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Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M 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
1o BONAS. e | rnenienes 363,500,825 | ....ceourirerierirnerieeines | i 363,500,825 | .....vevvenne 355,009,301
2. Stocks:
2.0 Preferred SIOCKS. ... | cebensi sttt | sebneinei et | e 0 [
2.2 COMMON STOCKS. ....cceuiiriiriireiieiiesie ettt sttt | cebsnsbensbesebsssb bt nntenntes | sebenessnsssnesenesnstnstnsineies | conesssssnnssnsssnessne s 0 [
3. Mortgage loans on real estate:
BT FIESEENS ..ottt | cebeeeb bbbttt | cebenebnee ettt | et 0 [
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeureeseeseeseeeseeeeseeseessees e ssess e st st s ss e sseee s e sbes s et e s ees st anssnssns | £retsessessassnessessessantnssnssass | nebsessesssssnssessastasssssnssases | sessessasssssnssnssassssnnssans L0 S
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....941,291), cash equivalents ($.....29,397,357)
and short-term investments ($.......... 0) ettt | eresesseneeseaas 30,338,648 | ..o | e 30,338,648 | .....ccevveee 21,419,179
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vuvvveevieieeieieteeere st seessssssenes | soesessssaeseneans 12,869,904 | .....ovoevieeeeeeeeeeiees | e 12,869,904 | .................. 12,720,407
T DBIIVALIVES. ..ottt bbbt | sesbsesb sttt enienen | nesteni st enienes | ertesient sttt (0 RO
8. Other INVESIEA @SSELS........ovurerrirrirrieiiet sttt ens | sesbesbesi st esienen | sestresiesiesi s enienes | ertestent sttt (0 OO
9. RECEIVADIES fOr SECUILIES........cvuieieiveiececicetee ettt ettt ssssnes | sresssessssssssssssssssssssessesins | sveesesssssssssssssessessssassesenses | suessesesisssssessessssessesnsad [0 1 49,083
10.  Securities lending reinVested COlIALETAl ASSELS...........ovrurrirrirriririirisrissiseissnseessssessssessses | eersssssessessssssssnssessssssnssess | sessessessssssesessesssssssssessanss | oessessesssnssessessensnssnssens 0 [
11, Aggregate Write-ing for INVESIE @SSELS.........crvurerriririrrirririsessessese s sssssssessesessens | srsessssssssssssssssssssssssssesns [0 [0 P (O P 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouurveenirrierinririereeereese e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of ColleCtion............cceeeevees | evvverrieieirereinns 345,102 | oo 10,182 | oo 334,920 | cooevieiiins 935,479
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)............ccvvvvereeves | coverrevrirerenns 41,636,331 | .o | e 41,636,331 | ..coovvernen 43,683,121
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable from MEINSUMETS..........ccoveeveveeeeeeieeeeeteteseeeeeeeeteseseessreesesenes | cveveneeseseeaesenes 4,901,290 | .o 770,992 | oo 4,130,298 | ...cocverre 2,875,128
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccrrurereerrerrireineirrinineinees | ceeeereesesessesesessesessesseeess | eereeseesessnseeesessessssessssessns | seesessessssssssessessssssssenes [0 RO
16.3 Other amounts receivable under reinSUrance CONraCtS.............ccveueveveerieveeveiereiseisies | e 268,857 | ..veeveeeereeieeeseienenes | e 268,857 | .coceverrriinns 1,030,171
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccceceeveveciees | covvveiviveieinnnae 1,159,451 | v | e 1,159,451 | oo
18.2 Net deferred taX @SSEL.........c.ccuiuieeiiiieiciceee ettt snans | eresenaeniesinias 10,155,040 | ..oocvvvvvrrene 7,906,550 | ...covviriennes 2248490 | ......ccocevenee. 3,097,225
19.  Guaranty funds receivable O ON AEPOSI..........evurerrirrirrrerireireeenres e sssneessnases | eesesssesssssessnssnnes 746,590 | oo | evereeeiseesnninnenns 746,590 | ..o
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliates...........ccourrurrrirrnrnininirnnrssieses | | oressssesssssssssessesssssessnssens | sssessessessssnssessassssesn 0 [
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than iNvested aSSets...........ccoveveveerieieiicseceeeeee e | e 1,176,948 | oo 1,176,948 | oo [0 9,176
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINes 12 throUgh 25)...........uveeuervmmrvirrisriesineeniesessssesseesssesssesssessseessnns | cromsessesenns 470,014,306 | ...oovvvererernens 9,864,672 | ...ovvvernens 460,149,634 | ... 443,819,729
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cuevveueees | ceverreiniieieiieieeeieiesisieis | erseniesesiesssssssesesssssesens | essssessesssssssesssssssessesnes [0 TR
28.  Total (LINES 26 @NA 27).......ouuererreriirrererieesiesisessineseseesisssesssesss st ssssessssssssesessssnsseess | sessssessssenss 470,014,306 | ...oovevererernens 9,864,672 | ..ovvvvrnns 460,149,634 | .....ccoovevens 443,819,729
DETAILS OF WRITE-INS
1100, Rt | Sebiete ettt | seres sttt s | seesiens sttt (O N
1102, ot R Rkt | Sebiete ettt | senis sttt nenes | seebsens sttt (O N
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......cvuevuiuieerieieiiieieisiessisississiesens | cvesiersissssssessssssessessnead 0 | e (01 P (01 P 0
2501. Receivable for AGENt LOANS........c.ccvimrumrererieessseeissessssessessssessssessssessssesssssssssssssssesssssssns | seesssesssssssssssnns 495,300 | ..oveonrererrinns 495,300 | covvorererieerereeeend O O
2502, Premilm TaX CrEAILS.........c.cvcueveeeieieeecieeeeete et seeeeeet et tessssesssesaesessssessssssesesssesesenssassnsess | evessssesssessesesssssssassssesenss | seessesesssesessssesesssesssssinses | etesessesesessessssssssssessesens [0 R 9,176
2503. Interest MAiNtENANCE RESEIVE............civiveicicieie et sssaenaens | evessessesissssssans 656,430 | .coocveirererein 656,430 | .o [0 U
2598. Summary of remaining write-ins for Line 25 from overflow page...........c..coceeeeneneeneneneiines | cormerneeneieesssennenns 25218 | oo 25218 | oo 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)......ccrverererrersresmesersessesssessesssssessness | seseesessssssseseees 1,176,948 | oo 1,176,948 | oo [0 P 9,176




Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.
1.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.
22.
23.
24.

25.
26.
27.

29.
30.

32.
33.

35.
36.
37.

39.

Aggregate reserve for life contracts $.

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:

4.1
42

Policyholders' dividends/refunds to members $
Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
Policyholder's dividends/refunds to members apportioned for payment (including $.......... 0 Modco)
Policyholder's dividends/refunds to members not yet apportioned (including $..........
Coupons and similar benefits (including $.......... 0 Modco).......covverrerrrennens

6.1
6.2
6.3

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 $
Contract liabilities not included elsewhere:

CONMTACES. ...v vttt ettt st s bbbt s et s st s et n st es s naes
refunds, including the liability of $.......... 0 accident and health experience rating

9.1
9.2

9.3
94

Commissions to agents due or accrued - life and annuity contracts $.....106,255, accident and health $.......... 0
and deposit-type contract funds §.......... 0ttt ren
Commissions and expense allowances payable on reiNSUraNCe aSSUME............c.cueiueviveieierieiiieeieiesese st s ssssesees e
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $.
allowances recognized in reserves, net of reiNSUrEd AlIOWANCES)..........cvureirrerrerrirnernrerisersse e eesssese st ss et esssessees
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES...........c.cueuiveveeiciiieeece ettt
Current federal and foreign income taxes, including $.......... 0 on realized capital gains (losses)...

Surrender values on canceled
Provision for experience rating
refunds of which $

Net deferred tax liability............cco......

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 not allocated..

Miscellaneous liabilities:

24.01
24.02
24.03
24.04
24.05
24.06
24.07
24.08
24.09
24.10
2411

Asset valuation reserve...........

Funds held under reinsurance

Payable to parent, subsidiaries and affiliates...........c.cc.cveiiireieiiciee ettt nas
Drafts outstanding....................
Liability for amounts held under uninsured plans.

Funds held under coinsurance
Derivatives
Payable for securities
Payable for securities lending

Capital notes §.......... 0 and interest thereon $.
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts buSINESS (LINES 110 25).......cvuvieeicrcreeeeiesee ettt be e
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
Surplus notes

Gross paid in and contributed surplus.

Aggregate write-ins for SPECIal SUMPIUS fUNAS..........ccvcuiieiieiiiccecee ettt et bbbt s e bbbt s nas
Unassigned funds (surplus)

Less treasury stock, at cost:

36.1
36.2

..... 0.000 shares common (value included i LiNg 29 $..........0). ..ottt ss e
..... 0.000 shares preferred (value included iN Ling 30 $..........0) ...ttt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §$...
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, LiNE 28, COl. 3)........ccieieuierireieiiisiieicisetesie sttt sttt st

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 §......... [0SO
Dividends to stockholders declared and unpaid

Reinsurance in unauthorized and certified (§.......... 0) companies...........

i 1412.716

.......................... 4,189,856

treaties with unauthorized and certified ($

.............. 393,173,981

............................. 546,564

.................. 4,497,834

.................. 1,309,827

....257,680

995,832

.............. 409,627,203

...0'in Separate Accounts Statement). .39,520,988

.................. 1,893,750

...32,298,778

........................ 41,414,738

................ 34,192,528

...................... 460,149,634

.............. 443,819,731

2501.
2502.
2503.
2598.
2599.

Payable for disbursement tranSACHON SEIVICES..........cuviriuiieieieiieie ettt
Uncashed checks pending escheatment.........
Summary of remaining write-ins for Line 25 from overflow page....
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...........

..................... (65,951)

3101.
3102. .
3103.
3198.
3199.

s 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 @D0VE).......ciuiuereiiieiieieiiissiesi ettt es bt ssse st ee s st es st en s bt st nsennanta

Qo3



Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

SUMMARY OF OPERATIONS

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

1. Premiums and annuity considerations for life and accident and health CONtracts...........c.cccvvveierevecreieveeeesee s | cevvevseiesenne 39,747,616 | ...cevvevnne. 37,316,992 | ...covernne. 47,552,816
2. Considerations for supplementary contracts With life CONINGENCIES..........ccvvevevririeieereee s snns | seeee ....150,789 |.... v e
3. NEtiNVESIMENEINCOME. .......cviviici et bbb bbbt b bbb s s s snnetenanns | 2ueee ..10,669,784 11,879,495 ...15,182,551
4. Amortization of Interest Maintenance RESEIVE (IMR)............covriiriniirinisiinsisssesiss sttt st ssssssssessessssssnssesss | sesssssssessasssnsnns (16,247) ...31,515 ..31,984
5. Separate Accounts net gain from operations excluding unrealized gains OF [OSSES..........cucvevriverrereieeee e seseeseses | eeversesessesssse s ssesennas SO
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn 2,800,994 ...6,321,832 8,286,737
7. Reserve adjiustments 0N reINSUrANCE CEABM...........ccciuiieiiciiicicie ettt bbb s st sae b besns | sbessesessssesessssssessssssesssins | sretesessssessssssesessnssessssnes | sesesssissesessssesesissssesnsnaas
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

from Separate Accounts

8.2 Charges and fees for depOoSit-tyPe COMIACES..........ccoviiriricreieiieteees ettt s s st et essssns | srnsssessssssesses et esses e sanes SO U

8.3 Aggregate write-ins for MISCEIlANEOUS INCOME.........cvvvivericricrer ettt ss e sssbes et sebenes | sresssssssessssansanes (1991 e (32,603)
9. TOalS (LINES 110 8.3). ...ttt bbbttt nrente | snens .55,5629,923 | ..... ...71,021,486
10, DEALN DBNEFIS......vucvviececieie sttt sttt entnen | neeae .22,497,862 ...27,981,681
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)...........cccvvevrreerererererieecessseessnsssssnsesesenns | conreerensensenenrenssDD, 309 | oviiiiiisieiiesieeessesieies | ceverserssesesessees s ssses s
12, ANNUILY DENETILS.......vocveeieictee ettt ettt ettt bbb as st s st es et ten st s tensesaesanssnsanans | seees ...8,398,080 9,942,486
13. Disability benefits and benefits under accident and health contracts.. 106,411

14.
15.

17.
18.

20.
21.
22.

24.
25.

27.
28.

30.
31,

32.
33.

34,

35.

36.
37.

39.
40.

42.
43.

45.
46.

48.

49.
50.

51.

52.
53.

Coupons, guaranteed annual pure endowments and similar benefits
Surrender benefits and withdrawals for life contracts.............cccc......
. GrOUD CONVETSIONS......cocvveiriiieieeisiete et sese e ees
Interest and adjustments on contract or deposit-type contract funds..
Payments on supplementary contracts with life contingencies...............
. Increase in aggregate reserves for life and accident and health contracts.
Totals (LINES 1010 19)...uuviieiieiiete ettt sttt bbbttt bbb s s bt
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccccveueeee
Commissions and expense allowances on reiNSUrANCE aSSUMEM.........cuvruieireieiiiieiseieessiesseissssssese s ssssessessssssessesesns
. General insurance expenses and fraternal expenses
Insurance taxes, licenses and fees, excluding federal INCOME tAXES.........c.ccevicrireiecieiiieee et et
Increase in loading on deferred and uncollected premiums
. Net transfers to or (from) Separate Accounts net of reinsurance
Aggregate WHte-INS fOr AEAUCHIONS.........c..cuiueieiciie et s bbbttt
TOLAIS (LINES 20 10 27)....vuvvveiiiieieisieie sttt sttt bbb s bbb
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
Dividends to policyholders and refunds 10 MEMDETS.............coeiiiiieiiicie et s
Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 MINUS LINE 30)........ccuuiueuiuiiieieiiieieieieissesesssssse s tesses sttt nsenas
Federal and foreign income taxes incurred (excluding tax on capital gains)...........ccceveurieieiisieiee e
Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (10ss€s) (Line 31 MINUS LINE 32).......c.eiiueiriiiriieiieieieisieesse ettt ssenees
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of §.......... 0 (excluding taxes of $.....33,869 transferred t0 the IMR)...........cc..oevuerierierierreceeesee e
Net inCome (LINE 33 PIUS LINE 34).......c.iuieeicieieicceesiteie ettt bbbt b n

Capital and surplus, DECEMDET 31, PHIOT YEAN...........cvevereieieieiese ettt sttt st s e b s senens
NEEINCOME (LINE 35)....eucuiieveeiieeicisie ettt ettt sttt a sttt s bttt e a sttt bt
. Change in net unrealized capital gains (losses) less capital gains tax of $
Change in net unrealized foreign exchange capital gain (loss)

Change in Net deferred INCOME tAX..........cvivcueieieiece ettt s ettt ettt s s s s saes
. Change in nonadmitted assets
Change in liability for reinsurance in unauthorized and certified COMPANIES............ccevvveeiricriiieeceeee s
Change in reserve on account of change in valuation basis, (increase) or decrease
. Change in asset valuation reserve
Change N TEASUNY STOCK..........eveevierieesietctese sttt sttt e st s st s et e b st s st a ettt s bt en s san s een
Surplus (contributed to) withdrawn from Separate Accounts during period
. Other changes in surplus in Separate Accounts Statement
Change in surplus notes
Cumulative effect of changes in accouNting PrINCIPIES.........c.cvviveiieieiriecce et
Capital changes:

50T PAIA Nttt ettt bbbt e sttt aes
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend).
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
Dividends to stockholders
Aggregate write-ins for gains and losses in surplus

...5,665,730

....24,076
...5,525,261

..503,341

42,672,857

.11,380,289
.................. 1,426,122
................. (3,709,958)

................ 68,594,957

2,426,528

............ 5,125,921
............... 644,717

.................. 2,369,078
.................. 1,000,709

............ 4,481,204

................. (3,635,562)

.................... (214,295)

.................. 1,368,369

...................... (36,538)

............ 4,515,073

................. (3,849,857)

.................. 1,331,831

CAPITAL AND SURPLUS ACCOUNT

................ (23,618)
...(200,000) | ...

.......... 34,192,526
............ 4,515,073

........... (1,229,791)

4,160,547

................. (3,849,857)

..................... 988,178

.(2,614,359) | .

................ 37,268,166
.................. 1,331,831

.................. 1,072,381
(5,302,536)

54. Net change in capital and surplus (LINes 37 through 53).........ccccueirieiiiicieeeeie ettt ss s ssnas | essssssessasanes 7222211 | o, (5,613,354) | c.cvvvvrrenes (3,075,640)
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccceueuiiueierceisiesie ettt ssssessesssenans | sessessessesaess 41414737 | .o 31,654,812 | .covvrvene 34,192,526
08.301.  MiISCEIIANEOUS INCOME........vueveveieirereiisesessseie st sses st se st s et a s s s bt s b s st e s s bbbt s s s s st s et ses s b b s sntns
08.302. oottt R s s
08.303. oot R SRRt en
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page. |
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 ADOVE).........eiveiuerisiiseisiesisesisesissisesss st sssssssesssnees
2701, MISCEIANEOUS BXPEINSES. ... .euvucveeeereeeereseeseeseseeseasesessessessesesssesesesseesessssessessesessesssssssassessesastessesssessessesassassessessssessesnsas
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from OVEflOW PAGE.........c.ccueveveeieiieiieeeeieeecesee et ssssssssssesssas | sressesisssssesssssssssssssnnd [0 [0 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)
5301.
5302.
5303. . | .
5398.  Summary of remaining write-ins for Ling 53 from OVEIfIOW PAJE.........ceviiieeieiceece et sessessenes | eevessesssssssssssssseseesesad [0 [0 U 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE).........cc.ccuiveerriiirereresiieisisseiseisseesesssssesssssesssssssssssssssssssssesins | sesesessesssssassesssssssesesad (O P [0 P 0
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Statement as of September 30, 2020 of the GRANGE LIFE INSU RANCE COMPANY
CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..........c.cvcuieeiceee ettt ssessesnaes | evsessesassinaas 42,136,670 | ..cocvvvrnnne. 38,076,818 | ....covvennn 45,015,385
2. NETINVESIMENT INCOME. ....ceuiiuiiiecicie ittt bbb bbb bbb bbbttt sbsenienes | bebsessntasians 11,338,975 | oo 11,940,997 | oo 15,494,771
3. Miscellaneous income 2,770,954 ....6,301,921 | ... ...8,254,134
4. Total (LINES 1 HrOUGN 3)......ouieeieiiieii ettt bbbt ssenns | faeeisssisnsisas 56,246,599 | ....ccoovrinnne 56,319,736 | .ccoovrvrrnnncd 68,764,290
5. Benefit and 10SS related PAYMENLS........c.covvveieicsie ettt s st st besae s sanes | suessesnsnsenes 28,704,552 | ..........c...... 42,771,897 | oo 49,144,863
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............ccocevevcueeeiereirieeiies | cererieiieiisieseessssssiesissnns | cresiesesissesessssssssessssenss | essesesissesssssssssssessesinses
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............cc.ccveveieveireeeceee et seieeiens | cverresesssenens 7814787 | ..o 15,853,180 | ...ccvvveneeee. 18,419,520
8. Dividends paid t0 POICYNOIAETS. .......cuuriuierercirrireeireieeeeicte ettt sttt b ettt ssestenes | febsesssstessnssestans 36,569 | oo 134,086 | .oooveeveereireenes 52,981
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........ccevvrvrrrerirrverens | covrrersrnrenens 2,833,869 | ..o | eeereeiisiensins (241,077)
10. Total (Lines 5 through 9) ...39,389,777 ..58,759,163 67,376,287
11. Net cash from operations (Line 4 MINUS LINE 10)........c.cvereiriereiicieiesie ettt sssesess s s s sss s ssenens 16,856,822 | ....ccovvvenee (2,439,427) | v 1,388,003
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....cetiit s ns | sbtenstenseenseas 29,688,053 | ...coovvrenne 27,353,559 | ..o 33,789,305
12,2 SHOCKS...veereceticttee bbbt n i | Hesbtb Rt b et ebes | etbtbe Rttt sttt bes | enbne sttt
12,3 MOTIGAGE I0BNS.......eueeieceeie ettt s st en s tsnes | sestnssessestessansessessantnsnns | essssssssessastantnssestansntnns | estssesessestensanssessensantanenns
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other INVESIEA BSSELS.......urvuecererrirrirecireieie st ettt et sttt s sttt st s s e ssessans | sestsssessessessanssnssessantnsnne | fessssssssessastasssnssestassnssns | esssssessessossnssessessanssnsnns
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS...........covviiieirieeeeieieis e | resssiesesssese st sessnsns | sessssessessssessessssessessessesns
12.7  MISCEIIANEOUS PrOCEEAS.........coucveivieeiictiie ettt ettt s bbb s sssssessnsans | ssbissessesnsanes 2,540,663 | .....ccocvevrinnnes 331,586 | .o, 282,503
12.8 Total investment proceeds (LINES 12.110 12.7)......cviiiiieiieiieieerssieiesstese sttt sssessesnses | sessassesssisees 32,228,716 | .ovvvvrrne. 27,685,145 | ..o 34,071,808
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... | ...38,530,444 ..34,542,724 .38,910,385
13,2 SHOCKS . vvueriererieise ettt sttt R SRRt st et ntens | Sestntetententen s e ssensentensans | festessnssessantent s ententantans | estnssessestens s est st an st
13.3 MOMGAGE I0BNS.......... vttt ettt bbb a s s et s st en s s bt ssessens | sbsebestessesstessessssensessesns | sessessessesastessesssensessessnses | sebestessessten e s et s s s s tns
1304 REAIESIAE. ... sttt st ts | sesetentes et et et st enrenretne | fretestesetaetet st s tnens | netestessee et es st nenneen
13,5 ONEI INVESIEA @SSELS.......ueueieierciscireceete ettt bbb bbb E bbb bbb aenbees | esbebse s enbeeb et e bs et s enbsbans | etbebsessess st st ebsentesbsebans | esbanesessastastnebsensenbanbaneaa
13.6  MiSCElIANEOUS @PPIICAIONS. .......ceeeerciiieieiciee ettt sses et ensesesns | snsessesssssssesssssnsesesssssnnens | nerssssssssessssneas 376,393 | .o
13.7 Total investments acquired (LINES 13.110 13.8)....c..cviueieiiiiiecseeee ettt | dssssssessssneas 38,530,444 | ... 34,919,117 | oo 38,910,385

14.  Netincrease or (decrease) in contract loans and premium notes .. 149,497 ... 487,927
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LINE 14).........coveimriveieiereeeeceeeis et sesens | eevesiessssssenns (6,451,225) | ...covvrnee, (7,233,972) | coovvvererrne. (5,326,504)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES

16.  Cash provided (applied):

16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK.........c.evcveieeierriies ettt es st sssssesesse s sssesssses | sossestesissssessssssesssssesnss | sessessesessssessssssesssssesnsns | eesessessessssessesssesssssesensns
16.3 BOITOWEH FUNAS. ... eececeeeeie ettt bbb bbb en b et e tn | Hesbebseesentee b et ebsessentstans | etbstsessessastastessestansantans | esbasesessestasssessessessantanean
16.4 Net deposits on deposit-type contracts and other insurance abilities.............ccoevveeiricveeieeicceeeee e | v 721,871 | oo 384,980 | .coovvverriernnn (161,992)
16.5 DIVIAENAS 10 STOCKNOIAETS..........oo ettt s sttt et stenen | sestestsessestessassnssessentnenns | esssssessessastasssnssestassansnns | estsesessestasssssessessansnnenns

16.6 Other cash provided (applied)... (2,207,999)] ... .(10,921,648) ..(7,630,797)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... (1,486,128) | ................ (10,536,668) | .... (7,792,789)
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).......ccccovveeeees | cevrrererriennns 8,919,469 | ................ (20,210,067) | .vcvovvvvernnes (11,731,290)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAN......ouuvireiirciisisieeeiesiieesisess bbbttt | erssneesisnesnns 21419179 | v 33,150,469 | ....ccovevrrnne 33,150,469
19.2 End of period (LiNe 18 PIUS LINE 19.1).......cuurverreeirceeeiseeeseeesseeesseesssessssessssesssessssessssssssssssssssssssssssssssnssssans | seesmesssssssnns 30,338,648 | ..o 12,940,402 | .....ovvvvenee. 21,419,179
lNote: Supplemental disclosures of cash flow information for non-cash transactions: [ | ]
20,0007 oottt R EERE LR AR SRR et enene | ekt nene Rttt | ceent sttt e | ehtenet e
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Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIALTITE. ...t | sebbe bbb bbbt | Sbe bbbttt | fenbie bbb
2. Ordinary life INSUMANCE. ........cveveeieeiciseee ettt ettt s e tes s ssssstessnsas | saessesssessessssssssssseesans 65,802,888 | .....ccoevvrerererieae 69,840,717 | ..o 91,650,470
3. Ordinary individual BNNUILIES..............cvueveriireieiieisceee sttt bentes | sessssessessssessessssessessesaees 1,656,858 | ...ooeeveveeeeieecreeeees T25137 | oo 886,051
4. Creditlife (Qroup and INAIVIAUAL). ........ccoveveveireee ettt tes b s esse e | eebessssesssssssesssssssessessssessessssessessntes | sessessssessessesassesestssessssssssssessesssanss | sestessessssasssssesssssssessessstessessssensasenes
5. GrOUP lifE INSUTANCE........coucvivie ittt ettt sssanses | 4essessssasssssesssssssessesssbessesssessessessnss | ebessessessssassessesssensesasssnsaes 25,038 | oo 25,038
6. GOUD GNNUILIES........cvevecveciieeieeieiseee ettt b st et s b es s b st sss s s esses e sesansas | aebessessssisssssesssssssesssssstessessstessassnses | essessssessessetansesssensesssssnssssessesssanss | sestessessesosssssesssssssessesassessessssansasenes
T AGH = GrOUD. ottt b s E ekt | £eseeEeeEeE e R R eeE e bR s R R ee b e ket e s R enEentes | eeEetsreseREesE et e R s e s e bt et e s b st et ent | Shseeiees st et et st et es sttt nE s
8. A&H - credit (Group and INAIVIAUAL. ..........ccvicieiiiecee ettt saebens | ebesessesessssssesessesesssssebessesesessssetesss | sbsssssessssesesssssesassesessssssesessssesessnnns | sbesessssesssssesesssssesassetesessesesssantesans
9. ABH = ONBI ..ottt | eeseest ettt 101,557 | covvorereeeseeenereneeeennens 108,043 | ovvooeeeeeeeeeeeees 145,948
10.  Aggregate of all Other iNES Of DUSINESS.........c.cvvcviiiecieiicie e renies | eteresssisesesssesesssesesssebessssaesned 0 | oot 0 | oo 0
11, Subtotal (LiNeS 1 throUgh 10).........cveveeiecieieeceesee ettt seees | evreseesssssssssesssessessesas 67,561,303 | .oooevereee e 70,698,935 | ..o 92,707,507
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).......ciuiieieiiiiiiieiisiesessissiesess s sssssiens | ressssessessssessessssessessesssssssesssssssessess | stesisssssessesssssssessesssessesssssssessessssess | ssssssssessessssessessssessessssessessessssssesss
13, Subtotal (LiINES 11 throUGh 12).......ocveeieieieeeeesee ettt snes | evreseesssssssessessssssessenas 67,561,303 | .o 70,698,935 | cooovveciceeee e 92,707,507
14, DEPOSIt-tYPE COMIACES. ......cveivircicisiie ettt sntens | sebessessessssasses et sntes et sntnas B84,671 | .oiiieieiiesiesessiesenssissiesserssiens | erieisssesiss sttt entenaa
15, TOtal (LINES 13 @NG 14).....vioreeirieiseieeie ettt snssnsnes | snssesssssssssessasssssnssanes 68,245,974 | ..o 70,698,935 | ..o 92,707,507
DETAILS OF WRITE-INS
00T, ettt R Rt ens | e e bR R bR | HERE Rttt | bRt
1002, ookt ens | et RS e bRt es | HeRE ettt | st
1003, oottt R Rt ens | e RS R Rt | HeREeeR R Rttt nents | iR
1098. Summary of remaining write-ins for Line 10 from oVerfloW PAGE.........cceviveveireeieiieiiieiiens | coereireieieieesses s 0 | oo [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @DOVE).......cuerururererierseerisrssemsersssesssssesnes | omessesssssssssessmsssssssssssssssssssssessenes 0 [ o 0 ] et 0

Q06




Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The financial statements of Grange Life Insurance Company (Grange or the Company) are presented on the basis of accounting practices prescribed or
permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for determining and reporting the
financial condition and results of operations of an insurance company and for determining its solvency under the Ohio Insurance Law. Unless otherwise
indicated, the National Association of Insurance Commissioners' (NAIC) Accounting Practices and Procedures Manual (NAIC SAP) has been adopted as the
prescribed or permitted practices by the State of Ohio.

A reconciliation of the Company's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the state of Ohio is shown
below:

F/S Page |F/S Line #| Current Year to
SSAP # Date 2019
NET INCOME
(1) GRANGE LIFE INSURANCE COMPANY Company state basis
(Page 4, Line 35, Columns 1 & 2) XXX XXX XXX |$ 4515073 |$ 1,331,831
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
| I I B B
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |§ 4515073 |$ 1,331,831
SURPLUS
(5) GRANGE LIFE INSURANCE COMPANY Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 41414738 |$ 34,192,528
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
| | | B $
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 41414738 |§ 34,192,528

Use of Estimates in the Preparation of the Financial Statement
No significant changes

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.
(1) Basis for Short-Term Investments
No significant changes
(2) Basis for Bonds and Amortization Schedule
Bonds, excluding loan-backed and structured securities, are stated at amortized cost using the scientific interest method. Bonds rated "6" are reported at
the lower of amortized cost or fair value.
(3) Basis for Common Stocks
Not applicable
(4) Basis for Preferred Stocks
Not applicable
(5) Basis for Mortgage Loans
Not applicable
(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 mortgages (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.
(7)  Accounting Policies for Investments in Subsidiaries, Controlled and Affiliated Entities
Not applicable
(8) Accounting Policies for Investments in Joint Ventures, Partnerships and Limited Liability Entities
Not applicable
(9) Accounting Policies for Derivatives
Not applicable
(10) Anticipated Investment Income Used in Premium Deficiency Calculation
No significant changes
(11) Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses
No significant changes
(12) Changes in the Capitalization Policy and Predefined Thresholds from Prior Period
Not applicable
(13) Method Used to Estimate Pharmaceutical Rebate Receivables
Not applicable

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

Qo7




Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

A Mortgage Loans, including Mezzanine Real Estate Loans

(1)
0y

(5)

Maximum and Minimum Lending Rates

None

The maximum percentage of any one loan to the value of security at the time of the loan, exclusive of insured or guaranteed or purchase money
mortgage was:
None

Taxes, assessments and any amounts advanced and not included in the mortgage loan total
Age Analysis of Mortgage Loans and Identification of Mortgage Loans in which the Insurer is a Participant or Co-Lender in a Mortgage Loan Agreement:

Current Year to Date

$

Prior Year

$

Farm

Residential

Commercial

Insured |

All Other

Insured

All Other

Mezzanine

Total

a.

Current Year to Date

1.

Recorded Investment (All)

(@) Current

30-59 Days Past
Due

60-89 Days Past
Due

90-179 Days Past
Due

(e) 180+ Days Past Due

>

Accruing Interest 90-179
Days Past Due

(@) Recorded

Investment
(b) Interest Accrued

Rzl

Accruing Interest 180+
Days Past Due

(@) Recorded

Investment
(b) Interest Accrued

-

Interest Reduced

(@) Recorded

Investment
(b)

Number of Loans
(c) Percent Reduced

%

%

%

%

%

%

%

Participant or Co-Lender
in a Mortgage Loan
Agreement

(@) Recorded
Investment

Prior Year

1.

|

-

Recorded Investment (All)
Due

)
90-179 Days Past

Accruing Interest 90-179
Investment

(b)

Days Past Due
Interest Accrued
Investment

(b)

(@) Current

(b) 30-59 Days Past
60-89 Days Past
Due

(d)
Due

(e) 180+ Days Past Due

Days Past Due

(@) Recorded
Interest Accrued

Accruing Interest 180+

(@) Recorded
Investment

(b)

Interest Reduced

(@) Recorded
Number of Loans

(c) Percent Reduced

%

%

%

%

%

%

%

Participant or Co-Lender
in a Mortgage Loan
Agreement

(@) Recorded
Investment

$

$ $

$

$

$

$

Investment in Impaired Loans With or Without Allowance for Credit Losses and Impaired Loans Subject to a Participant or Co-Lender Mortgage Loan
Agreement for which the Reporting Entity is Restricted from Unilaterally Foreclosing on the Mortgage Loan:

Farm

Residential

Commercial

Insured |

All Other

Insured

All Other

Mezzanine

Total

a.

Current Year to Date

With Allowance for Credit |$

* *
Qo07.1
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Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total

Losses

2. No Allowance for Credit
Losses

3. Total(1+2) $ $ $ $ $ $ $

4. Subject to a Participant
or Co-Lender Mortgage
Loan Agreement for
which the Reporting
Entity is Restricted from
Unilaterally Foreclosing
on the Mortgage Loan

b.  Prior Year

1. With Allowance for Credit
Losses $ $ $ $ $ $ $

2. No Allowance for Credit

Losses $ $ $ $ $ $ $

3. Total(1+2)

£
“
£
R=2d
£
“
£

4.  Subject to a Participant
or Co-Lender Mortgage
Loan Agreement for
which the Reporting
Entity is Restricted from
Unilaterally Foreclosing
on the Mortgage Loan  |$ $ $ $ $ $ $

(6) Investment in Impaired Loans — Average Recorded Investment, Interest Income Recognized, Recorded Investment on Nonaccrual Status and Amount of
Interest Income Recognized Using a Cash-Basis Method of Accounting:

Residential Commercial
Farm Insured | All Other Insured | All Other Mezzanine Total
a.  Current Year to Date
1. Average Recorded
Investment
2. Interest Income
Recognized
3. Recorded Investments on
Nonaccrual Status
4. Amount of Interest Income
Recognized Using a
Cash-Basis Method of
Accounting
b.  Prior Year
1. Average Recorded
Investment
2. Interest Income
Recognized
3. Recorded Investments on
Nonaccrual Status
4. Amount of Interest Income
Recognized Using a
Cash-Basis Method of
Accounting
(7)  Allowances for Credit Losses:
Current Year to Date Prior Year
Balance at beginning of period $ $

Additions charged to operations

Direct write-downs charged against the allowances

Recoveries of amounts previously charged off

slaeo®

. Balance at end of year to date $ $

(8) Mortgage Loans Derecognized as a Result of Foreclosure:

Current Year to Date

Aggregate amount of mortgage loans derecognized $

Other collateral recognized

a.
b.  Real estate collateral recognized
c.
d.

Receivables recognized from a government guarantee of the foreclosed mortgage loan $

(9) Policy for Recognizing Interest Income on Impaired Loans
None

B. Debt Restructuring

None

Current Year to Date Prior Year

—
—
Ny

The total recorded investment in restructured loans, as of year-end $ $

(2) The realized capital losses related to these loans

(3) Total contractual commitments to extend credit to debtors owing receivables whose
terms have been modified in troubled debt restructurings $ $

(4) Creditor's Income Recognition Palicy for Interest Income on Impaired Loans
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Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

None

C. Reverse Mortgages

Description of Accounting Policies and Methods

None

General Information Regarding Commitment Under the Agreement

None

At December 31, the actuarial reserve of $0 reduced the asset value of the group of reverse mortgages.
The Company recorded an unrealized loss $0 as a result of the re-estimates of the cash flows.

D. Loan-Backed Securities

(1)
(2)

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.
Securities with Recognized Other-Than-Temporary Impairment

None
1 2a | 2b 3
Amortized Cost Basis
Before Other-Than- Temporary
Other-than- Impairment Recognized Fair Value
Temporary Impairment in Loss 1-(2a+2b)
Interest | Non- Interest

OTTI recognized 15t Quarter

a. Intent to sell $ $ $ $

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 2Nd Quarter
d. Intentto 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. Intentto sell $ $ $ $

h.  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

Recognized OTTI Securities

None
1 2 3 4 5 6 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

CUsSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
$ $ $ $ $
Total $

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in eamings
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):

None

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

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
Based on estimated fair values and projected cash flows, the Company believes that all amounts due according to the contractual terms of the debt
securities in effect at the date of acquisition are still collectible and thus, an other-than-temporary impairment has not been considered to have occurred.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(1)
(2)

Policy for Requiring Collateral or Other Security

None

Disclose the Carrying Amount and Classification of Both Assets and Liabilities
None
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Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

)

(4)
(%)

Collateral Received

a.  Aggregate Amount Collateral Received

Fair Value

1. Securities Lending

(@) Open

o

30 Days or Less

()

31 to 60 Days

[=X

61 to 90 Days

— [ = [— [—=

Greater Than 90 Days

Sub-Total

=

Securities Received

sle =l

=l (=]
= [~

Total Collateral Received

N
O
o

llar Repurchase Agreement

QO

Open

o

30 Days or Less

3110 60 Days

61 to 90 Days

@

()
— (= = = =

Greater Than 90 Days

Sub-Total

=

Securities Received

= = = =~ |~ | =~ |—~
o

(=)
~—

Total Collateral Received

—
=3
f—

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

¢. Information about Sources and Uses of Collateral
None

Aggregate Value of the Reinvested Collateral
None
Collateral Reinvestment

a.  Aggregate Amount Collateral Reinvested | Amortized Cost

Fair Value

1. Securities Lending

(a) Open $

b) 30 Days or Less

(2)
- [—

31 to 60 Days

o

61 to 90 Days

@
~— —

91 to 120 Days

=

121 to 180 Days

181 to 365 Days

1t02 Years

=

2 to 3 Years

Greater Than 3 Years

T = =S
—

SN

Sub-Total $

(
(
(
(
(
(
(
(
(
(

|)  Securities Received

=

(m) Total Collateral Reinvested $

3

2. Dollar Repurchase Agreement

[Y)

Open $

o

30 Days or Less

31 to 60 Days

[=X

61 to 90 Days

()
— = [— = |—

91 to 120 Days

=

121 to 180 Days

181 to 365 Days

1t02 Years

Py P Py Py Py Py Py N

= (= |
= [—

2to 3 Years

Greater Than 3 Years

[
I~

=
S

Sub-Total $

Securities Received

— =
=

(m) Total Collateral Reinvested $

b.  Explanation of Additional Sources of Liquidity for Maturity Date Mismatches
None

Detail on Collateral Transactions Not Permitted by Contract or Custom to Sell or Repledge
None
Collateral for Securities Lending Transactions that Extend Beyond One Year from the Reporting Date.

Description of Collateral

Amount

Total Collateral extending beyond one year of the reporting date

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Taker — Overview of Secured Borrowing Transactions

(1)

vy

Company Policies or Strategies for Repo Programs
None

Type of Repo Trades Used

Qo07.4




Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

First Quarter Second Quarter Third Quarter Fourth Quarter

a. Bilateral (YES/NO)

b. Tri-Party (YES/NO

(3) Original (Flow) and Residual Maturity

| First Quarter |  Second Quarter | Third Quarter | Fourth Quarter

a. Maximum Amount

1. Open - No Maturity

Overnight

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

>3 Months to 1 Year

N oW

[P | P P P |h |
IRIERERIEEAE
IR
IERERERIEREAE

> 1 Year

b. Ending Balance

1. Open - No Maturity

Overnight

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

OB

>3 Months to 1 Year

PP PP | PP |h
PP R R | R N |
PP |P P | R ||
PP PR | R ||

7. >1Year

(4) Fair Value Securities Sold and/or Acquired that Resulted in Default
None
(5) Securities "Sold" Under Repo — Secured Borrowing

First Quarter Second Quarter | Third Quarter Fourth Quarter

a. Maximum Amount

1. BACV XXX XXX XXX $

2. Nonadmitted — Subset of BACV XXX XXX XXX

4 |en

3. Fair Value $ $ $

b. Ending Balance

1. BACV XXX XXX XXX $

2. Nonadmitted — Subset of BACV XXX XXX XXX

L |en

3. Fair Value $ $ $

(6) Securities Sold Under Repo — Secured Borrowing by NAIC Designation

1 2 3 4
Ending Balance None NAIC 1 NAIC 2 NAIC 3

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

Other Invested Assets- BACV

Other Invested Assets- FV

Total Assets- BACV $ $ $ $

RN ISN EA E N el El il il =N B TN N IR =

Total Assets- FV $ $ $ $

5 6 7 8
Ending Balance 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

Other Invested Assets- BACV

Other Invested Assets- FV

Total Assets- BACV $ $ $ $

N RSN E N E N el Fl el Bl E N B TN SN I =

Total Assets- FV $ $ $ $

p=atctetg+h+j+l+n q=b+d+f+g+itk+m+o
(7) Collateral Received — Secured Borrowing

| First Quarter |  Second Quarter | Third Quarte | Fourth Quarter

a. Maximum Amount

1. Cash B B B B
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Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

(10)

(1)

First Quarter

Second Quarter

Third Quarte

Fourth Quarter

2. Securities (FV)

$

$

b. Ending Balance

1. Cash

$

$

2. Securities (FV)

$

$

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

nation

Ending Balance

1
None

NAIC 1

NAIC 2

NAIC 3

Cash

Bonds- FV

LB & SS-FV

Preferred Stock- FV

Common Stock

Mortgage Loans- FV

Real Estate- FV

Derivatives- FV

Other Invested Assets- FV

ST e e [ae o]

Total Collateral Assets — FV
(Sum of a through i)

Ending Balance

NAIC 4

NAIC 5

NAIC 6

8
Does Not Qualify as
Admitted

Cash

Bonds- FV

LB & SS-FV

Preferred Stock- FV

Common Stock

Mortgage Loans- FV

Real Estate- FV

Derivatives- FV

Other Invested Assets- FV

PR EREREE

Total Collateral Assets — FV
(Sum of a through i)

$

Allocation of Aggregate Collateral by Remaining Contractual Maturity

Fair Value

a. Overnight and Continuous

b. 30 Days or Less

c. 311090 Days

d. >90 Days

P |en|er | P

Allocation of Aggregate Collateral Reinvested 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

SEe (e ee o

2to 3 Years

AR R PR |n R |Pn

. >3 Years

$

PR | PP PR PP |P

— =

iability to Return Collateral — Secured Borrowing (Total)

First Quarter

Second Quarter

I

Third Quarter |

Fourth Quarter

a. Maximum Amount

1. Cash (Collateral — All)

2. Securities Collateral (FV)

b. Ending Balance

1. Cash (Collateral - All)

2. Securities Collateral (FV)

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions
Company Policy or Strategies for Engaging in Repo Programs

(1)

0y

None

Type of Repo Trades Used

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Bilateral (YES/NO)

b. Tri-Party (YES/NO

Original (Flow) and Residual Maturity

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

1. Open - No Maturity

Overnight

2 Days to 1 Week

>1 Week to 1 Month

SRl Bl

>1 Month to 3 Months

PP | |es|es

PR |n | n |

A PP n|n

PR (n |
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Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

(4) Fair Value Securities Sold and/or Acquired that

(5)

(6)

(10)

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

6. >3 Months to 1 Year

7. >1Year

9 |er

A |n

4 |en

b. Ending Balance

1. Open - No Maturity

Overnight

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

OB

>3 Months to 1 Year

7. >1Year

PR |r | |er|en |

PR |R R (|

PR ||| N (n|n

PR | |R| R (n |

Resulted in Default

Fair Value of Securities Acquired Under Repo — Secured Borrowing

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

$

b. Ending Balance

$

Securities Acquired Under Repo — Secured Borrowing by NAIC Designation

Ending Balance

1
None

NAIC 1

Bonds- FV

LB & SS-FV

Preferred Stock- FV

Common Stock

Mortgage Loans- FV

Real Estate- FV

Derivatives- FV

Other Invested Assets- FV

TEe e ee [o®

Total Assets- FV (Sum of a through h)

Ending Balance

NAIC 4

NAIC 5

NAIC 6

8
Does Not Qualify as
Admitted

Bonds- FV

LB & SS-FV

Preferred Stock- FV

Common Stock

Mortgage Loans- FV

Real Estate- FV

Derivatives- FV

Other Invested Assets- FV

. Total Assets- FV (Sum of a through h)

Q[ e[ [a]e [m]®

ollateral Provided — Secured Borrowing

First Quarter

| Second Quarter

I

Third Quarter

| Fourth Quarter

a. Maximum Amount

1. Cash

2. Securities (FV)

3. Securities (BACV)

XXX

XXX

XXX

XXX

4. Nonadmitted Subset (BACV)

XXX

XXX

XXX

XXX

b. Ending Balance

1. Cash

2. Securities (FV)

3. Securities (BACV)

| |P

P |en | P

4. Nonadmitted Subset (BACV)

$

$

PR N |

| P | |P

Allocation of Aggregate Collateral Pledged by Remainin

Contractual Maturity

Amortized Cost

Fair Value

Overnight and Continuous

30 Days or Less

31to 90 Days

$
$
$

>90 Days

$

| |er|es

Dale oo

ecognized Receivable for Return of Collateral — Secured Borrowing

First Quarter

| Second Quarter

Third Quarter

| Fourth Quarter

a. Maximum Amount

1. Cash

$

2. Securities (FV)

$

B. Ending Balance

1. Cash

$

2. Securities (FV)

$

Recognized Liability to Return Collateral — Secured Borrowing (Total)

I

First Quarter

| Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

1. Repo Securities Sold/Acquired with
Cash Collateral

2. Repo Securities Sold/Acquired with
Securities Collateral (FV)

b. Ending Balance

1. Repo Securities Sold/Acquired with
Cash Collateral

Qo07.7




Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

2. Repo Securities Sold/Acquired with
Securities Collateral (FV)

H. 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

(1)

vy

None

Type of Repo Trades Used

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Bilateral (YES/NO)

b. Tri-Party (YESINO

Original (Flow) & Residual Maturity

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

Open — No Maturity

Overnight

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

>3 Months to 1 Year

N w =~

>1 Year

PP |Pr|r|er|epr

PP PR PR |er

PR PR |R|P|n

PR R (R R PP

b. Ending Balance

1. Open - No Maturity

Overnight

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

OB

>3 Months to 1 Year

7. >1Year

PR |r | |er|em s

PR |P |||

PR |P |||

PR |R |||

Fair Value Securities Sold and/or Acquired that
None
Securities "Sold" Under Repo — Sale

Resulted in Default

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

1. BACY

XXX

XXX

XXX

2. Nonadmitted — Subset of BACV

XXX

XXX

XXX

3. Fair Value

PN |n

b. Ending Balance

1. BACV

XXX

XXX

XXX

2. Nonadmitted — Subset of BACV

XXX

XXX

XXX

3. Fair Value

$

PN |en

Securities Sold Under Repo — Sale by NAIC Designation

Ending Balance

None

NAIC 1

NAIC 2

NAIC 3

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

Other Invested Assets-BACV

Other Invested Assets-FV

Total Assets-BACV

N RN N e i Bl =N B RN IR =

Total Assets-FV

Ending Balance

8
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

S EEESIENEREREEE

Real Estate-FV
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Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Ending Balance

NAIC 4

NAIC 5

NAIC 6

8
Nonadmitted

Derivatives-BACV

. Derivatives-FV

Other Invested Assets-BACV

Other Invested Assets-FV

Total Assets-BACV

$

Re(e|=2|3|T

Total Assets-FV

$

p=atctetg+h+j+l+n
(7) Proceeds Received — Sale

g=b+d+f+g+itk+m+o

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

1. Cash

2. Securities (FV)

3. Nonadmitted

P |en|en

9 |n|n

P |en|en

P |en|en

b. Ending Balance

1. Cash

2. Securities (FV)

$
$

4 |n

9 |n

9 |n

3. Nonadmitted

$

(8) Cash & Non-Cash Collateral Received — Sale by NAIC Designation

Ending Balance

1
None

NAIC 1

NAIC 2

NAIC 3

Bonds-FV

LB & SS-FV

Preferred Stock-FV

Common Stock

Mortgage Loans-FV

Real Estate-FV

Derivatives-FV

Other Invested Assets-FV

T e e]e [T

Total Assets-FV (Sum of a through h)

Ending Balance

NAIC 4

NAIC 5

NAIC 6

8
Nonadmitted

. Bonds-FV

. LB&SS-FV

. Preferred Stock-FV

. Common Stock

Real Estate-FV

. Derivatives-FV

. Other Invested Assets-FV

Total Assets-FV (Sum of a through h)

a
b
c
d
e. Mortgage Loans-FV
f.
9
h
i.
R

©)

ecognized Forward Resale Commitment

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

b. Ending Balance

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions
(1) Company Policy or Strategies for Engaging in 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 (YESINO

(3) Original (Flow) & Residual Maturity

First Quarter

I

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

Open — No Maturity

Overnight

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

>3 Months to 1 Year

~Nlo|o| s v~

> 1 Year

PR |er|er|er|er |

PR R |r |||

PR ||| | P

PR R |R || |n

b. Ending Balance

Open — No Maturity

Overnight

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

IS Eal Ee el

>3 Months to 1 Year

7. >1VYear

PR |R|er|er|er e

PR | |R |||,

PP ||| |

PP ||| |

(4) Fair Value Securities Sold and/or Acquired that

Resulted in Default
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Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

(5) Securities Acquired Under Repo — Sale

| FirstQuarter |  Second Quarter | Third Quarter |  Fourth Quarter

a. Maximum Amount

1. BACV XXX XXX XXX

2. Nonadmitted — Subset of BACV XXX XXX XXX

PN |

3. Fair Value $ $ $

b. Ending Balance

1. BACV XXX XXX XXX

2. Nonadmitted — Subset of BACV XXX XXX XXX

PN |en

3. Fair Value $ $ $

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

1 2 3 4
Ending Balance None NAIC 1 NAIC 2 NAIC 3

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

Other Invested Assets-BACV

Other Invested Assets-FV

Total Assets-BACV $ $ $ $

NI R A F e Bl E N B RN R =

Total Assets-FV $ $ $ $

5 6 7 8
Ending Balance 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

Other Invested Assets-BACV

Other Invested Assets-FV

Total Assets-BACV $ $ $ $

N RN N E N el P ol Bl =N N N IR =

Total Assets-FV $ $ $ $

p=atctet+tg+h+j+l+n q=b+d+f+g+itk+tm+o
(7)  Proceeds Provided — Sale

| Minimum | Maximum | Average Daily Balance |  Ending Balance

a. Maximum Amount

1. Cash $ $ $ $

2. Securities (FV) $ $ $ $

3. Securities (BACV) XXX XXX XXX XXX

4. Nonadmitted Subset XXX XXX XXX XXX

b. Ending Balance

1. Cash

2. Securities (FV)

3. Securities (BACV)

| R |P |
P | PP |P
| R ||
A || |P

4. Nonadmitted Subset

(8) Recognized Forward Resale Commitment

First Quarter Second Quarter Third Quarter Fourth Quarter

a. Maximum Amount $ $ $ $

b. Ending Balance $ $ $ $

I

J. Real Estate
(1) Recognized Impairment Loss
None
(2) Sold or Classified Real Estate Investments as Held for Sale
None
(3) Changes to a Plan of Sale for an Investment in Real Estate
None
(4) Retail Land Sales Operations
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Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

(5)

(1)
(2)
(3)
)
(5)
(6)
(7)

w

=

None

Real Estate Investments with Participating Mortgage Loan Features

None

Low-Income Housing Tax Credits (LIHTC)

Number of Remaining Years of Unexpired Tax Credits and Holding Period for LIHTC Investments

None

Amount of LIHTC and Other Tax Benefits Recognized

None

Balance of Investment Recognized

None
Regulatory Reviews
None

LIHTC investments which Exceed 10% of Total Admitted Assets

None
Recognized Impairment
None

Amount and Nature of Write-Downs or Reclassifications

None

L. Restricted Assets
None
Restricted Assets (Including Pledged)

(1)

Gross

(Admitted &

Nonadmitted)

Restricted

Current Year to Date

Restricted Asset Category

1
Total General Account
(GIA)

2
G/A Supporting S/A
Activity (a)

3
Total Separate Account
(S/A) Restricted Assets

4
S/A Assets Supporting
GIA Activity (b)

5
Total
(1plus 3)

Total From Prior Year

7

Increase/ (Decrease) (5
minus 6)

Subject to contractual obligation
for which liability is not shown $

$ $

Collateral held under security
lending arrangements

Subject to repurchase
agreements

Subject to reverse repurchase
agreements

Subject to dollar repurchase
agreements

Subject to dollar reverse
repurchase agreements

Placed under option contracts

Letter stock or securities
restricted as to sale — excluding
FHLB capital stock

FHLB capital stock

On deposit with states

On deposit with other regulatory
bodies

Pledged as collateral to FHLB
(including assets backing funding
agreements)

Pledged as collateral not captured
in other categories

Other restricted assets

Total Restricted Assets $

$ $

Current

Year to Date

Restricted Asset Category

Total Nonadmitted
Restricted

Percentage

10

1

Total Admitted Restricted
(5 minus 8)

Gross (Admitted &
Nonadmitted) Restricted
to Total Assets (c)

Admitted Restricted to
Total Admitted Assets (d)

Subject to contractual obligation
for which liability is not shown $

%

Collateral held under security
lending arrangements

%

Subject to repurchase
agreements

%

Subject to reverse repurchase
agreements

%

Subject to dollar repurchase
agreements

%

Subject to dollar reverse
repurchase agreements

%

Placed under option contracts

%

Letter stock or securities
restricted as to sale - excluding
FHLB capital stock

%

FHLB capital stock

%

On deposit with states

%

On deposit with other regulatory
bodies

%

Pledged as collateral to FHLB
(including assets backing funding
agreements)

%

Pledged as collateral not captured
in other categories

%

Other restricted assets

%

Total Restricted Assets $

%

(@) Subset of column 1
(b) Subset of column 3
(c)
(d)

Column 5 divided by Asset Page, Column 1, Line 28
Column 9 divided by Asset Page, Column 3, Line 28

Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that Share Similar Characteristics, Such as Reinsurance and
Derivatives, are Reported in the Aggregate)

Description of Assets

Gross

(Admitied &

Nonadmitted)

Restricted

Current Year to Date

Total General
Account (G/A)

G/A Supporting

2 3
Total Separat

Restricted

S/A Activity (a) Assets

Account (S/A)

4
te
SIA Assets
Supporting G/A
Activity (b)

5

Total

(1 plus 3) Year

Total From Prior

Increase/
(Decrease)
(5 minus 6)

Total Current
Year Admitted
Restricted

Percentage

9

Gross (Admitted
& Nonadmitted)
Restricted to
Total Assets

10

Admitted
Restricted to
Total Admitted
Assets

$ $

$

$

$

% %

Total (c)

$ $

$
$ $

$

$

% %

Subset of column 1

(a)
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NOTES TO FINANCIAL STATEMENTS

Subset of column 3

(b)

(c) Total Line for Columns 1 through 7 should equal 5L(1)m Columns 1 through 7 respectively and Total Line for Columns 8 through 10 should equal

5L(1)m Columns 9 through 11 respectively.

(3) Detail of Other Restricted Assets (Contracts that Share Similar Characteristics, such as Reinsurance and Derivatives, are Reported in the Aggregate)

5L(1)n Columns 9 through 11 respectively.

Gross (Admitted & Nonadmitted)  Restricted 8 Percentage
Current Year to Date 6 7 9 10
1 2 3 4 5
Total Separate Gross (Admitted Admitted
Account (S/A) SIA Assets Increase/ Total Current | & Nonadmitted) | Restricted to
Total General | G/A Supporting Restricted Supporting G/A Total Total From Prior | (Decrease) Period Admitted |  Restricted to Total Admitted
Description of Assets Account (G/A) [ SJA Activity (a) Assets Activity (b) (1 plus 3) Year (5 minus 6) Restricted Total Assets Assets
$ $ $ $ $ $ $ $ % %
Total (c) $ $ $ $ $ $ $ $ % %
(@) Subset of column 1
(b) Subset of column 3
(c) Total Line for Columns 1 through 7 should equal 5L(1)n Columns 1 through 7 respectively and Total Line for Columns 8 through 10 should equal

(4) Collateral Received and Reflected as Assets Within the Reporting Entity's Financial Statements
1 2 3 4
% of BACV to Total Assets
Book/Adjusted Carrying (Admitted and % of BACV to Total Admitted
Collateral Assets Value (BACV) Fair Value Nonadmitted)* Assets*™*
General Account:
a. Cash, Cash Equivalents and
Short-Term Investments $ $ % %
b.  Schedule D, Part 1 % %
c.  Schedule D, Part 2, Sec. 1 % %
d.  Schedule D, Part 2, Sec. 2 % %
e. Schedule B % %
f.  Schedule A % %
g. Schedule BA, Part 1 % %
h.  Schedule DL, Part 1 % %
i.  Other % %
j.  Total Collateral Assets
(atbtctd+e+f+g+hi) $ $ % %
Separate Account:
k.  Cash, Cash Equivalents and
Short-Term Investments $ $ % %
. Schedule D, Part 1 % %
m. Schedule D, Part 2, Sec. 1 % %
n.  Schedule D, Part 2, Sec. 2 % %
0. Schedule B % %
p. Schedule A % %
g. Schedule BA, Part 1 % %
r.  Schedule DL, Part 1 % %
s.  Other % %
t.  Total Collateral Assets
(k+l+m+n+o+pt+qtrts) $ $ % %
*. j=Column 1 divided by Asset Page, Line 26 (Column 1) t = Column 1 divided by Asset Page, Line 27 (Column 1)
**  j=Column 1 divided by Asset Page, Line 26, (Column 3)** t = Column 1 divided by Asset Page, Line 27 (Column 3)
1 2
% of Liability to Total
Amount Liabilities
u.  Recognized Obligation to Return Collateral Asset (General Account) $ %
V. Recognized Obligation to Return Collateral Asset (Separate Account) $ %
*  u=Column 1 divided by Liability Page, Line 26 (Column 1) v = Column 1 divided by Liability Page, Line 27 (column 1)
M. Working Capital Finance Investments
None
(1) Aggregate Working Capital Finance Investments (WCFI) Book/Adjusted Carrying Value by NAIC Designation:
Gross Asset Current Non-admitted Asset Current | Net Admitted Asset Current
a. WCFI Designation 1 $ $ $
b.  WCFI Designation 2
c.  WCFI Designation 3
d.  WCFI Designation 4
e. WCFI Designation 5
f.  WCFI Designation 6
g. Total $ $ $
(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs
None
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
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Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

N. Offsetting and Netting of Assets and Liabilities
Not applicable

Net Amount Presented on
Gross Amount Recognized Amount Offset* Financial Statements
(1) Assets
B [s B
(2) Liabilities
B B B

*

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

0. 5GI Securities
None
Number of 5G| Securities Aggregate BACV Aggregate Fair Value
Current Year to
Investment Date Prior Year  |Current Year to Date Prior Year Current Year to Date Prior Year
(1) Bonds-AC $ $ $ $ $ $
(2) LB&SS-AC
(3) Preferred Stock — AC
(4 LB&SS-FV
(5) Total (1+2+3+4)
AC - Amortized Cost FV - Fair Value
P. Short Sales
None
(1 Unsettled Short Sale Transactions (Outstanding as of Reporting Date)
Fair Value of Fair Value of
Short Sales Short Sales
Current Fair Exceeding (or | Expected to be
Value of Expected expected to Settled by
Proceeds Securities Sold | Unrealized Gain | Settlement (# of exceed) 3 Secured
Received Short or Loss Days) Settlement Days Borrowing
(a) Bonds $ $ $ $ $
(b) Preferred Stock
(c) Common Stock
(d) Totals (a+b+c) $ $ $ XXX $ $
(2) Settled Short Sale Transactions
Fair Value of Short
Current Fair Value Sales That Fair Value of Short
of Securities Sold | Realized Gain or Exceeded 3 Sales Settled by
Proceeds Received Short Loss on Transaction| Settlement Days | Secured Borrowing
(a) Bonds $ $ $ $ $
(b) Preferred Stock
(c) Common Stock
(d) Totals (a+b+c) $ $ $ $ $
Q. Prepayment Penalty and Acceleration Fees
None
General Account Separate Accounts
(1)  Number of CUSIPs 16
(2) Aggregate Amount of Investment Income $ 58,047 |$

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies - Not applicable

Note 7 - Investment Income - No significant changes

Note 8 - Derivative Instruments - Not applicable

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 2020, 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 $38,000 payable to its parent at September 30, 2020.

E. Guarantees or Undertakings
The Company has not guaranteed any affiliated company debt.
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NOTES TO FINANCIAL STATEMENTS

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, 2020, the
Company incurred $966,000 for management fees and administrative services to Kansas City Life Insurance Company. For the nine months ended
September 30, 2020, the Company incurred $2,193,000 for management fees and administrative services to Kansas City Life Insurance Company.

Nature of the Control Relationship

All of the outstanding common and preferred shares of stock of the Company are owned by Kansas City Life, an insurance holding company domiciled in the

state of Missouri.

Amount Deducted from the Value of Upstream Intermediate Entity or Ultimate Parent Owned

The Company has no intermediate entities.

Investments in SCA that Exceed 10% of Admitted Assets

The Company has no SCA entities.

Investments in Impaired SCAs
The Company has no SCA entities.

Investment in Foreign Insurance Subsidiary
The Company has no foreign insurance subsidiaries.

Investment in Downstream Noninsurance Holding Company

The Company does not have any investments in downstream noninsurance holding companies.

All SCA Investments
The Company has no SCA Investments.

(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 8bh(ii) Entities XXX $ $ $
. SSAP No. 97 8hiii) Entities
%|$ $ $
Total SSAP No. 97 8b(iii) Entities XXX $ $ $
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 + €) XXX $ $ $
(2) NAIC Filing Response Information
NAIC
Disallowed
Entities
NAIC Valuation
SCA Entity Response Method
(Should be the same entities as Type of NAIC | Date of Filingto | NAIC Valuation | Received | Resubmission
shown in M(1) above) Filing* the NAIC Amount YIN 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 8hiii) 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 + e) XXX XXX $ XXX XXX XXX

* 81— Sub-1, S2 - Sub-2 or RDF — Resubmission of Disallowed Filing

** | - Immaterial or M — Material

Investment in Insurance SCAs

(1) Accounting Practice that Differs from NAIC Statutory Accounting Practices and Procedures

(2) Monetary Effect on Net Income and Surplus

Monetary Effect On NAIC SAP

Amount of Investment

SCA Entity
(Investments in Insurance SCA Entities)

Net Income Increase

(Decrease)
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Statements*
$ $ $ $
*  Per AP&P Manual (without permitted or prescribed practices)
(3) RBC Regulatory Event Because of Prescribed or Permitted Practice
0. SCA or SSAP 48 Loss Tracking
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
A Debt Including Capital Notes

The Company had no capital notes or debentures outstanding at September 30, 2020. The Company has a $10,000,000 revolving line of credit with a major
commercial bank to borrow as needed. The line of credit, which was renewed in July of 2020, is at a variable interest rate based upon short-term indices and
will mature in July of 2021. At September 30, 2020 the Company had no borrowings outstanding from this line of credit. The line of credit is guaranteed by the
Company's parent, and the Company expects to renew the line of credit at maturity.

B. FHLB (Federal Home Loan Bank) Agreements
None

(1) Information on the Nature of the Agreement
Not Applicable
(2) FHLB Capital Stock
a. Aggregate Totals
1. Current Year to Date

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

(@) 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

b.  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 1to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3105 Years
1. ClassA $ $ $ $ $ $
2. ClassB $ $ $ $ $ $
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
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 $ $ $
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Fair Value Carrying Value Amount of Borrowed at
Time of Maximum
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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
a.  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
(@) Debt $ $ $ XXX
(b)  Funding Agreements $
(c) Other XXX
(d) Aggregate Total (atb+c) |$ $ $ $
2. Prior Year
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) |$ $ $ $
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

(YESINO)
1. Debt
2. Funding Agreements
3. Other

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans - None

Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations - No significant changes

Note 14 - Liabilities, Contingencies and Assessments

A Contingent Commitments

(1)

Partnerships and Limited Liability Company contingent liabilities: § .

(2)

Detail of other contingent commitments
No Significant Changes

Total SSAP No. 97, Investments in Subsidiary, Controlled, and Affiliated Entities, A Replacement of SSAP No. 88, and SSAP No. 48, Joint Ventures,

Liability Recognition
of Guarantee,
(Including Amount
Recognized at
Inception. If no Initial

Maximum Potential
Amount of Future
Payments
(Undiscounted) the
Guarantor could be
Required to make
under the

Current Status of
Payment or

©)

Recognition, Ultimate Financial Guarantee. If |Performance Risk of
Document Statement Impact if | unable to Develop | Guarantee. Also
Exception Allowed | Action under the an Estimate, this | Provide Additional
Nature and Circumstances of Guarantee and Key Attributes, Under SSAP No. Guarantee is Should be Discussion as
Including Date and Duration of Agreement 5R) Required Specifically Noted Warranted
$ $
Total $ XXX $ XXX
Guarantee Obligations
No Significant Changes
a. Aggregate maximum potential of future payments of all guarantees (undiscounted) the guarantor could be required to
make under guarantees. (Should equal total of column 4 for (2) above. $
b.  Contingent liabilities recognized in F/S.
1. Noncontingent liabilities $
2. Contingent liabilities $
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c.  Ultimate financial statement impact if action under the guarantee is required.

Investments in SCA $

Joint Venture

Dividends to stockholders (capital contribution)

Expense

Other

AR Bl ol Il

Total (should equal (3)a) $

B. Assessments
(1)  Assessments Where Amount is Known or Unknown
No Significant Changes
(2) Assessments
No Significant Changes

a.  Assets recognized from paid and
accrued premium tax offsets and
policy surcharges prior year —end $

b.  Decreases current period:

c. Increases current period:

d.  Assets recognized from paid and
accrued premium tax offsets and
policy surcharges current period $

(3) Guaranty Fund Liabilities and Assets Related to Assessments from Insolvencies for Long-Term Care Contracts
No Significant Changes
a.  Discount Rate Applied
b.  The undiscounted and discounted amount of the guaranty fund assessments and related assets by insolvency:

Guaranty Fund Assessment Related Assets

Name of the Insolvency Undiscounted Discounted Undiscounted Discounted

$ $ $ $

c.  Number of jurisdictions, ranges of years used to discount and weighted average number of years of the discounting time period for payables and
recoverables by insolvency:

Payables Recoverables
Weighted Weighted
Average Average
Number of Range of Number of Number of Range of Number of
Name of the Insolvency Jurisdictions Years Years Jurisdictions Years Years
C. Gain Contingencies
No Significant Changes
D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - Total SSAP 97 and SSAP 48 Contingent Liabilities

Not applicable

The Company paid the following amounts in the reporting period to settle claims related extra contractual obligations or bad faith claims stemming from

lawsuits

Direct

Claims related ECO and bad faith losses paid during the reporting period

$

period:

Number of claims where amounts were paid to settle claims related extra contractual obligations or bad faith claims resulting from lawsuits during the reporting

(@) (b)
0-25 Claims

26-50 Claims

)
51-100 Claims

(d)
101-500 Claims

e)

More than 500 Claims

Indicate whether claim count information is disclosed per claim or per claimant;

() PerClaim[ ] (9) Per Claimant |

E. Joint and Several Liabilities
Not applicable

F. All Other Contingencies

]

The Company may, from time to time, be subject to litigation and to other claims in jurisdictions where juries may award punitive damages which can be
disproportionate to actual damages. Although no assurances can be given and no determinations can be made at this time, management believes that the
ultimate liability, if any, with respect to these claims and actions, would have no material effect on the Company’s business, results of operations and financial

position.

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 - Not applicable

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
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Note 20 - Fair Value Measurements

A

Fair Value Measurements

(1)

(2)

(%)

Fair Value Measurements at Reporting Date

None
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 $ $ $ $ $
Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

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 $ $ $ $ $ $ $ $ $ $

Policies when Transfers Between Levels are Recognized

Not applicable.

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.

Fair Value Disclosures for Derivative Assets and Liabilities

The Company did not have any derivatives as of the end of the reporting period.

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not applicable.

Fair Value Level

Aggregate Fair Net Asset Value | Not Practicable

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 408,167,504 |$ 363,500,825 |§ 3,829,656 |§ 404,337,848 |$ $ $
Contract Loans $ 12,869,904 |$ 12,869,904 |$ $ $ 12,869,904 |$ $
Cash and cash equivalents $ 30,338,648 |$ 30,338,648 |$ 30,338,648 |$ $ $ $

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.

Effective Interest
Type of Class or Financial Instrument Carrying Value Rate Maturity Date Explanation

$

NAV Practical Expedient Investments

Not applicable

Note 21 — Other Items

A

Unusual or Infrequent ltems
No significant changes
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Troubled Debt Restructuring Debtors
Not applicable

Other Disclosures

Assets in the amount of $2,546,099 (2019 - $2,550,398) were on deposit with government authorities or trustees as required by law.

The widespread outbreak of COVID-19 has created significant volatility, uncertainty and disruption in economic activity and financial markets globally. The
global and domestic response to the COVID-19 outbreak continues to rapidly evolve.

The extent of the impact of the COVID-19 pandemic on the Company's ongoing financial performance will depend on numerous evolving factors and future
developments, remain uncertain and difficult to predict at this time. Negative financial impacts that could occur include, but are not limited to, asset
impairments or delinquencies of interest or principal from the various categories of investments in the investment portfolio, a reduction in sales, a reduction in
business retention, an increase in policyholder benefits, and an increase in operating expenses. While certain outcomes from the pandemic have been
realized in the results of operations, the full extent to which the COVID-19 pandemic may impact the Company's financial condition or results of operations will
continue to evolve over time.

Business Interruption Insurance Recoveries
No significant changes

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

Non-Transferable State Tax Credits by State and in Total
No significant changes

Description of State Transferable and
Non-Transferable Tax Credits State Carrying Value Unused Amount

Total $ $

(2) Method of Estimating Utilization of Remaining Transferable and Non-Transferable State Tax Credits
No significant changes

(3) Impairment Loss
No significant changes

(4) State Tax Credits Admitted and Nonadmitted
No significant changes

Total Total
Admitted Nonadmitted
a. Transferable $ $
b.  Non-Transferable $ $

Subprime Mortgage Related Risk Exposure

(1) Description of the Subprime-Mortgage-Related Risk Exposure and Related Risk Management Practices

None
(2) Direct Exposure Through Investments in Subprime Mortgage Loans
None
Book/Adjusted Other-Than-Temporary
Carrying Value Value of Land Impairment Losses
(Excluding Interest) Fair Value and Buildings Recognized Default Rate

a. Mortgages in the process of

foreclosure $ $ $ $ %

Mortgages in good standing %

Mortgages with restored

terms %
d. Total $ $ $ $ XXX

(3) Direct Exposure Through Other Investments
None
Book/Adjusted Carrying Other-Than-Temporary
Value (Excluding Impairment Losses
Actual Cost Interest) Fair Value Recognized

a.  Residential mortgage backed securities |$ $ $ $
b.  Commercial mortgage backed

securities
c.  Collateralized debt obligations
d.  Structured securities
e.  Equity investments in SCAs*
f.  Other assets
g. Total $ $ $ $

These investments comprise % of the company's invested assets.

(4)  Underwriting Exposure to Subprime Mortgage Risk Through Mortgage Guaranty or Financial Guaranty Insurance Coverage
No significant changes

Losses Paid in the Losses Incurred in the | Case Reserves at end of | IBNR Reserves at End of
Current Year to Date Current Year to Date Current Period Current Period
a. Mortgage guaranty coverage $ $ $ $
b.  Financial guaranty coverage
c.  Other lines (specify):
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Losses Paid in the
Current Year to Date

Losses Incurred in the
Current Year to Date

Case Reserves at end of
Current Period

IBNR Reserves at End of
Current Period

d. Total $ $ $ $
G. Retained Assets
(1) Description of How Accounts are Structured and Reporting
Not applicable
(2) Retained Assets In Force
Not applicable
In Force In Force
As of End of Current Year to Date As of End of Prior Year
Number Balance Number Balance
a. Uptoand including 12 months $ $
b. 13 to 24 months
c. 2510 36 months
d. 37 to48 months
e. 4910 60 months
f.  Over 60 months
g. Total $ $
(3) Segregation Between Individual and Group Contracts
Not applicable
Individual Group
Number Balance/Amount Number Balance/Amount
a.  Number/balance of retained asset account at the
beginning of the period $ $
b.  Number/amount of retained asset accounts
issued/added during the period
c.  Investment earnings credited to retained asset accounts
during the period N/A N/A
d. Fees and other charges assessed to retained asset
accounts during the period N/A N/A
e.  Number/amount of retained asset accounts transfer to
state unclaimed property funds during the period
f. Number/amount of retained asset accounts
closed/withdrawn during the period
g.  Number balance of retained asset accounts at the end of
the period $ $
H. Insurance-Linked Securities (ILS) Contracts
Not applicable
Number of Outstanding | Aggregate Maximum
ILS Contracts Proceeds
Management of Risk Related to:
(1) Directly-Written Insurance Risks
a. ILS Contracts as Issuer $
b. ILS Contracts as Ceding Insurer
c. LS Contracts as Counterparty
(2) Assumed Insurance Risks
a. ILS Contracts as Issuer $
b. ILS Contracts as Ceding Insurer
c.  ILS Contracts as Counterparty
Note 22 — Events Subsequent
Subsequent events have been considered through November 5, 2020, the date these statutory financial statements were issued.
A Did the reporting entity write accident and health insurance premium that is subject to Section 9010 of the
Federal Affordable Care Act (YES/NO)? Yes[ ] No[X]
Current Year to Date 2019
B. ACA fee assessment payable for the upcoming year $ $
C ACA fee assessment paid
D. Premium written subject to ACA 9010 assessment
E. Total adjusted capital before surplus adjustment (Five-Year Historical Line 30) $
F. Total adjusted capital (Five-Year Historical Line 30 minus 22B above) $
G. Authorized control level (Five-Year Historical Line 31) $
H. Would reporting the ACA assessment as of the current year to date have triggered an
RBC action level (YES/NO)? Yes[ ] No[X]

The annual fee imposed under section 9010 of the Affordable Care Act was not material for the quarter ended September 30, 2020.

Note 23 - Reinsurance - No significant changes
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Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

A. Method Used by the Reporting Entity to Estimate Accrued Retrospective Premium Adjustments
Not applicable
B. Disclose Whether Accrued Retrospective Premiums are Recorded Through Written Premium or as an Adjustment to Earned Premium
Not applicable
C. Disclose the Amount of Net Premiums Written Subject to Retrospective Rating Features
Not applicable
D. Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act
Not applicable
E. Risk Sharing Provisions of the Affordable Care Act
(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions?
Yes[ ] No[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 I 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 $ $ $ $ $ $ $ $ Al$ $
2. Premium
adjustments
(payable) $ B
3. Subtotal ACA
Permanent Risk
Adjustment
Program $ $ $ $ $ $ $ $ $ $
b. Transitional ACA
Reinsurance
Program
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Accrued During the
Prior Year on Business

Written Before Dec. 31 of
The Prior Year

Received or Paid as of
the Current Year to Date
on Business Written
Before Dec 31 of
the Prior Year

Differences

Adjustments

Ref

Unsettled Balances
as of the 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)

1. Amounts
recoverable for
claims paid

2. Amounts
recoverable for
claims unpaid
(contra liability)

3. Amounts
receivable relating
to uninsured plans

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

5. Ceded
reinsurance
premiums payable

6. Liability for
amounts held
under uninsured
plans

6. Subtotal ACA
Transitional
Reinsurance
Program

C. 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

CrIOTMOUO®®

(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 Paid as of
the Current Year to Date
on Business Written
Before Dec 31 of
the Prior 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)

a. 2014

1. Accrued
retrospective
premium

2. Reserve for rate
credits for policy
experience rating
refunds

b. 2015

1. Accrued
retrospective
premium

2. Reserve for rate
credits for policy
experience rating
refunds

c. 2016

1. Accrued
retrospective
premium

2. Reserve for rate
credits or policy
experience rating
refunds

d. Total for Risk
Corridors
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mmoow>

(5) ACA Risk Corridors Receivable as of Reporting Date

1 2 3 4 5 5
Estimated Amount to Non-Accrued
be Filed or Final Amounts for Asset Balance (Gross
Amount Filed with | Impairment or Other | Amounts Received | of Non-Admissions) Non-Admitted Net Admitted Asset
Risk Corridors Program Year CMS Reasons from CMS (1-2-3) Amount (4-5)
a. 2014
b. 2015
c. 2016
d. Total (atb+c)

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A

Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2019 for Individual accident and health lines were $68,000. As of September 30, 2020, $26,000 was paid for incurred
claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now $54,000 as a result of
reestimation of unpaid claims and claim adjustment expenses. The increase of $12,000 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)

()

(%)

(6)

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

Valuation of Substandard Policies

On substandard policies issued with extra premiums, the Company holds standard reserves plus one-half the gross annual extra premium except universal life
substandard policies where table rated reserves are held.

Amount of Insurance Where Gross Premiums are Less than the Net Premiums

As of September 30, 2020, the Company had $1,809,759,564 of insurance in force for which the gross premiums were less than the net premiums according to
the standard valuation set by the State of Ohio.

Method Used to Determine Tabular Interest, Reserves Released, and Cost
Tabular interest, tabular less actual reserve released, and tabular cost have been determined by formula in accordance with the instructions.

Method of Determination of Tabular Interest on Funds not Involving Life Contingencies
The tabular interest on funds not involving life contingencies is the current balance plus funds added, reserve basis increase, and other increases minus funds

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 Type Liabilities by Withdrawal Characteristics

Separate Separate
General Account with Account
A INDIVIDUAL ANNUITIES: Accounts Guarantees Nonguaranteed Total % of Total
1. Subject to Discretionary
Withdrawal:
(@) With market value
adjustment $ $ $ $ %
(b) Atbook value less current %
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A INDIVIDUAL ANNUITIES:

General
Accounts

Separate
Account with
Guarantees

Separate
Account
Nonguaranteed

Total

% of Total

surrender charge of 5% or
more

(c) At fair value

%

(d) Total with market value
adjustment or at fair value
(total of a through c)

%

(e) Atbook value without
adjustment (minimal or no
charge or adjustment)

47,004,908

47,004,908

98.0%

Not subject to discretionary
withdrawal

981,888

981,888

2.0%

Total (gross: direct + assumed)

47,986,796

47,986,796

100.0%

Reinsurance ceded

Total (net)* (3) - (4)

47,986,796

$ 47,986,796

S Sl el e

Amount included in A(1)b above
that will move to A(1)e in the
period after the statement date

B. GROUP ANNUITIES:

General
Accounts

Separate
Account with
Guarantees

Separate
Account
Nonguaranteed

Total

% of Total

1.

Subject to Discretionary

Withdrawal:

(@)  With market value
adjustment

%

(b) Atbook value less current
surrender charge of 5% or
more

%

(c) At fair value

%

(d) Total with market value
adjustment or at fair value
(total of a through c)

%

(e) Atbook value without
adjustment (minimal or no
charge or adjustment)

%

Not subject to discretionary
withdrawal

%

Total (gross: direct + assumed)

%

Reinsurance ceded

Total (net) (3) - (4)

2 Sl Rl Eed

Amount included in B(1)b above
that will move to B(1)e in the
period after the statement date

C. DEPOSIT-TYPE CONTRACTS (no life
contingencies)

General
Accounts

Separate
Account with
Guarantees

Separate
Account
Nonguaranteed

Total

% of Total

1.

Subject to Discretionary

Withdrawal:

(@)  With market value
adjustment

%

(b) Atbook value less current
surrender charge of 5% or
more

%

At fair value

_
(2)
I~

%

Total with market value
adjustment or at fair value
(total of a through c)

—
[=X
=

%

(e) At book value without
adjustment (minimal or no
charge or adjustment)

58,015

58,015

4.1%

Not subject to discretionary
withdrawal

1,354,700

1,354,700

95.9%

Total (gross: direct + assumed)

1,412,715

1,412,715

100.0%

Reinsurance ceded

Total (net) (3) - (4)

1,412,715

$ 1,412,715

2l Bl e

Amount included in C(1)b above
that will move to C(1)e in the
period after the statement date
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D. Life and Accident & Health Annual Statement:

1) Exhibit 5, Annuities section, Total (net)

$ 47,057,293

2

Exhibit 5, Supplementary contracts with life contingencies section, Total (net)

929,503

Exhibit 7, Deposit-type contracts, Line 14, Column 1

1,412,715

- = = <

(
(
3
(4) Subtotal

$ 49,399,511

Separate Accounts Statement:

5) Exhibit 3, Line 0299999, Column 2

6) Exhibit 3, Line 0399999, Column 2

7) Policyholder dividend and coupon accumulations

8) Policyholder premiums

) Other contract deposit funds

) Subtotal

Nl |lo~ =~ =

1
1
1

(
(
(
(
(9) Guaranteed interest contracts
(
(
(

) Combined Total

$ 49,399,511

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

A Subject to discretionary withdrawal, surrender values, or policy loans:
General Account Separate Account- Guaranteed and  Nonguaranteed
Account Value Cash Value Reserve Account Value Cash Value Reserve
(1) Term Policies with Cash Value |$ $ 3,641,291 |$ 20,155,695 |$ $ $
(2) Universal Life 155,367,986 149,213,725 152,215,236
(3) Universal Life with Secondary
Guarantees 16,225,889 8,506,565 44,444,697
(4) Indexed Universal Life
(5) Indexed Universal Life with
Secondary Guarantees
(6) Indexed Life
(7) Other Permanent Cash Value
Life Insurance 75,630,962 113,198,823
(8) Variable Life
(9) Variable Universal Life
(10) Miscellaneous Reserves
B. Not subject to discretionary withdrawal or no cash values:
(1)  Term Policies without Cash
Value XXX XXX $§ 370,542,094 XXX XXX $
(2) Accidental Death Benefits XXX XXX 202,290 XXX XXX
(3) Disability — Active Lives XXX XXX 1,455,047 XXX XXX
(4) Disability — Disabled Lives XXX XXX 1,626,819 XXX XXX
(5) Miscellaneous Reserves XXX XXX XXX XXX
C. Total (gross: direct + assumed) $ 171593875 |$ 236,992,543 |$ 703,840,701 |$ $ $
D. Reinsurance Ceded 346,703,284
E. Total (net) (c) (D) $§ 171,593,875 |$ 236,992,543 |$§ 357,137,417 |$ $ $
F. Amount

Life & Accident & Health Annual Statement:

$ 342,754,517

(1) Exhibit 5, Life Insurance Section, Total (net)
(

Separate Accounts Annual Statement

2) Exhibit 5, Accidental Death Benefits Section, Total (net) 41,041
(3) Exhibit 5, Disability — Active Lives Section, Total (net) 1,455,047
(4) Exhibit 5, Disability — Disabled Lives Section, Total (net) 1,626,819
(5) Exhibit 5, Miscellaneous Reserves Section, Total (net) 11,259,993
(6) Subtotal $§ 357,137,417

t

(7)  Exhibit 3, Line 0199999, Column 2 $
(8) Exhibit 3, Line 0499999, Column 2
(9) Exhibit 3, Line 0599999, Column 2
(10) Subtotal (Lines (7) through (9)) $
(11) Combined Total ((6) and (10)) § 357137417

Note 34 - Premium and Annuity Considerations Deferred and Uncollected - No significant changes
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Note 35 - Separate Accounts - Not applicable

Note 36 - Loss/Claim Adjustment Expenses - Not applicable
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1.2
2.1

22
3.1

32
33

34
35
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

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]
Nof[ |

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|[ ]

Nof[ ]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

State of
Domicile

3

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]

2/31/2019

N/AT ]

1

2/3112014

1

112412015

Yes| ]
Yes| ]

No[ ]
Nof[ ]

Yes| ]

Yes|[ ]

Yes [ X]

NA[X]
NA[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?

a
b

d

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

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

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

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 Ifthe 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

11.2

13.
14.1

15.1

15.2

16.
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? Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
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? Yes[ ] No[X]
14.2 If yes, please complete the following:
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[ ] No[ ] NA[X]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $
Total payable for securities lending reported on the liability page: $
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] NoJ ]
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 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 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change 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 2
Name of Firm or Individual 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 invested 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 invested 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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No[ ]
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20.

21.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

By self-designating 5G| securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuer or obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements 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?

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

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

Q08.2

Yes| ]

Yes| ]

Yes|[ ]

No[X]

No[X]

No[X]



Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M 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

41

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
1.11  Farm mortgages

112 Residential mortgages B
113 COMMEICIAI MOMGAGES. ...cvuivevviectiiiteteiit ettt ettt bt s bbbt s s b2 s s s b1 bbb bbb s bbb s bbb st bbb bbb s s s bbb bbbt B
1.14  Total mortgages in GOOA SANGING..........ccceiieirieic ettt bbb b st a s bbbt s s s s s bbb b s s s b se bbb bbbt b bbb bbb es e s s st nsntenas G e 0
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With reStTUCIUIEA tBIMS.........c.cviuiiiicecce ettt bbb bbb bbb a e G
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAIES. ... vttt ettt bbb s st bt b s a4 b s 4 b s e bR b s s A s s b b s s s e bbb AR s s e A bR A s bbb A b b sttt et s ettt

1.32  Residential mortgages
1.33  Commercial mortgages......

1.34  Total mortgages with interest overdue more than three months...
Long-term mortgage loans in process of foreclosure

1.41  Farm mortgages....
1.42 Residential mortgages

1.43  Commercial mortgages

1.44  Total mortgages in process of foreclosure.
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

1.1 FaIM MOMGAGES. ....vvovveiieiseiiee ittt sttt 8 8888188818818 1818804188888 888 bbbttt $
1,62 RESIABNAI MOMGAQES.......cvvecveecieeciecitc ittt s sttt e $
1.63  Commercial mortgages

1.64  Total mortgages foreclosed and transferred to real estate
Operating Percentages:
2.0 AGH 0SS PEICENL......vuiviieictsiete ittt ettt s ettt bbb sttt s et s s e a8 se s esE 48 E e s s bR s A s s R LR b e R s R s R e R AR AR bt e R st et e s b et es febsetstesiesntentesetantessesnaans 19.2

2.2 A&H cost containment percent

2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES.........c.ieiiiiiieiiieiiisiie ettt ettt se bbb s bbbt bbbt b s s s s bbb s s st es eksetntes et sbensessen et st enses st (2.4)
Do you act as a custodian for health savings accounts?.............c.oceuerveeunirnirncrinenen. Yes[ ] No [X]
If yes, please provide the amount of custodial funds held as of the reporting date G
Do you act as an administrator for Nealth SAVINGS GCCOUNTS?..........c.vuiuririerririeiess sttt s st s st es st bre s Yes[ | No[X]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity?......

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 Qutstanding Lien Amount

Qo9
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Statement as of September 30, 2020 of the G RAN G E LI F E I N S U RAN C E COM PANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE




Statement as of September 30, 2020 of the GRANGE LIFE INSU RANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 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
1. Alabama.......ccocevecereceeseeeseereeeeesesesesssessssssesesesseseen AL Lo N |0 137,335 [ [ | e | e 137,335 |
2. AlASKa......coccceeeeeeeeenesseessene e A L N [l BTT8 e [ [ |3y T I8 [
3. ANZONA..iceecs e
4. Arkansas.
5. California
6. Colorado.....
7. Connecticut.....
8. Delaware.............
9.  District of Columbia.
10.  Florida................. ...110,803
11.  Georgia...
12.  Hawaii.
13.  lIdaho...
14, llinois..
15.  Indiana
16, JOWA. ottt s
17, KANSAS. ...ttt saen
18.  Kentucky.
19.  Louisiana.
20. Maine......
21, MAYIANG......coceeccee e e
22, MasSSAChUSES.........cccuevcreeie e
23.  Michigan......
24.  Minnesota...
25.  Mississippi...
26. Missouri..
27. Montana..
28. Nebraska ...464,761
29. Nevada........
30. New Hampshire..
31.  New Jersey.....
32.  New Mexico
33.  New York....
34.  North Carolina.
35.
36, ON0...ococrcrerceeceseeeeeeeee e essesesssseeseesssseseesessesseneenOH [ oo L | 1000000, 27,395,112 | .l 1,401,645 [ 47,329 | e [ 0000......28,844,086 | ... 87,587
37.
38.
39.
40.  Rhode Island.........cc.coocveerererneernrisrrsrrseienienesissssssessessene s R e N [ 3197 | [ [ [ 3191 |
41.
42.  South Dakota..
43. Tennessee......
44,  Texas......
45.  Utah..
46.  Vermon
47.  Virginia........
48.  Washington.
49.  West Virginia...
50.  Wisconsin....
51.  Wyoming.........
52.  American Samoa
53. Guam..............
54, PUEHO RICO.....ceiierieieieississ ettt eees
55, US Virgin ISIands..........ccoeueeuneunrinerneineineeeineiseiseeeessseseese e
56.  Northern Mariana Islands
57. Canada.......ccccccoemrernnee.
58.  Aggregate Other Alien
59, Subtotal......ccoviorieeeeesesseennn | XXX ] e 67,867,639 ... 1,656,858 101,519 | 0 l..69,626,016 ... 684,671
90. Reporting entity contributions for employee benefit plans.............. XXX | evererrsnierissssinnns [ rervsrenssnsesnenns | e | | o0 |,
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES..........cvreererririee s XXX e [ | e | | o (1] O
92. Dividends or refunds applied to shorten endowment or
premium paying period XXX e [ | o | e | o (1]
93.  Premium or annuity conside
or other CoNtract ProViSIONS...........cceuuereieirenieiesseeesesseeseeens XXX..
94.  Aggregate other amounts not allocable by State XXX..
95.  Totals (Direct BUSINESS)......c.cocvververrerrcrrerinnnes XXX..
96. Plus Reinsurance Assumed.... XXX,
97. Totals (All Business)............ XXX,
98. Less Reinsurance Ceded.......cccccoovvrrererrnrennn. XXX
99. Totals (All Business) less Reinsurance Ceded............cccvevnrunnne. XXX..
58001. Other fOreign ......ocveuererereireeiesiseereessessssseee st ssesssssssssessnes XXX
58002.
58003. XXX..
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
9401.
9402. ...
9403. 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 business in the state
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Statement as of September 30, 2020 of the G RAN G E LI F E IN S U RAN C E COM PANY

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

PART 1 - ORGANIZATIONAL CHART

‘ Lee M. Vogel \

72.5%

‘ Investors, directors and employees \

27.5%

Kansas City Life Insurance Company
44-0308260 NAIC 65129 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




Statement as of September 30, 2020 of the GRANGE LIFE INSURANCE COMPANY
SCHEDULE Y

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

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 ID 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) (Y/N) *

Members

€10

0588 | The Kansas City Life Group... |65129... |44-0308260.. Kansas City Life Insurance Company................ MO Lee M. VOGEL.....cocerererieereeeseeseeiie Ownership......... [...... 72.500 [Lee M. VOGEL......cvivirerierrieieirrieieseeseieienns | e N

0588 | The Kansas City Life Group... |69272... |91-0431975.. |.... Sunset Life Insurance Company of America...... MO . | Kansas City Life Insurance Company... . | Ownership. ...100.000 |Kansas City Life Insurance Company.............. | c..... N
0588 | The Kansas City Life Group... [67199... |44-0376695.. Old American Insurance Company.................... MO Kansas City Life Insurance Company Ownership......... ....100.000 |Kansas City Life Insurance Company.............. | ...... N
0588 | The Kansas City Life Group... |00000... [91-0837062.. | ......coccrrrerrne | cerereermermrnnns | crneereereersesnesneenees Sunset Financial Services, INC..........cccovvrrerenee WA Kansas City Life Insurance Company.............. Ownership......... ....100.000 |Kansas City Life Insurance Company.............. | c..... |\ TR ISR
0588 | The Kansas City Life Group... |00000... |43-1937377.. | ...cccecervevevies | cevererrieerinens [ eveersieeeesieeenns KCL Capital, LLC.......ccoevereerecieercveesceeene MO Kansas City Life Insurance Company.............. Ownership......... ....100.000 |Kansas City Life Insurance Company.............. | ...... N | e
0588 | The Kansas City Life Group... |00000... [43-1008874.. | ......cocovrrerne | crrrreermrmrneins | crneererreereeseesneenens KCL Service Company.........ccccocereueereeneeneeneinnes MO Kansas City Life Insurance Company.............. Ownership......... ....100.000 |Kansas City Life Insurance Company.............. | .e.... Necooe s
0588 | The Kansas City Life Group... [71218... |31-0739286.. | .......ccccerveiver | covrmrereiniiens [eovrereinreieineennns Grange Life Insurance Company............ccc.een.. OH............ A, Kansas City Life Insurance Company.............. Ownership......... ....100.000 |Kansas City Life Insurance Company.............. | ...... [\ TR ISR




Statement as of September 30, 2020 of the GRANGE LIFE INSU RANCE 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. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil 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. Wil 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. Wil 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 W

Bar Code:

A 000D RD A AR e A 000D A0 RO AR
* 71218 2 0204900000 3 = * 71 218 2 0204470000 3 =
AR AR AR AR TR O AR AR AR AR R
* 71 2 18 2 0203650000 3 = * 71 2 18 2 02 04480000 3 =
A 000D A0 1R LA AR A 00D DR LA
* 71218 2 0204450000 3 = * 712 18 2 0204490000 3 =
A 00K AR RL AT AR

* 71 2 18 2 02 0446 0000 3 =

Q14



Statement as of September 30, 2020 of the GRANGE LIFE INSU RANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, MiISCEIANEOUS SSELS.........vucveiiieiiiiiieiicisesesie et sa st s s st s ssntenss | esssssssssessessssenaes 25218 | oo 25218 | oo [0 TR
2597. Summary of remaining Write-ins for LINE 25.........coiuiiereiicieisieiecssi et esisssssesssssasnees | evssssssssessssssenaes 25218 | oo 25218 | oo (01 P 0

Q15



Statement as of September 30, 2020 of the GRANGE LIFE INSU RANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ok w

_
- o

Book/adjusted carrying value, DECEMBEr 31 Of IO YEAI..........cvcvevrerieeierieteeeee ettt senees
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. ..........ovuevererrerrieiersrieereseeseseeeseenens

2.2 Additional investment made after acquisition
Current year change in NCUMDIANCES...........covvvveveercrreereereees e o)
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation...............ocreeeeeeereeneeneineeneeneisesesesseseeseneees
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amounts.............ccceeeveevrieieriiniennes
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

- A A
o w N -~ Oo

Book value/recorded investment excluding accrued interest, December 31 Of prior Year...........ocveueeeereeneeneerseeneenseeeneenees
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other...........cocvererirenrnnsineseseecseeneenn .
ACCIUal Of dISCOUNL. ..o Y
Unrealized valuation increase (deCrease)............wwrerurereeneereersesnesneeneereenneed
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
Deduct current year's other-than-temporary impairment recognized

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
. TOtal VAIUGLON GIIOWANCE........couieieeieiecircieeee ittt bbb
. SUDLOLAl (LINE 11 PIUS LINE 12)...euveieeieireiiesieiris sttt sttt sttt en s essensanssesnns
. Deduct total NONAAMItIEd GMOUNTS...........cuuriiiiieiii bbb
. Statement value at end of current period (Ling 13 MINUS LiNE 14).......oriiurieisnesseisi s ssissssns e snsssssessesssssssssssssssessnes

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, DECEMDEr 31 Of PHIOr YEAI..........cccveuieeireieise ettt snees
Cost of acquired:

2.1 Actual cost at time Of ACQUISIEION.............cueviuireiiiccce sttt bbb aeaes
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............
Accrual of discount...........cccoceverernee.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on disposals.............
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccoevrivrerrrieirerreseriesseneessiennes
. Deduct total Nonadmitied @MOUNLS............cccriiieiriieiecee st s s s e
. Statement value at end of current period (Line 11 MiNUS LINE 12)......cvueuiiieiieiisieieisississssssesssesseesssessesssssssesassssssesssssssasses

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N ok w2

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEar..........ccccevevevreecieviecieesee e
Cost of bonds and SLOCKS ACQUIFET..........c.cvueveiuiiriieiciie ettt bbbt aes
ACCTUAL OF GISCOUNL........cocvicviteictctece ettt ettt bbbttt s bbb n s seneaes
Unrealized valuation iNCrEaSE (ABCTBASE)..........euiuiveieereiiiseiseisiiesie ettt bbbt bbb bbb se st sse e
Total gain (I0SS) ON GISPOSAIS..........rvererrererrereireeiesisseeee e es sttt s st s et n st en st
Deduct consideration for bonds and Stocks diSPOSEA OF ...........ciueiieiiirieicice e
Deduct amortization Of PrEMIUM...........c.eiririrrirree ettt s bbbt en
Total foreign exchange change in book/adjusted Carrying ValUe..............ccccucuiveieiiveicieieeec e
Deduct current year's other-than-temporary impairment reCoOgNIZEd............cccoueueurieiveieiiierieceseee e
Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........cccooververviveicrnnnee.

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9+10)........ccceevverierrererierieere e
. Deduct total nonadmitted @MOUNLS...........ccvuiviiiieicieiree ettt bbb
. Statement value at end of current period (Line 11 mMINUS LINE 12)........ccciiiueiiieiiiiieieiiieisiesie s sresssssesessssesssens

................................. 355,009,301
................................... 38,530,444
........................................ 406,455
........................................ 161,272
................................... 29,688,053
........................................ 976,641

................................. 350,738,485
................................... 38,910,386
........................................ 331,500
....................................... (173,992)
................................... 34,240,579
..................................... 1,007,772

........................................ 451,273

................................. 355,009,301




Statement as of September 30, 2020 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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted 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

NAIC 1 ()-euvueereeeeeereiseeseieeee ettt snsessnens | eoneisessessessssseesenes 268,891,622 | ....ovoieccieiinas 6,348,231 | oo 9,822,885 | ... 333,210 | e 272,532,856 | ..ocereerieincieinns 268,891,622 | ..oovoveeeiine 265,750,178 | ..o 279,454,945
2. NAIC 2 (@)t | enteti e 90,864,677 | ..o 9,430,365 (1,088,488) | ..o 87,180,220 | ..covvriiereieieines 90,864,677 97,236,366 | ..o 75,554,354
3. INAIC 3 (@) eerueereereererieeieieiseee sttt b e bins | febaeesee s e st s bt n bt b s | SEssbeb ettt bbb st nas | HeeseR R ettt nne | Heeeb et BIA,281 | oot | et | eebeb e 514,281 | oo

INAIC 4 ()-.-veerveeeeeeesees ettt s bbbt enis | eseesasbaetsessesteessebsebseese st eebsessentes | 4ebatesestee b e e e R e e e s e b b et eRses b et bee | eehineeREee b bR iR R bR bR b et b bs | £1eEeE R s eR Rt s b e nb et b b s s etb et | Hinbetheb e Rt ees b bt e st b bR s eas | SeeseReee e bRttt b e | bR et O SRR

INAIC 5 ()-11vuerveeeseesersees ettt ses bbb | £hseeses b et e st ees bt st eeb e nbes | 4ebineeRbee b e bR s e s e b bt s b s b et be | ehne R R e e bt e e R b bR bR b ee b bs | £4eEe e R s R R h bR bbb Rt b s | SEsRbeeb bR R bRt b bt | SebseRe bbbt b e | bbb 0 [

INAIC B (8)- 11+ ereveeeseeserseesseee e stees bbbt s bbb s b e | £88eE8 o8 b e b e R f bbb mbseb st nentne | 4e8ieEnemEeeEseE s R e e b E e nemtenb st nen s | 4Lk eEeEEoEE s e AR e oEEeEE e neE b e b et b nees | £4e0EseE R eEE e h e E e e enE b neEenseeb e | £EteREeeE LRt nE e h Rt b bR e | SeE Rt ee bR bbb | bRt 0 [

....359,756,299

20ISO

NAIC Tt s st | eteb bbbtk ee | SRt RS RSkt | et SRRkt R e | 4t R Rt | HEe RSt | et s | seres e O SN

NAIC 2.ttt s st | etes st e stttk eee | SRk R RSkt | et SRRk R e | et e Rk s s | HEee R et | et sk | seres e (O N
10, NAIC 3.ttt | eesb bbb R E R | Hehe R R R R e | ek SRRkt | 44 R | HEsee RSkt | e es R | neneb e (N
1.
12, INAIC Bttt ene | ootk seeb bbb bbb bbb | eeEs et | eRL bbb st | 1R e R | HEi et Rt | Hhiee R et eee | et ettt 0 | e
13, INAIC Bttt ees | o881 EEE bk E ek ek ek bkt | £4eE8 LRtk | eLEeLE oL eEE e L e E e e b e b et | LR R LR R R R R R et | HEeRE R R R R R R R R R en e | HRfeeR R R R R R R R | ehbeeb bbb 0 | i
14, Total Preferred SIOCK..........coviiuriereiiniireicieiseieieresssiseiesessessienenes | crississiiensssne e snessesenesssa 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred SOCK........uvriimisinsiissississessissesens | avsenessssesssnesnenns 359,756,299 | ...ovvviiirinniiniiees 15,778,596 | ...voivecriirinirinens 11,793,073 | oo (240,997) | ..o 359,713,076 | ..o 359,756,299 | ..ovviiriiniiniies 363,500,825 | ...ooveiiiinis 355,009,299

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:
NAIC1S.......... 0; NAIC2S...... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S...... 0; NAIC6S........ 0.




Statement as of September 30, 2020 of the G RAN G E LI F E I NS U RAN C E CO M 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

QsSI03, QSI104, QSI05, QSI06, QSI07



Statement as of September 30, 2020 of the G RAN G E LI F E I NSU RAN C E CO M PANY

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 O PHIOK YEAN.........cuvivrrererierinriseiesississ st sessessessns | sssesssssssssessassssssssssssssssssessesens 20,501,291 | oo 14,919,869
2. Cost of cash eqUIVAIENTS ACQUITE............c.evrvivriereictese ettt bttt st s s s s sssssssssnns | essessessssessesissssessessssnssseesens 316,680,411 | oo 214,737,362
3. ACCTUAL OF BISCOUNL.......cveevticeesii itk | eheRE e SRRt oieeb iRk
4. Unrealized valuation INCIEASE (ECIEASE)..........c.cviereeiceieeie ettt sse sttt s b es s st ssssessns | sessessssssssssessssssassessesassessesssssssasssssssessessnsns | oetastessesessssssssssssssssessesessesses s senseseessssnssanes
5. Total Gain (I0SS) ON GISPOSAIS........c.vuvervicviieeseiieres ettt s e ses st seesss s ses st tessss s ssssssssssssssasses | stessesssssssessesiesasses e sessaseesssssssassessnsestessnsants | sessssassessssssses st sssesses et s seseesenssssessesnsensesen
6. Deduct consideration received 0N ISPOSAIS...........cccvvueveiiriieiicicece et s s ssssebens | sesissesessseses et s s s ees 307,784,345 | oo 209,155,940
7. Deduct amOrtiZation Of PIEMIUM.........c.c.cciiiiieirice ettt bbb bbbt ss st sasbetenss | nbsebebessesessssssesebssbebessssebesssebes s esebsnsetesnsns | Hebebessssesasssebesssesessssebe b s s e b e s s e b bnse bt s eee
8. Total foreign exchange change in book/ adjUStEA CAMTYING VAIUE............c.cueveieieiicicccesee st ienes | seesebesssesss st ss b s s st se b s s s bsssebessnses | sstesessssesasssebes s s e s b s st e b st e s s e bt s s bes s eee
9. Deduct current year's other-than-temporary impairmENt FECOGNIZEM. ..........oeviviuiveiiieieieeeie et tseeies | ceesaetesssetesseaetesssesessssesesessebesssesesessesessssns | sesteresisnesssessesessssssesssastesessesessssssesensssessssnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccouvierriireiiinsieieies | e 29,397,357 | oo 20,501,291
11. Deduct total NONAAMItEEA BMOUNTS. ..o bbb | EEE bbbt | £hb e bbb bbb
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cviuiiiieiiiiiieieiisissiesieseississiessssssessesssssssens | oersssessesssssssessssssssssassesssssssasses 29,397,357 | oot 20,501,291

QsSI08




Statement as of September 30, 2020 of the G RAN G E LI F E I NS U RAN C E CO M 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

QE01, QE02, QEO03



Statement as of September 30, 2020 of the G RAN G E LI F E IN S U RAN C E COM PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. Government
38380A A5 6 |GNR2016-121 AZ............ 09/21/2020........ CAPITALIZED INTEREST. 23,308 | ..o 23,308 1
38380B N2 7 |GNR2016-153 AZ 09/21/2020........ CAPITALIZED INTEREST. 49,732 49,732 1
38380B N4 3 |GNR2016-153 ZB 09/21/2020........ CAPITALIZED INTEREST. 42,859 |. . 42,859 1
0599999,  TOtal - BONAS = U.S. GOVEINMENL..........oovivivveriieeeeieeteiereceetetecetetevesieeeteteaetesesaetesessaesesesasaesesiss oesetesasesssessssassesasasssesssssssssasssesssssssansessssesesesssseses e s eeesesssassasansee et et s aesasasses et et sassasansesetesasassasansesesesesassseassssesesasansnens | aniesesesesnssssasssesesasssssessssssesasssssssssses | teversesssssssssasseseessestssasreees 115,899 | oo 115,899 | oo (V) PR XXX.ooovviinn
Bonds - U.S. Special R e and Special A
3136AG  RG 9 [FNR2013-109 PZ.......cccovvvvrrvennee 09/24/2020........ CAPITALIZED INTEREST. 39,544 | .o 39,544 1FE
3137BA AN 2 |FHR4332VZ......ccovivivrine. 07/15/2020........ CAPITALIZED INTEREST. 4,952 1
383800 QZ 9 |GNR2018-15GZ......cocoevvrrinnee 09/21/2020........ CAPITALIZED INTEREST. 8,083 1
38381B X3 3 |GNR2019-18 PZ.....c.ovvovvriverinines 09/21/2020........ CAPITALIZED INTEREST. 4,597 1
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 57,176

Bonds - Industrial and Mi:

030

015271 AV 1 |ALEXANDRIA REAL ESTATE E 07/28/2020........ J. P. MORGAN............. 500,000 2FE
06654D  AB 3 | BANNER HEALTH 09/24/2020........ KEY BANC CAPITAL MARKETS......c.ovviieeiirerieriesisneessssssssessesssssssssins | sevnesiesssnssssssssssessesssssssssnssneses | oeernenenssessessenssnesesson 1,043,200 | wovivievierineenersessseeenns 1,000,000 5,650 | 1FE,
22822R  BH 2 |CROWN CASTLE TOWERSLLC............. 07/06/2020 KEY BANC CAPITAL MARKETS......cootiiririineineriesiesisseesssssssssssessssssssssns | sevsesssssssessssssssssssessessssesssnssonssssssees | sesveesssnsssesssessenssnesoessons 1, 186,000 | tovivrneireennsinersesiseenenns 1,000,000 2,710 | 1FE
260543 DC 4 |DOW CHEMICAL CO/THE 08/17/2020........ | CITIGROUP.... 500,000 2FE
45866F AP 9 |INTERCONTINENTAL EXCHANGE 08/17/2020 WELLS FARGO......ociuiiiiieiiiieiss i i sssssssissssssssessssssssssssssssssssssesess | sonneessnsssssissssesssssssssssansssnsssenssessnees | sesnesessessssssonsssnssseesssssssnesss 998,200 | ovivniiioseisnsiiesissinesisee 1,000,000 2FE.
47837R  AA 8 | JOHNSON CONTROLS/TYCO FI 09/08/2020........ BANK OF AMERICA.........ccovvvmrinirireriririrneinne 500,000 2FE
574599  BP 0 |MASCO CORP.......cccccommrrunnee 09/09/2020........ J. P. MORGAN............. 500,000 2FE
609207  AX 3 |MONDELEZ INTERNATIONAL.......ctvuiiurireririereinsiesssisesiesiscesssiesssesessesssesessenas 09/02/2020 US BANCORP.......cooeviirriiierieriesisseissieesiens 500,000 2FE
78403D AR 1 |SBA TOWER TRUST. . 07/08/2020........ [ BARCLAY CAPITAL......ccovuimrierirereesriesssensssseesssssssssesssessssesssssssssssssssssssssses | ensssssssessssssssssssssssssesssssssssssssnsses | soessseessssssssssssssssssessennses 1,000,000 | coveivoesiesiseiesesessessins 1,000,000 1FE
89680H  AA 0 | TCF 2020-TA A oo sssssssssessnsenins | sressssensians 08/25/2020 RBC DOMINION ST 1,000,000 1FE
90265E AT 7 |[UDRINC 07/14/2020........ Jo P MORGAN.....cee ettt ssss st sssssssssnnins | sorneessssssssssssessssssssssanssssssesssessnees | aessesssessssssonssonsssessonseneesss 998,940 | iiitiiiiisiiieiiiesineiesisei 1,000,000 2FE
902788  AA 6 |UMB FINANCIAL CORP.......... 09/14/2020........ BANK OF AMERICA.........cccontvvninirirerirerinninne 500,000 1FE
BINTHA  EV 9 |BARRY-WEHMILLER COMPANIES, INC........ccconmiemirrrrirnrinerienns 08/21/2020 VOYA INVESTMENT MANAGEMENT LLC 500,000 2FE
BINTHD ~ 1U 9 | GRANT THORNTON LLP. 08/26/2020........ | VOYA INVESTMENT MANAGEMENT LLC 500,000 27

BINTHQ MS 2 |KKR PINE BROOKE ISSUER LLC 09/18/2020 VOYA INVESTMENT MANAGEMENT LLC 500,000 2FE.
046353  AX 6 |ATRAZENECAPLC D.... 08/03/2020........ BANK OF AMERICA.........ccconvvmmirnirireriririnninne 2FE
05523R  AE 7 |BAE SYSTEMS PLC D.... 09/08/2020........ BARCLAY CAPITAL . 2FE.
12807C  AA 1 [ CAI2020-TA An. oo C.. 09/01/2020........ WELLS FARGO. 500,000 1FE
641062 AT 1 |NESTLE HOLDINGS INC...... D.... 09/08/2020........ CITIGROUP.......cccoveververrrerirnns 500,000 1FE
71427Q  AB 4 |PERNOD RIC INTL FIN LLC....couviriireiiieieiisiesisis st ssesessssnes Do 09/28/2020........ BANK OF AMERICA........covtiiiieeiieietecie ettt ssesse s ssssssssasies | stessesssssssesssssssessessesssssssesssssssessessesnss | sesessessesssssssessessnsassessessssnsas 991,580 | ..o 1,000,000 2FE
904764  BK 2 |UNILEVER CAPITAL CORP. Do 09/08/2020........ BANK OF AMERICAL. ... tettissertens st ssss st ensnnes | sessesssenssees s ssss st st snsssentes | bonsssssssssnssessssesenssssssssnssenes 499,675 500,000 1FE
3899999. Total - Bonds - Industrial and Miscellaneous. e ttetet et et e bt ees  esebetesseietetstietetasseeet et esete b s et ettt s e R ekt R ettt se R et et et e ke bt s e s et et e E e ket LR e s e R et e s e Ee ket e Re ket e et ekt e Re R et e et et et ene s e st etetetessesetes  4esetetetetsesesesetesetasesetesenetetesnnetesenes | eteteressesenisteteratetetanietens 15,605,521 8,360 XXX
8399997, TOAl - BONAS = PAI 3........oooveeiesiiieeiieesi ettt ss st s et ss b s bttt sssee s b bsses s eesseees | 4seebsossssesssoessaessaessseesseeeseessees s e s s e s s eeetsee s oL s s b A e et oo st et oAb b Ao e Lo Et e AL b et ee st et b b s st et s s et eeebaeestees | ehiesieeseeesaeesteeesee st ess et s e st enstenns | eebtieesiessi st s et st s 15,778,596 8,360 XXX
8399999, TOLAI = BONGS.........cvuivoieieeisetiieiieteteete ettt ettt be e etessess et seessesssesesessessesessessessessessesansessesss | ssessesssessesssssssessessesassessesasssssessessesassesseseeessesses et ee s et et e e e ee s e e et en s e s e R e Rt ses e A e e st et et et et ee s et e s es s e ke s et te et et ensesetantes  fessesietssessetaesastessesetentensesnsentessenetes | etietestesteretintestensesntentees 15,778,596 8,360 XXX

9999999. Total - Bonds, Preferred @nd COMMON STOCKS..........cccicieiiiiiiieiiicie ettt ettt et te et s etes etetebasseaesesssesesassesesesessesebesssseses s s ese s s e seses s seseses e s et et s e seses e se s et b s sebes s s eee s s ssebe s s s et et b s seses s se b et b s aebesassstebebassstesas  eesmsebetassssesassssesesassssesesssesebesnsssessnsns | oebebessssetessnsesesassnsesansesans 15,778,596 8,360 XXX




Statement as of September 30, 2020 of the G RAN G E LI F E IN S U RAN C E COM PANY

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
1 12 13 14 15
F Current Bond
4 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
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/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Government
38378C RT 6 |GNR2012-13EG.....cccooovorriiicericiierii .. | 09/01/2020. | MBS PAYDOWN . 33,99 | ..... 33,996 ...34,081 (85) (L1 33,996 10/20/2040.
383780 BL 8 |GNR2012-17CD.... .. | 09/01/2020. | MBS PAYDOWN . 23,142 | v 23,142 224,603 [ [ s (1,461) | oo 23,142 09/20/2040.
38378G CY 2 |GNR2012-134E .. | 09/01/2020. | MBS PAYDOWN 6,243 | .. 6,243 ..6,293 (49) 6,243 11/20/2042.
383790 6F 8 |GNR2017-24BC.... .. [ 09/16/2020. | MBS PAYDOWN.........covvemrrimnrrins [ corinerrinnsiieesiieens | v 217,360 | .......... 217,360 215,894 | oo | e 1,466 | ..oooveveriinae 07/16/2050.
38380J HK 7 |GNR2017-181AB... .. | 09/16/2020. | MBS PAYDOWN e 145700 | e 145,700 144,546 | ..o | s 1154 | 04/16/2052.
38380 XC 7 |GNR2018-45A. ...| .. ] 09/16/2020. | MBS PAYDOWN v 10,784 | 10,784 ...10,764 20 11/16/2048.
0599999. Total - Bonds - U.S. GOVEIMMENL. ........cvuuuiieiiriiiisiiissiiissiiiiinii oonieisssssssssssssssssnss s s snsssnsens | anssesan 437,225 | .......... 437,225 436,181 (] 1,045 | . 0 1,045 |0 | 437,225 | 0 [ 0 XXX
Bonds - U.S. Political Subdivisions of States
SECURITY CALLED BY ISSUER at
412486 5B 4 |HARFORD CNTY MD......coovvvermrriiariians . [07/01/2020. [100.000 | | e 1,000,000 | ....... 1,000,000 | ....... 1,021,370 | .ocoveenee 1,001,337 | oo [ s (1,337) | oo [ e (1,337) [ oo | e 1,000,000 |.... 0 .. 53,750 |07/01/2026. | 1FE............
SECURITY CALLED BY ISSUER at
741701 YH 3 |PRINCE GEORGES CNTY MD.......cccooocuuee . 107/09/2020. [100.000 | | e 1,000,000 | ....... 1,000,000 | .......... 953,890 973,100 | ..o | e 1,290 | .o [ e 1,290 { oo | e 974,390 | ..oovvvreriiens [ e 25,610 | ......... 25,610 | ....... 40,833 |09/15/2029. | 1FE............
SECURITY CALLED BY ISSUER at
796269 UD 8 |SAN ANTONIO TXINDEP SCHDIST........ . [08/17/2020. [100.000 | | e 1,450,000 | ....... 1,450,000 | ....... 1,579,601 | ..ccooeenee 1,460,661 | ...ocvvercrriens | s (10,661) | ..o [ e (10,661) | ..ovvevecreeeriies | e 1,450,000 |.... 0. 88,407 |08/15/2031. | 1FE............
SECURITY CALLED BY ISSUER at
879709 N6 6 |TEMPEAZ .. | 07/01/2020. | 100.000 et | e 1,000,000 | ....... 1,000,000 | ....... 1,027,920 ...(1,769)] .. 0 | 57,190 | 07/01/2030. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of States..........cccocciiss coiinriiinniiinniisnsiisss s s | 4,450,000 | ....... 4,450,000 | ....... 4,582,781 12477) | cvcveveeen0 i (12477) | 0 | e 4,424,390 [, 0. 25610 | ......... 25,610 | ..... 240,180 XXX XXX
Bonds - U.S. Special Revenue and Special A it
3128HX SS 5 |FHS 268 30, .. | 09/01/2020. | MBS PAYDOWN . 87,809 (773) 08/15/2042.
3128KJ CZ 3 |FGA55488 .. | 09/01/2020. | MBS PAYDOWN 9,069 12/01/2036.
3128MJ BW 9 |FG G08052 .. | 09/01/2020. | MBS PAYDOWN 4,039 2 04/01/2035.
3128P7 RY 1 |FGC91403 .. | 09/01/2020. | MBS PAYDOWN . 31,103 03/01/2032.
3128P7 82 0 |FGC91437 .. | 09/01/2020. | MBS PAYDOWN . 20,069 (154) 04/01/2032.
31294M A7 6 |FG E02730 .. | 09/01/2020. | MBS PAYDOWN 5,842 (66) 10/01/2025.
3136A7  ZV 7 |FNR2012-83 BA....coooiriirirericrieicn .1 09/01/2020. | MBS PAYDOWN........c.occoovmrmrirninrins | verrnerenernsinensnsneenes | oveernnnes 45,693 | ..ooene 45,693 .46,864 ...45,840 (146) 03/25/2041.
3136A9 BL 1 |FNR2012-106 QP.......cccooomvmveerrireriirans .. [ 09/01/2020. | MBS PAYDOWN........coovoerviraniins [ coriermrinneiieneiienes | e 153416 | ......... 153,416 | ...co...c. 154,663 153,995 (G7£) ) U NSRRI (2 4°) I ISR 153,416 10/25/2042.
31371N CM 5 |FN 256676 .. | 09/01/2020. | MBS PAYDOWN 5,466 | .. 5,466 | ..ccvvenne 5,853 | i 5,524 (58) 5,466 04/01/2027.
31371IN  SQ 9 |FN 257127 .. | 09/01/2020. | MBS PAYDOWN 4220 | o220 | e 4570 | 4,292 (72) 4,220 02/01/2023.
3137A3 JW 0 |FHR 3753 AS .. | 09/01/2020. | MBS PAYDOWN . 21,608 21,7115 (107) 21,608 11/15/2025.
3137A8 XZ 6 |FHR 3844 DA .|..|07/15/2020. | MBS PAYDOWN 7,190 | i 7190 | i 7670 | 7,332 (142) 7,190 10/15/2039.
3137AG CA 6 |FHR3947BC.. .. | 09/01/2020. | MBS PAYDOWN 6,766 | ............6,766 | ...........6,998 | oo 6,812 (46) 6,766 10/15/2026.
3137AM K7 1 |FHR4020 EJ... .. | 09/01/2020. | MBS PAYDOWN . 57,191 . 57,191 02/15/2042.
3137AN  QF 5 |FHR 4036 PA .. | 09/01/2020. | MBS PAYDOWN . 66,446 | ............ 66,446 | ............ 67,603 ...66,832 04/15/2041.
3137AX TP 8 |FHR4156 PC .. | 09/01/2020. | MBS PAYDOWN ..620,206 | . 620,206 616,330 618,752 01/15/2043.
3137BA AN 2 |FHR4332VZ .. 1 09/01/2020. | MBS PAYDOWN........cocovmrimiririnis [ e | i 479,097 | .......... 479,097 450,503 476,682 01/15/2033.
3137BJ H4 8 |FHR4471N .. | 08/01/2020. | MBS PAYDOWN . 88,728 | .ocoonnee. 88,728 | ..ccoonnee. 99,624 ...89,161 ) 12/15/2053.
3137FH  JW 4 [FHR4823DG.....oovvvvirvieriieeniieriis .. | 07/15/2020. | MBS PAYDOWN........ccomrimiriinnis [ e | v 180,539 | ..ccoouuee 180,539 | ..ccoveuee 182,317 183,274 ) (2,734) | oo | e 180,539 06/15/2040.
3138L4 2C 6 |FN AM4370 .. | 09/01/2020. | MBS PAYDOWN 3,624 | .. 3,624 180 | 3,647 (23) (23) 3,624 09/01/2031.
3138L4 6B 4 |FN AM4465 .. | 09/01/2020. | MBS PAYDOWN . 23,675 | ..... 23,675 ..26,280 ..23,824 (149) (149) | .. 23,675 10/01/2033.
3138L6 ES 3 |FN AM5544 .. [ 09/01/2020. | MBS PAYDOWN........ococimmvrvannins [ corverniienniienniienns | cvvvveneeens 84T | i T84T | i 8,847 | 7,883 (37) (37) 7,847 03/01/2034.
31393M W9 8 |FHR 2586 WG .. | 09/01/2020. | MBS PAYDOWN ...10,295 (21) 21) 03/15/2033.
313958 D7 5 |FNR 2006-22 CE. . | 09/01/2020. | MBS PAYDOWN ...11,500 (32) (32 08/25/2023.
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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
1 12 13 14 15
F Current Bond
4 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
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/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
31395  YP 6 |FHR 2835HB .. | 09/01/2020. | MBS PAYDOWN ...10,085 (48) (48) 08/15/2024. | 1FE.
31396 2L 8 |FHR3127CY .. [ 09/01/2020. | MBS PAYDOWN.........ccoovmmvvrnnnins [ corrernrrennirenniinnns | cvvvvenenenns 742 | il 7742 | 8,051 | 7,773 (31) (31) 03/15/2026.
313978 5N 0 |FNR2011-43B... .. | 09/01/2020. | MBS PAYDOWN ...47,536 (229) (229) 05/25/2031.
31398L BJ 6 |FHR3597LE... .. | 09/01/2020. | MBS PAYDOWN ...13,025 (171) (71)1.. 07/15/2039.
31402R  JV 2 |FN 735676 .. 1 09/01/2020. | MBS PAYDOWN........cocovcrimrirenns [ rverirnrinnicnnicnniines | cvverrnnnn,388 | 5,338 | 15,528 | i 5,361 (23) (23) 07/01/2035.
31403D BW 8 |FN 745353 .. [ 09/01/2020. | MBS PAYDOWN........cocooimmviannins [ o | evvvreneernd8,387 | 8,387 | 8,213 | 6,337 50 50 03/01/2036.
31404A GX 6 |FN 762614 .. | 09/01/2020. | MBS PAYDOWN 10,670 (14) (14) 12/01/2023.
31404S GD 1 |FN 776996 .. [09/01/2020. | MBS PAYDOWN.........ocooimmveinnnins [ o | cvverenenn 5,491 | 5,491 | 15,702 | 5,517 (26) (26) 04/01/2034.
31417G VK 9 |FNAB9617 .. | 09/01/2020. | MBS PAYDOWN . 24,880 ...24,884 (4) @] .. 06/01/2033.
31417y 2 5 |FNMAO0776 .. [ 09/01/2020. | MBS PAYDOWN........ccooiimriiirnins [ covinnienniienniienes | e 17,956 ...18,160 (204) (204) 06/01/2031.
31417Y 3N 5 |FN MA0804 .. | 09/01/2020. | MBS PAYDOWN 8,408 | ............8,408 | ...o.ccc......8,657 | oo 8,462 (54) 07/01/2031.
31417y TV 9 |FN MA0563 .. [ 09/01/2020. | MBS PAYDOWN........ccooimrviinniins [ covinniienniiinniiinns | oo 11,230 11,230 | oo | e [ | oo 11/01/2030.
31418A E9 5 |FNMA1059 .. | 09/01/2020. | MBS PAYDOWN . 23,334 23,593 05/01/2032.
31418A EB 0 |FN MA1029 .. | 09/01/2020. | MBS PAYDOWN . 20,930 21,118 04/01/2032.
31418A TA 6 |FNMA1444 .. | 09/01/2020. | MBS PAYDOWN . 28,560 ...28,672 28,560 05/01/2033.
314188 TK 2 |FN MA2353 .. | 09/01/2020. | MBS PAYDOWN 262,434 | 262,434 | ........ 268,913 263,794 262,434 08/01/2035. | 1.....ccocoeeeuee
3199999. Total - Bonds - U.S. Special Revenue and Special A S, s | e 2,454,928 | ... 2,454,928 | ...... 2,468,912 2,459,691 0 2,454,928 XXX XXX
Bonds - Industrial and Miscellaneous
SECURITY CALLED BY ISSUER at
039483 BP 6 |ARCHER DANIELS MIDLAND C. .. | 09/30/2020. | 104.317 cevvrnnnnnnn | 521,585 | 1101..500,000 | ... 499,480 499,633 121 121 | e [ e 499,754 03/15/2022.
126650 BQ 2 |CVSPASS-THROUGH... .. | 09/10/2020. | SINKING FUND REDEMPTION..... ..5,764 (6) (6)].. 5,758 01/10/2030.
178566 AC 9 |RBC USAHOLDCO CORP .. | 09/15/2020. | MATURITY 710,384 | .o [ s (10,384) | ..ooovvrins [ (10,384) 09/15/2020.
33803W AA 7 |FISHERS LANE ASSOC LLC.. .. | 09/05/2020. | SINKING FUND REDEMPTION..... cevevrenernennennnnns | oo 13,240 | 13,240 | i 13,582 ...13,262 (22) (22) 08/05/2030.
39121  AE 0 |GREAT RIVER ENERGY .. | 07/01/2020. | SINKING FUND REDEMPTION..... cevvrrnnnnnnns | 08,462 | 68,462 | L 63,669 ...68,513 (52) (52) 07/01/2038.
88315L AC 2 |TMCL 2019-1A A. .. [ 08/20/2020. | MBS PAYDOWN.........ccoommmveranrins [ cerrmneerennirenniinens | cevvreneernc8,667 | i 8,667 | 6,664 | o 6,653 13 10/20/2026.
89657B AA 2 |TRL2019-1AA .. | 09/17/2020. | MBS PAYDOWN . ..18,187 31 04/17/2026.
89679H AN 5 |TCF2018-2AA.. . 109/22/2020. | MBS PAYDOWN.........coooommmveveriins [ corrsneireseivsnniinnns | 201,200,000 | ......1,200,000 | ...... 1,208,438 | .......... 1,208,196 | ...ccovvovvrrranns | s (8,196) | ..ooovvevrrirnae 06/20/2028.
046353 AX 6 |ATRAZENECAPLC.... 08/03/2020. | CREDIT SUISSE FIRST BOSTON. | ....cvvvvvererrviiirins | ervrreres 984,460 | ....... 1,000,000 | .......... 979,060 .| 08/06/2050.
05523R AE 7 |BAE SYSTEMSPLC... 09/10/2020. | BANK OF AMERICA...............ccc.... ST PO 1,004,490 | ...... 1,000,000 | .......... 985,370 .0 .. .1 09/15/2050.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS................cccvevereiirs oottt seesee s essnsensesnss | envenes 4,522,880 | ....... 4,512,345 | ....... 4,568,797 2,530,592 0 )} I I (18,495) [ oo | o 4,476,529 |0 |1 24,766 | ........24,766 | ..... 119,021 XXX XXX
8399997. Total - Bonds - Part 4 e 11,865,033 | ..... 11,854,498 | ... 12,044,712 9,863,331 0 )| . ..(34,686) | .. 11,793,072 |..............0 | ......50,376 | .........50,376 | ..... 417,999 XXX XXX
8399999. TOtAl = BONMAS. ... ekt | s 11,865,033 | ... 11,854,498 | ... 12,044,712 9,863,331 0 )| . (34,686) | .. 11,793,072 |................0 | .......50,376 | .........50,376 | ..... 417,999 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..........cuueuiiiiiiiiins i | e 11,865,033 XXX ] 12,044,712 9,863,331 0 ) (34,686) | ......coovvnennnd U 11,793,072 |.....ccc.....0 | ......50,376 | .........50,376 | ..... 417,999 XXX XXX




Statement as of September 30, 2020 of the G RAN G E LI F E I NS U RAN C E CO M PANY

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.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12



Statement as of September 30, 2020 of the GRANGE LIFE INSU RANCE COMPANY
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 OT 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
Fifth Third CiINCINNGL, OH....coouvveieieeierieieeissieiesinees | erreisseesesienes | sevessersnssnees | seessssssessessssesseesas 88,656 80,395 79,614 | XXX
Commerce Bank Kansas City, MO........ccoviriinrniernnennnnnenns | e | e | oo 100,983 100,000 100,000 [ XXX
PNC Columbus, OH 12,091 12,091 12,091 | XXX
PNC Columbus, OH 997,744 679,188 700,587 | XXX
UMB Kansas City, MO........cocosvraninnnns 49,000 49,000 49,000 | XXX
0199999. Total Open DEpOSItONES. ........ovvvirvrieinrieriierininas XXX XXX [ . 0 | i 1248474 | ..o 920,674 | .o 941,292 | XXX
0399999. Total Cash 0N DEPOSIL.......cvuureruireseeseiessersere e sens s sss st XXX XXX 0 | [ 1,248,474 | ..o 920,674 | ..ot 941,292 | XXX
0599999. Total Cash XXX XXX (U [P (U [ 1,248,474 | .............. 920,674 | ..covvrene 941,292 | XXX

QE13




Statement as of September 30, 2020 of the GRANGE LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 3 8 9
Amount of Interest Due &
CUSIP Code Book/Adjusted Carrying Value Accrued Amount Received During Year|

Exempt Money Market Mutual Funds as Identified by the SVO

38141W 25 7 |Goldman Sachs Financial Square Government Fund 09/30/2020. 2,506,955

316175 60 3 | PNC Fidelity Institutional Government Portfolio - Class IlI 09/30/2020....... [ ccoovevevevevevsvsisiiien | o | 6,533,046

316175 10 8 |Fidelity Institutional Government Portfolio - Class | 20,357,356

8599999. Total - Exempt Money Market Mutual Funds as 1dentified Dy the SVO...............iii s Sebs s 29,397,357

29,397,357

8899999. Total - Cash Equivalents

¥130
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