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Statement as of September 30, 2019 of the G RAN G E Ll F E IN S U RAN C E COM PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | seseeeenntenne 357,290,749 | ..cooovieieeeneereineins | e 357,290,749 | ...covvviene 350,738,485
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON STOCKS.....ouvverererertsirsesiesiesi sttt | wbsentsessiesss st st sentsententa | sebseessesssnessssssessssssssnssnesss | coressssesssessnessnenseneensad (0
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....662,626), cash equivalents ($.....12,277,776)
and short-term investments (§.......... 0) 1ttt ettt nns | eresessenienaens 12,940,402 | ..o | e 12,940,402 | ..ocoocvveee 33,150,469
6. Contract loans (including §.......... 0 Premium NOLES)........ccveierereerieieiesee e | eresiesessenans 12,608,873 | ..o | cvrnieieinis 12,608,873 | .cooovevirne 12,232,480
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS.........ouiiuiiiiii bbbt | sbsesb bbbt ssbnsia | sebersbsnssensieniene s | et 0 [
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa (U SN 331,586
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cccivieeieieeseeieeeisseessiesiens | cveseesneennes 382,840,024 | ..o (1] 382,840,024 | ................ 396,453,020
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccevevees | corverrervisieiienns 825,395 | o 7,840 | oo 817,555 | .oveieerieieresreieinnins
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccoceeriereniies | covvrerreeriennnns 41,627,023 | oo | s 41,627,023 | oo 42,963,999
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS.............cceuiveireiereiseisieiesesese e sesessssienes | eveesssesssssenens 9,535,898 | ..cocevvivrireina 2,207,387 | oo 7,328,511 | oo 2,274,107
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable under reinSUrance CONTACES............c.ccuevevreureieerreeereseeeeenes | eereevererenenenns 1,018,033 | oo | e 1,018,033 | oo 980,621
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccceevvevveens | covveerverviveneinenns 324,698 |..cooeeeeeeeeeeeeeeeeeeeees | e 324,698 | .ovvereerne 245,954
18.2 Net deferred taX @SSEL...........vvrirrieririceeerieceees st sessessnns | sesssssessnesesans 11,300,628 | ...ooovevveriinnee 7,152,029 | oo 4,148,599 | ..ovovovrrrnnns 4,568,203
19.  Guaranty funds receivable Or 0N AEPOSIL............cc.cvivrieiieiiiisiieieetese s ssaenas | eebessesssssessessessseneas 200 [ .o | s 200 [ oo
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd 0 | oo 567
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........cccccviueieeiriiiieccseeseeiens [ | e | e [0 T
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........coviieiecieeie s | ersseriesssienees 1,969,489 | ..o, 1,958,730 | oo 10,759 | e, 10,759
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvuruerireeeieineineeseisesssississessssssesssssssessssssssssssssssesss | esessesessesens 452,481,717 | oo 11,325,986 | ...cocovvrene 441,155,731 | oo 450,115,810
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27).....crurieririreireceneiseeseeseeseessesssssssssssssssessesssssessesssssessessesssessessesssssns | sesssesssessans 452,481,717 | oo 11,325,986 | ..oovvverennns 441,155,731 | oo 450,115,810

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. Receivable for AGENE LOANS...........ccviveieeieieeicicesste ettt | svsessessssessesssanes 376,371 | oo 376,371 | oo [0 O
2502. Premium TaX CrEdits.........cwrererecimermieesneriecssessssesssessssessessssessssessssssssessssssssssssssssssnes | nessssssssnssssscess 781,991 | oo 771,232 | s 10,759 | oo 10,759
2503. Interest MaiNtENaNCe RESEIVE...........c.cocuiuiiiiiiiiieiesississie et ssesisesienins | sooesisesesnsensesnees 811,127 | s B11127 | o 0 [
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccverererimmeniresssrisersesssmsssenessenes | coesenesnseneseeens 1,969,489 | ..o 1,958,730 | ..ovvvevcrirnriincnens 10,759 | .o 10,759
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Statement as of September 30, 2019 of the GRANGE LlFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21,
22.

24,

25.
26.

28.
29.

31,
32.
33.
34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....391,873,823 less §.......... 0
included in Line 6.3 (including $
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:
41
42  Accident and health
Policyholders' dividends/refunds to members §......... 0 and coupons $

Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:

6.1  Policyholder's dividends/refunds to members apportioned for payment (including §.......... 0 MOACO)...covvnereeeereeeeeeneeseeeeeene
6.2  Policyholder's dividends/refunds to members not yet apportioned (including §$.......... LUV oTo (010 ) OO
6.3 Coupons and similar benefits (including $.......... 0 Modco).....coorverrerrinnns

Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance

less §......... 0 discount; including $.......... 0 accident and health PrEMIUMS...........curierierree ettt
Contract liabilities not included elsewhere:

Surrender values 0N CaNCEIEA CONMIACES...........u.rvuiurereriieeereieteeeset st se et ees ettt sttt sttt
Provision for experience rating refunds, including the liability of $.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act...........covenerinincnsinineneeeneies

9.1
9.2

9.3
9.4
Commissions to agents due or accrued - life and annuity contracts $.....918,721, accident and health $
and deposit-type contract funds §.......... 0neeeeeete e
Commissions and expense allowances payable on reinsurance assumed.
General @XPENSES QUE OF ACCTUBH. ...........urvuiviveieeiietciesse st see st s et s bbb s s bbb b a s sttt bbb ss ettt
Transfers to Separate Accounts due or accrued (net) (including §..........
allowances recognized in reserves, net of reinSUred AlIOWANCES)..........c.cuiueireicieiiie ettt saeses
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........ccvveviviiiveiieieieieee et sees
Current federal and foreign income taxes, including $
Net deferred tax liability............ccccoorerverenierciisiiennns
Unearned investment income
Amounts withheld or retained by reporting entity as agent or trustee
Amounts held for agents' account, including §.......... 0 agents' credit balances...
Remittances and iteMS NOL AIIOCATEA. ..........c.uriuiecieriiie bbb bbbt
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above.
Borrowed money §......... 0 and interest thereon §......... O
Dividends to stockholders declared and UNPAI.............cccovueiiiirieiciiieieie ettt
Miscellaneous liabilities:

24,01 ASSEE VAIUBHION FESEIVE. ......euvieiecesiseteieis ittt bbb
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......ovverirrierieieisieieie sttt enne
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers
24,04 Payable to parent, subsidiaries and affliates..........ccccvvieiiiiiieiciee s
24,05 Drafts OUESTANGING.......v.cvivieeisiesiieiieiieisieie ettt s bbb s sttt en st
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS eld UNGEE COIMSUTANCE. ........ceuueuuieuirricieisericisess sttt
24,08 DIEIIVALIVES. ....couvreveceeeseeseeseeees sttt bbb
24.09 Payable for securities
24,10 Payable for SECUMHES IBNAING.......c.ccieviiireieiite sttt b bbb ae bbbt s s b bbb s b b saebenes
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate Accounts statement
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other-than-special surplus funds
SUIDIUS NOES ... veoreeeeisrieese ettt s sttt et s8££ R sttt en
Gross paid in and CONHDULBA SUMPIUS...........cvuevuevceeieietciesce ettt sttt et s s st a s bt seebaesnsanea
Aggregate write-ins for special surplus funds..
UN@SSIGNEA FUNAS (SUMPIUS).....vevvererrireirseseeseisesessesessessss e sssss st s st s sttt ren
Less treasury stock, at cost:

36.1 .. 0.000 shares common (value included in Line 29 §.......... 0] PO
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

0

....386,289,124
...295,495
263,483

409,500,920

..409,500,920

1,893,750

....29,761,063

35,374,416

31,654,813

..37,268,166

441,155,733

....450,115,810

2501.
2502.
2503.
2598.
2599.

Summary of remaining write-ins for Ling 25 from OVEMIOW PAGE........vuuruu ettt ettt sssessnen
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). .....vuureurerrusreseeieesersssessessessssssesssssssesssssssssesssssssssssssssansssssessassssssessenssssssssessansanes

3101.
3102.
3103.
3198.
3199.

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

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of September 30, 2019 of the GRANGE LlFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

Premiums and annuity considerations for life and accident and health Contracts............cccccvieevirieisieieseseeseeeens | e 37,316,992 | ..coorernn 40,028,461 | .............. 110,062,292
Considerations for supplementary contracts with life CONNGENCIES...........cviueieiiiiiric et | coressstese st sessssanies | setessesesssssssessessssessesesas
Net investment income ....10,582,841
Amortization of Interest Maintenance Reserve (IMR) .103,312
Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reiNSUranCe CEAEM...........viuirieieriiieieieiesie ettt saes
Reserve adjustments 0N reiNSUrANCE CEARM.........c..cuiueireiciiieieieie ettt
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees

TTOM SEPATALE ACCOUNTS........vvieiriiieiieieitie ettt st s s entessesns | sressssantessessnsessessessnsnnsans | sbestessesnsessessessessnsansesaes
8.2 Charges and fees for deposit-tyPe CONMTACES..........c.eveiiiiiieieicirise et | ebsessssessessssstess s snsenes
8.3 Aggregate write-ins for miscellaneous income (19,911)

13,911,926
...135,599

i S o

9. Totals (Lines 110 8.3)......ccceuvmmrvirririnriiiriiinrirnnins ...55,529,923

10. Death benefits 22,497,862
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)..........cciueieieieiniiieieinrese s sssesses | sersssssessessssssessesssssenes
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.............ccovvvievevicreeerceeeees e
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts.

................ 15,463,326 | ................75,328,057

20. Totals (Lines 10 to 19)

...43,746,114 ....114,797,463

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 4,959,614 5,815,449 7,583,546
22. Commissions and expense allowances on reinSurance assUMEd...........cceveevieveveeererssiesesseesesesesessnns ....110,504 .105,382 ...144,709
23. General insurance expenses and fraternal eXpenses...........c..ccoeuee. .9,729,045 ..8,820,068 ..13,209,395
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 1,835,891 | .... 1,441,634 1,932,408
25. Increase in loading on deferred and uncollected premiums............ ..(149,307) | .... ...93,665 | .. ....(69,558)
26. Net transfers to or (from) Separate ACCOUNLS NEt OF FEINSUTANCE............c.cviveieeieieeseee ettt s bssesse e | srssssssessssssessesessessessns e ——————— e ——————
27. Aggregate write-ins for deductions..........cccoceeerrrireinienninn. B0 | 0 | 0
28. Totals (Lines 20 to 27)............ 59,158,654 | .... 137,597,963
29. Net gain from operations before dividends to policyholders and federal income taxes ( (3,628,731)] .... 4,094,303)
30. Dividends to policyholders and refunds t0 MEMDETS...........cviuiruririnririersess st nses 85,575 | i 31,071 | i 38,083
31. Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 minus Line 30) (3,714,308) | ....ovevernn(2,717,084) | (4,132,386)
32. Federal and foreign income taxes incurred (excluding tax on capital Gains)...........ccevvevevereereereeereereerreenensessseseeseesesssens | eovnrsniesenssneneene T8 TA4) | ovviiiieriniinee 94781 | o (217,670)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (10sses) (Ling 31 MINUS LINE 32)........cvririerrirrirriineireireneineeseesssessssessssssssssssssessesssssssssessns | sesesssssssssnses (3,635,562) | ....oovervnrnn(2,811,865) | oo (3,914,716)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of §.......... 0 (excluding taxes of $.. 0 transferred to the IMR). .249,561

35. Netincome (Line 33 plus Line 34) (2,562,304)

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, December 31, prior year.

e T2.54T T | e 72,547,117

37. Netincome (Line 35).......ccccverererverererines 3,849,857)| .... .(2,562,304) | .. ..(3,914,716)
38. Change in net unrealized capital gains (losses) less capital gains taX of $..........0u oo | e e ————— e ——————————
39. Change in net unrealized foreign exchange capital GaiN (I0SS)..........ccvuiveieiiieirieeiriee e ss s nastes | sbesssssessssesesessesessesesasaes e ————— e
40. Change in net deferred iNCOME taX.......cocvvvvreierereierrerieininns 988,178 | ... .390,095 | .. 1,489,096
41. Change in nonadmitted @sSets.............coccevieericreieeeiee e 2,614,359) | .... .(1,003,722) | .. ...(2,460,099)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........ccccviiriveiieiiiie e | v ees e ——————— e
43, Change in reserve on account of change in valuation basis, (INCrease) Or ABCTEASE..............cevvurivrreiereeesee e sesssseens | ervesesssessssssesesessssesens e | e
44. Change in asset valuation reSEIVE...........ccovueevrieveiiee et .(137,316) | .... . . ,349,383
45, Change iN trEASUNY STOCK.........ccueiieriiiereiete ettt sttt s bt b b st s bbb b st es s sebens | 4essebesessssessnsesessebesnaeee e ——————— e
46. Surplus (contributed to) withdrawn from Separate ACCOUNtS AUINNG PEIHOU............ccvevereeierieiciseree et sesseaesseses | srssssssesessssessesessssesens ettt | et bnes
47. Other changes in surplus in Separate ACCOUNtS SEAEMEN..........c.vveriririiieieisres sttt esssnssenes | eesestessssssessessanssessessensans ST DO
48, Change iN SUIPIUS NOES.........cvivvieeieiiieeie ettt sttt s st s s st s e s e b b s s sae st assesses st ssessesansanes | sensssssssessnsnsessesssassensns e | e
49, Cumulative effect of changes in aCCOUNtING PIINCIDIES.........ccvviveeiiirireiee ettt se s b s s sessnes | sesssssssesssssnsessessssssssns ettt | et bnes
50. Capital changes:

BO.T PIA MMttt eSSt

50.2 Transferred from surplus (Stock Dividend)....

50.3  TranSTErTEA t0 SUMPIUS......uurerieeririseiieiissise ettt
51. Surplus adjustment:

Lo T 11 VOO

51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital

51.4 Change in SUrplus as @ reSUIt Of FEINSUIANCE..............ccevueviveieeie ettt ettt sse s ssssstesaes | eetessessesssssssssessessnsantesss | evsesessssssssessessssessesesonss | sesssissessesas (1,923,333)
52. Dividends t0 STOCKNOIAETS..........cuiuirireirirciine et ss st sses et essesssssssssessesessssessensssssssnsens | sesesnesensessessnssnensessesnnses | sesssessessenne( Sy 111, T20) | oveviviriininns (3,171,720)
53. Aggregate write-ins for gains and losses in surplus .

54. Net change in capital and surplus (LIN€S 37 throuUGh 53).........ceerriniinirrininsisee st sssessessesssssnssesenns ..(5,613,354) | ..o (31,481,930) | .ooovvvvennens (35,278,951)
55. Capital and surplus as of statement date (LINES 36 + 54)..........cccvuereiieieiiieee et ssessssnes | eveesesseseesas 31,654,812 | oo 41,065,187 | .coocvverecee. 37,268,166
DETAILS OF WRITE-INS

08.301.  MiSCEIANEOUS INCOME.........vuiviririseiiiesseiseis et sss sttt s sttt s e ss st en s sntensanss | sressesantessessnsnes (19,911) | v 5,663
08.302. <ottt R RS AR R AR RS bR bRt a st ntnts | ehsestent s enten b en s bies | entesie st en st nes

08.303. oSSR AR AR bbb bR s bttt stenes | srsestensen b s st tes e ntentns | ees

08.398.  Summary of remaining write-ins for Line 8.3 from OVErfloW PAGE........ccceueviiieiiccicee et sssevenns | ereresieae s esese s 0

08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... (19,911)] ....

2701.  Miscellaneous expenses... 50 |....

2702, eSS R AR Rt s s st stensns | nebsessentnses st e st entennne | sren

2703, e R SRR AR R R SRR AR R ARt sttt tns | nebies s s bttt

2798.  Summary of remaining write-ins for Line 27 from overflow page.. .0

2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)..... 50 .0
5301.  Prior PErOd @QIUSIMENL.........c.cviveiiiiieiiiets e a et a bbbt b s b s s s nnaes | sbesessssesassebesn et e s st naes .181,499
D302, R R R RS e e E bttt en s entes | Sessentensn s st en s s s entnns | aree
D303, SRR E bttt entes | Hessentensnssenten s ssensentnns | aree e |
5398.  Summary of remaining write-ins for Line 53 from overflow page.. 0. .0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @D0OVE).......ruirurrrireisisrisssessiesssssseessssessssesessessssssessesssssssssasssnssssssssens | sessasssssssssassanssssessaneas [V I 181,499
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Statement as of September 30, 2019 of the G RAN G E Ll F E IN S U RAN C E COM PANY
CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 38,076,818 40,229,443 | ..o 108,949,506
2. Netinvestmentincome.... ..11,940,997 .12,180,661 ....15,337,387
3. MISCEIIANEOUS INCOME.......coivivieiicteiieciei ettt s et s s s bt b bbb st s s s et sea s b nan 6,301,921 6,628,285 | ......ccoovvennnn 7,470,510
4. Total (LINES 1 TOUGN 3)....uuieeiireiieie bbbttt enes | rnsisnsinsiaes 56,319,736 | ..coovovrrrnnen. 59,038,389 | ....cooueunee. 131,757,403
5. Benefit and 10SS related PAYMENLS............ccvuiveieeiciceie ettt ettt bnaenes | saessesenseneenas 42,771,897 | oo 28,505,654 | ......cceunne 34,043,798
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cvurieieiiiiieieieiiiens | verereisisseisiessssesesnns | eovsssssssessesssssssesesnssssens | sinssesesssssssssessssssesesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........cv.rverrerirreerrieincsriresi e resessessssesenns | rreseessssenes 15,853,180 | .ovovveriiene 17,398,231 | oo 23,638,369
8. Dividends paid t0 POICYNOIAETS. .......cuirieireiiiiieie sttt sttt ns s ants | stessessssastessessnes 134,086 | .ooovvveerreieirnnns 37,671 | oo 48,742
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital GAINS (I0SSES)......v.rvrrerrerrurrrrnrerres | ererssresssssnsssessesssssnsssssness | eessesesssssssssssssnsssssssensanes | srsesssssssssssssssssassssssnssans
10, Total (LINES 5 HrOUGN 9).....cuivuiiriiriieiscieie ittt bbbt | cbissinssenenens 58,759,163 | ...ccovvvrnene 45,941,556 | ....ovverinnnee 57,730,909
11, Net cash from operations (Lin€ 4 MINUS LiNE 10)........crrururereenierirniineireieiineieeeeseeseessssesssessessessssssssssssssssssssssesssssss | sesssessssessnsens (2,439,427) | coovvvvreene 13,096,833 | ..o 74,026,494
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONMAS. ...ttt Rttt | enienieninns 27,353,559 | .o 54,224,316 | ...ccoovvvennn. 58,067,975
12.2 Stocks 781
12,3 MOMGAGE I0BNS........cvcveieieeiiecte ettt b et a bbb b bbb s s bbb s b s s st bssebesnsesas | sbessebessesesassnsesesetesennsess | ebessesessssesesinsesesnsesesinaes | sbebesesesasensesen et en s bnes
124 REAIESIAIE. ...ttt s bR E £ RS E SRR RE e Re R R st | 4eRResE et e Rt ee b et et s et s entntns | Hetsestent st essen st et ent st | Sfeeteeies i sttt
12,5 Other INVESIE @SSELS......cuuurvueciiciiciiricrie ittt | ebstbs ettt ssensn | nesbsesbsess bbb nies | wbsentaenbsenb bbb
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS...........ccooveviirieeicisieeeisis e | oo LG
12.7  MISCEIIANEOUS PrOCEEAS.........c.vucvviiiieisicie ettt s e s s sae b st s s s s ssssssesnsenes | desissesessssesesnnas 331,586 | .o 257128 | .o
12.8 Total investment proceeds (LINES 12.1 10 12.7)....c.cviiiiieeieicicieiese sttt ssessssnees | evsesssssssesses 27,685,145 | ..coovvevee. 54,481,450 | ..cooovvernnee. 58,068,756
13.  Cost of investments acquired (long-term only):
131 BOMAS. ...ttt bbbttt | enienienians 34,542,724 | ........c........ 28,480,899 | ....ccovvrrenne 88,133,309
132 SHOCKS. . rveceeiueeeeeee ettt s s s S £k sE e s ek s st srees | sessestensesten s st e st essentnsans | eesestentastsess st st s ententns | Sfensnesestentantres st st nssenes
13,3 MOMGAGE I0BNS........vuiviiiieiieieteiie ettt bbbt bbb s sttt enses b sensansens | sbessessessnsntessessssensassessnss | stessssssessesnsssssssessessnsense | estessessesssessessessnsentesnsan
134 REAIESIALE. ... et n et ss et tents | senetenseseteete s et eenenrenne | sresetasteesenetesaesnen e nntenne | eetesseseaet st
13.5  OFNEI INVESIEA @SSELS.........cveieieuiiiieei bbbttt | Hebsebb et bbbt bbbt ntnes | Heesentetb et en et s eb e eni st | sbebesses b e bbbt
13.6 Miscellaneous applications 376,393 220,094 | ..o 262,245
13.7 Total investments acquired (Lines 13.1 to 13.6)....... 34,919,117 28,700,993 | ...oovvrrnnn. 88,395,554
14.  Netincrease or (decrease) in contract [0anS and PrEMIUM NOES...........wuureeerererirerereeeesssesseseessseseeessssssssssssessessnes | sesesssessessssssessesssssssssnssess | sesesssssssssessnssns 198,777 | oo 324,776
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LINE 14)........ccvvvrinreerininiessisssseessssesssssssessessessnes | sovessesessssenns (7,233,972) | coovvverrenn. 25,581,680 | ..ovovrerrnne (30,651,574)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOES, CAPIAI NOES.......cvcviiecicicecte et bbb s st s s seaens | sbessebessesessssssesasstesessnsess | evessesessssesessssesessnsesessnnes | sbesesssesssssessssesesssssesnes
16.2 Capital and paid in SUPIUS, 1SS trEASUNY STOCK...........vururiueerrirrireeeeeereiseessees sttt sssesesses st enssssestes | sessessessessssssssessassssssnssnns | sessessssssessesssssssssessansansnns | oessessasensens (26,829,061)
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other iNSUrance IabIlIES. ............owurererrerrenirecireireieeseeeneinees | e 384,980 | oo (22,173) | covevevereereias (5,179)
16.5  DiVIAENAS 10 STOCKNOIAETS.........couviiicircricii ettt | sebseesesineb e st s sensenines | senbessessentessnensessesinennesns | sessesiesinenenenes 3,171,720
16.6  Other cash provided (BPPHEA).........cuuruurierierieeiieieseieeeee ettt | erbsensssssnnes (10,921,648) | ...ovovvvenvens (29,629,938) | .oovvirirrianas 3,147,683
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | c.ccccvvvunvnes (10,536,668) | ................ (29,652,111) | ..ovevverana (26,858,277)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccoevvevvens | coererriinnnas (20,210,067 | ...vvcvvrrrrnna 9,026,402 | ....coovvevneee 16,516,643
19. Cash, cash equivalents and short-term investments:
191 BEGINMING Of YBAM.......ceuiiriireireieeiseise ettt bbbkt nns | fansinsinesines 33,150,469 | ...coovvvrnvn. 16,633,826 | ..ccvverrennn. 16,633,826
19.2 End of period (LiNg 18 PIUS LINE 19.1).....cuiiierieininrrrieessiessstssesessessssssesssssssssssssssssssssessesssssessessssssssnssasses | sesssssssessenens 12,940,402 | ..oovvrrrene. 25,660,228 | ................ 33,150,469

Note: Supplemental disclosures of cash flow information for non-cash transactions:
I [ [ |
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Statement as of September 30, 2019 of the G RAN G E LI F E IN S U RAN C E COM PANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

12.

13.

14.

15.

................................ 70,844,944

664,402

INAUSHIIAL TR ... | Hosbb bbb
Ordinary life INSUTANCE. ..........cvvvveeieciereees et s sssse s sesses s sssesssssssens | sevsessessssissessesissssssans 69,840,717
Ordinary individual annuities 725,137
Credit life (Group @nd iNAIVIAUAI).............overurriereeeiecrciree ettt enesees | sesesseesessssesessesssseestessssssessesssnssnenn
GrOUP lIfE INSUIANCE......vuvviieiicisieiiee ettt ess s ensessebnss | fessessstessessessssessassesnsassesses 25,038
GTOUD @NMNUIBIES. ... eoeereseeeeeeesees e eseses et es et ss s st s et et ens e ss e ess e ssessants | 2esesseesastsnesessesssssestenssssessensanssesnas
AGH = GIOUD. ettt aens | Hntense s Rttt en
A&H - credit (Group and iNAIVIAUAI)..........cccvereieierrieiiecieieesieeeessesee et sess s tsesesss | freesessesssessessessssssesestesssessestessesses
AGH = 0BT ... | st 108,043
Aggregate of all Other lINES Of DUSINESS..........cccviviieieieicsie et ersees | astessssssess s sss sttt ensesssaes 0
Subtotal (LINES 1 throUGh 10).......criirierierireisissisressisess st ssessssssnsss | essessssssnssesssssessessnens 70,698,935
Fraternal ( Fraternal Benefit SOCIEHES ONIY).........cvvuiveiciciieiecesee et | cevesiese st baes
Subtotal (LINES 11 throUGh 12)........cueuieireireiecsssessesess st ssssessstesssssseses | esssssssssessessssnssesssens 70,698,935
DEPOSIt-YPE COMIACES. .. .v.vviircieiieiieicicisie ettt | eetstes et seb st es bt n sttt eb s
Total (LINES 13 @NG 14)......voeverireeireiese ettt sttt ss s st ssssesnssenssnssns | avsessssssessesssssssssnssassas 70,698,935

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of September 30, 2019 of the G RAN G E Ll F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The accompanying financial statements of Grange Life Insurance Company (Company) have been prepared in conformity with the Accounting Practices and
Procedures Manual of the National Association of Insurance Commissioners (NAIC) and accounting practices prescribed or permitted by The Ohio Department
of Insurance (Department).

The Net Income and Surplus amounts were as follows for the period ended September 30, 2019 and December 31, 2018, respectively. Failure of the amounts
to add to totals is due to rounding or truncation.

| SSAP# | F/SPage | F/SLine# | Current Year to Date | 2018
NET INCOME
(1) GRANGE LIFE INSURANCE COMPANY Company state
basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (3,849,857) |$ (3,914,716)
(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) NAICSAP (1-2-3=4) XXX XXX XXX $ (3,849,857) |$ (3,914,716)
SURPLUS
(5) GRANGE LIFE INSURANCE COMPANY Company state
basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX |$ 31,654,813 |$ 37,268,166
(6) State Prescribed Practices that are an increase/(decrease)
from NAIC SAP
$ $
(7) State Permitted Practices that are an increase/(decrease)
from NAIC SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX $ 31,654,813 |$ 37,268,166

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. Health premiums are earned ratably over the terms of the related insurance contracts or policies. Policyholder benefits are recognized either as
established in the contracts or upon receipt of notice as defined within the contractual terms of the agreement. Expenses incurred in connection with acquiring
new insurance business, including acquisition costs such as sales commissions, are charged to operations as incurred.

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
No significant changes

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed and structured securities are stated at either amortized cost or the lower of amortized cost or fair value. The interest method is used to
amortize any purchase premium or discount. The retrospective adjustment method is used to recognize changes in the estimated yield-to-maturity, with
the exception of the following: adjustable rate mortgage (ARM), securities where the yield became negative, or securities that have had an
other-than-temporary impairment recorded. These are adjusted using the prospective method.

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 - None

Note 3 — Business Combinations and Goodwill - Not applicable

Note 4 - Discontinued Operations - Not applicable

Note 5 — Investments

D.

Loan-Backed Securities

(1) Description of Sources Used to Determine Prepayment Assumptions
Prepayment assumptions for single and multi-class mortgage-backed/asset-backed securities were obtained from external vendors or internal estimates.

The Company did not have any loan-backed securities for which it had the intent to sell or for which there was inability or lack of intent to retain the investment
in the security for a period of time sufficient to recover the amortized cost basis.

1 2a | 2b 3
Amortized Cost Basis
Before Other-Than- Temporary
Other-than- Impairment Recognized Fair Value
(2) Temporary Impairment in Loss 1-(2a +2b)
Interest | Non- Interest

OTTI recognized 18t Quarter

a. Intent to sell B B B $
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Statement as of September 30, 2019 of the G RAN G E Ll F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

1 2a | 2b 3
Amortized Cost Basis
Before Other-Than- Temporary
Other-than- Impairment Recognized Fair Value
(2) Temporary Impairment in Loss 1-(2a+2b)
Interest Non- Interest
b.  Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis
c.  Total 15t Quarter $ $ $ $
OTTI recognized 2Md Quarter
d. Intent to sell $ $ $ $
e. Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis
f.  Total 2nd Quarter $ $ $ $
OTTI recognized 3 Quarter
g. Intenttosell $ $ $ $
g. Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis
i.  Total 3rd Quarter $ $ $ $
OTTI recognized 4th Quarter
j.  Intentto sell $ $ $ $
k. Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis
. Total 4th Quarter $ $ $ $
m. Annual aggregate total XXX $ $ XXX
(3) Recognized OTTI securities
1 2 3 4 5 7
Book/Adjusted
Carrying Value Recognized
Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial
Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
$ $ $ $ $
Total $

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

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $
2. 12 Months or Longer $
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $
2. 12 Months or Longer $

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
Based on estimated present value cash flows the interest related impairments were considered not material.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

Ib.

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1) Company Policies or Strategies for Repo Programs

None

(2) Type of Repo Trades Used

1
First Quarter

2

Second Quarter

3
Third Quarter

4
Fourth Quarter

a. Bilateral (YES/NO)

b. Tri-Party (YES/NO
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Statement as of September 30, 2019 of the G RAN G E LI F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

(3)

Maturity Time Frame

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open—No Maturity  |$ $ $ $ $ $ $ $
b. Overnight $ $ $ $ $ $ $ $
c. 2Daysto 1 Week $ $ $ $ $ $ $ $
d. >1Weekto1Month |$ $ $ $ $ $ $ $
e. >1Month to 3 Months |$ $ $ $ $ $ $ $
f. >3 Monthsto 1 Year |$ $ $ $ $ $ $ $
g. >1VYear $ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open—No Maturity  |$ $ $ $ $ $ $ $
b. Overnight $ $ $ $ $ $ $ $
c. 2 Days to 1 Week $ $ $ $ $ $ $ $
d. >1Weekto1Month |$ $ $ $ $ $ $ $
e. >1Month to 3 Months |$ $ $ $ $ $ $ $
f. >3 Monthsto 1 Year |$ $ $ $ $ $ $ $
g. >1Year $ $ $ $ $ $ $ $
Counterparty, Jurisdiction and Fair Value (FV)
1 2 First Quarter Second Quarter
3 4 5 6 7 8 9 10
Juris- Average Daily|  Ending Average Daily|  Ending
diction |  Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Default
(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted) XXX |$ $ $ $ $ $ $ $
b. Counterparty
$ E 5 5 B $ $ $
1 2 Third Quarter Fourth Quarter
11 12 13 14 15 16 17 18
Juris- Average Daily|  Ending Average Daily|  Ending
diction | Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Default
(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted) XXX |$ $ $ $ $ $ $ $
b. Counterparty
$ $ $ $ $ $ $ $
Securities "Sold" Under Repo — Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. BACV XXX XXX XXX $ XXX XXX XXX $
b. Nonadmitted —
Subset of BACV XXX XXX XXX $ XXX XXX XXX $
c. Fair Value $ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. BACV XXX XXX XXX $ XXX XXX XXX $
b. Nonadmitted —
Subset of BACV XXX XXX XXX $ XXX XXX XXX $
c. Fair Value $ $ $ $ $ $ $ $
Securities Sold Under Repo — Secured Borrowing by NAIC Designation
1 2 3 4 5 6 7 8
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Nonadmitted
a. Bonds-BACV |$ $ $ $ $ $ $
b. Bonds- FV
c. LB&SS-BACV
d. LB&SS-FV
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Statement as of September 30, 2019 of the G RAN G E LI F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

-

Ending Balance

None

NAIC 1

NAIC 2

NAIC 3

NAIC 4

NAIC 5

NAIC 6

8
Nonadmitted

Preferred Stock-
BACV

Preferred Stock-
Fv

Common Stock

Mortgage Loans-

BACV

Mortgage Loans-

FV

Real Estate-
BACV

Real Estate- FV

Derivatives-
BACV

. Derivatives- FV

Other Invested
Assets- BACV

Other Invested
Assets- FV

p.

Total Assets-
BACV

$

q.

Total Assets- FV

$
$ $

Collateral Received —

Secured Borrowing

First

Quarter

Second

Quarter

1

Minimum

2

Maximum

3
Average Daily
Balance

4
Ending
Balance

5

Minimum

6

Maximum

7
Average Daily
Balance

8
Ending
Balance

Cash

$ $

$ $

$

$

$

Securities (FV)

$ $

$ $

$

$

$

Third

Quarter

Fourth

Quarter

9

Minimum

10

Maximum

1
Average Daily
Balance

12
Ending
Balance

13

Minimum

14

Maximum

15
Average Daily
Balance

16
Ending
Balance

Cash

$ $

$ $

$

$

$

Securities (FV)

$ $

$ $

$

$

$

Cash & Non-Cash Collateral Received — Secured Borrowing by NAIC Designation

Ending Balance

1

None

2

NAIC 1

3

NAIC 2

4

NAIC 3

NAIC 4

NAIC 5

NAIC 6

8
Does Not
Qualify as
Admitted

Cash

$

Bonds- FV

LB & SS-FV

ao o™

Preferred Stock-
Fv

Common Stock

Kol

Mortgage
Loans- FV

Real Estate- FV

Derivatives- FV

Other Invested
Assets- FV

Total Collateral
Assets — FV
(Sumof a
through i)

$ $

$ $

Allocation of Aggregate Collateral by Remaining Contractual Maturity

Fair Value

Overnight and Continuous

30 Days or Less

31 to 90 Days

ao o

>90 Days

PR |n |

Allocation of Aggregate Collateral Reinveste

d by Remaining Contractual Maturity

Amortized Cost

Fair Value

30 Days or Less

31 to 60 Days

61 to 90 Days

91 to 120 Days

121 to 180 Days

181 to 365 Days

1102 Years

S~ a0 [o®

2t0 3 Years

PR N R (R n|n|n

PR PR (n|n|n|n
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Statement as of September 30, 2019 of the G RAN G E LI F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Amortized Cost Fair Value
i. >3 Years $ $
(11) Liability to Return Collateral — Secured Borrowing (Total)
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash (Collateral - All) |$ $ $ $ $ $ $ $
b. Securities Collateral
(FV) $ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash (Collateral - All) [$ $ $ $ $ $ $ $
b. Securities Collateral
(FV) $ $ $ $ $ $ $ $
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions
(1) Company Policy or Strategies for Engaging in Repo Programs
None
(2) Type of Repo Trades Used
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO)
b. Tri-Party (YESINO
(3) Original (Flow) and Residual Maturity
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open—NoMaturity |$ $ $ $ $ $ $ $
b. Overnight $ $ $ $ $ $ $ $
c. 2Daysto 1 Week $ $ $ $ $ $ $ $
d. >1Weekto 1 Month |$ $ $ $ $ $ $ $
e. >1Month to 3 Months |$ $ $ $ $ $ $ $
f. >3Monthsto 1 Year |$ $ $ $ $ $ $ $
g. >1VYear $ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open—No Maturity  |$ $ $ $ $ $ $ $
b. Ovemight $ $ $ $ $ $ $ $
c. 2 Daysto 1 Week $ $ $ $ $ $ $ $
d. >1 Weekto1Month |$ $ $ $ $ $ $ $
e. >1Month to 3 Months |$ $ $ $ $ $ $ $
f. >3Monthsto 1 Year |$ $ $ $ $ $ $ $
g. >1VYear $ $ $ $ $ $ $ $
(4) Counterparty, Jurisdiction and Fair Value (FV)
1 2 First Quarter Second Quarter
3 4 5 6 7 8 9 10
Juris- Average Daily|  Ending Average Daily|  Ending
diction | Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Default
(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted) XXX |$ $ $ $ $ $ $
b. Counterparty
$ s 5 $ 5 $ $ 5
1 2 Third Quarter Fourth Quarter
11 12 13 14 15 16 17 18
Juris- | Minimum ‘ Maximum |Average Daily‘ Ending Minimum ‘ Maximum |Average Daily‘ Ending
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Statement as of September 30, 2019 of the G RAN G E LI F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

diction Balance Balance Balance Balance
a. Default
(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted) XXX |$ $ $ $ $ $ $ $
b. Counterparty
$ $ s E B B $ B
Fair Value of Securities Acquired Under Repo — Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Average Daily
Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance
$ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Average Daily
Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance
$ $ $ $ $ $ $
Securities Acquired Under Repo — Secured Borrowing by NAIC Designation
1 2 3 4 5 6 7 8
Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Bonds- FV $ $ $ $ $ $ $
b. LB&SS-FV
c. Preferred Stock-
FV
d. Common Stock
e. Mortgage Loans-
FV
f. Real Estate- FV
g. Derivatives- FV
h. Other Invested
Assets- FV
i. Total Assets- FV
(Sumofa
through h) $ $ $ $ $ $ $
Collateral Pledged — Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily|  Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ $ $ $ $ $ $ $
b. Securities (FV) $ $ $ $ $ $ $ $
c. Securities (BACV) XXX XXX XXX $ XXX XXX XXX $
d. Nonadmitted Subset
(BACV) XXX XXX XXX $ XXX XXX XXX $
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily|  Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ $ $ $ $ $ $ $
b. Securities (FV) $ $ $ $ $ $ $ $
c. Securities (BACV) XXX XXX XXX $ XXX XXX XXX $
d. Nonadmitted Subset
(BACV) XXX XXX XXX $ XXX XXX XXX $
Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity
Amortized Cost Fair Value
a. Overnight and
Continuous $ $
b. 30 Days or Less $ $
c. 31090 Days $ $
d. >90 Days $ $
Recognized Receivable for Return of Collateral — Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily|  Ending Average Daily|  Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash
b. Securities (FV)
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Statement as of September 30, 2019 of the G RAN G E LI F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

(10)

(1)

2

Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily|  Ending Average Daily|  Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash
b. Securities (FV)
Recognized Liability to Return Collateral — Secured Borrowing (Total)
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Repo Securities
Sold/Acquired with
Cash Collateral
b. Repo Securities
Sold/Acquired with
Securities Collateral
(FV)
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Repo Securities
Sold/Acquired with
Cash Collateral
b. Repo Securities
Sold/Acquired with
Securities Collateral
(FV)
Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions
Company Policy or Strategies for Engaging in Repo Programs
None
Type of Repo Trades Used
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO)
b. Tri-Party (YES/INO
Original (Flow) & Residual Maturity
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open-No Maturity  |$ $ $ $ $ $ $ $
b. Overnight $ $ $ $ $ $ $ $
c. 2Daysto 1 Week $ $ $ $ $ $ $ $
d. >1Weekto1Month |$ $ $ $ $ $ $ $
e. >1 Month to 3 Months |$ $ $ $ $ $ $ $
f. >3 Monthsto 1 Year |$ $ $ $ $ $ $ $
g. >1VYear $ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Dalily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open—No Maturity |$ $ $ $ $ $ $ $
b. Overnight $ $ $ $ $ $ $ $
c. 2Daysto 1 Week $ $ $ $ $ $ $ $
d. >1Weekto1Month |$ $ $ $ $ $ $ $
e. >1 Month to 3 Months |$ $ $ $ $ $ $ $
f. >3Monthsto 1 Year |$ $ $ $ $ $ $ $
g. >1VYear $ $ $ $ $ $ $ $
Counterparty, Jurisdiction and Fair Value (FV)
1 2 First Quarter Second Quarter
3 4 5 6 7 8 9 10
Juris- Average Ending Average Ending
diction| Minimum Maximum |Daily Balance| Balance Minimum Maximum |Daily Balance| Balance
a. Default XXX |$ $ $ $ $ $ $ $
(Fair Value of
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Statement as of September 30, 2019 of the G RAN G E LI F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

1 2 First|Quarter Second|Quarter
3 4 5 6 7 8 9 10
Juris- Average Ending Average Ending
diction| Minimum Maximum |Daily Balance| Balance Minimum Maximum |Daily Balance| Balance
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted)
b. Counterparty
[ s B $ $ $ $ $ $
1 2 Third Quarter Fourth Quarter
1 12 13 14 15 16 17 18
Juris- Average Ending Average Ending
diction| Minimum Maximum |Daily Balance| Balance Minimum Maximum |Daily Balance| Balance
a. Default
(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted) XXX [$ $ $ $ $ $ $ $
b. Counterparty
[ s B B $ $ $ $ $
(5) Securities "Sold" Under Repo — Sale
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. BACV XXX XXX XXX $ XXX XXX XXX $
b. Nonadmitted —
Subset of BACV XXX XXX XXX $ XXX XXX XXX $
c. Fair Value $ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Dalily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. BACV XXX XXX XXX $ XXX XXX XXX $
b. Nonadmitted —
Subset of BACV XXX XXX XXX $ XXX XXX XXX $
c. Fair Value $ $ $ $ $ $ $ $
(6) Securities Sold Under Repo — Sale by NAIC Designation
1 2 3 4 5 6 7 8
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Nonadmitted
a. Bonds-BACV $ $ $ $ $ $ $ $
b. Bonds-FV
c. LB & SS-BACV
d. LB & SS-FV
e. Preferred Stock-BACV
f. Preferred Stock-FV
g. Common Stock
h. Mortgage Loans-BACV
i. Mortgage Loans-FV
j. Real Estate-BACV
k. Real Estate-FV
| Derivatives-BACV
m. Derivatives-FV
n. Other Invested
Assets-BACV
0. Other Invested
Assets-FV
p. Total Assets-BACV  |$ $ $ $ $ $ $ $
g. Total Assets-FV $ $ $ $ $ $ $ $
(7) Proceeds Received — Sale
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily|  Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ $ $ $ $ $ $ $
b. Securities (FV) $ $ $ $ $ $ $ $
c. Nonadmitted $ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 | 10 | 1 | 1 13 | 1 ] 15 ] 16
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Statement as of September 30, 2019 of the G RAN G E LI F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Minimum Maximum

Average Daily
Balance

Ending
Balance

Minimum

Maximum

Balance

Average Daily

Ending
Balance

a. Cash

$

b. Securities (FV)

R

$

2l

c. Nonadmitted

$ $
$ $
$ $

$
$
$

$

$
$
$

$
$
$

Cash & Non-Cash Collateral Received — Sale by NAIC Designation

1 2

Ending Balance None NAIC 1

3
NAIC 2

NAIC 3

NAIC 4

NAIC 5

NAIC 6

8
Nonadmitted

Bonds-FV

$

LB & SS-FV

Preferred Stock-FV

Common Stock

Mortgage Loans-FV

Real Estate-FV

Derivatives-FV

SEe[T (e e ]o®

Other Invested
Assets-FV

Total Assets-FV
(Sum of a through h)

Recognized Forward Resale Commitment

First Quarter

Second

Quarter

1 2 3

Average Daily
Balance

Minimum Maximum

4

Ending Balance

5

Minimum

6

Maximum

7
Average Daily
Balance

8

Ending Balance

$

$

$

$

Third Quarter

Fourth

Quarter

9 10 1

Average Daily
Balance

Minimum Maximum

12

Ending Balance

13

Minimum

14

Maximum

15
Average Daily
Balance

16

Ending Balance

$

$

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

(1)

None

(2) Type of Repo Trades Used

Company Policy or Strategies for Engaging in Repo Programs

1
First Quarter

2

Second Quarter

3
Third Quarter

4

Fourth Quarter

a. Bilateral (YES/NO)

b. Tri-Party (YES/NO

Original (Flow) & Residual Maturity

First Quarter

Second Quarter

1

Minimum

2

Maximum

3
Average Daily
Balance

4
Ending
Balance

5

Minimum

6

Maximum

7
Average Daily
Balance

8
Ending
Balance

Open — No Maturity

Overnight

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

>3 Months to 1 Year

@ ~[e e[ [o]®

> 1 Year

PP | PP |p P |es

PR R PR n n|en

PR |es|er|epr
PR N R (n R |n

PR PP P |p |,

PR R R PR |

PR R R n|n|en

PR PP |p|er |,

Third

Quarter

Fourt

h Quarter

9

Minimum

10

Maximum

1
Average Daily
Balance

12
Ending
Balance

13

Minimum

14

Maximum

15
Average Daily
Balance

16
Ending
Balance

Open - No Maturity

Overnight

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

>3 Months to 1 Year

@=[e[ae [o®

> 1 Year

$
$
$
$
$
$
$

PR R R R n|en

PP || |p|er|ep
RPN R R |n|n

PP |P P |r|er|ep

RPN R R |h |

PR R (R n|n|en

PP |P P |er|ep

Counterparty, Jurisdiction and Fair Value (FV)

1

2

Juris-
diction

First Quarter

Second Quarter

3

Minimum

4

Maximum

5
Average Daily
Balance

6
Ending
Balance

Minimum

7 8

Maximum

9
Average Daily
Balance

10
Ending
Balance
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Statement as of September 30, 2019 of the G RAN G E LI F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

a. Default
(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement

Defaulted) XXX |$ $ $ $ $ $ $ $

b. Counterparty

1 2 Third Quarter Fourth Quarter

1" 12 13 14 15 16 17 18
Juris- Average Daily|  Ending Average Daily|  Ending
diction| Minimum Maximum Balance Balance Minimum Maximum Balance Balance

a. Default
(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted) XXX [$ $ $ $ $ $ $ $

b. Counterparty

I I$ s B B B B B

(5)  Securities Acquired Under Repo — Sale

First Quarter Second Quarter

1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance

a. BACV XXX XXX XXX $ XXX XXX XXX $

b. Nonadmitted —
Subset of BACV XXX XXX XXX $ XXX XXX XXX $

c. Fair Value $ $ $ $ $ $ $ $

Third Quarter Fourth Quarter

9 10 1 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance

a. BACV XXX XXX XXX $ XXX XXX XXX $

b. Nonadmitted -
Subset of BACV XXX XXX XXX $ XXX XXX XXX $

c. Fair Value $ $ $ $ $ $ $ $

(6) Securities Acquired Under Repo — Sale by NAIC Designation

1 2 3 4 5 6 7 8
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Nonadmitted

Bonds-BACV $ $ $ $ $ $ $ $

Bonds-FV

LB & SS-BACV

LB & SS-FV

Preferred Stock-BACV

Preferred Stock-FV

Common Stock

Mortgage Loans-BACV

Mortgage Loans-FV

Real Estate-BACV

Real Estate-FV

Derivatives-BACV

. Derivatives-FV

S E R b Pl o Bl =N B A N R =

Other Invested
Assets-BACV

Other Invested
Assets-FV

©

p. Total Assets-BACV

>
3
>
>
>
“
>
>

q. Total Assets-FV

-
R
R
-
-+
R
R
-

(7)  Proceeds Provided — Sale

First Quarter Second Quarter

1 2 3 4 5 6 7 8
Average Daily Ending Average Daily|  Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance

Cash $ $ $ $ $ $

Securities (FV) $ $ $ $ $

-

Securities (BACV) XXX XXX XXX XXX XXX XXX

alo o [®

Nonadmitted Subset XXX XXX XXX XXX XXX XXX

AR |n |
P |er|er | P
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Statement as of September 30, 2019 of the G RAN G E Ll F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily|  Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ $ $ $ $ $ $ $
b. Securities (FV) $ $ $ $ $ $ $ $
c. Securities (BACV) XXX XXX XXX $ XXX XXX XXX $
d. Nonadmitted Subset XXX XXX XXX $ XXX XXX XXX $
(8) Recognized Forward Resale Commitment
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Average Daily
Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance
$ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Average Daily
Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance
$ $ $ $ $ $ $
M. Working Capital Finance Investments
None
(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs
Book/Adjusted
Carrying Value
a. Upto 180 Days $
b. 181 to 365 Days
c. Total $
(3)  Any Events of Default or Working Capital Finance Investments
N. Offsetting and Netting of Assets and Liabilities
Not applicable
Net Amount Presented on
Gross Amount Recognized Amount Offset* Financial Statements
(1) Assets
s [s B
(2) Liabilities
s B B

*  For derivative assets and derivative liabilities, the amount of offset shall agree to Schedule DB, Part D, Section 1.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies - No significant changes

Note 7 - Investment Income - No significant changes

Note 8 — Derivative Instruments

A. Market Risk, Credit Risk and Cash Requirements
None
B. Objectives for Derivative User
None
C. Accounting Policies for Recognition and Measurement
None
D. Identification of Whether Derivative Contracts with Financing Premiums
None
E. Net Gain or Loss Recognized
None
F. Net Gain or Loss Recognized from Derivatives that no Longer Qualify for Hedge Accounting
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Statement as of September 30, 2019 of the G RAN G E Ll F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

None
G. Derivatives Accounted for as Cash Flow Hedges
1)
None
)
None
H. Total Premium Costs for Contracts
(1) Derivative Premium Payments
Fiscal Year Due
a. |2020 $
b. [2021
c. |2022
d. |2023
e. |Thereafter
f. |Total Future Settled Premiums  |$ 0
(2) Derivative Fair Value with | Derivative Fair Value Excluding
Undiscounted Future Premium Premium Commitments Impact of Future Settled
Commitments (Reported on DB) Premiums
a. |Prior Year $ $ $
b. |Current Period $ $ $

Note 9 - Income Taxes - No significant changes
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A. Nature of the Relationship Involved

During the third quarter of 2019, the Company did not pay a dividend to its parent and sole stockholder, Kansas City Life Insurance Company.

B. Transactions
See “A” above.
C. Dollar Amounts of Transactions
See “A” above.
D. Amounts Due From or To Related Parties

The Company had a $766,000 payable to its parent at September 30, 2019.

E. Guarantees or Undertakings
No significant changes

F. Material Management or Service Contracts and Cost-Sharing Arrangements

The Company receives certain administrative, investment, and collection services from its parent. For the third quarter ended September 30, 2019, the
Company incurred $1,622,110 for management fees and administrative services to Kansas City Life Insurance Company. For the nine months ended
September 30, 2019, the Company incurred $6,533,000 for management fees and administrative services to Kansas City Life Insurance Company.

G. Nature of the Control Relationship
No significant changes

H. Amount Deducted from the Value of Upstream Intermediate Entity or Ultimate Parent Owned
None

Investments in SCA that Exceed 10% of Admitted Assets

None
J. Investments in Impaired SCAs
None
K. Investment in Foreign Insurance Subsidiary

Not applicable

L. Investment in Downstream Noninsurance Holding Company
No significant changes
M. All SCA Investments

No significant changes

(1) Balance Sheet Value (Admitted and Nonadmitted) All SCAs (Except 8bi Entities)

Percentage of SCA
SCA Entity Ownership Gross Amount Admitted Amount | Nonadmitted Amount
a. SSAP No. 97 8a Entities
%|$ $ $
Total SSAP No. 97 8a Entities XXX $ $ $
b. SSAP No. 97 8b(ii) Entities
%|$ $ $
Total SSAP No. 97 8h(ii) Entities XXX $ $ $
c. SSAP No. 97 8h(iii) Entities
%|$ $ $
Total SSAP No. 97 8h(iii) Entities XXX $ $ $
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Statement as of September 30, 2019 of the G RAN G E Ll F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

0.

Percentage of SCA
SCA Entity Ownership Gross Amount Admitted Amount | Nonadmitted Amount
d. SSAP No. 97 8b(iv) Entities
%|$ $ $
Total SSAP No. 97 8b(iv) Entities XXX $ $ $
e. Total SSAP No. 97 8b Entities (except 8b(i) entities)
(b+c+d) XXX $ $ $
f.  Aggregate Total (a + e) XXX $ $ $
NAIC Filing Response Information
NAIC
Disallowed
Entities
NAIC Valuation
SCA Entity Response Method
(Should be the same entities as Type of NAIC | Date of Filing to | NAIC Valuation | Received | Resubmission
shown in M(1) above) Filing* the NAIC Amount YN Required Y/N | Code**
a. SSAP No. 97 8a Entities
$
Total SSAP No. 97 8a Entities XXX XXX $ XXX XXX XXX
b. SSAP No. 97 8b(ii) Entities
$
Total SSAP No. 97 8b(ii) Entities XXX XXX $ XXX XXX XXX
c. SSAP No. 97 8h(iii) Entities
$
Total SSAP No. 97 8h(iii) Entities XXX XXX $ XXX XXX XXX
d. SSAP No. 97 8b(iv) Entities
$
Total SSAP No. 97 8b(iv) Entities XXX XXX $ XXX XXX XXX
e. Total SSAP No. 97 8b Entities (except 8b(i) entities)
(b+c+d) XXX XXX $ XXX XXX XXX
f. Aggregate Total (a + ) XXX XXX $ XXX XXX XXX

*

*%

S1 - Sub-1, S2 — Sub-2 or RDF - Resubmission of Disallowed Filing
| - Immaterial or M — Material

Investment in Insurance SCAs
None

(1)

2

Accounting Practice that Differs from NAIC Statutory Accounting Practices and Procedures

None

Monetary Effect on Net Income and Surplus

Monetary Effect On NAIC SAP Amount of Investment
If the Insurance SCA
Had Completed
SCA Entity Net Income Increase Surplus Increase Per Audited Statutory | Statutory Financial
(Investments in Insurance SCA Entities) (Decrease) (Decrease) Equity Statements*
$ $ $ $
*  Per AP&P Manual (without permitted or prescribed practices)
(3) RBC Regulatory Event Because of Prescribed or Permitted Practice
None
SCA Loss Tracking
None
Guaranteed
Reporting Entity's Obligation /
Reporting Entity's |  Accumulated Share of SCA's | Commitment for
Share of SCA Net | Share of SCA Net | Equity, Including | Financial Support | SCA Reported
SCA Entity Income (Loss) | Income (Losses) | Negative Equity (Yes/No) Value
$ $ $ $

Note 11 — Debt

B.

FHLB (Federal Home Loan Bank) Agreements

None

(1)

(2)

Information on the Nature of the Agreement

None

FHLB Capital Stock

a.

Aggregate Totals

1.

Current Year to Date
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Statement as of September 30, 2019 of the G RAN G E LI F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

b.

a.

a.

1 2 3
Total General Separate
2+3 Account Accounts
(a) Membership Stock — Class A $ $
(b) Membership Stock — Class B
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ $
() Actual or estimated borrowing capacity as
determined by the insurer XXX XXX
2. Prior Year
1 2 3
Total General Separate
2+3 Account Accounts
(a) Membership Stock — Class A $ $
(b) Membership Stock — Class B
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ $
(f)  Actual or estimated borrowing capacity as
determined by the insurer XXX XXX
Membership Stock (Class A and B) Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year to
Membership Date Total Not Eligible for Less than 6 Months to Less 1 to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to5 Years
1. Class A $ $ $ $ $
2. ClassB $ $ $ $ $
(3) Collateral Pledged to FHLB
Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total to Date General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $
2. Current Year to Date General Account
Total Collateral Pledged
3. Current Year to Date Separate Accounts
Total Collateral Pledged
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $
Maximum Amount Pledged During Reporting Period
1 2 3
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
1. Current Year to Date Total General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $
2. Current Year to Date General Account
Total Collateral Pledged
3. Current Year to Date Separate Accounts
Total Collateral Pledged
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $
(4) Borrowing from FHLB
Amount as of the Reporting Date
1. Current Year to Date
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ $ $ XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (a+b+c) |$ $ $
2. Prior Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
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NOTES TO FINANCIAL STATEMENTS

(a) Debt $ $ $ XXX
(b) Funding Agreements $
(c) Other XXX
(d) Aggregate Total (a+h+c) |$ $ $ $
b.  Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt
2. Funding Agreements
3. Other
4. Aggregate Total (Lines 1+2+3)

c.  FHLB - Prepayment Obligations
Does the Company have Prepayment
Obligations under the Following

Arrangements (YES/NO)
1. Debt
2. Funding Agreements
3. Other

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

A. Defined Benefit Plan
(4) Components of Net Periodic Benefit Cost
None
Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
Current Year to Current Year to Current Year to
Date 2018 Date 2018 Date 2018
a.  Service cost $ $ $ $ $ $
b. Interest cost
c.  Expected return on plan
assets
d.  Transition asset or
obligation
e. Gains and losses
f.  Prior service cost or
credit
g.  Gain or loss recognized
due to a settlement
curtailment
h.  Total net periodic
benefit cost $ $ $ $ $ $

Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations

No significant changes

Note 14 - Liabilities, Contingencies and Assessments - No significant changes

Note 15 — Leases - Not applicable

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk - Not applicable
Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B. Transfer and Servicing of Financial Assets

(2) Servicing Assets and Servicing Liabilities
Not applicable

(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales

(@)
Not applicable

(b)
Not applicable
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NOTES TO FINANCIAL STATEMENTS

C. Wash Sales

(1) Description of the Objectives Regarding These Transactions
Not applicable

(2) The details by NAIC designation 3 or below, or unrated of securities sold during the current period and reacquired within 30 days of the sale date are:
Not applicable

NAIC Number of Book Value of Cost of Securities
Description Designation | Transactions Securities Sold Repurchased Gain/(Loss)

$ $ $

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans - Not applicable
Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - Not applicable

Note 20 - Fair Value Measurements

A Fair Value Measurements

(1) Fair Value Measurements at Reporting Date
Not applicable

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
$ $ $ $ $
Total $ $ $ $ $
Liabilities at Fair Value
$ $ $ $ $
Total $ $ $ $ $
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Not applicable
Total Gains and | Total Gains and
(Losses) (Losses) Ending Balance
Beginning | Transfers Into | Transfers Out | Included in Net| Included in Settle- as of Current
Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Period
a. Assets
$ $ $ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $ $ $
b. Liabilities
$ $ $ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $ $ $

(3) Policies when Transfers Between Levels are Recognized
The Company’s policy is to recognize transfers between levels as of the end of the reporting period.

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
Level 1 - This category includes securities valued at the lower of cost or fair value. The estimated fair values are based on quoted market prices in active
markets and traded on an exchange.

Level 2 - This category includes common stock. Valuations are based upon quoted prices for similar instruments in active markets, quoted prices for
identical or similar instruments in markets that are not active, and model-based valuation techniques for which all significant assumptions are observable
in the market. Valuations are obtained from third-party pricing services or inputs that are observable or derived principally from or corroborated by
observable market data.

Level 3 — This category includes 6 rated NAIC bonds. Valuations are generated from techniques that use significant assumptions not observable in the
market. These unobservable assumptions reflect the Company's assumptions that market participants would use in pricing the asset or liability.
Valuation techniques include the use of discounted cash flow models, spread-based models, and similar techniques, using the best information available
in the circumstances.

(5) Fair Value Disclosures
for Derivative Assets and Liabilities

The Company did not have any derivatives as of the end of the reporting period.
B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
Not applicable

C. Fair Value Level

Type of Financial Instrument | Aggregate Fair | Admitted Assets|  (Level ) | (Level2) | (Level3) |NetAsset Value | Not Practicable
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NOTES TO FINANCIAL STATEMENTS

Value (NAV) (Carrying Value)
Bonds $ 385,361,052 |§ 357,290,749 |$§ 2,601,368 |$ 382,759,684 |$ $ $
Policy Loans $ 12,940,402 |§ 12,940,402 |$ $ $ 12,940,402 |$ $
Cash and cash equivalents $ 12,608,873 |§ 12,608,873 |$ 12,608,873 |$ $ $ $

The Company utilizes external independent third-party pricing services to determine its fair values on investments when available. In the event a price is not
available from a third-party pricing service, the Company pursues external pricing from brokers. If a broker price is not available, the Company determines a
fair value through various valuation techniques that may include discounted cash flows, spread-based models, or similar techniques, depending upon the

specific security to be priced.

Fair value measurements for assets and liabilities where there exists limited or no observable market data are calculated using the Company’s own estimates
and are categorized as Level 3. These estimates are based on current interest rates, credit spreads, liquidity premium or discount, the economic and
competitive environment, unique characteristics of the asset or liability, and other pertinent factors.

Not Practicable to Estimate Fair Value

Not applicable

Type of Class or Financial Instrument

Carrying Value

Effective Interest
Rate

Maturity Date

Explanation

$

NAV Practical Expedient Investments

Not applicable

Note 21 — Other Items - No significant changes

Note 22 — Events Subsequent

Subsequent events have been considered through November 14, 2019 for these statutory financial statements which are to be issued on November 14, 2019. There
were no events occurring subsequent to the end of the quarter that merited recognition or disclosure in these statements.

Note 23 — Reinsurance - No significant changes

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

A

Method Used by the Reporting Entity to Estimate Accrued Retrospective Premium Adjustments

The Company has no contracts with retrospective rating features.

Disclose Whether Accrued Retrospective Premiums are Recorded Through Written Premium or as an Adjustment to Earned Premium

None

Disclose the Amount of Net Premiums Written Subject to Retrospective Rating Features

None

Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act

None
1 2 3 4 5
Small Group Large Group Other Categories
Individual Employer Employer with Rebates Total
Prior Reporting Year
(1) Medical loss ratio rebates incurred $ $ $
(2) Medical loss ratio rebates paid
(3) Medical loss ratio rebates unpaid
(4) Plus reinsurance assumed amounts XXX XXX XXX XXX
(5) Less reinsurance ceded amounts XXX XXX XXX XXX
(6) Rebates unpaid net of reinsurance XXX XXX XXX XXX $
Current Reporting Year-to-Date
(7) Medical loss ratio rebates incurred $ $ $
(8) Medical loss ratio rebates paid
(9) Medical loss ratio rebates unpaid
(10) Plus reinsurance assumed amounts XXX XXX XXX XXX
(11) Less reinsurance ceded amounts XXX XXX XXX XXX
(12) Rebates unpaid net of reinsurance XXX XXX XXX XXX

Risk Sharing Provisions of the Affordable Care Act

None
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NOTES TO FINANCIAL STATEMENTS

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

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year to date:

a.  Permanent ACA Risk Adjustment Program AMOUNT

Assets

1. Premium adjustments receivable due to ACA Risk Adjustment

Liabilities

2. Risk adjustment user fees payable for ACA Risk Adjustment

3. Premium adjustments payable due to ACA Risk Adjustment

Operations (Revenue & Expenses)

4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA
Risk Adjustment

5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid)

b.  Transitional ACA Reinsurance Program AMOUNT

Assets

1. Amounts recoverable for claims paid due to ACA Reinsurance

2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability)

3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance

Liabilities

4. Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium

5. Ceded reinsurance premiums payable due to ACA Reinsurance

6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance

Operations (Revenue & Expenses)

7. Ceded reinsurance premiums due to ACA Reinsurance

8.  Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected
payments

9. ACA Reinsurance contributions — not reported as ceded premium

c.  Temporary ACA Risk Corridors Program AMOUNT

Assets

1. Accrued retrospective premium due to ACA Risk Corridors

Liabilities

2. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors

Operations (Revenue & Expenses)

3. Effect of ACA Risk Corridors on net premium income (paid/received)

4.  Effect of ACA Risk Corridors on change in reserves for rate credits

(3) Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons
for adjustments to prior year balance:

Received or Paid as of
Accrued During the the Current Year to Date
Prior Year on Business on Business Written
Written Before Dec. 31 of Before Dec 31 of Unsettled Balances
The Prior Year the Prior Year Differences Adjustments Ref as of the Reporting Date

Prior Year Prior Year Cumulative Cumulative
Accrued Less | Accrued Less Balance from Balance from
Payments Payments (Col. | To Prior Year To Prior Year Prior Years Prior Years

(Col. 1-3) 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)

1 2 3 4 5 6 7 8 9 10

Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)

a. Permanent ACA
Risk Adjustment
Program

1. Premium adjustments
receivable $ $ $ $ $ $ $ $ A |$ $

2. Premium adjustments
(payable) $ B

3. Subtotal ACA
Permanent Risk
Adjustment Program

Rsd
-
>
-
Rsd
-
-
Rid
-
Roid

b. Transitional ACA
Reinsurance
Program

1. Amounts
recoverable for
claims paid [

2. Amounts
recoverable for
claims unpaid
(contra liability) D

3. Amounts
receivable relating
to uninsured plans E

4. Liabilities for
contributions
payable due to
ACA Reinsurance
- not reported as
ceded premiums F

5. Ceded
reinsurance
premiums payable G

6. Liability for
amounts held
under uninsured
plans H

6. Subtotal ACA
Transitional
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Accrued
Prior Year|
Written Before
The Prior

During the
on Business
Dec. 31 of
Year

Received or
the Current
on Business
Before

the Prior

Paid as of
Year to Date
Written

Dec 31 of
Year

Differences

Adjustments

Unsettled

Ref as of the

Balances
Reporting Date

Prior Year
Accrued Less
Payments
(Col. 1-3)

Prior Year
Accrued Less
Payments (Col.
2-4)

To Prior Year
Balances

To Prior Year
Balances

Cumulative
Balance from
Prior Years
(Col. 1-3+7)

Cumulative
Balance from
Prior Years
(Col. 2-4+8)

1

2

3

4

5

6

7

8

9

10

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Reinsurance
Program

Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective
premium

2. Reserve for rate
credits or policy
experience rating
refunds

3. Subtotal ACA
Risk Corridors
Program

d.

Total for ACA Risk
Sharing Provisions

Explanations of Adjustments

c—IemMmMUO®W>

(4)

Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year

Accrued

During the

Prior Year on Business
Written Before Dec. 31 of
The Prior Year

Received or
the Current
on Business
Before

the Prior

Paid as of
Year to Date
Written

Dec 31 of
Year

Differences

Adjustments

Unsettled
as of the

Balances
Reporting Date

Prior Year
Accrued Less
Payments
(Col. 1-3)

Prior Year
Accrued Less
Payments (Col.
2-4)

To Prior Year
Balances

To Prior Year
Balances

Cumulative
Balance from
Prior Years
(Col. 1-3+7)

Cumulative
Balance from
Prior Years
(Col. 2-4+8)

1

2

3

4

5

6

7

8

9

10

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

2014

1. Accrued
retrospective
premium

2. Reserve for rate
credits for policy
experience rating
refunds

2015

1. Accrued
retrospective
premium

2. Reserve for rate
credits for policy
experience rating
refunds

2016

1. Accrued
retrospective
premium

2. Reserve for rate
credits or policy
experience rating
refunds

Total for Risk
Corridors

mmoow>

ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

1

Estimated Amount to
be Filed or Final
Amount Filed with
CMS

2
Non-Accrued
Amounts for

Impairment or Other
Reasons

4

Amounts Received
from CMS

Asset Balance (Gross
of Non-Admissions)
(1-2-3)

Non-Admitted
Amount

Net Admitted Asset
(4-5)

2014

2015

2016

afo[o[®

Total (atb+c)

Q07.18



Statement as of September 30, 2019 of the G RAN G E Ll F E IN S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

A

Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2018 for Individual accident and health lines were $97,000. As of September 30, 2019, $3,000 was paid for incurred
claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now $64,000 as a result of
reestimation of unpaid claims and claim adjustment expenses. The decrease of $30,000 is generally the result of ongoing analysis of recent loss
development trends. Original estimates are increased or decreased as additional information becomes known regarding individual claims.

Information about Significant Changes in Methodologies and Assumptions

There are no significant changes in methodologies or assumptions.

Note 26 — Intercompany Pooling Arrangements - Not applicable

Note 27 - Structured Settlements - Not applicable

Note 28 — Health Care Receivables - Not applicable

Note 29 - Participating Policies - No significant changes

Note 30 - Premium Deficiency Reserves - Not applicable

Note 31 — Reserves for life contracts and deposit-type Contracts

(1)

(2)

()

(6)

Reserve Practices
The Company waives deduction of deferred fractional premiums upon the death of the insured. The Company returns any portion of the final premium paid
beyond the date of death for all policies. Surrender values are not promised in excess of the legally computed reserves.

Valuation of Substandard Policies
Extra premiums are charged for substandard lives, plus the gross premium for a rated age. Mean reserves for substandard lives are determined by computing
the regular mean reserve for the plan at the rated age and holding an additional reserve of one-half (1/2) of the extra premium charge for the year.

Amount of Insurance Where Gross Premiums are Less than the Net Premiums
No material change

Method Used to Determine Tabular Interest, Reserves Released, and Cost
The tabular interest (Page 7, Line 4), the tabular less actual reserve released (Page 7, Line 5), and the tabular cost (Page 7, Line 9) have been determined by
formulas as described in the instructions for Page 7.

Method of Determination of Tabular Interest on Funds not Involving Life Contingencies

For the determination of tabular interest on funds not involving life contingencies for each valuation rate of interest, the tabular interest is calculated as the
product of such valuation rate of interest multiplied by the mean of the amount of funds subject to such valuation rate of interest held at the beginning and end
of the year of valuation.

Details for Other Changes

The Company did not have any other reserve changes.

ORDINARY GROUP
Credit Life
Industrial Life Individual Supplementary |  Group and Life
ltem Total Life Insurance Annuities Contracts Individual Insurance Annuities
$ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

Separate Separate
General Account with Account
Accounts Guarantees Nonguaranteed Total % of Total
A (1) Subject to Discretionary
Withdrawal:
With market value adjustment $ $ $ $ %
(2) Atbook value less current
surrender charge of 5% or more %
(3) At fair value %
(4) Total with market value
adjustment or at fair value (total of
1 through 3) $ $ $ $ %
(5)  Atbook value without adjustment
(minimal or no charge or
adjustment) 47,723,322 47,723,322 97.2%
B. Not subject to discretionary withdrawal 1,384,137 1,384,137 2.8%
C. Total (gross: direct + assumed) 49,107,459 49,107,459 100.0%
D. Reinsurance ceded
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Separate Separate
General Account with Account
Accounts Guarantees Nonguaranteed Total % of Total
E. Total (net (C) - (D) $ 49,107,459 |$ $ $ 49,107,459
F. Life and Accident & Health Annual Statement:
(1)  Exhibit 5, Annuities, Total (net) $ 47,668,808
(2) Exhibit 5, Supplementary contracts with life contingencies, Total (net) 790,188
(3) Exhibit 7, Deposit-type contracts, Line 14, Column 1 648,463
(4) Subtotal $ 49,107,459

Separate Accounts Statement:
5) Exhibit 3, Line 0299999, Column 2 $
6) Exhibit 3, Line 0399999, Column 2

) Policyholder dividend and coupon accumulations
) Policyholder premiums

) Guaranteed interest contracts

0) Other contract deposit funds
1
2

—~

(
(
(
(8
9
(
(
(

) Subtotal $
) Combined Total $ 49,107,459

1
1
1

Note 33 - Premium and Annuity Considerations Deferred and Uncollected - No significant changes
Note 34 — Separate Accounts - Not applicable

Note 35 - Loss/Claim Adjustment Expenses - Not applicable
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12
2.1

22
3.1

3.2
3.3

34
35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

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

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

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

reporting entity?

If yes, date of change:

GENERAL

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Yes|[ ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

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

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

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

Is the reporting entity publicly traded or a member of a publicly traded group?

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

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

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

result of the merger or consolidation.

Yes [X]

Yes|[ ]

Yes|[ ]

No[ ]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

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

If yes, attach an explanation.

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

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.

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).

By what department or departments?
OHIO

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

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

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

If yes, give full information:

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

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

Is the company affiliated with one or more banks, thrifts or securities firms?

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

1

Yes[ ] No[X]

2/31/2014

NAT ]

1

2/31/2014

1

1/24/2015

Yes|[ ]
Yes| ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes[X]

NIA[X]
NIA[X]

No[X]

No[X]

No[ ]

1

Affiliate Name

Location (City, State)

2

FRB

0CC

FDIC

SEC

SUNSET FINANCIAL SERVICES, INC.

KANSAS CITY, MO

YES

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?

QO

(@)
(b)
()
(d)

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended?

Compliance with applicable governmental laws, rules and regulations;

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

9.3 Have any provisions of the code of ethics been waived for any of the specified officers?

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

Qo8

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

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

Yes [X]

Yes|[ ]

Yes|[ ]

No[ ]

No[X]

No[X]
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10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Yes[ ] No[X]

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:
Amount of real estate and mortgages held in short-term investments:
Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

$ 0
Yes[ ] No[X]

$ 0

$ 0

Yes[ ] No[X]

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into 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? Yes[ ] Nol ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
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] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address

UMB BANK TRUST SERVICES DEPT

P.0. BOX 419226 KANSAS CITY, MO 64141-6226

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

location and a complete explanation:

1
Name(s)

2

Location(s)

Complete Explanation(s)

3

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

17.4 Ifyes, give full and complete information relating thereto:

Yes[ ] No[X]

1

Old Custodian

2

New Custodian

3
Date of
Change

4

Reason

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

securities"].

1
Name of Firm or Individual

2
Affiliation

17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets?

Yes[ ] No[X]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets?

Yes[ ] No[X]

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

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

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

18.2 If no, list exceptions:

Q08.1
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GlI 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.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]

Q08.2



Statement as of September 30, 2019 of the G RAN G E Ll F E IN S U RAN C E COM PANY

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
3.2
33
34

4.1

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

Long-term mortgages in good standing Amount
T T 3T =0 =TSPTSRO

1.12  Residential mortgages
1.13  Commercial mortgages

1.14  Total mortgages in good standing G 0
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESUCIUTEA tEIMNS............c.rieriririeiicies sttt b sttt G
Long-term mortgage loans upon which interest is overdue more than three months

1.31  Farm mortgages B s
1.32  Residential mortgages... B
1,33 COMMEICIAl MOIMGAGES. ... . veurerererereereiseesetseessesssessesessessseesessesssessessess e ssessassessessest e s e st essaes e sseesaeE s ee s e e R £ eeE e EEeeE R s ee b n bR n bbb s et s s en bt G
1.34  Total mortgages with interest overdue more than thre MONNS. ...ttt sttt s st enrees e 0
Long-term mortgage loans in process of foreclosure

141 Farm mortgages B
1.42 Residential mortgages... G s
143 COMMEICIAl MOIMGAGES. ... . ceerereereeereeseesreeseeseeseeeseesesseeeseesesseessessessesssesseesestsee e s st e e e 8o 28 e e e R s o8 4e 8 E eS8 4S8 eS8 4284842 E s AR ee bbb ee bR n bbb bbb s et en bt G
144 Total MOrtgages iN PrOCESS OF FOFECIOSUIE. ..........ruuruuieiirrireieeeereiseesesese st sse bt se b s st b bR E £ st b bbb bbbt e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt n e 0
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

181 FAIM MOMGAQES. ...o.cveeveeiecieeeeeee et s eeee e s eessees e s ees s e e e e s s s s s s s st s st s e s e s ee s e s e e s s e s s st st s st ses st en s es e et s s bbb s e s s s snn e G
1.62 Residential mortgages G s
1.63  Commercial mortgages G
1.64  Total mortgages foreclosed and transferred t0 rEAl ESTAE...........c.cuiiiiieieic ettt bbb naen B 0
Operating Percentages:

2.0 ABH I0SS PEICENL.......cvuivieeieciieiteiei ettt sttt bbb s s s b s b s b4 st s b b s s s s s s SR s b e 4 s A SRR e AR AR A R AR s A s b e A s s AR s st e s st e bbb ebes | ebiebiessstsiessetstestes et st ens s sntns

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses....

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 B TEPOTHING BNEEY?... .. cveceieeee et s sttt s 8842 s 881 s bR s bbbttt en Yes[ ] No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement

on account of such reinsurance for reserve equal to that which the original company would have been required to establish had it retained the

risks. Has this been done? Yes[ ] No[ ] NAT[ ]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Outstanding Lien Amount

Qo9



Statement as of September 30, 2019 of the GRANGE LlFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE

Q10




Statement as of September 30, 2019 of the GRANGE LlFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees | Considerations through 5 Contracts

O©CONDOTHWN —~

Arizona
ATKANSAS.......cvvviieireiiiesiei ettt
California....
Colorado....
Connecticut
Delaware............

District of Columbia
Florida.......cccovvvvnn
Georgia..

Maryland
Massachusetts...
Michigan.........

Minnesota...
Mississippi..
Missouri......
Montana.
Nebraska....

NEW HamPShire. ..o eseeeens
New Jersey....

Oklahoma...
Oregon.......
Pennsylvania..
Rhode Island

South Dakota..
Tennessee..

Vermont
Virginia
Washington
West Virginia..
WISCONSIN. .....couivieiictiteie sttt
Wyoming
American Samoa

US Virgin Islands.......
Northern Mariana Islands...

Aggregate Other Alien

SUBOLAL..rvrcrsrs e |
Reporting entity contributions for employee benefit plans............. .

Dividends or refunds applied to purchase paid-up

additions and @NNUILIES............cc.eveuiveieieesie s .

Dividends or refunds applied to shorten endowment or

Premium paying PEHOQ. ........cueveerrrerreieresieseresssssssesseesssessese s .

Premium or annuity considerations waived under disability

or other contract ProviSIONS...........ceveceiereeneesreessesese s .

Aggregate other amounts not allocable by State...

Totals (Direct Business).....
Plus Reinsurance Assumed...

Totals (All Business)...........
Less Reinsurance Ceded..........coovvvrvieininns

Totals (All Business) less Reinsurance Ceded..

58998. Summary of remaining write-ins for line 58 from overflow page... | ..XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... XXX
G401, et XXX..
9402, ot XXX..
0403, ot XXX..
9498. Summary of remaining write-ins for line 94 from overflow page... | ..XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............... XXX
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG

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

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer...
N - None of the above - Not allowed to write busmess in the state
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Statement as of September 30, 2019 of the GRANGE LlFE |NSURANCE COMPANY

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

PART 1 - ORGANIZATIONAL CHART

Les M. Vogel

Investors, directors and employees

73.2%

26 8% |

Kansas City Life Insurance Company
44-03082060 NAIC65129 MO

100%

Old American Insurance Company
44-0376695 NAIC 67199 MO

Sunset Life Insurance Company of America
91-0431975 NAIC 69272 MO

KCL Service Company

43-1008874 MO

Grange Life Insurance Company
31-0739286 NAIC 71218 OH

KCL Capttal, LLC
43-1937377 MO

Sunset Financial Services, Inc.
91-0837062 WA
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Statement as of September 30, 2019 of the G RAN G E LI F E I N S U RAN C E COM PANY

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

SCHEDULE Y

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
0588 | The Kansas City Life Group... [65129... |44-0308260.. .. | Kansas City Life Insurance Company................ MO Lee M. VOGEL. ..o
0588 | The Kansas City Life Group... |69272... |91-0431975.. | .... . | Sunset Life Insurance Company of America...... MO. . | Kansas City Life Insurance Company...
0588 | The Kansas City Life Group... |67199... |44-0376695.. Old American Insurance Company............c....... MO Kansas City Life Insurance Company.
0588 | The Kansas City Life Group... |00000... |91-0837062.. Sunset Financial Services, INC.........c.covvrvreencn. WA Kansas City Life Insurance Company.
0588 | The Kansas City Life Group... |00000... |43-1937377.. |.... . |KCL Capital, LLC................. MO. . |Kansas City Life Insurance Company...
0588 | The Kansas City Life Group... |00000... |43-1008874.. |.... . |KCL Service Company. .. [MO. . |Kansas City Life Insurance Company...
0588 | The Kansas City Life Group... [ 71218... |31-0739286.. Grange Life Insurance Company...............cc...... OH Kansas City Life Insurance Company.




Statement as of September 30, 2019 of the GRANGE LlFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

and electronically with the NAIC? NO
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

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

with the state of domicile and electronically with the NAIC? NO
8. Wil the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the second

quarterly filing per the Valuation Manual (by August 15)? (2nd Quarterly Only). The response for 1st and 3rd quarters should be N/A.

A NO response resulting with a barcode is only appropriate in the 2nd quarter. N/A

Explanations:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
Not Applicable for 1st and 3rd Quarters

© N o ok N

Bar Code:

D0 G R O R A D000 R TR A
* 712 182 0194 900000 3 =* * 71218 2 0194470000 3 =*
D00 L A A AR A D0 LRI T TR A
* 71 2 18 2 019 3 650000 3 =« * 71 2 18 2 01 94480000 3 =«
D0 LT RO TR A DI LR YA RARET TR A
* 71 2 18 2 01 94450000 3 =* * 71 2 18 2 01 944 90000 3 =«
D000 LA AR TR A

* 71 2 18 2 01 9446 0000 3 =*
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Statement as of September 30, 2019 of the GRANGE LlFE INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q15



Statement as of September 30, 2019 of the GRANGE LlFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PHOT YEAT........cviueiieieiieie ettt nans
2. Cost of acquired:

2.1 Actual cost at time of aCQUISItION............ccevevrirerieieseeie e
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation

© © NGk W

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes

_
o o

Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1 2
Prior Year Ended
Year to Date December 31

1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEAI..........cc.vveicveerieiieieisiee et | ettt sans 0 | oo
2. Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.

Accrual of discount.........c.ovvrrnrreininnenns

Unrealized valuation increase (deCrease).........ccovveerrererrersesnenerrsrsseene AL R 5B
Total gain (loss) on disposals....................
Deduct amounts received on disposals.
Deduct amortization of premium and mortgage interest points and commitment fees..............

Total foreign exchange change in book value/recorded investment excluding accrued interest...........ccocvveevisieiereennnn.
10. Deduct current year's other-than-temporary impairment FTECOGNIZEN. .........c. v ssseeeesesseseesesseses | ssressssssssessessssssessessssessessssssssssessessnss | sinsassassessssssssssesseessssssessesssssssassessesnes

© N o ok

©

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | coovvvrinieiisnieieiesssseisesseenins [0 PR ROTRRON 0

12, Total ValuAtion @IIOWANCE..........c.cvieeiicicieiies ettt a sttt es s en s es s snnesnns

13, Subtotal (LINE 11 PIUS LINE 12).....iuieiiieiieiesiesieie ettt sttt

14. Deduct total NONAdMItted @MOUNES.........cceevieiicieeee ettt s s benaes

15. Statement value at end of current period (Line 13 MINUS LINE 14).......ceieiiiiiiierisiiissiessississiessesssssssessessssssensesssssseesesssssnes

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DeCEmMDET 31 Of PHOT YEAT...........vururririerrieiieeeseieeseeise et st ess st ess s sssessssessens
2. Cost of acquired:

2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition...............ccccceeieriveicriiinenne
3. Capitalized deferred interest and Other............cocoererienrrrinenennineneenee]
4. Accrual Of dISCOUNL.........cceieevieririeies et
5. Unrealized valuation increase (decrease)
6
7
8

Total gain (loss) on disposals
Deduct amounts reCeiVEd ON QISPOSAIS.............cvuivruiveiieie ettt ettt b bbb bbbt
Deduct amortization of premium and dEPreCIAtION..............cevevrieierie sttt senaas
9. Total foreign exchange change in book/adjusted Carrying ValUE............cc.ocuruuiururiiineieisceses ettt
10. Deduct current year's other-than-temporary impairment recognized

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccouurrrereieiiireiieirisisseiieisiesiens | crreresssiesiessssese e sssessenes 0 [ o 0
12. Deduct total NONAAMILEEA BMOUNES.........ccviiieciicreiicie ittt s s s s b s s b ss s s s sesesans | ebessnsesesssessssnsesessnsessssesesessssensssnnesss | absssesessssesesnsesessnsesessnsetassntesessnnasnans
13. Statement value at end of current period (LIn€ 11 MINUS LINE 12).....uiuiuiiiiiiiiiesieiietcissi e sesssessies e ssssssss s ssessssssesssssssessens | assesssssssessessssassessesssssssassessessnsessenas 0 | oo 0

SCHEDULE D - VERIFICATION

Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 350,738,485 322,856,463
2. Cost of bonds and stocks acquired 34,542,724 88,133,309
3. Accrual of discount 242,225 | .o 286,584
4. Unrealized valuation iNCTEASE (ABCIBASE)..........cceieueviiecieiiieieieeie ettt sttt a b e et s st bbb st et es et b s ebebsssesessnaes | sbsssstebessssessssssesssebebsseaessssebesssebessns | sestebessesesasnsesas st essse s et s et e b st et sansees
5. Total gain (I0ss) on diSpoSals...........ccceerrerrernrenrerreneense (175, ....(936,956)
6. Deduct consideration for bonds and stocks disposed of... . 58,736,460
7. Deduct amortization of premium............ccceoveveereiercriesiereenns 703, ..1,275,806
8.

Total foreign exchange change in book/adjusted carrying value...
9. Deduct current year's other-than-temporary impairment recognized

10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. ...424,133
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 357,290,749
12, Deduct total NONAAMILEA AMOUNES..........cveieicieiieieessee ettt b st b st s ens | entessesssten e s st an st n st nanses
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ovuiiuruaisiieieisssessisesssessessssssessessssssessssensssssensesssnssssssssess | sossssssssssssssssesssssssssssens 357,290,749




Statement as of September 30, 2019 of the GRANGE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20IsO

Book/Adjus:ed Carrying Acquisitions Dispo?;itions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS

281,070,954 5,957,530 7,728,407 349,906 292,211,824 | ..o 281,070,954 286,955,416
2. NAIC 2 (@)..veeererceireiesiseeieess sttt | ettt 77,894,193 | oo 1,072,420 | oo 815,725 | ..o (510,122) | ..ovvrereerirerrinens 69,492,771 | covvoeveererricninne 77,894,193 | oo 77,640,766 | ..oooovverrircirienenne 63,783,069
3. INAIC 3 (@) eeurvrmerereeseriseeisesiesesse s es s sttt | eeehe sttt ees | Sees R R et | 4t R Rkt R s | Rtk | HeeE SRRt | ekt | Heen s (RSN
[ - O PO OO OO OO OO OO BT DO O OO OO OO OT RO (N
B, INAIC 5 (8)eeuverreeesaeerseeeseeeseesseeesseesseeessse s esesssees st sess st essssssssssesssne | seeesssesssossssaesssssesssnesssaesssessssaness | sesmeessssesssassssaeessanessesssnessnessen | sseesseessseesseesssaessaeessaesssaeestns | Heessseeesseesseessseee e Rt et eeeteees | HeeesseeRE e e R Rt s e et | Seseesseee e Rt R et | Hrees st (N
B INAIC B (@)..-vvevereeesseesseesseesseessseesseesseeeseess st es st st | 081 4EER 814008 RE 8t eeee et snen | €61 eeeEeeEEfoeeE R EeeE e EEeeeE Rt | eLEEeeEE e LR e R Rt | 4eEE Rt eEE Rt et eents | Heft et Rt e Rt et ennn s | feeet R ettt | et eenE ettt 0 |
7. TOtal BONGS......vuiiieernisiiessine e nss e ssssssnsnees | senesssssssenssnsssssenees 358,965,147 | .ooovvvveriviieniiincries 7,029,950 | ..o 8,544,132 | oo (160,216) | ...vvvvcveercreririens 361,704,595 | ..o 358,965,147 | ..vovvvvvvirriciincnens 357,290,749 | covovviiniriniiinens 350,738,485

PREFERRED STOCK

[ O PO U O O PO OO BT DO OO OSSR SO OTO T OOTSRT (N
TR Y O O O OO OO OO OO PP POPE OO PT OO PO OSSOSO (N
10.
T1 NAIC 4ttt ens | st e b | feee e bR Rt R s | HeEb Rt s Rk | Hese R bkttt | et | eeeb e | eebeee e (RSN
20 O O O O OO DO OO OO OO OO OO OO SOT ST SOTOTIN POTOOT RPN (N
KT O oo [ O OO DO OO OO DT PP OPOO OO O OOS PO RO PSPPI FOTOOT RO ROP OO RRROON (RN
14, Total Preferred SOCK...........oouuriiiicccinsccsesesceiseseesesssines | e 0 [ 0 | 0 [ 0 [ 0 | 0 | 0 [ 0
15, Total Bonds and Preferred SOCK.........ouuirriiimnsiininnerissnesssresensnens | soressesessnsssssennees 358,965,147 | ...oocvvvviririniiiinns 7,029,950 | ..o 8,544,132 | oo (160,216) | ...vovvvveecreririees 361,704,595 | ..o 358,965,147 | ..vovvvvvirriciincnens 357,290,749 | .oovvvviviririins 350,738,485

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.......... 0; NAIC2S........ 0; NAIC3S..... 0; NAIC45S....... 0; NAIC5S...... 0; NAIC6S.......... 0.




Statement as of September 30, 2019 of the G RAN G E Ll F E IN S U RAN C E COM PANY

Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C -Sn. 2
NONE

Sch. DB - Verification
NONE

QSI103, QS104, QSI05, QSI06, QSI07



Statement as of September 30, 2019 of the G RAN G E Ll F E IN S U RAN C E COM PANY

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

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

. Book/adjusted carrying value, December 31 Of Prior YEaI...........c.ccueveverriesieeiesereees e

. Cost of cash eqUIVAIENS CUINET...........ovurrrereresirre ettt

. ACCIUAL OF QISCOUNL......oovuiviieictcte ittt bbbttt bbb se s e

. Unrealized valuation INCTEASE (AECTEASE).........rvuwrrerrerirrrereireesneieeseesseessesssessssssessessssessssessesssssessesssssessessansnnes

. Total gain (I0SS) ON QISPOSAIS........eureueeurerrereieereeeeieeese ettt s sttt nen

. Deduct consideration received 0N diSPOSAIS...........c..cueurieieiiiniieiieireieieei et

. Deduct amortization Of PrEMIUM.............cccoiviueiiiciiisiecse ettt saes

. Total foreign exchange change in book/ adjusted Carrying Value.............cc.ccueveveveieeeicveeisesieeseesee s

. Deduct current year's other-than-temporary impairment reCognized............ccocvvvieieniirieiesesse e

. Deduct total nonadmitted @aMOUNLS...........c.cueieiiiiiieecs e s

. Statement value at end of current period (Line 10 MINUS LINE 11).....vieiiiiiieieiisiesessisissi e ssiessessssssnans

............................................ 14,919,869

.......................................... 153,991,659

QsI08




Statement as of September 30, 2019 of the G RAN G E Ll F E IN S U RAN C E COM PANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch.BA-Pt. 3
NONE

QEO01, QE02, QEO03
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Statement as of September 30, 2019 of the G RAN G E LI F E I N S U RAN C E COM PANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Government
38380A A5 6 [GNR 2016121 AZ......ooiiieieiceecseieeeteeeiee et nessissesenes | oenesesenenenes 09/20/2019........ CAPITALIZED INTEREST....c..oveirverererreirerireines 29,812 29,812 |........ 1
38380B N2 7 |GNR2016-153 AZ .. | 09/20/2019........ CAPITALIZED INTEREST... 48,264 48,264 | ... 1
38380B N4 3 |GNR 2016-153 ZB .| 09/20/2019........ CAPITALIZED INTEREST... 41,594 415% | ... 1
0599999,  Total - BONAS = U.S. GOVEIMMENL............oevieieererieieeiiictetetecectetetetetetesaeteteeetetesesaesesssesesesesaetes  savstsessssssesessssssesassesesessssssesssesesessssesesesesetessssesas e setes s sesetesseses et s sesesasssses et sseses s aeseses s sesesassesesesnsesebasassesansnsetesanans | eaesesisaes 119,670 | oo 119,670 |............... 0 XXX
Bonds - U.S. Special R e and Special A
3136AG  RG 9 [FNR 2013-109 PZ........ooriieiiiireeirerriiseireresiseesissises s sssssssssssesssnsens. | oesesssssenenes 09/25/2019........ CAPITALIZED INTEREST....c..ovoerirrererreirerinennes 37,807 37,807 |........ 1FE
3136AW B4 8 | FNR 2017-45 MK......ooiiiiiiiiieicieci st .. | 07119/2019........ WELLS FARGO 2214745 | oo 2,265,000 | ooocvoieireniie s 4341 e
3137BA AN 2 |FHR4332VZ......cccovvvvrvin. .. | 09/16/2019........ CAPITALIZED INTEREST.......coovrvrreienreireririnnes 14,520 14,520 |........ 1
38380U QZ 9 |GNR2018-15GZ... .. | 09/20/2019........ VARIOUS 1,006,834 | ..o 1,051,206
38381B X3 3 |GNR2019-18 PZ.... .1 09/20/2019........ CAPITALIZED INTEREST... 4,439 4,439
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. ... . v iureirierr et iesiesaaeieeisias | eeretaseseseesseseeasseeseeseeseseeseeseeseeeeseeseeseEeesee1eE a8 421 e EseEaeE o8 4E1eE£E4E8£E8£EeE o8 428 £ 28 4e 0421 £E e 18428 e e EeeEee s e e e et eeses et et entenneesetans | asseescecs 3,278,345 | oo 3,372,972
Bonds - Industrial and Miscell:
072863  AC 7 |BAYLOR SCOTT & WHITE HOLDINGS..........ccoovuiiirniiniieriniiienisernsiesisenissisesesinns | coevesesiesnnes 07/23/2019........ RAYMOND JAMES & ASSOCIATES, INC....... 550,565 | ...ooovereiireeis 500,000
29379V BV 4 |ENTERPRISE PRODUCTS OPER.......cccooiiiiirriiiniirerisiisieriserssissie i sisisssenes | oeveessenenenes 06/24/2019........ Jo P MORGAN. e 499,775 | oot 500,000
678858  BU 4 | OKLAHOMA G&E CO.....coovvriiiiriiiiisiieiessssssiessssss st esssssssssasssssssssssenes .. | 07/10/2019........ KEY BANC CAPITAL MARKETS. 1,015,080 ..1,000,000
871829  AY 3 |SYSCO CORPORATION..... .| 0711712019........ FIRST TENNESEE BANK 572,645 500,000
875127  BG 6 | TAMPA ELECTRIC CO...ovvouiririiiiirrisissisiessiese st ssessesssssesssssenes A.. 07/22/2019........ MITSUBISHI UFJ SECURITIES 493,870 500,000
69832A  AC 0 | PANASONIC CORP... 07/10/2019. GOLDMAN SACHS, NEW YORK 500,000 .500,000
3899999. Total - Bonds - INAUSEHAl ANA MISCEIIANEOUS................c.coiviieiieieiieiiecteteece et tetetetee eevetaeteteaeteseseeeetesseaetesesasaesesseseses s ssses s s eaetesessstes s s etesesesseses e set et s sssesesansesesssesesesanssaessssesesasnsassesssesesesnssseennsetesanars | eaesesisees 3,631,935 | .oooviicecee 3,500,000 | ......... 14,552
8399997. Total - Bonds - Part 3......... 7,029,950 ..6,992,642 18,980
8399999, Total - BONAS.......vvuiiiiiiiiiisii i 7,029,950 ..6,992,642 18,980
9999999. Total - Bonds, Preferred and COMMON SIOCKS. ..........c.cviiiverieireiiiieieieie ettt esetee etsetssssssesseesesessessesssesssessessesessesse s e s et e s s e s et et e s s s s st s s e s s s e s s s e s se s s e s s st e s s s bt a s s s s et et sttt e st et e s st s ssnsntens | abinsassns 7,029,950 XXX | 18,980

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
38378C RT 6 |GNR2012-13EG .. 1 09/01/2019. | MBS PAYDOWN |- cerevnnn 16,342 (1) (11) 16,342 . ..219 | 10/20/2040.
383780 BL 8 |GNR2012-17 CD.... .| 09/01/2019. | MBS PAYDOWN | 7,236 (10) 7,236 | o | e | eevverirennennd0 [ e 204 | 09/20/2040.
38378G CY 2 |GNR2012-134EA... .. 1 09/01/2019. | MBS PAYDOWN | 4,725 (21) 11/20/2042.
38379U 6F 8 |GNR2017-24BC.... .. 1 09/01/2019. | MBS PAYDOWN o 24,020 24 07/16/2050.
38380J HK 7 |[GNR2017-181AB... .. 1 09/01/2019. | MBS PAYDOWN ol 25,035 28 04/16/2052.
38380J XC 7 [GNR2018-45A ...|.. | 09/01/2019. | MBS PAYDOWN e e | s 10,229 13 11/16/2048.
0599999, Total - Bonds - U.S. GOVEIMMENL..........cc.cviviviieieiiiiieiiiieieiies cveviersississsesessssessesesnens 87,587 | .........87,587 | .........86,253 | .............87,565 | cooviviien0 | 23 | (0] I 23 [ 0 XXX
Bonds - U.S. Political Subdivisions of States
SECURITY CALLED BY ISSUER at
725277 CD 7 |PITTSBURGH PA SCH DIST.. ... | .. | 09/03/2019. | 100.000 Y 1,000,000 | ....... 1,000,000 (416) (416) 09/01/2024.
2499999, Total - Bonds - U.S. Political SUDiVISIONS Of STALES. ......cviviiiiiis v ens s sensnssssensnes | eossees 1,000,000 | ....... 1,000,000 | .......1,005,000 | ..........1,000,416 | ......cccccco..0 | coiiiriini (416) ] oo 0] i, [C15)) I 0 XXX
Bonds - U.S. Special Revenue and Special A t
SECURITY CALLED BY ISSUER at
10901R AV 1 |BRIER CREEK IN SCH BLDG CORP........ .1 07/15/2019.1100.000 [ 0 [ ovveeevereeeees | eereeeenn 1,000,000 | oo | e | evveveeienieenn0 [ 60,800 | 07/15/2024.
3128HX SS 5 |FHS 268 30, .| 09/01/2019. | MBS PAYDOWN (98) [ .oovevreveereeren | vevrerireenee TAT [ [ e | veveversnneenn0 [ s 1,560 | 08/15/2042.
3128KJ CZ 3 |FGA55488.. .. 1 09/01/2019. | MBS PAYDOWN 1| s | e 8,848 | i s [ 0 [ 222 | 12/01/2036.
3128MJ BW 9 |FG G08052.. ... |.. | 09/01/2019. | MBS PAYDOWN T [ | 30T s [ | a0 [, 113 | 04/01/2035.
3128P7 RY 1 |FGC91403, .| 09/01/2019. | MBS PAYDOWN 0 | oo | evverrieeereen 2173 e | e | eevieeeienieenn0 [ i 494 | 03/01/2032.
3128P7 S2 0 |FGC91437 .| 09/01/2019. | MBS PAYDOWN o] (46) [ ..o | e 14,380 [ [ | e [, 337 |04/01/2032.
31294M A7 6 |FGE02730........coomvvirrrirriirniencicneninns .. | 09/01/2019. | MBS PAYDOWN | 7225 | oo 7,225 (49) (49) | covveevrvieriins | e 1,225 | e v [ e 0 [ 190 | 10/01/2025.
SECURITY CALLED BY ISSUER at
3130AD SW 3 |FEDERAL HOME LOAN BANK.................. . 108/12/2019.{100.000 | | e 1,000,000 | ....... 1,000,000 | .......... 998,500 | ...ovvevnee 998,635 | ...oocvveririenes | e 103 103 [ oo [ e 998,738 | ...t | e 1,262 | .o 1,262 | ....... 31,986 |03/13/2026.
SECURITY CALLED BY ISSUER at
3133EH UW 1 |FEDERAL FARM CREDIT BANK............... . 108/28/2019.{100.000 | | e 1,000,000 | ....... 1,000,000 | .......... 976,000 | ..covvvnnce 978,697 | .ooovvvereriiinns | e 2,013 2,013 | e | 980,710 | i [ 100.19,290 | ... 19,290 | e 21,539 | 05/15/2025.
3136A7 ZV 7 |FNR2012-83 BA .. | 09/01/2019. | MBS PAYDOWN ...15,132 (10 (10) [ oo | e 15,922 [ [ | v [, 370 | 03/25/2041.
3136A9 BL 1 |FNR2012-106 QP... .. 1 09/01/2019. | MBS PAYDOWN 10/25/2042.
31371IN CM 5 |FN 256676 .. | 09/01/2019. | MBS PAYDOWN 04/01/2027.
3137IN SQ 9 |FN 257127 .. 1 09/01/2019. | MBS PAYDOWN 02/01/2023.
3137A3 JW 0 |FHR 3753 AS, .| 09/01/2019. | MBS PAYDOWN 11/15/2025.
3137A8 XZ 6 |FHR3844DA.....coccooivoiviieiiecerecei .. 1 09/01/2019. | MBS PAYDOWN 10/15/2039.
3137AG CA 6 |FHR3947BC.. .| 09/01/2019. | MBS PAYDOWN 10/15/2026.
3137AM K7 1 |FHR4020E .. | 09/01/2019. | MBS PAYDOWN 02/15/2042.
3137AN  QF 5 |FHR 4036 PA.. .. 1 09/01/2019. | MBS PAYDOWN o |- 04/15/2041.
3137AX TP 8 |FHR 4156 PC.. .| 09/01/2019. | MBS PAYDOWN ol 257,518 01/15/2043.
3137FH JW 4 |FHR4823DG. ... | .. [ 09/01/2019. | MBS PAYDOWN cor [ | s 841,164 06/15/2040.
3138L4 2C 6 |FN AM4370. .| 09/01/2019. | MBS PAYDOWN o | 3,397 09/01/2031.
3138L4 6B 4 |FN AM4465, .| 09/01/2019. | MBS PAYDOWN o] 22,362 10/01/2033.
3138L6 ES 3 |FN AM5544. .. 1 09/01/2019. | MBS PAYDOWN o |- 7,406 03/01/2034.
31393M W9 8 |FHR 2586 WG........ccovvecvvcrcccicci .. | 09/01/2019. | MBS PAYDOWN 03/15/2033.
313958 D7 5 |FNR2006-22 CE .. 1 09/01/2019. | MBS PAYDOWN 08/25/2023.
31395E  YP 6 |FHR2835HB ...| .. 09/01/2019. | MBS PAYDOWN 08/15/2024.
31396 2L 8 [FHR3127CY.cooiiiiiicierccceeccins .. 1 09/01/2019. | MBS PAYDOWN 03/15/2026.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 4 5 6 Change in Book/Adjusted Carrying Value 19 20 22
11 12 13 14
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Stock strative
i Valuation Year's Temporary | Total Change Total Gain | Dividends Symbol/
g| Disposal Number of Increase | (Amortization)| Impairment | in B./A.C.V. (Loss) on Received Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock (Decrease) | /Accretion | Recognized| (11+12-13) Disposal | During Year Indicator (a)
31398L BJ 6 |FHR3597LE .1 09/01/2019. | MBS PAYDOWN (6) T
31402R  JV 2 |FN 735676 . 109/01/2019. | MBS PAYDOWN (18)
31403D BW 8 |FN 745353 .1 09/01/2019. | MBS PAYDOWN 8
31404A GX 6 |FN 762614 .1 09/01/2019. | MBS PAYDOWN 9
314048 GD 1 |FN 776996 . 109/01/2019. | MBS PAYDOWN (26)
31417G VK 9 |FN AB9617 .1 09/01/2019. | MBS PAYDOWN 4
31417Y 20 5 |FNMAQ776 . 109/01/2019. | MBS PAYDOWN (75) (75
31417Y 3N 5 |FN MA0804 .1 09/01/2019. | MBS PAYDOWN (27) (27
31417Y TV 9 |FN MA0563 . 109/01/2019. | MBS PAYDOWN (30) (30
31418A E9 5 |FNMA1059 .1 09/01/2019. | MBS PAYDOWN (59) (59
31418A EB 0 |FN MA1029 . 109/01/2019. | MBS PAYDOWN (68) (68
31418A TA 6 |FNMA1444 .1 09/01/2019. | MBS PAYDOWN (57) (57
314188 TK 2 |FNMA2353 .1 09/01/2019. | MBS PAYDOWN o] (217) (217
MESA AZ UTILITY SYS REVENUE MUNI SECURITY CALLED BY ISSUER at
590545 D9 7 |TAXBL .1 07/01/2019. { 100.000 (464) (464) | covonvvrrrernes | rrrreee320,000 | v | e | v | s 19,200 1FE...
MESA AZ UTILITY SYS REVENUE MUNI SECURITY CALLED BY ISSUER at
590545 F4 6 |TAXBL .107/01/2019.{100.000 e (986) (986) | oovvvenerrerrnns | orernereeenn880,000 | covviisviinins | ernnrnniinnins | cvseisnninnnnd0 s 40,800 1FE..
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .....overevereirinrrsnesriininnes ,735,093 | 005,691,210 | o0 [ (2,694) | oo 0 (2694)].....c.....0 | ...........5,688,515 | .......oc.......0 | .......20,552 | .........20,552 | ..... 214,147 XXX
Bonds - Industrial and Miscellaneous
01877K  AB 9 | ALLIANCE PIPELINE LP. .| 06/30/2019. | SINKING FUND REDEMPTION..... | .. (1,046
126650 BQ 2 |CVS PASS-THROUGH.... .1 09/10/2019. | SINKING FUND REDEMPTION..... . (5
33803W AA 7 |FISHERS LANE ASSOC LLC.. .| 09/05/2019. | SINKING FUND REDEMPTION..... . (21
39121 AE 0 |GREAT RIVER ENERGY. .| 07/01/2019. | SINKING FUND REDEMPTION..... . (61
SECURITY CALLED BY ISSUER at
48248N  AA 8 |KKR GROUP FINANCE CO .| 07/31/2019. | 104.421 (4,779)
88315L AC 2 |TMCL 2019-1AA .| 09/20/2019. | MBS PAYDOWN 20
89657B AA 2 |TRL2019-1AA.... .1 09/17/2019. | MBS PAYDOWN 13
89679H AN 5 [TCF2018-2AA.... .| 09/20/2019. | MBS PAYDOWN o] (29)
SECURITY CALLED BY ISSUER at
981811 AD 4 |WORTHINGTON INDUSTRIES.. .| 08/30/2019. [ 102.617 (9,220, (8,924)] ....... 62,284
3899999. Total - Bonds - Industrial and MiSCElIANEOUS...........vririririiiinins cerrriisieississeseessesensnsnssssnsessrssesnssnsensensssenenssesesnnensennee | eenees 1,604,158 | ... 1,749,159 | ......1,896,519 | ... 1,725,957 | .0 | e (15,128) | el [ (15,128 (18,869) | ..... 148,517
8399997. Total - Bonds - Part 4 , ..(18,215 1,683 | ... 416,162
8399999. Total - Bonds , ,215 1,683 | ..... 416,162
9999999. Total - Bonds, Preferred and Common Stocks 18,215 1,683 | ..... 416,162

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt. D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
PNC BanK.......ocveuerierirreeeiseieniesiesieneseens Columbus, OH 463,179 XXX
Commerce Bank Kansas City, MO. .915,309 XXX
Fifth Third Cincinnati, OH.......oviiieisesessssnsine | e [ IR I XXX
0199999. Total Open Depositorie XXX XXX ... 0]... 0 XXX
0399999. Total Cash on Deposit XXX XXX . 0 ... 0 XXX
0599999. Total Cash XXX XXX .. 0. 0 XXX

QE12
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Statement as of September 30, 2019 of the GRANGE LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
Exempt Money Market Mutual Funds as Identified by the SVO
316175 10 8 | Fidelity Institutional Government Portfolio - Class | 06/28/2019....... 1.870
38141W 25 7 | Goldman Sachs Financial Square Government Fund......... 1.920
316175 60 3 |Fidelity Institutional Government POrtfolio - CIass l].............cc..iiiiiiiiiciie s . 106/28/2019....... 1.920

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO...........cccooinniinnnccrses
8899999. Total - Cash Equivalents
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