

Participating Opinion for Exhibit 5 [Document Identifier 371]

Actuarial Opinion on X-Factors [Document Identifier 442]

Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit

[Document Identifier 443]

Actuarial Opinion on Synthetic Guaranteed Investment Contracts
[Document Identifier 444]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

C-3 RBC Certifications Required Under C-3 Phase | [Document Identifier 450]

Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance
for Equity Indexed Annuities [Document Identifier 452]

Modified Guaranteed Annuity Model Regulation [Document Identifier 453]

Actuarial Certification regarding the use of 2001 Preferred Class Tables
required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities
[Document Identifier 454]

Workers' Compensation Carve-Out Supplement [Document Identifier 495]

Supplemental Schedule O [Document Identifier 465]

Medicare Part D Coverage Supplement [Document Identifier 365]

Relief from the five-year rotation requirement for lead audit partner

[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

VM-20 Reserves Supplement [Document Identifier 456]

Health Care Receivables Supplement [Document Identifier 470]

Long-Term Care Experience Reporting Forms [Document Identifier 306]

Credit Insurance Experience Exhibit [Document Identifier 230]

Accident and Health Policy Experience Exhibit [Document Identifier 210]

Supplemental Health Care Exhibit (Parts 1, 2 and 3) [Document Identifier 216]

Supplemental Health Care Exhibit's Expense Allocation Report

[Document Identifier 217]

Actuarial Memorandum Required by Actuarial Guideline XXXVIII 8D
[Document Identifier 435]

Supplemental Term and Universal Life Insurance Reinsurance Exhibit
[Document Identifier 345]

Life Summary of the PBR Actuarial Report [Document Identifier 458]

Management'’s Report of Internal Control Over Financial Reporting
[Document Identifier 223]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
2504.  Accounts reCeivable ..o | 3,630 e 0 [ 3,630 e 0
2505.  NSCC dEPOSTT ..ottt eseaes|oreteseset e [0 [V (1 20,000
2597. Summary of remaining write-ins for Line 25 from overflow page 3,630 0 3,630 20,000
Additional Write-ins for Summary of Operations Line 8.3
1 2
Current Year Prior Year

08.304. RITET TEES ...vivivetctieieee ettt ettt ettt ettt ettt s et e e e s st e b e s e s e e s s s e st et e b et esess s s s e s et et et eseaeas s esesetesesesesens s asesesebeseseannenans forarnseneseseseaeaeas (23,035)].ceceeeieieie (9,474)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (23,035) (9,474)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Analysis of Operations - Summary Line 8.3

1 2 3 4 5 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
08.304. Rider ChArges .....cocoovcveeeececeiieee ettt enens [oeseseseeses e (23,085) e 0 el 0 (23,035) |- O o 0 oo 0 o0 o
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (23,035) (23,035) 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ....oiuimiiiiieieieiiiiiee sttt 1,850,780 |............ 2.650 |......... 1,850,780 [ 0 fen 1,850,780 |............ 2.650
1.02 All Other GOVEIMMENLS .........c.cveveveeeeeeiieieeeieeeeeeeieeseieeeeeesssessnesesesesereseseseeeeeseeenenens O oo 0.000 [eeeeecereeeeieeenes [V [0 (I 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V [0 [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEET ...t e 162,406 |.............. 0.233 .o 162,406 |......cooveveerne [ 162,406 |............. 0.233
1.06 Industrial and MISCEIANEOUS ..............cocveveveveveeeeeeeieieiereeeeeee e |reenes 46,494,450 |............ 66.580 |....... 46,494,450 |.....cooooeen 0f...... 46,494,450 |........... 66.580
1.07 HyDrid SECUMHIES .....vvieeeeriiriccieteirrecie | [V O 0.000 [eeveciiciriciaes 0 feeeieeeens (L R [ 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeecccicnene. (V) 0.000 [reeeeeereeeeeeenenes [V [0 (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee 0 feeeieeeens [OOSR (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 feeeieeeens (L R [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 feeeieeeens (L R [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee 0 feeeieeeens [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V [0 () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e . .
4.04 Mezzanine real eState 10aNS ..........coveueririiecennceersneee oo [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccooviiireininnnneeeeeeneseseseseeeeene oo 6,571,752 |............. 9.411 ... 6,571,752 | [V — 6,571,752 |............. 9.411
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoeeeivenininnneeeeenene fooreecccccee [V 0.000 [.eeeevveiriennee 0 feeeieeeens [OOSR (O 0.000
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
6.04 Total cash, cash equivalents and short-term investments ....................|oeeuee 6,571,752 |............ 9.411 ... 6,571,752 oo 0. 6,571,752 |............. 9.411
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 69,832,568 100.000 69,832,568 69,832,568 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiiiiiitt ittt bbbt bbbt bbb b E b E e E e R b E £ E R bt e b e e bt e bt b e bt 2o mseeeessee e e e e e e e e eeeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........u ittt bbbt bbbt bbbt aR e e aeeresresreebesteeresaeeaeereenas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..ottt e b e e ae e et e eaeeaae oeabeeabeeabe et e et e aaesaaeeabeeas eeesseesseaseenaeeseeseeaeenae s
Capitalized deferred interest and other:

o B ] = S =T i TR o 10 o e R OO PRTRPNS

3.2 TOtals, Part 3, COIUMN 12 ...t b ettt bbbt bbb b se e b e o0 b e e b e b e e e h et e b b e s b e b e saebe 22048 SRS AR SR LA RS AL e b e R e e b e b e b e b et ebesebeseseae et
FaXeTe (U= o e =Tt oTU o | OO ORPRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 .....ccccooeevevneee.... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovciiiiiinnne,

Total gain (loss) on disposals, Part 3, Column 19J...... \GEE ...

Deduct amounts received 0N diSPOSalS, Part 3, G mMN 16 .. e et eee et ttesutetosntntasseanstaanssnaanssaaansseessteesasseesaseeessteeaseeesaseeeassee e sseesase Soeeeenneeeeaneeenaseeeaeeeeaneeeas
Deduct amortization of premium @Nd AEPIECIALION ...........o ittt et e e st e e st e ea e e ea e e st e st e s e easeea e e eaeeea e e es e e es e e st e st e mseenbeeabeenseemeeanten Sheeerteesteesteasseaaeenaeenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = S =T i TR o 10 o e A PP PPPTPNS

9.2 TOtalS, Part 3, COIUMN T4 ..o bbbttt b et heh e b b e b b se e b e e b e e b e b e e b e e b bt e b e b e saebe 01 E SRS A RS AL A b e R L e b e b b e b e b e e b e b et eabesebese s ese et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b e b e b e bbb bt b b e b b e e b e e b et b e e eb e R e s E e R e e s e bbb e b e bbb b

0T e = R e Ty A o] [0 Ty e B O OO
Book/adjusted carrying value at end of current period (LINESs 1+2+3+4+5+6-7-8+9-10) .......cccuriiiiiiiriiitiiiii ettt bbb bbbttt sttt abe s Seeeeeeees e s ee e e e eeeeneeas
Deduct total nonadmitted amounts

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbb bt E bbb bt bt e bt bt e bt b Snsemseessene e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ..............ccueueveeeeeceeeeteeeeeesctetetesesessseetetesesessssesesesesessssesesesssssssesesesessssssssesassnssssaesasasassssssesasasans sestsesesesasanas 60,045,034
................... 9,978,041
....30,248

Cost of bonds and stocks acquired, Part 3, Column 7

J oo (U= o) e =TotoTU o | USROS P PP

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt ettt

LRI o= Ta 2 Y=ot 1[0 1720 0011V ]2 Yo Wt < TSRS

4.4, Part 4, COIUMN 11 oottt e b bbbt e e E bbbt £ £ e b b E bt £ e e bbbk h ettt h bbbttt e e R R e .0
Total gain (loss) on disposals, Part 4, Column 19 (40,750)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.c.iiiuiioieieieieeeee oottt ettt et et es et s et et e e et e s et eseesessasesseeeeseseeseaeeneaen 6,719,623
DedUCt AMOTHZAtION OF PIEMIUM .........iececeeeeeeiececeeee et ccaeaete s e s ssetetesesesasssaese s sessssssesesesesssssseses s s ssasseseses s sssssesesas s sssnseses s s sssssnses s s sssnsnses s s asanensasas Setatacsesesesessacaes 82,880
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt ettt ettt a ettt et et et e s e s e se s es e s e s et et et e s s ssss et s s e s et e s e s e s ese s es e s e s et e s et esesesseses e s e s et et eseasas s es s s e bbb ebee et et et ea bbbt et 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt ettt h e b et h b e b e s b b ettt st e b et tatae 2osensnseaetesasennsnae s sen s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ouviuieiieeeeececeeeceee ettt ettt et a st s eses e s e s e as s s s s s e s et e s ea s s s s s sttt eseseseasas s st eseseseans febebeseett et nens et ebebebnaeaeas 0

8.4, Part 4, COIUMN 15 ...ttt ettt b et b et e b6 bR b £ eh e b 4o £ oL E b b £ oL E SR b £ s bbb e st b b e b s eeensnsea et es et s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN 14 L.ttt b £t e e h R b€ eh b4 £ eE bS8 b £ oL E b £ oL b bttt b b eeeensnsea et es s st et en 0

9.2. Part 2, SECHON 1, COIUMN 17 ....veiniieeeeeececece ettt ettt a ettt ea e s e s e e s e s s e s et e s e s s ssa s s st et esesesessasasas s eseseseans febebebtettae st asesebebebsaeaeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt a ettt e bt e et h b e b s st s b b et ettt st et et tatae 2osensnseaetesasennsnae s sen s 0

9.4, PArt 4, COIUMN 13 ...oeeieiiieieeete ettt ettt ettt ae e e et et e te s et et e s e se s esss et et e b et es s et ssas e s e s et et e s e s esese s es e s et e b e s esesesseses s e s et esesese st as s s e bbb ebee et st ne e e bbb nenae e 0 e 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........coiiiiiiiiiiiiiiiiiesese s oo 50,726
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-+10) ......ceevevrereerereeeeeeceeteeeseeesecaetesesesesssaesesesessseaesesesesssstesssesananes setsesesesesanas 63,260,796
(DTt Lot (o) =TI gTe g F=Te Lo Ty (=T o IR= T 40U SN 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) .......c.cuouiioieececeeieeeeeececte et eeeesctete e e esesssaetetesesesssseaetesesensssesesesssensssesesasssnssessesesensnanan 2eebesesessacnes 63,260,796
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 2
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoeveveveeeeeeeeeee e 1,850,780 | 1,554,736 | 1,854,498 |.....oovevveene 1,830,938
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 1,850,780 1,554,736 1,854,498 1,830,938
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 14,753,180 11,590, 121 14,765,916 14,954,024
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 162,406 152,321 166,369 159,971
Industrial and Miscellaneous, SVO 8. United States .....ccoeeeeeeeeeeeeeeseee oo 45,187,619 |..cocoove. 40,461,239 |................. 45,369,895 |................. 44,688,614
Ilfientifieg FL;fr']Iqst’ g?ﬁﬂ-i?te? Bar;k 9. CaNAda ..o e 1,306,832 |...coovvnn 1,202,033 | 1,298,400 |.coovveeneene 1,316,299
oans, Unaffiliated Certificates o .
Deposit and Hybrid Securities 10. Other Countries 0 0 0 0
(unaffiliated) 11.  Totals 46,494,451 41,663,272 46,668,295 46,004,913
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 63,260,817 54,960,450 63,455,078 62,949,846
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . .0 . ]
Industrial and Miscellaneous 21, CaNada ...coocceeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 63,260,817 54,960,450 63,455,078
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

Over 1 Year
Through 5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

7

Total Current Year

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

T3NAIC 3
TANAICA ..o

1.5NAICS ..

TBNAIC G ..o

1.7 Totals

............... 1,754,842

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

12
Total Privately
Placed (a)

............... 1,850,780

............. 2,002,381

............... 1,850,780

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

14,271,406

481,773 |.

4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

5.1 NAIC 1

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

162,407

180,764

162,407
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 2,789,062 |.......c....... 6,069,627 |......ccoun.. 5,194 477 |.............. 4,160,204 |............. 6,521,010 |........... D9, 0. RN U 24,734,380 |oereernnrceeeen 3921 [ 22,394,977 | 373 [ 20,349,456 |.............. 4,384,924
6.2 NAIC 2 .. ..2,936,016 |... 9,255,010 |.... 3,542,761 1,574,361 |... .17,188,465 |.. ..2,548,870

6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

1,950,267 |.

.............. 1,009,190

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o,

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

15.5NAICS ...
15.6 NAIC6 ...

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e () Jue 4,003,692 |.............. 6,902,611 |............ 11,798,988 |............... 8,245,607 |............ 10,068,075 |...ovveececeeeeeereeen O oo 41,018,973 | 648 [ XX [ XXX e 36,471,642 |.............. 4,547,331
12.2NAIC 2 ... ) e 2,936,016 |... 9,255,010 |.... ....3,542,761 |..... ..2,056,134 |.. .17,670,238 |.. ..2,548,870
123 NAIC 3 e (o) Qo 349,897 |.....coeve 859,618 |................. 749,752 | O o O e 0 1,959,267 | 30T [ XK e XXX e foee e 950,077 |.............. 1,009,190
124 NAIC 4 o (D) il O [V 0 [ O e O e O e O e 020 [ XK o XXX e e (V1 A 0
125 NAICS i (D) s 10,303 | 31,733 [ 18,368 |..cocvevevvre 3,014 | O [ 0 (€) i 83,468 [ 00T | XXX e e XK 63,469 |...ooovrieeri (1)
12.6 NAIC6 ... N 0 0 0 0
12.7 TOtalS .o , 17,048,972 |............. 16,109,869 |............. 10,677,808 |............ 12,124,209 | 0 [ (D) ... 63,260,816 | 10000 [ XXX o XX e e 55,155,426 |.............. 8,105,390
12.8 Line 12.7 as a % of Col. 7 11.5 27.0 25.5 16.9 19.2 0.0 100.0 XXX XXX XXX 87.2 12.8
13. Total Bonds Prior Year
13ANAIC T et 1,794,608 |............. 10,687,200 |............. 11,213,981 |.....coeee 6,124,962 |............... 6,707,039 |...ovveceieereen O o XK o XX e e, 36,527,790 | 6008 o 31,781,155 |.............. 4,746,635
13 2NAIC 2 ettt 1,036,234 |............. 12,239,902 |............... 5,576,008 |............... 1,310,971 [ 1,670,408 |.....coovoveeeereeeeecs O | XX e XK e 21,833,521 | 364 19,285,506 .. 2,548,015
13.3NAIC3 ... 4423 616,809 |.................. 764 421 ... ..251,653 |.. ..1,011,435
134 NAIC4 ... 12,906 | 26,595 [ 8,927 | 0 [ O o O e XK e XX e e 86,428 | 001 46,428 [ 0
13.5NAICS ... e 0 e O e 0 e 0]. .0
13.6 NAIC6 ... 0 0 0
13.7 TOtalS .o e 2,848,171 |............ 23,570,506 |............. 17,561,335 |............... 7,687,586 |............... 8,377,447 60,045,045 |.................... 100.0 |............. 51,738,960 |............... 8,306,085
13.8 Line 13.7 as a % of Col. 9 4.7 39.3 29.2 12.8 14.0 100.0 XXX 86.2 13.8
14. Total Publicly Traded Bonds
TAANAIC T e 3,068,125 |....ccccvvevee 4,818,377 |.............10,890,342 |............. 8,112,806 |.............. 9,581,991 31,781,155 | 52,9 36,471,641
14.2NAIC 2 ... ..2,586,139 |... 7,855,753 |..............2, 743,025 |..... ...2,429,187 |.. ..2,056,133 |... ...19,285,506 |.... .17,670,237 |..
T43NAIC 3 e 349,897 |... .350,180 |..........e..... 250,000 oo (1 0f.. 825,871 | 1.0 950,077 |..
T4ANAIC 4 oo [V [0 R | B SO L0 0 46,428 | 001 o 0.
T4E5NAIC S oo 10,353 | 31,733 [ 18,368 o 3,014 [ 0 [ 0 63,468 [ 001 | 0 fooeiieiiieeenn 0.0 | 63,468
T4B NAIC B ..o 0 0 0 0 0 0
14.7 TOtalS .o e 6,014,514 |........... 13,056,043 |.............13,901,735 |............ 10,545,007 |............. 11,638,124 51,738,960 |.....cceveveerenn 86.2 | 55,155,423
14.8 Line 14.7asa % 0f COL 7 ..voveveeveeereeneforeii 10,9 o 28.7 | 252 [ 191 [ 211 [ 000 i 100010 [ XK e XK o XK e 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 9.5 20.6 22.0 16.7 18.4 0.0 87.2 XXX XXX XXX 87.2 XXX
15. Total Privately Placed Bonds
154 NAIC T e 935,567 |...ocvevenne 2,084,234 |...cceenen 908,646 |.................. 132,801 |.......c......... 486,084 [ 0 | 4,547,332 oo 7.2 |, 4,746,635 |..oovereeeeeeee 129 [ XX e 4,547,332
15.2NAIC 2 ... .349,877 |... 1,399,257 |.... ...799,736 ...2,548,871 |.. 2,548,015 |.... ..2,548,871
15.3NAIC 3 e O Jiiiin 909,438 | 499, 702 [ 0 [ O e 0 1,009,190 [ 1.6 | 1,011,435 [ 17 | XXX e e 1,009,190
154 NAIC 4 oo

15.7 Totals ..ccoeveveeiieeee,
15.8 Line 15.7asa % of Col. 7 .......ccceceuvrenen.
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

.486,085 |...

Section 12 2.0 6.3 3.5 0.2 0.8 0.0 12.8 XXX XXX XXX XXX 12.8
(@) Includes $  oorrrreenene 8,105,391 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year of bonds with Z designations and $ ........cccecoeururrrnccnnns 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes $ 0 currentyear, $ .o 0 prior year of bonds with 5G| designations and $ ........ccccceeueerrerereeunens 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

0;NAIC2 $

0; NAIC3 $

......................... 0:NAICA $ooveeeeer,

0; NAIC5 $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations ............cceerveenieieiecccccies e 0 i 0 [ 1,754,842 | O et O e XXX o 1,754,842 | 2.8 [ 1,735,011 | 2.9 [ 1,754,842

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

N

. All Other Governments

2.01 Issuer Obligations ...........cccceeeueenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccceveereeieenenne
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

80I1S

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

Possessions, Guaranteed

4.01 Issuer Obligations .........ccccceeeviriennennn.
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals

. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........ccccceeuenee
5.02 Residential Mortgage-Backed Securities ...
5.03 Commercial Mortgage-Backed Securities
5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 18,692 81,989 61,726 0 162,407 180,764 0 162,407
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............ccccoceevveevncicncicieiciees [ovvieennnn.. 5,455,224 |00 14,028,897 ... 6,560,535 |............. 6,400,160 |.............. 8,073,467 [............ XXX [ 40,518,277 |evieiieeene 64.0 39,178,949 ..o 65.2 |....... 35,126,087 |.covveeenns 5,392,190

6.02 Residential Mortgage-Backed Securities ............ [................. 181,345 [..................458,034 |............. 1A77,773 oo 134,010 |ooeeveeieeeeen 21,910 | XK [ 1,973,072 oo 3.1 | 2,178,908 |[...oovoiieiieis 3.6 [, 1,061,568 |.....covvvevnee 911,504

6.03 Commercial Mortgage-Backed Securities .......... [.................411,047 |.............. 1,471,389 |........... 1,270,815 oo 0 Jooeeeeeeeeeieieeeen 0 o XK [ 3,153,251 [, 5.0 [ 3,647,315 [ 6.1 [ 1,833,336 | 1,319,915

6.04 Other Loan-Backed and Structured Securities ... 496,235 58,234 849,849 1.3 907,061 1.5 530,475 319,374

6.05 Totals 9,505,358 6,592,404 46,494,449 73.5 45,912,233 76.5 38,551,466 7,942,983

~

. Hybrid Securities

7.01 Issuer Obligations ..........cccccevveeiieenienene
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........ccccccevveiveieenene
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ................

8.06 Affiliated Bank Loans - Acquired
8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

60I1S

1 3 4 11 12
Over 5 Years Over 10 Years Col. 7 as a % of | Total from Col. 7 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Total Current Year Line 12.09 Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX 0.0 0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ..........ccooeveee foerniniiniiniinic0 0 [0 o0 e 0 e XXX e el O fes 0.0 e (V1 TR 0.0 e [ TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0.0 0 0 0
10.03 Totals 0 0 0 0.0 0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccevreenenncincines oo 6,573,916 |.............. 14,861,881 |............. 13,165,046 |.............. 10,485,563 |.............. 12,102,299 [......occoo. XXX o oo 57,188,705 | 9004 ot XXX o XXX i [ 51,634,108 |..........c...... 5,554,597
12.02 Residential Mortgage-Backed Securities .......... |.ccoooicne. 181,345 |.....ocvvee. 458,084 [ 1ATT 773 [ 134,010 [ooeeveeeireeneen 21,910 [t XXX o 1,973,072 [ 301 e XXX i e XXX oo 1,061,568 |....ccocvernnnne 911,504
12.03 Commercial Mortgage-Backed Securities ........ 1,270,815 |l O o0 e XXX 3,249,189 BT e XXX e XK [ 1,929,274 |.....oonee. 1,319,915
12.04 Other Loan-Backed and Structured Securities . |- .496,235 ..530,475 [oooiiiie 319,374
12.05 SVO Identified FUNAS .......cccoveeieeneeiieceenies oot XXX e XX [t XX e XXX e e XXX forecc 0 0 [ 000 e XXX [ XXX e o 0
12.06 Affiliated Bank LO@NS ...........ccoevevenenenenenenes Joeeencneieneneeeeeen 0 o0 0 0 0 e XXX o0 o000 e XXX o XXX s o0 e 0
12.07 Unaffiliated Bank LO@ns ..........ccccoeveeneeneeneenins foovnnnincd0 0 [0 o0 et 0 e XXX e e O fe 000 |t XXX e XXX e o0 s 0
12.08 Unaffiliated Certificates of Deposit . 0
12.09 Totals B FT 7,299,958 |.............. 17,048,972 |.............. 16,109,869 |.............. 10,677,807 |......cccce. 12,124,200 |.ooeiiiiiiiininnnd0 foii63,260,815 | 1000 oo XXX [ XXX o565, 155,425 | 8,105,390
12.10 Line 12.09 as a % of Col. 7 1.5 25.5 12.8
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccceveririnienininiiiniis foeeieeiceeen 1,723,102 |.............. 21,245,318 [............. 14,152,319 [ 7,546,205 [ 8,377,448 [ XXX o XXX e XXX [ 53,044,302 [0 888 [ 47,521,172 [ 5,523,220
13.02 Residential Mortgage-Backed Securities .......... 776,271 ... ....975,509 .1,096,404
13.03 Commercial Mortgage-Backed Securities ........ . .230,081 |... .1,935,360 .1,324,982

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

...118,715

13.08 Unaffiliated Certificates of Deposi . XXX

13.09 Totals B FU 2,848,169 |.............. 23,570,507 |.............. 17,561,335 |................ 7,687,587 |.coceveenene 8,377,448 |0 ot XXX e, XXX 60,045,046 |........cocovveeennnn 10010 oo 51,738,958

13.10 Line 13.09 as a % of Col. 9 4.7 29.2 12.8 XXX 100.0 86.2
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 5,485,617 |.............. 12,220,971 |[.............. 11,803,832 |.......c.... 10,485,563 47,521,172 oo 1901 [, 51,634,108

14.02 Residential Mortgage-Backed Securities ...969, 324 ...21,246 |. ..1,082,504 |. ..1,061,568 |..

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

762,431
366, 149

2,589,703
545,579

1,929,975
................... 530,475

15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........cccecvriiinininininenene
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

....... 5,523,220
....... 1,096,404
....... 1,324,082

...361,482 |.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

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 1 - Real Estate Owned
NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
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 1 - Other Long-Term Invested Assets Owned
NONE

SI10, SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, EO7



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

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

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912820-CB-5 ... US TREASURY N/B ..uuiiiiiiiiiiiiiiiiiiiniiciiiiineeeees LSD | e LA 1,758,560 |...84.1280 |.............. 1,459,621 |..oovennnnnnns 1,735,000 [.oovvvvnnnnnns 1,754,842 |...oooiinnnnnnnn 0 e, (2,412) |eveenininnnnnd [ 0 )...... 1.625 |...... TAT8 N oo o 3,661 [....ooiinnnnnns 27,991 |....08/24/2022 ...|....05/15/2031 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 1,758,560 [ XXX 1,459,621 1,735,000 1,754,842 0 (2,412) 0 0| XXX XXX XXX 3,661 27,991 XXX XXX
38378N-KA-0 ..... |GNMA 2013-173 VB . | .|4 ..95,938 |...99.1420 |... ...95,115 |.... ...95,938 |.. 0 0 f0......3.500 ). 3.505 ...03/26/2014 ...|....10/16/2033 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 95,938 | XXX 9,115 95,938 95,938 0 0 XXX XXX XXX XXX
0109999999. Total - U.S. Government Bonds 1,854,498 | XXX 1,554,736 1,830,938 1,850,780 0 (2,412) XXX XXX XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 XXX XXX XXX XXX

01179R-M7-5 ..... ALASKA ST MUNI BOND BANK AUTH B L R, LEFE et 514,090 |...74.3990 500,000 |-eeeeenmnnieeees 512,513 |oeeeeeeeeend (V1 (1,225) |oveeeeeeeennn0 o0 e 3.028 |...... 2.710 ....09/10/2021 ...|....12/01/2041 ...
088518-PH-2 ..... BEXAR CNTY TX REVENUE .............. 2. .. 1.EFE ..|... ...66.5290 |... . 500,000 |.. ....503,666 0 | (369 [0 0 [ 3.181 |...... 3.084 ....09/09/2021 ...|....08/15/2051 ...
130320-D8-8 ..... CALIFORNIA ST HLTH FACS FING A 1 .1.DFE .. ...89.5080 |. . 500,000 .485,566 |.. .0 4.190 |...... 4.464 ....04/19/2022 .. 06/01/2037

179162-KY-7 ..... CLACKAMAS CNTY OR SCH DIST #62 2 .1.CFE .. ...71.9310 |. . . 500,000 500,000 |.. .0 ......2.823 |......2.828 ....09/16/2021 .. 06/30/2040 ...
235036-4X-5 ... DALLAS-FORT WORTH AIRPORT N L .. 1.EFE ..|... ...75.1210 |... . 500,000 |.. ...507,552 O e (274) |0 o0 e 3.144 |...... 3.042 ...04/08/2021 ...|....11/01/2045 ...

DENVER COLORADO PUBLIC SCHOOL DISTRICT CERT OF

249218-BA-5 ... PARTICIPATION .eeeeeeeeeeeeeeene e eeeeme e eeeemmee [ ven | e | s LADFE s 300,000 |...94.3880 300,000 300,000 0 fooeereeemnieend0 o0 0 e 3.598 |...... 3.598 ...04/18/2013 ...|....12/15/2027 ...
345105-KA-7 ..... FOOTHILL ESTRN TRANSPRTN CORRI ... A1 [ LEFE L ..500,720 |...64.9530 |... . 500,000 |.. ....500,593 LU R (415 N MO | N RPN | ) AN 2.962 |...... 2.945 ....02/03/2021 ...|....01/15/2046 ...
38122N-2X-3 ..... GOLDEN ST TOBACCO SECURITIZATI ... 2 e | 1D FE L .. 506,250 |.. 77.7110 |... . 500,000 |.. ....505,302 JLO N U (7. IRt | B ISP | B AU 3.115 [...... 2.972 ...04/07/2021 ...|....06/01/2038 ...
419792-14-6 ..... STATE OF HAWAI'I A1 [ 1.CFE L .. 508,065 |. 106.0220 |... . 500,000 |.. ....507,952 LU R (I £ N AU | I RPN | ) AN 6.200 |...... 5.983 ....10/20/2022 ...|....10/01/2041 ...
48542R-SV-7 ... KANSAS ST DEV FIN AUTH REVENLE ... N L .. 1.DFE ..|... .. 503,960 |...67.6290 |... . 500,000 |.. ....503,839 O e (89 |0 o0 e 2.774 |...... 2.73% ....09/10/2021 ...|....05/01/2051 ...
49130T-0P-4 ... KENTUCKY ST HSG CORP HSG REV 2013 SERIES C .. 2 e [ TAFE L ..400,000 |...99.0610 |... . 400,000 |.. ... 400,000 O o0 o0 [0 e 3.522 |...... 3.522 ....06/12/2013 ...|....07/01/2023 ...
54628C-MI-9 ..... LOUISIANA ST LOCAL GOVT ENVRNM e | LEFE L .. 467,965 |...67.7390 |... 338,69 |.... . 500,000 |.. ....469,827 0 [ 1,083 |0 o0 e 2.587 |...... 2.989 ...04/07/2021 ...|....02/01/2043 ...
54651T-BJ-3 LOUISIANA ST TRANSPRTN AUTH .... B L .. 1.EFE ..|... .. 255,328 |...77.4660 |... 193,665 |.... s ...254,336 O e (821 el o0 e 2.297 |...... 2.050 ....01/14/2021 ...|....02/15/2033 ...
57563R-LG-2 . MASSACHUSETTS EDL ING AUTH .. . .. 1.F FE .. . 100.0000 |. ..500,000 |. 500,000 500,000 |.. .0 .3.500 |...... 3.460 ....05/09/2014 .. 01/01/2023

58612H-AS-9 . MEMPHIS-SHELBY CNTY TN INDL DE 2 .1.DFE .. ...62.4410 |. ..302,839 |. 485,000 .485,000 |.. .0 .3.127 |......3.127 ....06/09/2021 .. 12/01/2051

592041-11J-2 . MET GOVT NASHVILLE & DAVIDSON . 1 1.F FE .. ...96.4660 |. ..289,398 |. 300,000 .306,501 |.. .0 .4.053 |......3.345 ...04/11/2016 .. 07/01/2026

59334D-LS-1 MIAMI DADE CNTY FL WTR & SIR .. -2 .1.DFE .. ...80.3170 |. 401,585 . 500,000 443,744 .. .0 .3.490 |......4.345 ....04/19/2022 .. 10/01/2042 ...
59335¢-DB-0 . MIAMI-DADE CNTY FL SEAPORT REV .2 1FFE .. ...70.3260 |. ..351,630 . 500,000 .500,035 |.. .0 ......2.842 |......2.841 ...08/25/2021 .. 10/01/2039 ...
594654-T-9 ... MICHIGAN ST HSG DEV AUTH SF MT ... 2. .. 1.CFE ..|... ...78.8650 |... 394,325 |.... . 500,000 |.. .. 500,000 O 0 o0 [0 3.365 |...... 3.365 ...10730/2020 ...|....12/01/2040 ...
605350-LZ-1 ..... MISSISSIPPI HOUSING 2015A TAXABLE .. N2 e | LA FE L ...84.6310 |... ...28,79 |.... ...34,024 |.. JLO I N | [ APPSRt | B IR | B FOT 3.050 |...... 3.050 ....06/23/2015 ...|....12/01/2034 ...
646080-QM-6 ..... NEW JERSEY ST HIGHER ED ASSIST I VAN .. 1.CFE ..|... ...99.7850 |... .. 144,688 |.... ..145,000 |.. LU RV I N | I RPN | ) AN 3.500 |...... 3.690 ....05/08/2014 ...|....12/01/2024 ...
646140-EA-7 ..... NEW JERSEY ST TURNPIKE AUTH TU ... N2 e | LEFE L ...70.7040 |... 353,520 |.... . 500,000 |.. . JL I N | [ ARt | B IEUPRPRRTIN | B AT 2,782 |...... 2.782 ....01/22/2021 ...|....01/01/2040 ...
647753-WP-4 ..... NEW ORLEANS LA WTR REVENUE A1 [ 2AFE L ...64.4850 |... 435,274 |.... . 675,000 |.. ....481,773 LU R~ £ 7. N | I RN | ) AN 2.989 |...... 5.127 ....06/17/2022 ...|....12/01/2045 ...
64972E-US-6 ..... NEW YORK CITY NY HSG DEV CORP ... 2 e | 1.CFE Ll ...67.09%0 |... 335,480 |.... . 500,000 |.. .. 500,000 JLO I N | [ APPSRt | B IR | B FOT 3.048 |...... 3.047 ...02/24/2021 ...|....11/01/2046 ...
64990F-XE-9 ..... NEW YORK ST DORM AUTH ST PERSO . .. 1.BFE .. ...73.8300 |. ..217,799 | .322,889 |.. .0 .3.190 |......2.584 ....01/12/2021 .. 02/15/2043 ...
679088-MV-3 ..... OKLAHOMA ST CAPITOL IMPT AUTH . 2 .1.DFE .. ...92.4710 |. ..462,355 |. 500,000 |.. .0 .5.3%4 |......5.3%4 ....06/19/2022 .. 07/01/2047

68609T-7T-9 ..... OREGON ST ..vvviviiiiiiiieiiinnnans 1 1B FE. ...94.5830 |. .. 472,915 |. 501,811 |.. .0 . ......4.673 ....06/17/2022 .. 05/01/2042

70869P-NC-7 ..... PENNSYLVANIA ST ECON DEV FINGA 1 1.E FE .. ...72.8780 |. ..364,390 |. 500,000 |.. .0 .3.143 |......3.143 ...04/13/2021 .. 06/15/2042

709235-T7-0 ..... PENNSYLVANIA ST INIV .......... 1 .1.CFE .. ...71.5010 |. .. 178,753 |. . .260,028 |.. .0 ....n2.790 |......2.502 ....01/12/2021 .. 09/01/2043 ...
783186-RA-9 ..... RUTGERS ST UNIV NJ SERIES K .... .. 1.EFE ..|... ...99.5830 |... 199,166 |.... . 200,000 |.. ... 200,000 JLO N N | [ AR | B ISP | B AT 3.378 |...... 3.378 ....06/14/2013 ...|....05/01/2023 ...
79766D-TW-9 ..... SAN FRANCISCO CALIF CITY &CNTY ... | LEFE L ...68.0090 |... 340,045 |.... . 500,000 |.. ....501,735 JLO I RN (£ )N MO | N RPN | ) AN 3.345 |...... 3.2097 ....04/09/2021 ...|....05/01/2051 ...
880558-PH-8 ..... TENNESSEE ST SCH BOND AUTH .. 1.BFE ..|... ...65.2660 |... . 500,000 |.. .. 500,000 JLO I N | [ FOPPRRt | B IR | B AU 2.661 |...... 2.661 ...02/10/2021 ...|....11/01/2045 ...

TX DEPT OF HSG & COMM AFFAIRS 2015 SERIES A

88275F-NU-9 ..... TAXABLE .. 1.BFE ..|... .. 120,000 |...98.3300 |... . 120,000 |.. 120,000 |eeeeeiiiieeeenn0 o0 0 0 3.200 |...... 3.200 ....10/15/2015 ...|....09/01/2039 ...
88283K-BL-1 ..... TEXAS ST TRANSPRTN COMMISSION .... 2. .. 1.F FE ..|... ..500,000 |...71.0190 |... . 500,000 |.. +..500,000 |eeveiiiiiinnnn0 o0 0 0 3.029 |...... 3.029 ....02/21/2020 ...|....08/15/2041 ...
952347-5M-0 ... W CONTRA COSTA CA UNIF SCH DIS ..oevvvveiieeemnnineeee oo vee [ nnnnns 1 s P O = 500,000 |...67.3920 500,000 J.eeeernnninanens 500,000 J.eeevemnneeeenn0 fooiiiiiiiiien0 o0 o0 3.085 |[...... 3.055 ...06/04/2021 ...|....08/01/2045 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 14,765,916 | XXX 11,590, 121 14,954,024 14,753,180 0 (1,249) 0 0 XXX XXX XXX 124,145 414,325 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 14,765,916 | XXX 11,590, 121 14,954,024 14,753,180 0 (1,249) 0 0 [ XXX XXX XXX 124,145 414,325 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
338031-AA-7 ..... |F|SHEHS LANE ASSOC LLC US GOVT LEASE BACKED CERT . | | | | 1B ] 166,369 |...95.2180 |.......oeeeennen 162,321 |ovveiiiiiinnnn 159,971 [ooivvnins 162,406 [...ocevvennnnns (U (306) [oneeieinnnnnnn [ 0 )...... 3.666 |...... 3272 IMON .oee foriiiiininiiienns A4 s 5,865 |....10/16/2012 ...]|....08/05/2030 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 166,369 [ XXX 152,321 159,971 162,406 0 (306) 0 0| XXX XXX XXX 424 5,865 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 166,369 [ XXX 152,321 159,971 162,406 0 (306) 0 0 [ XXX XXX XXX 424 5,865 XXX XXX
00206R-DH-2 ...... ATET INC e e eenns foe ven | s 1T os L 2BFE |t 354,264 |...91.0150 |oeeeeniieeennnn 273,045 |..coovnnnneens 300,000 [-eeeemrnnnaaeees 349,328 ...12/17/2019 ...|....08/15/2042 ...
022098-AU-7 ..... ALTRIA GROUP INC N |- 2.BFE ... .. 398,360 |...91.8230 |... 367,292 |.... . 400,000 |.. ....399,341 ...09/13/2016 ...|....09/16/2026 ...
02377B-AB-2 ..... AMERICAN AIRLINES 2015-2 AA . 1 .. 2.AFE ..|... ...89.8930 |... 248,858 |.... ....278,581 ....02/25/2016 ...|....03/22/2029 ...
03027W-AJ-1 ..... AMERICAN TOWER TRUST | 144A . . .. 1.AFE ..|... ...99.4470 |... 298,341 |.... ... 300,000 ....03/06/2013 ...|....03/15/2023 ...
03076C-AF-3 ..... AMERIPRISE FINANCIAL INC .. 1 . 1.GFE .. ...99.3390 |. ..347,687 |. .349,845 |.. ....09/03/2013 .. 10/15/2023
038222-AJ-4 . APPLIED MATERIALS INC 1 1FFE .. ...97.8750 |. .391,500 .401,189 |.. ....10/28/2015 .. 10/01/2025 ...
039653-AA-8 ..... ARCOSA INC 144A ..... 1 .3.BFE .. ...86.8450 |. ..217,113 .256,382 |.. ...09/09/2021 .. 04/15/2029 ...
053611-AG-4 ..... AVERY DENNISON CORP ... I .. 2.BFE ..|... .. 299,694 1...99.3710 |... 298,113 |.... ....299,990 ...04/03/2013 ...|....04/15/2023 ...
058498-AX-4 ..... BALL CORP e [ SAAFE L .. 250,000 |...80.4430 |... 201,108 |.... ....250,000 ....09/09/2021 ...|....09/15/2031 ...
06406H-C0-0 ..... BANK OF NEW YORK MELLON ... 2 e | LFFE L .. 406,340 |...97.9680 |... 391,872 |.... ... 401,786 ....01/24/2014 ...|....11/18/2025 ...
084664-CV-1 ..... BERSHIRE HATHAWAY FIN ... A e [ 1.CFE Ll ...67.2580 |... 336,290 |.... .. ....499,619 ....10/05/2020 ...|....10/15/2050 ...
110122-C0-9 ..... BRISTOL-MYERS SQUIBB ... A1 [ LR FE L ...89.4050 |... 357,620 |.... . 400,000 |.. ....470,981 ....12/15/2021 ...|....06/15/2039 ...
12527G-AH-6 ..... CF INDUSTRIES INC 144A .. e 2B FE L ...96.9330 |... 290,799 |.... . 300,000 |.. ....300,398 ...08/16/2018 ...|....12/01/2026 ...
126523-BZ-2 ..... CIGNA CORP A1 [ 2AFE L ...98.5830 |... 295,749 |.... . 300,000 |.. ....306,846 ....07/14/2020 ...|....02/25/2026 ...
125523-CJ-7 ..... CIGNA CORP N L .. 2.AFE ..|... ...75.8340 |... 303,336 |.... . 400,000 |.. ....399,473 ....03/04/2020 ...|....03/15/2040 ...
126650-CX-6 ..... | CVS CORP CTL 1 .2.BFE .. ...96.9100 |. ..339,185 |. ..350,000 347,172 .. ...03/06/2018 .. 03/25/2028
127055-AK-7 ... CABOT CORP ... 1 .2.BFE .. ...92.5770 |. ..231,443 |. ..250,000 .250,347 |.. ....09/21/2016 .. 09/15/2026
14040H-Bi-4 ..... CAPITAL ONE FINANCIAL CORP 2 L2.AFE .. ...93.6440 |. ..327,754 | .349,615 |.. ....01/25/2018 .. 01/31/2028 ...
14912L-5X-5 ..... CATERPILLAR FINL SERV CORP B .. 1.F FE ..|... . ...99.0290 |... 346,602 |.... .. . ....349,970 . 11/19/2013 ... |....11/24/2023 ...
172967-LS-8 ..... CITIGROUP INC .. A1 [ TG FE L .. 532,905 |...91.4040 |... 457,020 |.... . 500,000 |.. ....520,314 ....09/04/2019 ...|....10/27/2028 ...
191216-CP-3 ..... COCA-COLA CO ... N L .. 1.EFE ..|... .. 499,120 |...86.9350 |... 434,675 |.... . 500,000 |.. ....499,203 ....03/20/2020 ...|....03/25/2040 ...
20030N-DH-1 ... COMCAST CORP A1 [ TG FE L .. 477,604 |...82.8870 |... 331,548 |.... . 400,000 |.. ....470,837 ...12/18/2020 ...|....04/01/2040 ...
20268J-AM-5 ..... COMMONSPIRIT HEALTH ... e [ G FE L ..500,000 |. 107.3260 |... 536,630 |.... . 500,000 |.. ... 500,000 ....10/18/2022 ...|....11/01/2052 ...
205887-CB-6 ..... CONAGRA BRANDS INC A1 [ 2.0 FE L .. 398,856 |...98.63%0 |... 394,55 |.... . 400,000 |.. ....399,497 ...10/15/2018 ...|....11/01/2025 ...
20826F-BC-9 ..... CONOCOPHILL IPS COMPANY .. e | LFFE L .. 497,649 |...83.3790 |... 416,895 |.... . 500,000 |.. ...497,665 ....10/04/2022 ...|....03/15/2042 ...
210795-0B-9 ..... CONTINENTAL AIRLINES 2012-2 A EETC ... e [ 2B FE L .. 196,104 |...95.5060 |... 184,523 |.... s ....193,919 ....02/05/2014 ...|....04/29/2026 ...
22822R-BD-1 . CROWN CASTLE TOWERS LLC 144A 1 1.F FE . ...96.9150 |. ..387,660 |. 400,000 .400,639 |.. ....04/26/2016 .. 05/15/2025
231021-AR-7 ..... CUMMINS INC ... 2 1.EFE .. ...99.0580 |. 400,000 .399,790 |.. ....09/19/2013 .. 10/01/2023
24703T-AD-8 ..... DELL INT LLC / EMC CORP 1 .2.BFE .. . 102.1380 |. 350,000 .364,104 |.. ....06/15/2021 .. 06/15/2026
254687-CR-5 ..... [WALT DISNEY COMPANY (THE) 1 L2.AFE .. ...99.2610 |. ..250,000 .248,709 |.. ...11/26/2019 .. 10/01/2023 ...
254687-FZ-4 ..... [WALT DISNEY COMPANY (THE) N . 1.GFE .. ...76.6490 |. ..250,000 .249,6% |.. ....05/11/2020 .. 01/13/2051 ...
260543-CN-1 ... DOW CHEMICAL CO A1 [ 2AFE L ...99.4390 |... ...23,000 |.. ....11/25/2019 ...|....11/30/2025 ...
26884T-AL-6 ..... ERAC USA FINANCE COMPANY 144A ... N2 e [ 2.AFE L ...96.6910 |... ..350,000 |.. ....05/19/2014 ...|....11/15/2024 ...
277432-AP-5 ... EASTMAN CHEMICAL CO B L .. 2.BFE ..|... ...82.3290 |... . 500,000 |.. ....01/13/2022 ...|....10/15/2044 ...
29364N-AT-5 ... ENTERGY MISSISSIPPI INC e | LFFE L . ...88.9780 |... . 400,000 |.. . ....05/10/2016 ...|....06/01/2028 ...
2037V-AZ-6 ..... ENTERPRISE PRODUCTS OPERATING . e [ 2AFE L .. 299,724 1...99.7170 |... . 300,000 |.. ...299,993 ....03/11/2013 ...|....03/15/2023 ...
30231G-BF-8 ..... EXXON MOBIL CORP .....eeevvuuuseeemnnnunaerrnnnnnnereenns fons ven [ nnnnes 1 s L ADFE s 500,000 |...90.4220 |.................452,110 |.....oooeeennn 500,000 J.eeeernnnananees 500,000 ...03/17/2020 ... |....03/19/2040 ...
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313747-AU-1 ..... FEDERAL REALTY INVS TRST ..eovveniiiiiininieeiiniinnes foee vee | s 2 i L 2AFE L 247,545 1...98.7390 |....ouuniiennnn.. 246,848 [oiiiinnnnnnl 250,000 [....oevvvrnnnnnns 249,701 [ooeiiiiinnnnnnn (O 2 A AN | N AU | B RN 3.950 |...... LIV (VN I RN 4,553 | 9,875 |....12/04/2013 ...|....01/15/2024 ...
316773-CP-3 ..... FIFTH THIRD BANCORP 2 e 2B FE L .. 352,730 |...98.9960 |... ..350,000 |.. ....350,332 O e (822) |0 o0 e 4.300 |...... 4.201 (0 ....... . 15,050 |....02/03/2014 ...|....01/16/2024 ...
369550-BM-9 ... GENERAL DYNAMICS ... A1 [ TG FE L .. 494,735 ]...93.1760 |... . 500,000 |.. ....496,003 O o472 o0 [0 3.625 |...... 3.752 A0 ...... . 18,125 |....03/23/2020 ... |....04/01/2030 ...
370334-8P-8 ..... GENERAL MILLS INC e 2B FE L .. 325,644 |...83.9390 |... . 300,000 |.. ....323,295 JLO N U €:10[:) N ARt | B IR | B FOU 4.150 |...... 3.595 |FA ...... . 12,450 |....12/16/2019 ...|....02/15/2043 ...
370334-CG-7 ..... GENERAL MILLS INC A1 [ 2B FE L .. 345,233 |...96.8210 |... ..350,000 |.. ....347,217 LU Y11 T N | N RN | ) AN 4.200 |...... 4.370 (A0 ...... . 14,700 |....05/02/2018 ...|....04/17/2028 ...
37045X-BG-0 ..... GENERAL MOTORS FINL CO .. 1 e [ 2.CFE Ll .. 298,917 |...98.5630 |... . 300,000 |.. ....299,595 O e 115 |0 0 e 5.250 |...... 5.297 MS ...... . 15,750 |....02/25/2016 ...|....03/01/2026 ...
38141G-RD-8 ..... GOLDMAN SACHS GROUP INC . I .. 2.AFE ..|... .. 349,115 ]...99.9180 |... ..350,000 |.. .... 349,994 O 105 o0 [0 e 3.625 |...... 3.656 [JJ ....... . 12,688 |....056/30/2013 ...|....01/22/2023 ...
418056-AV-9 ..... HASBRO INC N L .. 2.BFE ..|... .. 344,439 |...92.7360 |... ..350,000 |.. ....347,080 O 889 |0 o0 e 3.500 |...... 3.695 [MS ...... . 12,250 |....12/11/2017 ...|....09/15/2027 ...
422250-AD-6 ..... [HEALTHCARE TRUST OF AMER 1 .2.BFE .. ...93.2120 |. ..350,000 .349,614 |.. .0 .3.500 |......3.533 ....07/07/2016 .. 08/01/2026 ...
437076-BZ-4 ..... HOME DEPOT INC ... 1 1FFE .. ...71.2840 |. . 500,000 .508,784 |.. .0 .3.125 |......3.028 ...01/10/2022 .. 12/15/2049 ...
446150-AX-2 ..... HUNTINGTON BANCSHARES INC . 2 L2.AFE .. ...72.1560 |. . ..625,000 447,624 |.. .0 ......6.359 ....00/27/2022 .. 08/15/2036 ...
459200-KP-5 ... 1BM CORP e [ G FE L .. 499,905 |...70.7830 |... . 500,000 |.. ....499,907 O i o0 00000030430 |- 3.431 ....02/02/2022 ...|....02/09/2052 ...
459506-AC-5 ..... INTERNATIONAL FLAVOR & FRAGRAN ... 2 e [ 2.0 FE L .. 299,736 |...99.3890 |... . 300,000 |.. ....299,990 JLU I < I N | I RPN | ) AN 3.200 |...... 3.210 ....04/01/2013 ...|....05/01/2023 ...
46625H-RV-4 ..... JP MORGAN CHASE & CO e | LFFE L .. 466,740 |...93.3980 |... . 500,000 |.. ....483,204 0 [ 4,085 |0 [0 e 2.950 |...... 3.923 ....09/14/2018 ...|....10/01/2026 ...
491674-BM-8 ..... KENTUCKY UTILITIES . A1 [ LR FE L .. 497,545 |...70.7340 |... . 500,000 |.. ....497,673 O o 51 0 [0 3.300 |...... 3.326 ....05/19/2020 ...|....06/01/2050 ...
49327V-2A-1 ..... KEY BANK NA e [ 2AFE L .. 408,892 |...93.8140 |... . 400,000 |.. ....403,454 0 [ (983) |0 o0 e 3.400 |...... 3.129 ....10/25/2016 ...|....05/20/2026 ...
494550-BK-1 ..... KINDER MORGAN ENERGY PARTNERS ... A1 [ 2B FE L .. 417,680 |...92.2360 |... ... 411,676 O e (2,131 |0 [0 e 5.625 |...... 4.248 ....01/22/2020 ...|....09/01/2041 ...
500255-AT-1 ..... KOHLS CORPORAT ION 2 e [ SAFE L .. 349,125 ]...98.9390 |... 346,287 |.... ....349,897 0 108 |0 o0 e 4.750 |...... 4.782 ...09/05/2013 ...|....12/15/2023 ...
501044-DJ-7 ..... KROGER CO B L .. 2.AFE ..|... ...94.6430 |... 331,251 |.... ....344,003 O e 1,166 |0 [0 e 3.700 |...... 4.114 ...03/23/2018 ...|....08/01/2027 ...
513272-AE-4 . LAMB WESTON HLD 144A . 1 .3.CFE .. ...87.5140 |. ..218,785 |. 249,752 |.. .0 .4.375 |......4.388 ....10/20/2021 .. 01/31/2032
521865-BB-0 ..... LEAR CORP ... 1 .2.BFE .. ...84.2310 |. ..336,924 |. .399,353 |.. .0 .3.500 |......3.525 ....02/20/2020 .. 05/30/2030
53079E-BE-3 ..... LIBERTY MUTUAL GROUP 144A . 2 .2.BFE .. ...99.3020 |. ..347,557 |. .349,877 |.. .0 .4.250 |......4.329 ....06/13/2013 .. 06/15/2023
539830-BS-7 . LOCKHEED MARTIN CORP . 1 .1.GFE .. ...85.3830 |. .426,915 .496,578 |.. .0 .4.150 |......4.190 ....04/21/2022 .. 06/15/2083 ...
546676-AX-5 ..... LOUISVILLE GAS & ELEC ... N 1FFE .. ...83.1470 |. ..332,588 497,426 |.. .0 ......4.375 |......2.884 ...12/16/2020 .. 10/01/2045 ...
571748-AU-6 ..... MARSH & MCLENNAN COS INC COS. . 2 e [ 2AFE L ...98.9610 |... 346,364 |.... ....349,872 O e 188 |0 [0 4.050 |...... 4.098 ....00/24/2013 ...|....10/15/2023 ...
59022C-AB-9 ..... BANK OF AMERICA CORP .... e [ 2.AFE L . 103.4920 |... 279,428 |.... ....286,234 JO I O (< 815X} N ARt | B IEUUPRPRRIN | ) IO 6.220 |...... 4.440 ....03/06/2019 ...|....09/15/2026 ...
615394-AN-5 ... MOOG INC 144A A1 [ 3.CFE L ...92.6720 |... 231,680 |.... ....253,056 JLUJ R (1411} N N | N RPN | ) AN 4.250 |...... 3.808 ....12/10/2021 ...|....12/15/2027 ...
628530-BD-8 ..... MYLAN INC .... N2 e |- 2.CFE L. ...99.0080 |... 346,528 |.... ....350,894 0 e (1,290) |0 o0 e 4.200 |...... 3.811 ....06/03/2014 ...|....11/29/2023 ...
631103-AG-3 ..... NASDAQ INC ... A1 [ 2AFE L . ...96.6720 |... 338,352 |.... . .. ....351,860 LU PR (.70 N | I RPN | ) AN 3.850 |...... 3.676 ....06/14/2016 ...|....06/30/2026 ...
65364U-AL-0 ..... NIAGARA MOHAWK POWER 144A . N L .. 2.AFE ..|... .. 499,995 |...92.3740 |... 461,870 |.... . 500,000 |.. .. 500,001 JLO I N | [ AP | B ISP | B FOU 4.278 |...... 4.278 ...11/29/2018 ...|....12/15/2028 ...
665859-AX-2 ..... NORTHERN TRUST CORP ...... 2 1FFE .. 498,230 . 105.7640 |. ..528,820 |. . 500,000 .498,252 |.. .0 .6.125 |......6.173 ....10/26/2022 .. 11/02/2032 ...
666807-BT-8 ..... NORTHROP GRUMMAN CORP 1 L2.AFE .. 497,545 |...97.6520 |. ..488,260 |. . 500,000 497,791 |.. .0 .5.150 |[......5.189 ....03/19/2020 .. 05/01/2040
680223-AJ-3 ..... OLD REPUBLIC INTL CORP 1 .2.BFE .. ...99.4780 |. ..298,434 |. . 300,000 .305,663 |.. .0 .4.875 |......3.684 ....08/11/2016 .. 10/01/2024
682680-AS-2 ..... ONEOK INC ... 1 .2.CFE .. ...94.2420 |. ..329,847 |. ..350,000 347,195 |.. .0 .4.000 |......4.19%6 ....03/01/2018 .. 07/13/2027
709599-AZ-7 ..... PENSKE TRUCK LEASING 144A . 1 .2.BFE .. ...96.4070 |. ..337,425 | ..350,000 .349,535 |.. .0 ......3.950 |......4.014 ....03/05/2018 .. 03/10/2025 ...
717081-EU-3 ..... PFIZER N A |- LEFE L. ...88.6270 |... . 400,000 |.. ....466,7% 0 [ (3,402) |0 o0 e 3.900 |...... 2.598 ...12/15/2021 ...|....08/15/2039 ...
718172-AU-3 ..... PHILIP MORRIS INTERNATIONAL .... .. 1.F FE ..|... ...76.3190 |... . 500,000 |.. ....567,685 0 | 2 (2,510) [euneiiiiinl0 |0 e 3.875 |...... 2.961 ....10/19/2020 ...|....08/21/2042 ...
720186-AM-7 ... PIEDMONT NATURAL GAS CO |- 2.AFE ... ...67.3440 |... . 500,000 |.. ....496,627 O i T4 |0 [0 e 3.350 |...... 3.388 ....05/18/2020 ...|....06/01/2050 ...
74256L-AU-3 ..... PRINCIPAL LFE GLB FND Il 144A . e [ LEFE L ...92.8900 |... . 400,000 |.. ....403,909 O e (121 |0 0 e 3.000 |...... 2.688 ....08/25/2016 ...|....04/18/2026 ...
744320-CC-7 ... PRUDENTIAL FINANCIAL INC .eeeieeeiniieeeeeeneieeeees foen o e [ G FE L ...96.0720 |... ....325,000 JL I N | [ AP | B ISP | B AT 3.878 |...... 3.878 ....03/22/2018 ...|....03/27/2028 ...
744560-B0-8 ..... PUBLIC SERVICE EL & GAS A1 [ LR FE L . ...79.6670 |... ....557,110 LU R (1511 )N A | RPN | B A 3.800 |...... 3.095 ...01/12/2022 ... |....03/01/2046 ...
747525-8P-7 ..... QUALCOMM INC 1T |- LFFE .t .. 453,910 |...77.2920 |... 350,133 |.... ....453,757 JLO N U (/- FOURRRRRt | B ISP | B AT 1.650 |...... 1.630 ....01/06/2021 ...|....05/20/2032 ...
T4834L-AV-2 ..... QUEST DIAGNOSTICS ..... 2. .. 2.BFE ..|... .. 355,240 |...99.1000 |... 346,850 |.... ....350,664 LU R (722 N N | N RPN | ) FN 4.250 |...... 4.059 ....06/09/2014 ...|....04/01/2024 ...
75513E-CH-2 ... RAYTHEON TECH CORP . 1 L2.AFE .. 395,435 |...95.3840 |. ..381,536 | .396,813 |.. .0 eeeee ......3.707 ....12/10/2020 .. 03/15/2027 ...
808513-BV-6 ..... CHARLES SCHIIAB CORP ... 1... . 1.FFE ..|.. .. 414,708 |...97.4360 |... 389,744 |.... . 400,000 |. ...409,114 .0 .. L (4,408) [0 0, 3.625 |[...... 2.447 ...09/24/2021 ... |....04/01/2025 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE D - PART 1

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

€013

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
828807-CR-6 ..... SIMON PROPERTY GROUP INC ...oevvvvvenneiiiiinnineevennnns oo vee | s 2 i L 1GFE L 347,827 |...98.4890 [........eeee.. 344,712 |l 350,000 [...oeveivvnnnnnns 349,724 |.ovveenind (O | AU | Y AU (B RN 3.750 |...... 3.825 ...01/13/2014 ... |....02/01/2024 ...
845743-BU-6 ..... SOUTHWESTERN PUBLIC SERVICE . |G FE L) .. 247,845 |...69.4750 |... ..250,000 |.. ....247,960 LU PO’ [ I R | [ AR | B R 3.150 |...... 3.1% ....05/11/2020 ... |[....05/01/2050 ...
857477-AL-T ..... STATE STREET CORP .| 1.GFE ..|... .. 349,433 [...99.3460 |... ..350,000 |.. ....349,976 LU PO -7 B R | N MO | B R 3.100 |...... 3.119 ....05/08/2013 ... |[....06/15/2023 ...
858119-BK-5 ..... STEEL DYNAMICS INC .... .|.2.CFE ..|... .. 398,944 |...88.1580 |... . 400,000 |.. ....309,209 O PO - S R | I AN | B R 3.450 |...... 3.481 ....12/09/2019 ... |[....04/15/2030 ...
863667-AF-8 ..... STRYKER CORP 144A | 2.AFE L) .. 396,496 |...97.7070 |... . 400,000 |.. ....309,448 JLU FONR: .Y N ROUUUUUUUUUUUTUOR | [ IO | B R 3.375 |...... 3.479 ...04/28/2014 ... |....06/15/2024 ...
86787G-AJ-1 ..... SUNTRUST BANK | LFFE L) .. 298,482 |...93.6600 |... . 300,000 |.. ....299,431 LI PO L5 R | I AR | B R 3.300 |...... 3.360 ....05/11/2016 ... |[....05/15/2026 ...
871658-AG-8 ..... SYNCHRONY FINANCIAL .|.2.CFE ..|... .. 310,167 |...95.9500 |... .300,000 |.. ....302,988 O [ (L2010 [0 [0 e 4.500 |...... 4.047 ...04/19/2016 ... |....07/23/2025 ...
873050-CJ-8 ..... TTX CO 144A . 1.FFE ..|... ...79.6110 |... . 500,000 |.. ....464,175 O PO 1! I R | I AR | B R 3.900 |...... 4.411 ....04/29/2022 ... |....02/01/2045 ...
88023U-AJ-0 ..... TEMPUR SEALY INTL INC 144A L3.AFE .. ...78.6470 |. .250,000 |.. .0 .3.875 |......3.875 ....00/21/2021 .. 10/15/2031
8M7E-AK-5 ... TRAVELERS C0S INC .. 1FFE . ...85.5510 |. . K .495,780 |.. .0 .4.300 |...... 4.359 ...04/26/2022 .. 08/25/2045
80788M-AK-8 ..... TRUIST FINANCIAL CORP 1.6 FE .. . 105.5350 |. ..527, K . 500, 500,000 |.. .0 .0 ......6.123 |......6.078 ....10/26/2022 .. 10/28/2033 ...
904311-AA-5 ... UNDER ARMOUR INC .| 3.BFE ... .. 350,529 |...89.1180 |... . . ....350, 180 .0 . o (89) [0 0 e 3.250 |...... 3.231 ...06/15/2016 ... |....06/15/2026 ...
907818-ED-6 ..... UNION PACIFIC CORP |G FE L) .. 307,512 (...96.2220 |... . 400,000 |.. ....399,282 O [ 288 0 [0 3.250 |...... 3.322 ....06/16/2015 ... |[....08/15/2025 ...
911312-BV-7 ..... UNITED PARCEL SERVICE ... | LFFE L) .. 497,595 . 100.5750 |... . 500,000 |.. ....497,805 LU PO A R | I AR | B R 5.200 |...... 5.239 ....03/19/2020 ... [....04/01/2040 ...
91324P-DZ-2 ..... UNITEDHEALTH GROUP INC .. | LR FE L) .. 485,905 |...68.1230 |... . 500,000 |.. ....486,692 O [ 308 o0 [0 2.900 |...... 3.044 ....05/13/2020 ... |[....05/15/2050 ...
91913Y-AU-4 ..... VALERO ENERGY |- 2B FE ... ...94.4380 |... . 300,000 |.. ....207,435 LU PO - 1c s I AR | [ AR | B R 3.400 |...... 3.649 ....09/14/2016 ... [....09/15/2026 ...
92277G-AG-2 ..... VENTAS REALTY LP | 2.AFE L) ...97.1050 |... . 400,000 |.. ....308,3%8 LU PO 1. . S U | [ M | B R 4125 |...... 4.267 ....07/13/2018 ...[....01/15/2026 ...
92343V-FU-3 ..... VERIZON COMMUNICATIONS .. | 2.AFE L) ...63.1250 |... 315,625 |.... . 500,000 |.. ....498,760 O feiiiiienn 29 0 [0 e 2.875 |...... 2.888 ...11/10/2020 ... |....11/20/2050 ...
956708-AA-9 ... WEST VA HEALTH SYS OBL . .. 1.FFE ..|... ...88.2790 |... 441,395 |.... . 500,000 |.. ....497,702 LU FONE: Y FOUUUUUUUTURUO | [ RPN | B R 4.924 |...... 4.956 ....05/17/2022 ... |....06/01/2048 ...
96949L-AD-7 ..... WILLIAMS PARTNERS LP . .2BFE .. ...94.2830 |. 377,132 |, . 400,000 .309,902 |.. .0 .3.750 |......3.756 ...05/31/2017 .. 06/15/2027
009090-AA-9 ... AIR CANADA 2015-1A ... 1.FFE .. ...90.3960 |. ..242,532 |. ..268,299 .265,409 |.. .0 .3.600 |......3.928 ....12/03/2015 .. 03/15/2027
01626P-AM-8 ..... | ALIMENTATION COUCHE-TARD 144A . .2BFE .. ...84.9640 |. ..254,892 |. . 300,000 .209,735 |.. .0 .2.950 |......2.964 ....01/22/2020 .. 01/25/2030
349553-AM-9 ..... [FORTIS INC ... P TR .2.CFE .. ...92.8930 |. ..230,375 | ..248,000 .246,159 |.. .0 ......3.05 |......3.267 ....07/07/2017 .. 10/04/2026 ...
89352H-AlI-9 ..... TRANS-CANADA PIPEL INES [ A...... 1. |L2AFE ... ...04.8470 |... 474,235 |.... . 500,000 |.. ...495,530 Ol 722 o0 o0 [ 4.250 |...... 4.439 ...10/10/2018 ...|[....05/15/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 40,598,455 | XXX 36,232,402 40,082,343 40,518,276 0 (34,337) 0 0 XXX XXX XXX
08161B-AY-9 ..... BENCHWARK MORTGAGE TRUST 2018-B3 A5 ..... .. 514,965 [...95.1130 |... . 500,000 |. ....508,221 JLURS PO Y- .C0) [ FUUUUUUURURUUROR | I IO | B R 4.025 ...03/23/2018 ... |[....04/10/2061 ...
12667G-XN-8 ..... COUNTRYWIDE ALTERNATIVE LOAN 2005-30CB 1A4 ..36,429 |...73.5050 |. ..39,226 |.. .0 ... (503) |. ......5.500 [.. ....02/16/2006 .. 08/25/2035 ...
126694-EK-0 ..... COUNTRYWIDE HOME LOANS 2005-18 A3 . 21,004 |...58.7600 |... O [ 1,002 [0 [0 5.500 ....02/22/2006 ... |[....10/25/2035 ...
16164A-AC-9 ..... Chase Mortgage Finance Corpora 2016-2 M2 .. .. 122,649 |...87.5280 |... O e 708 o0 [0 e 3.750 ....07/19/2016 ...|[....02/25/2044 ...
16412X-Ad-4 ..... CHENIERE CORP CHRISTI HD ...90.6150 |... O [ (B79) [0 [0 3.700 ...10/27/2020 ... |....11/15/2029 ...
20077K-AA-1 ... EVERBANK MTGE LOAN TRUST 2013-2 A .... ...89.8660 |... LI PO - B R | I AN | B RS 3.000 ....10/13/2015 ... |[....06/25/2043 ...
46648U-AN-4 ... JP MORGAN MORTGAGE TRUST 2017-4 A13 .. ...82.4170 |... LU PO (+11[:) f FUUUUUURURRRROR | [ IO | B R 3.500 ...10/18/2017 ...|....11/25/2047 ...
576434-YR-9 ..... MASTR ALT LOANS TRUST 2004-12 6A3 .. ...89.2090 |... LU PO () R | I AR | B R 5.500 ...06/03/2005 ... |[....12/25/2034 ...
69371V-AA-5 ... PSIC TRUST 2018-1A A1 ... ...98.4920 |. .0 .3.500 |.. ....03/08/2018 .. 02/25/2048 ...
69374X-AA-8 ..... PSIC 2019-2 A1 ... ...07.6340 |. .0 .3.500 |.. ....10/08/2019 .. 10/25/2049 ...
81745K-AA-5 ... SEQUOIA MORTGAGE TRUST 2017-4 A1 ...89.2500 |. .0 .3.500 |.. ....06/07/2017 .. 07/25/2047
81746Q-AA-9 ..... SEQUOIA MORTGAGE TRUST 2018-2 A1 ...87.43%0 |. .0 .3.500 |.. ....01/16/2018 .. 02/25/2048 ...
81748J-AA-3 ..... SEQUOIA MORTGAGE TRUST 2019-4 A1 ... ...87.0640 |. .0 ......3.500 [.. ....10/08/2019 .. 11/25/2049 ...
822804-AA-8 ... SHELLPOINT ASSET FUNDING TRUST 2013-1 A1 . . ...90.2080 |... O e (184) [0 [0 e 3.750 ....06/27/2013 ...[....07/25/2043 ...
82280R-AA-7 ... SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1 ............ ...87.5030 088 a0 o0 e, 3.500 ...03/16/2017 ...|....04/25/2044 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Residential Mortgage-Backed Securities 1,977,068 [ XXX 1,741,159 1,968,182 1,973,074 0 (57) 0 0 [ XXX XXX XXX 6,846 76,006 XXX XXX
05547H-AC-5 ..... BARCLAYS COMM MTG SECURITIES 2015-SRCH A2 ........... ‘ ...... ‘ ....... ‘4,6 ....... | TA i, 411,970 |...93.1810 [o.eevvvvrvnnnnnns 372,724 | 400,000 |.....coeeeiennnnn 405,243 |....ooooeeinll (VN I (1,071) [ (1 A 0 ... 4.197 |...... 3.902 [MON ... [orennnniiiiiinnnnee 741 16,788 |....12/04/2015 ... |[....08/10/2035 ...
08161C-AE-1 ..... BENCHVARK MORTGAGE TRUST 2018-B2 AS .........ccovevvees fooevenfunnnnns 4 s | TA i 514,998 [...94.4880 |..........oennnnt 472,440 |..ooovnnnnnnnnns 500,000 |..eevvvnnniinnnns 507,897 |..vvvvvernnnnnnns 0 .. (1,566) [.0ooeeeiiiennnd 0l 0 ... 3.882 |...... 3.528 [MON ... fooeeeeiinnnnnn. 1,617 | 19,410 |....02/09/2018 ...)....02/15/2051 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
12591V-AC-5 ..... COMM MORTGAGE TRUST 2014-CR16 ASB ...99.0150 |..oevvviniinnnnnn 76,553 |t 77,315 [ 77,390 |0 [t c(174) o0 e l0 000030658 |l 3284 [MON ..ooo [oevviniiniiieennnn 238 [ 2,903 |....03/28/2014 ...|....04/10/2047 ...
12649A-AC-3 ..... CREDIT SUISSE MORTGAGE TRUST 2014-USA A2 ...90.0500 400,000 |-eeevvenneeenn. 406,288 |..eeeeeennnnnn 0 oeeeinnnn (2,400) Joveeeeecennennl0 o000l 82953 | 3.308 ....05/19/2015 ...|....09/15/2037 ...
36254X-AA-2 ..... GS MORTGAGE SECURITIES TRUST 2017-FARM A ...87.9530 500,000 |..eevvnnnenee..508,384 [onniiiiinnnnn0 e (1,596) |oveniiicinnnnnl0 o0 il 32541 | 3.181 ...12/18/2017 ...|....01/10/2043 ...
46640J-AR-8 ..... JP MORGAN CHASE COMM MTGE SEC 2013-C13 A4 . ...99.1620 |.. 282,974 | 282,783 0 e (B18) |0 [0 0l 8.994 3.883 ....06/28/2013 ...|....01/15/2046 ...
61762M-BV-2 ..... MORGAN STANLEY BAML TRUST 2013-C10 A3 ...... ...99.3490 |.. 100,983 |.oovvveennennnnn100,924 |0 o (497) |0 o0 0000082955 | 3.475 ....02/06/2014 ...|....07/15/2046 ...
94988X-All-6 ..... WELLS FARGO COMMERCIAL MORTGAG 2014-LC16 AS . ...95.6990 |.. 400,000 |-eeevvnnneeeennnd06,349 [ooiiiiinnin 0 e (4,921) |0 o0 040020 |- 2.739 ...09/28/2016 ...|....08/15/2050 ...
95001L-AU-6 ..... WELLS FARGO COMMERCIAL MORTGAG 2018-C43 A4 ......... ...94.2630 500,000 |.... L (1,562) [0 0 40121 3.657 ...03/12/2018 ...|....03/15/2051 ...
1039999999. Subtotal - Bonds - Industrial and Miscella
Commercial Mortgage-Backed Securities XXX 2,907,140 3,111,272 3,163,251 0 (14,105) 0 0 [ XXX XXX 122,501 XXX XXX
46648R-AC-5 ..... JP MORGAN MORTGAGE TRUST 2018-1 A3 .....cevvuunrennee L..88.9720 |..oeevniieeeeennn 27,900 e 30,459 [ 80,467 o0 e BT 0 [0 ]00030500 3444 IMON oo [ 89 [ 1,066 |....01/18/2018 ...|[....06/25/2048 ...
69363P-AC-4 ... PUBLIC SERVICE NEW HAMPSHIRE 2018-1 A3 .. ...91.8260 |.................459,130 |................ 500,000 |.........0eeeee 500,008 |ovvennvvrvnnnnnd0 foovrvvvnicee s (7) vl [0 000.3.814 3.812 19,070 |....05/01/2018 ... |[....02/01/2035 ...
81746D-AA-8 ..... SEQUOIA MORTGAGE TRUST 2017-5 A1 L..87.7450 |..eoeenieeeeeenn 56,119 | 63,957 [ 64,505 |0 [ 485 |0 [0 ] 30500 3348 [MON .ooe [oeeeeneeeeeenen 187 [ 2,239 |....07/12/2017 ...|....08/25/2047 ...
89656C-AA-1 ..... TRINITY RAIL LEASING LP 2010-1A A ....ocvvvvnnnnnnns ...96.5950 |.................240,230 |.....oooeeenn.... 248,699 [ 254,869 0 o (722) |0 0 5194 L 4.592 |MON ... foooeriiiiennnennnnn 538 [oiiiiiiinnnnnns 12,917 |....05/19/2015 ... |....10/16/2040 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 857,471 XXX 782,579 843,115 849,849 0 (213) 0 0 [ XXX XXX XXX 8,760 35,292 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 46,668,301 | XXX 41,663,280 46,004,912 46,494,450 0 (48,712) 0 0] XXX XXX XXX 377,928 1,632,547 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 57,289,300 [ XXX 49,434,465 56,931,338 57,188,704 0 (38,304) 0 0 XXX XXX XXX 481,169 1,846,929 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,977,068 [ XXX 1,741,159 1,968,182 1,973,074 0 (57) 0 0 [ XXX XXX XXX 6,846 76,006 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 3,331,245 [ XXX 3,002,255 3,207,210 3,249,189 0 (14,105) 0 0] XXX XXX XXX 9,663 125,859 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 857,471 XXX 782,579 843,115 849,849 0 (213) 0 0 [ XXX XXX XXX 8,760 35,292 XXX XXX
2459999999. Total - SVO Identified Funds o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 63,455,084 [ XXX 54,960,458 62,949,845 63,260,816 0 (52,679) 0 0 XXX XXX XXX 506,438 2,084,086 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 7,837,711 1B..$............. 1,607,106 1C..$............. 3,412,093 1D .$............. 3,723,451 1E.$............ 6,219,920 1F ..$.......... 12,463,573 1G.$.............. 5,755,120
1B 2A..$ .9,203,699 2B..$ ... 7,964,951 2C..$ ... ....3,050,456
1C 3A..$ .. .849,897 3B..§ .. 606,562 3C ..$ . 502,808
D 4ALS 4B S e 0 4C..$ .0
1E 5A..$ .. 5B..%.. .0 5C..$ .0
1F 6..... $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-CB-5 ......... US TREASLRY N/B 1.625% 05/15/31 . iiiieiiiiiiiiiiii i rres s s rannanes | eeereennnneeeeens ... 08/24/2022 ... [Bank Of AMETiCa 1iievuuuiiiiiiuuiiiiiiust it it iutu st s sttt st e s rtee st e s eraan s e s s rern e seerrannaseserrnnnaseernns |snnnneeereennnnterreernnnteerrrrnns foaseeereernnniieriiinnnies 2,22 | 25,000
0109999999. Subtotal - Bonds - U.S. Governments 22,242 25,000
130320-D8-8 ......... CALIFORNIA ST HLTH FACS FING A 4.190% 06/01/37 . .|-...04/19/2022 ... |Raymond James & Associates ... .... 485,090 |.. ....500,000 |..
419792-L4-6 ......... STATE OF HAWAI'I 6.200% 10/01/41 .|--.-10/20/2022 ... [Morgan Stanley Dean Witter ... ....508,065 |.. ....500,000 |..
59334D-LS-1 .. .. |MIAMI DADE CNTY FL WTR & SWR  3.490% 10/01/42 ... .|....04/19/2022 ... |Wells Fargo Securities ... 442,490 |.. ....500,000 |..
647753-MP-4 . .. |NEW ORLEANS LA WTR REVENUE ~ 2.989% 12/01/45 ....05/17/2022 ... |VWells Fargo Securities ... 479,041 |.. ....675,000 |..
679088-MM-3 ......... OKLAHOMA ST CAPITOL IMPT AUTH  5.394% 07/01/47 .. ....06/19/2022 ... |RBC Capital Markets ....500,000 |.. ....500,000 |..
68609T-7T-9 ......... OREGON ST 4.721% 05/01/42 .. voor]....05/17/2022 ... [Raymond James & Associates ... - ....501,915 |.. ....500,000 |..
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 2,916,601 3,175,000
20268J-AM-5 ......... COMMONSPIRIT HEALTH  6.461% 11/01/52 ..o eeeee e e e e e e e e e e e e e e e eenn [ eeeeeninis L. 10/18/2022 ... [ J P MOTGAN & €O ..ueeeieieieeeeieeie e e e e e et e e e e e et e e e e e e e e e e eenn e e e e e ennn e e e eennnn e e eeennnnnaeeeennnnnaes |renninneeeennnnneeeeennnneeeeenns Jorreeneeeeen e eennaas 500,000 [-eeeeereneeeeeennns 500,000
20826F-BC-9 ......... CONOCOPHILL IPS COMPANY ~ 3.758% 03/15/42 ... ...10/04/2022 ... |Tax Free Exchange ... 497,649 |.. ...500,000 |..

...500,000 |..

...581,285 |.. .
...500,000 |..

...01/13/2022 ... |Citi Global Markets Inc. .
...508,985 |..

.| Incapital

277432-AP-5 ......... EASTMAN CHEMICAL CO  4.650% 10/15/44
437076-BZ-4 ......... HOME DEPOT INC  3.125% 12/15/49

€13

446150-AX-2 . ..|HUNTINGTON BANCSHARES INC ~ 2.487% 08/15/36 09/27/2022 ... |J P Morgan & Co . 444,369 .625,000
459200-KP-5 . .. IBM CORP  3.430% 02/09/52 ... 02/02/2022 ... |Barclays ... . 499,905 500,000
539830-BS-7 . .. |LOCKHEED MARTIN CORP  4.150% 06/15/53 04/21/2022 ... Bank of America ... . 496,560 .500,000
665859-AX-2 ......... NORTHERN TRUST CORP  6.125% 11/02/32 .... ....10/26/2022 ... |Citi Global Markets Inc. .... 498,230 |.. ....500,000 |..
744560-B0-8 ......... PUBLIC SERVICE EL & GAS ~ 3.800% 03/01/46 . . |--..01/12/2022 ... [Deutsche Bank Securities ... ....558,760 |.. ....500,000 |..
873050-CJ-8 ......... TTX CO 144A  3.900% 02/01/45 . |...04/29/2022 ... |US Bancorp .... 463,520 |.. ....500,000 |..
89417E-AK-5 ......... TRAVELERS COS INC ~ 4.300% 08/25/45 .|--..04/26/2022 ... |Wells Fargo Securities .. ....495,680 |.. ....500,000 |..
89788M-AK-8 ......... TRUIST FINANCIAL CORP  6.123% 10/28/33 .... T P veer)....10/26/2022 ... [Suntrust ...500,000 |.. ....500,000 |..
956708-AA-9 ......... WEST VA HEALTH SYS OBL  4.924% 06/01/48 ......iiiiieenieeeeinnniaseeeennuaseeeennnasseeennnnnssaeernnnnasaannns [nssessensnnnnnes ....05/17/2022 ... |Wells Fargo Securities 497,665 |.evnuiieiiiiieeeeeennes 500,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,542,608 6,625,000
2509999997. Total - Bonds - Part 3 9,481,451 9,825,000
2509999998. Total - Bonds - Part 5 496,590 500,000
2509999999. Total - Bonds 9,978,041 10,325,000
4509999997. Total - Preferred Stocks - Part 3 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX
4509999999. Total - Preferred Stocks 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX
5989999999. Total - Common Stocks 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX

6009999999 - Totals 9,978,041 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE D - PART 4

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

I4E

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
38378N-KA-0 .. |GNMA 2013-173 VB 3.500% 10/16/33 ..........].eeeees ..12/01/2022 .| Paydown .....evviiiiinnnsiriiiiinnniiiiiins e 171,432 |0 171,432 ).ceeeennnnns 171,432 [ 171,432 | [ [ [ [ T [ IO, 171,432 | [ [ (U 3,113 ..10/16/2033 .
0109999999. Subtotal - Bonds - U.S. Governments 171,432 171,432 171,432 171,432 0 0 0 0 0 171,432 0 0 0 3,113 XXX
MISSISSIPPI HOUSING 2015A TAXABLE  3.050% Redempt ion
605350-LZ-1 .. | 12/01/34 oeeeeeeeeeee e | e ..12/01/2022 .1 100.0000 ..evveuneeeemnnnn foeeemmnnneeeeennnes Jeniieeeeens 27,077 [oeeeeeinnns 27,077 |oeeeens 27,077 |eveeenaenns 27,077 foeeeeeeeieens [ [V [ [V O [ P 27,077 |oeeeeeeennnnns [V [V [V A 1,306 |..12/01/2034 .
NEW JERSEY ST HIGHER ED ASSIST  3.500% Redempt ion
646080-QM-6 .. | 12/01/24 ..o e ..08/01/2022 .1100.0000 ..evveuneeeemnnnn foeeemmmnneeeeennnes Joeriieeeeens 45,000 [.oeeeennnnnnns 45,000 |eevennnnnnns 44,263 |............. 44,765 |ooeeeeeeeennnnnn [ IR 2N PO (U LI [ P 44,784 | [V IR 216 [ooeeeeiiees A [ 505 |..12/01/2024 .
TX DEPT OF HSG & COMM AFFAIRS 2015 SERIES A Redempt ion
88275F-NU-9 .. | TAXABLE  3.200% 09/01/39 ...eevvvmniiernnnnns | oeeeens ..12/01/2022 .1 100.0000 ..eeveuuereremnnns foorernnnnnnaereennnns Jonnnnnaeeens 40,000 [..ceevnnnnnnns 40,000 |.eevvnnnnnnns 40,000 Jeeeenunnnnns 40,000 f-oeiiernnnnnnns (U [ [ [ PP [V PP 40,000 |oeeuiiiieennnnns [ T [ (O FPTPT 987 |..09/01/2039 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 112,077 112,077 111,340 111,842 0 18 0 18 0 111,861 0 216 216 2,798 XXX
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED ‘ ‘ Redempt ion
33803W-AA-7 .. |CERT  3.666% 08/05/30 .......coovvvvrivunnnnns | aannns ..12/05/2022 .1 100.0000 ...eevenniivinnnns foorernnnnniiiiiinins Joviiinninnns 17,748 |ovvvennnns 17,748 |...eeeee 18,458 |..oovvunnnnns 18,052 [.oiiiiiinnnnnnns [V oo, (16)].eeeeeeeinennnees [ [ ] O [ P 18,036 [o.oiiiiiennnnns 0 eieiieenn, (288)]............. (1)) 354 |..08/05/2030 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 17,748 17,748 18,458 18,052 0 (16) 0 (16) 0 18,036 0 (288). (288)] 354 XXX
AGILENT TECHNOLOGIES INC ~ 3.875% 07/15/23
0084BU-AJ-0 .. | eeveneeiiiiiiiieeieriin e eennen | e ..05/04/2022 .|Cal | 101.4460 ..o |oveeeeeeeeeeieeeee feeeeeeeennns 329,700 |.....cevnnenn 325,000 |.eevennnnnen 316,082 |..ccevnnnnnn 323,381 |oeeeeeeeeeennns [ IR 349 | (U1 IR 349 [t [V PO 323,730 ..07/15/2023 .
AMERICAN AIRLINES 2015-2 AA  3.600% Redempt ion
02377B-AB-2 .. |03/22/29 ...crreeeeeeeeeee e | e ..09/22/2022 .|100.0000 ... .. 18,953 |... ...18,953 .. 19,002 |.. L0 ..19,082 |.... ..03/22/2029 .
AMERICAN FINANCIAL GROUP  3.500% 08/15/26
[0 R ..06/03/2022 .| Cal | 101.7570 oo |eeeeeeeeeeeeeeee feeeeeeeennes 305,271 [ 300,000 [...ueeenee 302,697 |............ 301,328 |ooeeeeeeeinnnnns (1) [RRE)] A [ T (119) |-eeeeeeee [V PO 301,209 ..08/15/2026 .

BRANCH BANKING & TRUST CO  3.625% 09/16/25

07330M-AB-3 ..
09247X-AJ-0 .. | BLACKROCK INC ~ 3.375% 06/01/22 . .
COMM MORTGAGE TRUST 2014-CR16 ASB  3.653%
12591V-AC-5 .. [04/10/47 ..oooviiiiiiiiiiiiiiieeeeeeceen | e ..12/01/2022 . [Paydown .......ccoovveeeeiifornniiiiiiiiiiiiis [ 84,664 |.............. 84,664 ............. 87,199 |............. 84,937 [cevvviiriiiinnns [V FORRR (P2K)] S [V (V2] [V EURRR 84,664 |................ (VN [V (V0 PR 1,698 |..04/10/2047 .
COUNTRYWIDE ALTERNATIVE LOAN 2005-30CB 1A4
12667G-XN-8 .. [5.500% 08/25/35 .......ccuvvveeeiiiiiiniieeiiiiaes [ eennns ..12/01/2022 . |Paydown .........cceeennnn. , , , , , ..08/25/2035 .
COUNTRYWIDE HOME LOANS 2005-18 A3 5.500%
126694-EK-0 .. [ 10/25/35
127055-AH-4 .. [CABOT CORP  3.700% 07/15/22 ..
Chase Mortgage Finance Corpora 2016-2 M2

..10/26/2022 . |Suntrust ...
..06/01/2022 . |Maturity ...

...500,000

. ... 488,920
... 300,000

. ..495,265 |....
...298,407

. 300,000 |....

..00/16/2025 .
..06/01/2022 .

.. 12/25/2022 . | Paydown

. ..10/25/2035 .
....... ..06/28/2022 . |Call 100.1004 ...

..07/15/2022 .

16164A-AC-9 .. [3.750% 02/25/44 ..12/01/2022 . | Paydown .. 30,149 |.. 0. ..02/25/2044 .

166764-AH-3 .. [CHEVRON CORP  3.191% 06/24/23 .. . ..05/11/2022 .| Cal | 101.0594 ... . . 0 ..06/24/2023 .

20825C-AV-6 .. | CONOCOPHILLIPS 144A  3.750% 10/01/27 ......|....... ..03/11/2022 . |Cal | 106.9930 392,698 |....oeeeeennnns 0 ..10/01/2027 .
CONTINENTAL AIRLINES 2012-2 A EETC ~ 4.000% Redemption

210795-QB-9 .. | 04/29/26 ........ooviiiiiiiiiiiieeieee e e ..10/29/2022 . {100.0000 .......oovererians fernieeiiiieeees [ 17,212 |l 17,212 17,470 | 17,305 |ouveiiieeenes (VN R (1)) R [V R (1)) FOO (I IO LLAY:: T O [V R (U4)] S [R4)] S 514 |..04/29/2026 .

277432-AN-0 .. | EASTMAN CHEMICAL CO  3.600% 08/15/22 ......|....... ..01/13/2022 . |RBC Capital Markets .... [......ccooooiiinns e 201,914 [ 200,000 |............ 198,448 |............ 199,889 [...oouiiieenn. [V SO -2 FO [V R L IO [\ T 199,897 |...vvviieinnns [\ R 2,017 | 2,017 | 3,060 |..08/15/2022 .
EVERBANK MTGE LOAN TRUST 2013-2 A 3.000%

20977K-AA=1 .. | 08/25/43 . [ e ..12/0172022 . [Paydown ......cccouveveeeisfornnenniiiiiinis e 14,587 |ooeiies 14,587 [cvveeennnns 14,460 |............. 14,527 |ovvviiieens (U SO [ A (VN SO 61 | [V O 14,587 |ooeeiiien (U S (VN E [V O 170 |..06/25/2043 .

HUNTINGTON BANCSHARES INC ~ 4.000% 06/15/25

446150-AN-6 .. ..00/27/2022 . | Millennium .... 400,000 ... 308,744 ..05/15/2025 .

448579-AE-2 .. |HYATT HOTELS CORP  3.375% 07/15/23 . . ..10/28/2022 . |Cal | 100.0000 ... . . ... 300,000 ....298,494 ..07/15/2023 .

458140-AM-2 .. | INTEL CORP  2.700% 12/15/22 ...evvvvvreeeais | e .. 12/15/2022 . [Maturity ................. , 350,000 |...evvveenns 348,506 .. 12/15/2022 .
INTERCONT INENTALEXCHANGE GROUP  4.000%

45866F-AA-2 .. | 10/15/23 .oooeiiiiiiiiieiiie e e ..06/12/2022 .| Cal | 101.5968 400,000 |............ 396,900 ..10/15/2023 .
JP MORGAN CHASE COMM MTGE SEC 2013-C13 A4

46640J-AR-8 .. | 3.994% 01/15/46 ...eoovvvvriiiieiiiiiiieeeeiiins e .. 11/15/2022 . [Paydown ......ccovveieeniifornnenniiiiiiis e 95,461 [..eeeeennnnns 95,461 |...uvveeenn. 9,416 ..01/15/2046 .
JP MORGAN MORTGAGE TRUST 2018-1 A3 3.500%

46648R-AC-5 .. | 08/25/48 ....couiiriiiieiiiiiiee e [ e ..12/0172022 . [Paydown ......cccouveveeeisfornnenniiiiiinis e 15,185 | 15,185 [cvvveennnns 15,235 |..vvveennnnn 15,158 |..vvveieeeiis [V SO (VN F [V R [V IO [V O 15,158 | (U PN ORI 26 [ 186 |..06/25/2048 .
JP MORGAN MORTGAGE TRUST 2017-4 A13

46648U-AN-4 .. | 3.500% 11/25/47 .oevveeniiiiiiieiiiiiiiececin e ..12/0172022 . [Paydown ......ccouveveeeisforneenniiiiiis e 15,501 | 15,501 [ouveeennns 15,397 | 15,454 [, (U SO ()] R [V S () IO [V O 15,444 | (U S 56 [oueieeiiiiiins 1N A 355 |..11/25/2047 .
MASTR ALT LOANS TRUST 2004-12 6A3  5.500%

576434-YR-9 ...| 12/25/34 ..eevviiiiiiiiiiie e ..12/0172022 . [Paydown ......cccouvvereniiforneenniiiinis [ 10,168 [ooeeeennnnes 10,168 |..evveeeene 10,148 oo 10,138 | [V ST (VN F [V AT [V IO [V O 10,138 [ooveeeiiiiens (U S F LN ORI LU A 185 |.. 12/25/2034 .

MORGAN STANLEY BAML TRUST 2014-C14 A4
61690G-AE-1 .. | 3.787% 01/15/47 vvvveeeeeiiiiiiiieeiiiiieeeee | e ..04/01/2022 . [Paydown .....ooooovvveeensfoviiiiiiiiiiiiiiiiin foeieiiiins 72,356 [o0eviiinnnnes 70,263 ............. 70,962 |............. 70,337 fooereiiiiiian Ofiiiiiaanns (0C0] SPPOPPRRON [V (W) O feieinnnns 70,263 |..vvviiinnnns [\ O [\ O [V EPPPTOROOOR 2,899 [..01/15/2047 .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
MORGAN STANLEY BAML TRUST 2013-C10 A3
B1762M-BV-2 .. | 3.955% 07/15/46 ..covvveeeeeeeeeeeeeeeeeeeeeeeen | e .11/01/2022 .| Paydown .. 228,199 ... 236,819 .. (803)]... .. (803)|... .. (190)].... ..07/15/2046 .

665859-AP-9 ..
69371V-AA-5 ..
69374X-AA-8 ..
718546-AC-8 ..

NORTHERN TRUST CORP  3.950% 10/30/25 ..
PSMC TRUST 2018-1A A1 3.500% 02/25/48 ..
PSMC 2019-2 A1 3.500% 10/25/49 ..
PHILLIPS 66  4.300% 04/01/22
PLAINS ALL AMERICAN PIPELINE

3.650%

..10/26/2022 .
..12/01/2022 .
..12/01/2022 .
..04/01/2022 .

Goldman Sachs & Co
Paydown ..
Paydown .
Maturity ...

.. 100,000

.500,000 |..
. 17,97 |..
...24,702 ..

.507,160 |..
..17,740 |..

oo ooo

. (817)

(817)

oo ooo

. (17,439)].

..10/30/2025 .
..02/25/2048 .
..10/25/2049 .
..04/01/2022 .

T2650R-AZ-5 .. |08/01/22 ..eeeeeeeeeeeeeeeee e | e ..03/01/2022 .| Cal | 250,000 |...evnnnnnnn 249,558 [ - [ 8 [V IO 12 [ 12 |t 2,281(..06/01/2022 .
SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500%

B1745X-AA-5 .. |07/25/47 oeeeeeeeeeeeeeeeeeeeeeeeeeeeeenn | e e 12/01/2022 . [Paydown ......coeeemeeveeensfooneeeeeennieeeeenn foeeeeiis 15,822 [t 15,322 |eeeiis 15,669 |.eevvennnnnns 15,358 [.ooeeeeiiiies [ 2 [t [ 2 | [ P 15,360 |eevvnnneieennes [V IR [(1:)] R (1)) O 206 |..07/25/2047 .
SEQUOIA MORTGAGE TRUST 2017-5 A1 3.500%

81746D-AA-8 .. | 08/25/47 ... e ..12/01/2022 .| Paydown ...eeuneeeeemnniesfoeeeeneeeeeeeis e PAPRVLN 2,126 e 21,450 |..oeeeennnnns P4 I Y A PO [ IR [(11] R (U1 IR (31) |oeeemnneeeees [ P 21,126 |ooeeeeiiins [V [V (U O 247 |..08/25/2047 .
SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500%

81746Q-AA-9 .. |02/25/48 ..o | e 12/01/2022 . [Paydown ......cceeueeeeeeensfooneeeeeennieeeeeen foeeeeiis 20,212 |oueeeeeee 20,212 [ 20,354 [o.eennennne 20,208 [oeeeeeeeeeeennns [ IR L3 (U L L3 AU [V P 20,217 |ooeeeeiiieens [V IR [(5)] P [£5)] 260 [..02/25/2048 .
SEQUOIA MORTGAGE TRUST 2019-4 A1 3.500%

817480-AA-3 .. | 11/25/49 .o [ ..12/01/2022 .| Paydown ...eeeeeeeeemnniesfoeeeeneeeeeeens e 17,780 [oeeeeeeeen 17,780 [.coeeeeees 18,152 |oveeenennnnes 17,825 [ [ IR [15)] R (U1 IR (46) |- eevenneeeens [ P 17,780 [oeeeeeeennnnns [V [V (U O 174 [..11/25/2049 .
SHELLPOINT ASSET FUNDING TRUST 2013-1 A1

822804-AA-8 .. |3.750% 07/25/43 ..coeveeeeeeeeeeeeeeeeeeeeeeeee | e 12/01/2022 . [Paydown ......ccovveeeeeeesfominneeeeniieeeeeen foeeeeiis 8,769 |.eeeeeieens 8,769 |oueueeaanee 8,577 |eeeeeiins 8,731 [ [ IR [ IO (U 38 | [V PO 8,769 |oeeeeiiiaeeee [V [V (U O 112 [..07/25/2043 .
SHELLPOINT CO-ORIGINATOR TRUST 2017-1 A1

82280R-AA-7 .. | 3.500% 04/25/44 .....ooeeeeeeeeeieeeeeeeeeeee | e ..12/01/2022 .| Paydown ...eeeneveeemnniesfoeeeenieeeeees e 21,614 [t 21,614 e 21,607 |oeeeeennnnns 20,574 | [ IR LY I O (U LY OO [ P 21,614 | [V [V (U O 265 |..04/25/2044 .
TRINITY RAIL LEASING LP 2010-1A A 5.194%

89656C-AA-1 .. | 10/16/40 ...eeeeeeeeeeeeeee e | e ..12/16/2022 .| Paydown ....eeereeemnnies e e 20,128 [t 20,128 |oeeeeinnes 21,204 [..oeeeennnees 20,686 [..ceeeeeennnnnnns (1) [(5151:)] R [ T (558) [-eeeeennaaaens [V P 20,128 |.ooeeiniinnnns [V [V (U O 5711..10/16/2040 .

94974B-FC-9 ...|WELLS FARGO COMPANY  3.500% 03/08/22 ......[....... ..03/08/2022 . |Maturity ......cooevrrvinn |oerinnninniiiiiiinns e 250,000 |............. 250,000 |......un.... 249,455 |............ 249,988 |...vuniiiiiinnnns (U RN 12 [ [ O 12 | [V PO 250,000 |veveenniiiinnns [V O [V [N 4,375 1..03/08/2022 .

Redempt ion

009090-AA-9 .. | AIR CANADA 2015-1A  3.600% 03/15/27 ....... A..... ..09/15/2022 .1 100.0000 ...eevnniiriinnns foorrrnnninniiiiiiins Joviiininnns 19,300 |.eevvennnnnnns 19,300 |.veennnnnns 18,865 | 19,054 [..ooiiiiinnnnnnns [U I AT [ 2 | [ P 19,075 |ovveeiiiiinns [ 225 | 225 |oviiiiiiiinnns 521 ]..03/15/2027 .

1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 5,921,709 5,922,434 5,905,996 5,911,683 0 (22) 0 (22) 0 5,911,657 0 (40,678) (40,678) 209,960 XXX

2509999997. Total - Bonds - Part 4 6,222,966 6,223,691 6,207,226 6,213,009 0 (20) 0 (20) 0 6,212,986 0 (40,750) (40,750), 216,25 | XXX

2509999998. Total - Bonds - Part 5 496,657 500,000 496,590 0 0 67 0 67 0 496,657 0 0 0 10,595 XXX

2509999999. Total - Bonds 6,719,623 6,723,691 6,703,816 6,213,009 0 47 0 47 0 6,709,643 0 (40,750) (40,750), 226,820 XXX

4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

6009999999 - Totals 6,719,623 XXX 6,703,816 6,213,009 0 47 0 4 0 6,709,643 0 (40,750) (40,750)] 226,820 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest

(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for

or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
CONOCOPHILLIPS COMPANY 144A  3.758%

20826F-AW-6 .. [03/15/42 .....euuunniiiiiiiiiiiiiiiiiiiis e ..03/10/2022 .| Goldman Sachs & Co ............... ..10/04/2022 .| Tax Free Exchange ........ |............ 500,000 |.......... 496,590 |.......... 496,657 |............ 496,657 |......ooeeeennns [ [T P [ [T P [\ P [ PP [ [ 10,595 |.ovvveieennes 157
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 500,000 496,590 496,657 496,657 0 67 0 67 0 0 0 0 10,595 157
2509999998. Total - Bonds 500,000 496,590 496,657 496,657 0 67 0 67 0 0 0 0 10,59 157
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals 496,590 496,657 496,657




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

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 B - Section 2 - Futures Contracts Terminated

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 as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance
US Bank NA ..oviiieeiieieeee e Cincinnati, OH ..ocooovirieiieeeeeeeeees [ e e 0.000 [.enveeneeeeenieenieeneeneenee O e O e 4,344,132 |..
Key Bank NA ... Cincinnati, OH ...ocooovnevncinicicicicins [ evneen oo 0.000 |..oveveineieciiiciiieee 0 foiiiiiiiiiiiiiin 0 i, 2,227,620 |..
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0
0199999. Totals - Open Depositories XXX XXX 0 0 6,571,752
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0
0299999. Totals - Suspended Depositories XXX XXX 0 0 0
0399999. Total Cash on Deposit XXX XXX 0 0 6,571,752
0499999. Cash in Company's Office XXX XXX XXX XXX 0

0599999 Total - Cash

XXX

6,571,752

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

1. January....o.. 4,347,402 4. Aprilefo 5,713,024 7o U o 5,425,547 10.  October.......[occviiiiiine 6,694,510
2. February...|...ccoconnenns 4,264,862 5. May....| oo 3,620,079 8. AUQUSL.....cooo oo 5,893,926 11.  November...|....ccccceeennne. 6,286,338
3. March 5,519,339 6. June 4,939,999 9. September 5,848,939 12.  December 6,571,752

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

8609999999 - Total Cash Equivalents

1.

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

BRI 1D 8 e TE 8 e TF 8 e 1G .8 e




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL SECURITY LIFE AND ANNUITY COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits For the
Benefit of All Policyholders All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama ........ccoooeiiiiiiis
Alaska ......ccoooeeiiiiiiiis
ArZONA ..o
Arkansas .........cccoeeiiiiiiniinenn,

California .......ccoevveeivnieiiiieeen,

Colorado .....
Connecticut

Delaware .........cccccoevviniinicnnens

© ©® NGO RN

District of Columbia
10, Florida .....cccooveviiiiiiiiiiiiiciiee
GEOGIa ..o

-
-

12, Hawalii .cccoooovieiiiiiiiiiicicices

17. Kansas ...
18. Kentucky
19. Louisiana

20. Maine ....cccocveiiiiiii e

21. Maryland

22. Massachusetts ...........c.ccceceeennne MA it ] s [ [V [V [V 0
23. Michigan ........ccccoeueveveeereierererennns MU oo ciriee| e [ee ettt (V1 [V [V 0
24, MINNESOta ....coovevneiiieeieene MIN [ e ] s e [V [V [V 0
25.  MiSSISSIPPI cvovveveveverereieeeeee MS it i | et [ee e (V1 [V [V 0

26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooeviiniiiieieeeen,
30. New Hampshire ...........cccceueunene NH [ e ] e oot [V [V [V 0
31, New JEersey ......coceveeveniesienienns

32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies

36.  ONIO .oovvieiiiirir

37. Oklahoma ... .

38, Oregon ....cccovrininiiiiineeenes

39. Pennsylvania ..............c.cccceuennnn. PA [ | e [oeee et (V1 [V [V 0
40. Rhode Island .........ccccovivierereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........c.cceveveveneee SC et cevvee| et [ee e (V1 [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e e [V [V [V 0
43. TenneSSEe ......cccvvereeneeneenennnns

44, TeXaS .eooovieiieiiieieeeeeeees

45, Utah ..o

46. Vermont .. .

47, Virginia .....coooeeeeeeeeeeeeeee

48.  Washington .........ccccocvvvirnennnn.

49. West Virginia

50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee

51. WYoming ......cccoceeveeiieeiienienienns

52.  American Samoa ............ccccceeu... AS e et | e e [V [V [V 0
53.  GUAM ..cocveeieeeeeeeeieeeee e GU i ervee| e et (V1 [V [V 0
54.  Puerto RiCO ......ccoverveuererciinne PR oo et | et e [V [V [V 0
55. U.S.Virgin Islands ...........ccccccu..... VI [ e | e e (V1 [V [V 0
56. Northern Mariana Islands ........... MP it cirii] s [ [V [V [V 0
57. Canada . .
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 1,754,842 1,459,621 0 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for

Line 58 from overflow page ............., XXX [ XXX [ [V [V [V 0
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 0 0 0 0

E29




	Jurat
	Assets
	Liabilities, Surplus and Other Funds
	Summary of Operations
	Cash Flow
	Analysis of Operations by Lines of Business - Summary
	Analysis of Operations by Lines of Business - Individual Life Ins
	Analysis of Operations by Lines of Business - Group Life Ins
	Analysis of Operations by Lines of Business - Individual Annuities
	Analysis of Operations by Lines of Business - Group Annuities
	Analysis of Operations by Lines of Business - A&H
	Analysis of Increase in Reserves - Individual Life
	Analysis of Increase in Reserves - Group Life
	Analysis of Increase in Reserves - Individual Annuities
	Analysis of Increase in Reserves - Group Annuities
	Exhibit of Net Investment Income
	Exhibit of Capital Gains (Losses)

	Exhibit 1 - Part 1 - Premiums and Annuity Considerations
	Exhibit 1 - Part 2 - Policyholders Dividends Refunds to Members and Coupons Applied
	Exhibit 2 - General Expenses
	Exhibit 3 - Taxes, Licenses and Fees
	Exhibit 4 - Dividends or Refunds

	Exhibit 5 - Aggregate Reserve for Life Contracts
	Exhibit 5 - Interrogatories
	Exhibit 5A - Changes in Bases of Valuation During the Year

	Exhibit 6 - Aggregate Reserves for A&H Contracts
	Exhibit 7 - Deposit-Type Contracts
	Exhibit 8 - Claims for Life and A&H Contracts - Part 1 - Liability
	Exhibit 8 - Claims for Life and A&H Contracts - Part 2 - Incurred
	Exhibit of Nonadmitted Assets
	Notes to Financial Statement
	General Interrogatories - Part 1 - General
	Page: 1
	General Interrogatories - Part 1 - Board of Directors
	General Interrogatories - Part 1 - Financial
	General Interrogatories - Part 1 - Investment
	Page: 3
	Page: 4
	Page: 5
	General Interrogatories - Part 1 - Other

	General Interrogatories - Part 2
	General Interrogatories - Part 2A - Life Only
	General Interrogatories - Part 2B - Fraternal Only

	Five-Year Historical Data
	Page: 1

	Life Ins Part 1 - AL
	Life Ins Part 2 - AL
	A&H Ins - AL

	Life Ins Part 1 - AK
	Life Ins Part 2 - AK
	A&H Ins - AK

	Life Ins Part 1 - AZ
	Life Ins Part 2 - AZ
	A&H Ins - AZ

	Life Ins Part 1 - AR
	Life Ins Part 2 - AR
	A&H Ins - AR

	Life Ins Part 1 - CA
	Life Ins Part 2 - CA
	A&H Ins - CA

	Life Ins Part 1 - CO
	Life Ins Part 2 - CO
	A&H Ins - CO

	Life Ins Part 1 - CT
	Life Ins Part 2 - CT
	A&H Ins - CT

	Life Ins Part 1 - DE
	Life Ins Part 2 - DE
	A&H Ins - DE

	Life Ins Part 1 - DC
	Life Ins Part 2 - DC
	A&H Ins - DC

	Life Ins Part 1 - FL
	Life Ins Part 2 - FL
	A&H Ins - FL

	Life Ins Part 1 - GA
	Life Ins Part 2 - GA
	A&H Ins - GA

	Life Ins Part 1 - HI
	Life Ins Part 2 - HI
	A&H Ins - HI

	Life Ins Part 1 - ID
	Life Ins Part 2 - ID
	A&H Ins - ID

	Life Ins Part 1 - IL
	Life Ins Part 2 - IL
	A&H Ins - IL

	Life Ins Part 1 - IN
	Life Ins Part 2 - IN
	A&H Ins - IN

	Life Ins Part 1 - IA
	Life Ins Part 2 - IA
	A&H Ins - IA

	Life Ins Part 1 - KS
	Life Ins Part 2 - KS
	A&H Ins - KS

	Life Ins Part 1 - KY
	Life Ins Part 2 - KY
	A&H Ins - KY

	Life Ins Part 1 - LA
	Life Ins Part 2 - LA
	A&H Ins - LA

	Life Ins Part 1 - ME
	Life Ins Part 2 - ME
	A&H Ins - ME

	Life Ins Part 1 - MD
	Life Ins Part 2 - MD
	A&H Ins - MD

	Life Ins Part 1 - MA
	Life Ins Part 2 - MA
	A&H Ins - MA

	Life Ins Part 1 - MI
	Life Ins Part 2 - MI
	A&H Ins - MI

	Life Ins Part 1 - MN
	Life Ins Part 2 - MN
	A&H Ins - MN

	Life Ins Part 1 - MS
	Life Ins Part 2 - MS
	A&H Ins - MS

	Life Ins Part 1 - MO
	Life Ins Part 2 - MO
	A&H Ins - MO

	Life Ins Part 1 - MT
	Life Ins Part 2 - MT
	A&H Ins - MT

	Life Ins Part 1 - NE
	Life Ins Part 2 - NE
	A&H Ins - NE

	Life Ins Part 1 - NV
	Life Ins Part 2 - NV
	A&H Ins - NV

	Life Ins Part 1 - NH
	Life Ins Part 2 - NH
	A&H Ins - NH

	Life Ins Part 1 - NJ
	Life Ins Part 2 - NJ
	A&H Ins - NJ

	Life Ins Part 1 - NM
	Life Ins Part 2 - NM
	A&H Ins - NM

	Life Ins Part 1 - NY
	Life Ins Part 2 - NY
	A&H Ins - NY

	Life Ins Part 1 - NC
	Life Ins Part 2 - NC
	A&H Ins - NC

	Life Ins Part 1 - ND
	Life Ins Part 2 - ND
	A&H Ins - ND

	Life Ins Part 1 - OH
	Life Ins Part 2 - OH
	A&H Ins - OH

	Life Ins Part 1 - OK
	Life Ins Part 2 - OK
	A&H Ins - OK

	Life Ins Part 1 - OR
	Life Ins Part 2 - OR
	A&H Ins - OR

	Life Ins Part 1 - PA
	Life Ins Part 2 - PA
	A&H Ins - PA

	Life Ins Part 1 - RI
	Life Ins Part 2 - RI
	A&H Ins - RI

	Life Ins Part 1 - SC
	Life Ins Part 2 - SC
	A&H Ins - SC

	Life Ins Part 1 - SD
	Life Ins Part 2 - SD
	A&H Ins - SD

	Life Ins Part 1 - TN
	Life Ins Part 2 - TN
	A&H Ins - TN

	Life Ins Part 1 - TX
	Life Ins Part 2 - TX
	A&H Ins - TX

	Life Ins Part 1 - UT
	Life Ins Part 2 - UT
	A&H Ins - UT

	Life Ins Part 1 - VT
	Life Ins Part 2 - VT
	A&H Ins - VT

	Life Ins Part 1 - VA
	Life Ins Part 2 - VA
	A&H Ins - VA

	Life Ins Part 1 - WA
	Life Ins Part 2 - WA
	A&H Ins - WA

	Life Ins Part 1 - WV
	Life Ins Part 2 - WV
	A&H Ins - WV

	Life Ins Part 1 - WI
	Life Ins Part 2 - WI
	A&H Ins - WI

	Life Ins Part 1 - WY
	Life Ins Part 2 - WY
	A&H Ins - WY

	Life Ins Part 1 - AS
	Life Ins Part 2 - AS
	A&H Ins - AS

	Life Ins Part 1 - GU
	Life Ins Part 2 - GU
	A&H Ins - GU

	Life Ins Part 1 - PR
	Life Ins Part 2 - PR
	A&H Ins - PR

	Life Ins Part 1 - VI
	Life Ins Part 2 - VI
	A&H Ins - VI

	Life Ins Part 1 - MP
	Life Ins Part 2 - MP
	A&H Ins - MP

	Life Ins Part 1 - CN
	Life Ins Part 2 - CN
	A&H Ins - CN

	Life Ins Part 1 - ZZZ
	Life Ins Part 2 - ZZZ
	A&H Ins - ZZZ

	Life Ins Part 1 - OT
	Life Ins Part 2 - OT
	A&H Ins - OT

	Life Ins Part 1 - GT
	Life Ins Part 2 - GT
	A&H Ins - GT

	Exhibit of Life Ins
	Exhibit of Life Ins Part 2
	Exhibit of Life Ins Part 3
	Exhibit of Life Ins Part 4
	Exhibit of Life Ins Part 5
	Exhibit of Life Ins Part 6
	Exhibit of Life Ins Part 7
	Exhibit of Life Ins - Policies with Disability Provision

	Exhibit of Number of Policies, Contracts, Certificates - Supplementary Contracts
	Exhibit of Number of Policies, Contracts, Certificates - Annuities
	Exhibit of Number of Policies, Contracts, Certificates - A&H
	Exhibit of Number of Policies, Contracts, Certificates - Deposit and Dividend

	Form for Calculating IMR
	Amortization

	Asset Valuation Reserve
	Asset Valuation Reserve - Default
	Page: 1
	Page: 2

	Asset Valuation Reserve - Equity
	Page: 1
	Page: 2

	Asset Valuation Reserve Replications (Synthetic) Assets
	Schedule F - Claims
	Schedule H - Part 1
	Schedule H - Part 2
	Schedule H - Part 3
	Schedule H - Part 4
	Schedule H - Part 5
	Schedule S - Part 1 - Section 1
	Schedule S - Part 1 - Section 2
	Schedule S - Part 2
	Schedule S - Part 3 - Section 1
	Page: 1

	Schedule S - Part 3 - Section 2
	Schedule S - Part 4
	Schedule S - Part 4A - Bank Footnote

	Schedule S - Part 5
	Schedule S - Part 5A - Bank Footnote
	Schedule S - Part 6
	Schedule S - Part 7
	Schedule T
	Schedule T - Part 2 - Interstate Compact
	Schedule Y - Part 1
	Schedule Y - Part 1A
	Schedule Y - Part 1A - Explanations
	Page: 1

	Schedule Y - Part 2
	Schedule Y - Part 3
	Supp Interrogatories
	Page: 1
	Page: 2

	Overflow Page for Write-ins
	Page: 1

	Summary Investment Schedule
	Schedule A - Verification
	Schedule B - Verification
	Schedule BA - Verification
	Schedule D - Verification

	Schedule D - Summary By Country
	Schedule D - Part 1A - Section 1
	Page: 1
	Page: 2

	Schedule D - Part 1A - Section 2
	Page: 1

	Schedule DA - Verification
	Schedule DB - Part A - Verification
	Schedule DB - Part B - Verification
	Schedule DB - Part C - Section 1
	Schedule DB - Part C - Section 2
	Schedule DB - Verification
	Schedule E - Part 2 Verification
	Schedule A - Part 1
	Schedule A - Part 2
	Schedule A - Part 3
	Schedule B - Part 1
	Schedule B - Part 2
	Schedule B - Part 3
	Schedule BA - Part 1
	Schedule BA - Part 2
	Schedule BA - Part 3
	Schedule D - Part 1
	Page: 1
	Page: 2
	Page: 3
	Page: 4

	Schedule D - Part 2 - Section 1
	Schedule D - Part 2 - Section 2
	Schedule D - Part 3
	Schedule D - Part 4
	Page: 1

	Schedule D - Part 5
	Schedule D - Part 6 - Section 1
	Schedule D - Part 6 - Section 2
	Schedule DA - Part 1
	Schedule DB - Part A - Section 1
	Schedule DB - Part A - Section 1 - Description of Hedged Risk(s)
	Schedule DB - Part A - Section 1 - Financial or Economic Impact of the Hedge
	Schedule DB - Part A - Section 2
	Schedule DB - Part A - Section 2 - Description of Hedged Risk(s)
	Schedule DB - Part A - Section 2 - Financial or Economic Impact of the Hedge
	Schedule DB - Part B - Section 1
	Schedule DB - Part B - Section 1 - Description of Hedged Risk(s)
	Schedule DB - Part B - Section 1 - Financial or Economic Impact of the Hedge
	Schedule DB - Part B - Section 1 - Broker Name
	Schedule DB - Part B - Section 2
	Schedule DB - Part B - Section 2 - Description of Hedged Risk(s)
	Schedule DB - Part B - Section 2 - Financial or Economic Impact of the Hedge
	Schedule DB - Part D - Section 1
	Schedule DB - Part D - Section 2 - By Reporting Entity
	Schedule DB - Part D - Section 2 - To Reporting Entity
	Schedule DB - Part E
	Schedule DL - Part 1
	Schedule DL - Part 2
	Schedule E - Part 1
	Schedule E - Part 2
	Schedule E - Part 3



