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Statement as of March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY
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 377,282,845 | ... | e, 377,282,845 | ......ccoonue. 364,375,744
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 ($.....974,555), cash equivalents ($.....14,255,030)
and short-term investments ($.......... 0) -ttt | ereeresaeniesenas 15,229,586 | ....cveveeeriiirereiieieieiees | ceereiisisienans 15,229,586 | .....ccocvece. 27,724,296
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vuvvveevieieeieieteeere st seessssssenes | soesessssaeseneans 13,304,342 | ..o | e 13,304,342 | ... 13,146,246
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 SECUMHIES......u.vvrererererrirriretisiiesiie ittt | sestsessesiesiesiesiesiesieses | sestesiessesssessessessesienes | cstnesiessessessessessenened (0 RO
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............cceeevees | wovverrereieiienne 1,179,899 | oo 447,376 | oo 732,523 | oo 1,175,322
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)............ccvvvvereeves | coverrevrirerenns 43,029,001 | ..oovvieieeeeeeveees | e 43,029,001 | ..coovvevrnen 42,529,927
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 FBINSUTETS.............covuiuereeiireiieiiereese s sesssssssens | seviessssessesinsad 6,255,039 | oo 355,000 | .coooveirirrinns 5,900,039 | ...coovrvirrirnnne 7,409,912
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccrrurereerrerrireineirrinineinees | ceeeereesesessesesessesessesseeess | eereeseesessnseeesessessssessssessns | seesessessssssssessessssssssenes [0 RO
16.3 Other amounts receivable under reinSUrance CONraCtS.............ceuiveveeieviereiereiseisiees | ceeveirsesessssenens 472,595 | .ooooveeeeeeeseeseiees | e 472,595 | oo 784,696
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 1,560,251 | .o | e 1,560,251 | coooverrre 1,560,251
18.2 Net deferred taX @SSEL. ...ttt esstsnenns | eesesenessaesenns 10,400,432 | .ooooovverinnne 8,208,772 | coeeovvvvrereres 2,191,660 | ..covvvorevrernens 2,125,073
19.  Guaranty funds receivable or 0N dePOSIt...........ccoccveiiirieieieieie et ssesens | eveeresses s 700,134 | oo 698,224 | ..o, 1,910 | oo 1,910
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 @SSELS...........cvwerreririnrireeereneeseseese s | resssessessessesnenes S N 568,725 | ..ovviirerreireenienesseein (O P 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINes 12 throUgh 25)...........uveeuervmmrvirrisriesineeniesessssesseesssesssesssessseessnns | cromsessesenns 472,946,043 | .....coovvvvinnee 10,278,097 | ..cooovvenec 462,667,946 | ......coounen: 463,810,727
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 472,946,043 | ....ccovvvvvinnee 10,278,097 | ..ooonevvennc 462,667,946 | ......coounens 463,810,727
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. Interest MaiNtENANCE RESEIVE.........c.civiveiercieie ettt ssbenaens | evissessesssssesaens 568,725 | .ooevereiereiias 568,725 | .o [0 TR
2502, oottt | SeneRi sttt | ieee sttt nes | eesi ettt (O
2503, oottt enntn | Seeetiee sttt entn | £reee sttt et enes | eesss ettt O
2598. Summary of remaining write-ins for Line 25 from overflow Page..............cucreeeneneuirenineinees | coveeeernseneissieesssesseeenn [0 N (01 RN 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........ererurersresresesresrssssssessesnsansssess | sesessssssssssssanenes 568,725 | .ooovereieirinenninns 568,725 | ..o (01 P 0




Statement as of March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY

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.

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 $.....213,916, 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

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

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)...

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..

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

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...........

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

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............ccccunne.

Preferred capital stock
Aggregate write-ins for other-than-special surplus funds

Surplus NOtes........cocvveeverceeeiieerenans
Gross paid in and contributed surplus.

Aggregate write-ins for special surplus funds

Unassigned funds (surplus)................
Less treasury stock, at cost:

36.1
36.2

Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §$...

..... 0.000 shares common (value included i LiNg 29 $..........0). ..ottt ss e

..... 0.000 shares preferred (val

Totals of Lines 29, 30 and 37.............

Totals of Lines 28 and 38 (Page 2, LiNE 28, COl. 3)........ccieieuierireieiiisiieicisetesie sttt sttt st

i 1194147

.......................... 3,688,450

treaties with unauthorized and certified ($

...................... 426,272,483

......................... (5,645,092)

ue included in Line 30 §.......... 1) OO OO OO OO T OO
...0'in Separate Accounts Statement).

.34,557,097

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

...35,644,494

........................ 36,450,847

........................ 37,538,244

...................... 462,667,945

...................... 463,810,727

2501.
2502.
2503.
2598.
2599.

Summary of remaining write-ins for Line 25 from overflow page....
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...........

170,338

3101.
3102. .
3103.
3198.
3199.

s for Li

Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........

ne 31 from overflow page

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 March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY
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 11,993,536 | ...ccevvneee 13,803,181 | overvrere 51,204,996
2. Considerations for supplementary contracts With life CONINGENCIES...........cuevevirereiciese e ssessssenes | svesssssssssesssssssessssessesens | seesessessesssnsns 150,789 | ..... ....150,789
3. NetinvestmentinCome..........cccoueeicreeiiieseceees e 3,675,171 ..3,618,193 | ... ...14,524,701
4. Amortization of Interest Maintenance Reserve (IMR)............coccovvvinrnrinrininnennenns (70,545) (1T 472) | s 10,507)
5. Separate Accounts net gain from operations excluding Unrealized GAINS OF IOSSES...........c.cuevevevcviereieieieeseeseseesesessiens | ereeteesesesesssssssssssessesins | svessessessssssssssssssssssesins | svessessessesssessssssssssssesens
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn 884,871 3,862,894
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 miscellaneous income.. ...3,583 . (28,929) | oo (35,637)
9. TOalS (LINES 110 8.3). ...ttt bbbttt nrente | snens ...16,486,616 18,544,222 | ..... 69,697,236
10. Death BENEFtS........cveirierireieiesseee s 9,450,777 ...1,255,657 | ..... 30,978,824
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)...........c.cucreieierieirieieiieisieseessesess s sesessessssssas | sesessssissesesissessesissessesns | ersssesisssssesissessessssinsesns | sossessesssssesesinens 55,309
12, ANNUIEY DENETILS......ovoivceeecces ettt s s sses s s s ssssssesssssnsesssssnsensesesssnsssssssnssnsenses | sennenssnsnsenens 1,893,431 | rviiiieinnnnn 1,652,151 | ... 3,904,516
13. Disability benefits and benefits under accident and health contracts.. 238,374

14,
15.
. GrOUD CONVETSIONS......cocvveiriiieieeisiete et sese e ees
17.
18.
. Increase in aggregate reserves for life and accident and health contracts.
20.
21.
22.
. General insurance expenses and fraternal expenses
24.
25.
. Net transfers to or (from) Separate Accounts net of reinsurance
27.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
30.
31.

32.
33.

34,

35.

36.
37.
. Change in net unrealized capital gains (losses) less capital gains tax of $
39.
40.
. Change in nonadmitted assets
42.
43,
. Change in asset valuation reserve .
45, Change iN trBASUIY SEOCK.........cvuiveriieieeietietes ettt sttt b st a ettt et et b s sae s s st ettt s bt nen

46.
. Other changes in surplus in Separate Accounts Statement
48.
49,
50.

51.

52.
53.
54,
55.

Coupons, guaranteed annual pure endowments and similar benefits
Surrender benefits and withdrawals for life contracts...........c...cc.evvee.

Interest and adjustments on contract or deposit-type contract funds..
Payments on supplementary contracts with life contingencies...............

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

Insurance taxes, licenses and fees, excluding federal INCOME tAXES.........c.ccevicrireiecieiiieee et et
Increase in loading on deferred and uncollected premiums

Aggregate WHte-INS fOr AEAUCHIONS.........c..cuiueieiciie et s bbbttt
TOLAIS (LINES 20 10 27)....vuvvveiiiieieisieie sttt sttt bbb s bbb

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 $.....(3,196) (excluding taxes of $.....3,196 transferred t0 the IMR)..........cc.ccevrieereereeeieeceeeeeeec e
Net inCome (LINE 33 PIUS LINE 34).......c.iuieeicieieicceesiteie ettt bbbt b n

CAPITAL AND SURPLUS ACCOUNT

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 foreign exchange capital gain (loss)
Change in Net deferred INCOME tAX..........cvivcueieieiece ettt s ettt ettt s s s s saes

Change in liability for reinsurance in unauthorized and certified COMPANIES............ccevvveeiricriiieeceeee s
Change in reserve on account of change in valuation basis, (INCrease) or AECIEASE.............ccvvvvereveveeeereererisees e

Surplus (contributed to) withdrawn from Separate Accounts during period

Change in surplus notes
Cumulative effect of changes in accouNting PrINCIPIES.........c.cvviveiieieiriecce et
Capital changes:

B0, PRI MMttt
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 I0SSES IN SUMPIUS..........euueuiueireieieisiee sttt ssess
Net change in capital and surplus (Lines 37 through 53)..........cceeiiieieieisie et
Capital and surplus as of statement date (LINES 36 + 54)...........ccvriuiieiiiirieieicesesee et

.3,464,487
.................. 1,725,931

.................... (668,237) | ..covvvvernnnn 2,344,377 | ..................2,827,161
........................................................ 412,327 | o 243,917
.................... (668,237)| ..................1,932,060 | ..................2,583,244
........................ (3,889)| ..oovvrvvnriinnnnnni22,339 | i 36,776
.................... (672,126)] ..................1,954,389 | ..................2,620,020
................ 37,538,245 | ................34,192,626 | ................34,192,526
.................... (672,126) | ......cc000....... 1,954,389 | ..................2,620,020

..................... 194,508

..(389,779)| ...

.................... (482,827)
...2,228,954

...................... (23,538)

.(200,000) | .

................. (1,178,907)
4,136,901

...................... (22,295)
...(210,000)

(2,000,000)

................. (1,087,397)

.................. 3,476,978

.................. 3,345,719

................ 36,450,848

................ 37,669,504

................ 37,538,245

08.301.
08.302.
08.303.
08.398.
08.399.

Summary of remaining write-ins for Line 8.3 from overflow page.

Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNe 8.3 @0VE).......ovururrrireiiee i sss e snsssssensnes

2701.
2702.
2703.
2798.
2799.

MISCEIIANEOUS EXPENSES........euvueeirireiireiseiessise et ss ettt b s s s ettt sttt

Summary of remaining write-ins for Ling 27 from oVerfloW Page..........covierieereiiereieeieieese e enen
Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

5301.
5302.
5303.
5398.
5399.

Summary of remaining write-ins for Ling 53 from oVerflow Page..........cccevviverievereeieeeeece e
Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)..........covereririrereirisiersisciseeesessessess s sesessessssssssssssssnsessnnas
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Statement as of March 31, 2021 of the GRANGE LIFE INSURANCE 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.cvcvieeie ettt s sae s ssessesnaes | evsessesssinens 12,683,582 | ..coovvvvnee. 13,442,315 | ..o 52,224,616
2. NEUINVESIMENT INCOME. ... vuriuiiceei ettt bbbt ennens | ebebsessessastanes 3,887,323 | oo 3,821,322 | v 15,460,643
3. Miscellaneous income ....888,454 ..989,531 | .... ...3,827,258
4. Total (LINES 1 HrOUGN 3)......ouieeieiiieii ittt et ssenes | rreisnsisnsias 17,459,359 | ..o, 18,253,168 | ...cvvvrrennen. 71,512,517
5. Benefit and 10SS related PAYMENLS........c.covvveieicsie ettt s st st besae s sanes | suessesnsnsenes 13,267,900 | .oocvevvrnnne. 8,693,551 | ..cvevrirernn 42,732,190
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 dedUCHONS.............ccccveveicveirieeccee e seeeiens | cveeresesssenes 2,300,469 | ......cceveeveee 2,803,330 | .coverrene 10,295,967
8. Dividends paid t0 POICYNOIAETS.........cuuriueerercireireireieeeeicte ettt ettt ssentenes | febsessnssessnssestans 11,139 | s 11,168 | o 51,159
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........cvererrerererierins [ ererieisrrerissessessssssnsnees | sevsisssssessssssenes 138,033 | .covviren 2,800,000
10. Total (Lines 5 through 9) ...15,579,508 11,646,082 | .... 55,879,316
11, Net cash from operations (Line 4 MINUS LINE 10)........cccvevrrireieiierieesce et sssseses s ssssse s ssessssesesssssesens | stessesssssssenns 1,879,851 | oo 6,607,086 | .....cccevnnee. 15,633,201
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS.... ettt sttt | seiestestnntenes 9,516,241 | oo 9,600,569 | ..oververennns 40,934,324
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.........cvuivieieiiriteie ittt a bbbt b st s e bes s benssssessnsns | crssssssessessstesessnsessessnssnss | svsessessssssessssnsan 49,083 | ..o 1,549,083
12.8 Total investment proceeds (LINES 12.110 12.7).....ccveicuiieieicirieieessieie sttt sessesseses | svssessessessssenns 9,516,241 | coovvrvrrne. 9,649,652 | .....cevvrvnnn 42,483,407

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

13.1 Bonds.... 51,038,654
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  Other INVESIEA @SSEIS.........cuuriiiiiiiiciiri bbb bbbt | sebbse bbbt bbbttt sbeens | eebbebb bbbttt s | sbsesb sttt
13.6  MiSCEllaNEOUS @PPIICAIONS. .......coveririeeieircicieie ettt ssensesnntens | cnstsssesssssesssensees 26,850 | oo | e
13.7 Total investments acquired (LINES 13.110 13.8)....c..cviueieiciiiieeseeee ettt | essssssessssaneas 22,590,558 | ... 14,380,414 | ..o 51,038,654
14.  Netincrease or (decrease) in contract loans and premium notes ..118,152 | ... 425,839
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LiNE 14)........c.ccuviiieiiiiiieieicece et nins | eviesesnsenns (13,232,413) | coocvereres (4,848914) | ...covcvvrne. (8,981,086)
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 BOITOWE fUNMS. ...ttt bbb bbb | sebbe bbbt bbbttt nbene | ebb bt s bbbt enb s | sbsesbeestest et ettt eeneas
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............ccocvveveierecieeiecceeeeseeeens | s (160,287) | .vovvevererireran 166,874 | ..o 644,118
16.5  DiVIAENAS t0 STOCKNOIABTS............cvveeceeeiceetecte ettt n et sesenassssentesesssansssanassans | sussessssesssssssssssssessstesinas | sversetesssssssessssssensnsssansnes | sessesessssesnsnes 2,000,000
16.6 Other cash provided (applied)... ...(981,863) | ... .(618,994)] .... ...1,008,885
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... ....(1,142,150) (452,120) | ..ocvvrrrnnes (346,997)
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).......ccccvvveeeree | covrvrvirerenns (12,494,712) | wovvverererne. 1,306,052 | .cooveverinnnnd 6,305,118
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAN......ouuvireiirciisisieeeiesiieesisess bbbttt | erssneesisnesnns 27,724,297 | oo 21419179 | v 21,419,179
19.2 End of period (LiNe 18 PIUS LINE 19.1).......cuurverreeirceeeiseeeseeesseeesseesssessssessssesssessssessssssssssssssssssssssssssssnssssans | seesmesssssssnns 15,229,585 | ..ovvvvernnn. 22,725,231 | oo 27,724,297
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 March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY
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 INSUIANCE. .....c..cveveeieeeciseee ettt s et es s ssssssesnsas | saessesssessessesssssssseesans 21,491,425 | oo, 22,807,707 | oo 88,133,745
3. Ordinary individual BNNUILIES............c.cvueveriiveiieieicie ettt ssssnaes | ovsessessssssesses s esses s aenes 637,486 | ..o 450,870 | oo 1,770,171
4. Creditlife (Qroup and INAIVIAUAL). ........ccoveveveireee ettt tes b s esse e | eebessssesssssssesssssssessessssessessssessessntes | sessessssessessesassesestssessssssssssessesssanss | sestessessssasssssesssssssessessstessessssensasenes
B GTOUD lf8 INSUTANCE. ... .o veeerreriaiieiseise ettt sttt st s bbb nts | £eseesesbeesessesbee b e b sessessesbneessestensans | eebietsnesessastaesebseeseebaebseesestenbenbnnss | Shsesseesantessessestens e b e s s es s st s s sents
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
0. ABH = OhBI ..ottt | ehsseness ettt 33,834 | oo 33,213 | e 132,056
10.  Aggregate of all Other iNES Of DUSINESS.........c.cvvcviiiecieiicie e renies | eteresssisesesssesesssesesssebessssaesned 0 | oot 0 | oo 0
11, Subtotal (LiNeS 1 throUgh 10).........cveveeiecieieeceeseese ettt seees | eeresessssssssssesssessessesas 22,162,745 | oo 23,291,790 | oo 90,035,972
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).......ciuiieieiiiiiiieiisiesessissiesess s sssssiens | ressssessessssessessssessessesssssssesssssssessess | stesisssssessesssssssessesssessesssssssessessssess | ssssssssessessssessessssessessssessessessssssesss
13, Subtotal (LINES 11 thrOUGN 12)......coueverrerrreerreereeeseeeseeeseeeesseessseessseesssesssesssssssssesssssssnnes | sneessssesssssssssssssesssanees 22,162,745 | ..o 23,291,790 | ovvereerererreeeeeeeis 90,035,972
14, DEPOSIt-tYPE COMIACES. ......cvevveviciiieiieieisiie ettt ettt ssens | fntessessnssssessessnsensessntensessesansessansnss | sessssessessssassessessnsassessnsanes 198,390 | .oooviirecsec e 684,671
15, TOtal (LINES 13 @NG 14).....vioreeiriecicieeie ettt enssnsnes | sessessssssessessassssssnssanes 22,162,745 | oo 23,490,180 | .vovveeerereirreireieicins 90,720,643
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
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Statement as of March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY

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.

FIS FIS Current Year to
SSAP# | Page Line # Date 2020
NET INCOME
(1) GRANGE LIFE INSURANCE COMPANY Company state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX 1§ (672,126) |$ 2,620,020
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
I | | E B
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX [$  (672,126) |$ 2,620,020
SURPLUS
(5) GRANGE LIFE INSURANCE COMPANY Company state basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX |$ 36,450,847 |§ 37,538,244
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
| | | E B
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 36,450,847 |$§ 37,538,244

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, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
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
No significant changes
(4) Basis for Preferred Stocks
No significant changes
(6) Basis for Mortgage Loans
No significant changes
(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed and structured securities are stated at either amortized cost or the lower of amortized cost or fair value. The interest method is used to
amortize any purchase premium or discount. The retrospective adjustment method is used to recognize changes in the estimated yield-to-maturity, with
the exception of the following: adjustable rate 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
No significant changes
(8) Accounting Policies for Investments in Joint Ventures, Partnerships and Limited Liability Entities
No significant changes
(9)  Accounting Policies for Derivatives
No significant changes
(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
No significant changes
(13) Method Used to Estimate Pharmaceutical Rebate Receivables
No significant changes

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

A

Mortgage Loans, including Mezzanine Real Estate Loans
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Statement as of March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

No significant changes

B. Debt Restructuring

No significant changes

C. Reverse M

ortgages

No significant changes

D. Loan-Backed Securities

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

None
1 2a | 2b 3
Amortized Cost Basis
Before
Other-than- Other-Than- Temporary
Temporary Impairment Recognized Fair Value
Impairment in Loss 1-(2a+2b)
Interest | Non- Interest
OTTI recognized 15t Quarter
a. Intentto 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 18t 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 3d Quarter
g. Intentto sell $ $
g. Inability or lack of intent to retain the investment in the
security for a period of time sufficient to recover the
amortized cost basis
i.  Total 3 Quarter $ $
OTTI recognized 4th Quarter
. Intent to 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 4 Quarter $ $
m. _Annual aggregate total XXX $ XXX
(3) 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
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
$ $ $ $ $
Total $

(4)  Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in 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 $

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

None

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

Not applicable.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
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Statement as of March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

Not applicable.

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

Not applicable.

J. Real Estate
No significant changes

K. Low-Income Housing Tax Credits (LIHTC)
No significant changes

L. Restricted Assets
No significant changes

M. Working Capital Finance Investments
(1) Aggregate Working Capital Finance Investments (WCFI) Book/Adjusted Carrying Value by NAIC Designation
No significant changes
(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs
Not Applicable

Book/Adjusted
Carrying Value
a. Upto 180 Days $
b. 181 to 365 Days
c. Total $
Not Applicable
(3) Any Events of Default or Working Capital Finance Investments
Not Applicable
N. Offsetting and Netting of Assets and Liabilities
Not applicable
Net Amount Presented on
Gross Amount Recognized Amount Offset* Financial Statements
(1) Assets
E E E
(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
No significant changes

P. Short Sales
No significant changes

Q. Prepayment Penalty and Acceleration Fees
No significant changes

R. Reporting Entity's Share of Cash Pool by Asset Type
None

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 first quarter of 2021, the Company did not pay stockholder dividends to its parent and sole stockholder, Kansas City Life Insurance Company.

B. Transactions
See "A" above
C. Transactions with Related Parties who are not Reported on Schedule Y
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Statement as of March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Detail of Material Related Party Transactions

Written Reporting Period
Date of Nature of Type of Agreement Date Amount Due
Ref # Transaction | Name of Related Party Relationship Transaction (Yes/No) Due Date From (To)
0 $
(2) Detail of Material Related Party Transactions Involving Services
Amount Based on
Allocation of | Amount Charged
Costs or Market Modified or
Ref # Name of Related Party Overview Description Amount Charged Rates Waived (Yes/No)
0 $ $
Total $ $
(3) Detail of Material Related Party Transactions Involving Exchange of Assets and Liabilities
a.  Description of Transaction
Have Terms
Changed from
Preceding
Ref # Name of Related Party Overview Description Period? (Yes/No)
0
b.  Assets Received
Statement Value
of Asset
Ref # Name of Related Party Description of Assets Received Received
0 $
Total $
c.  Assets Transferred
Statement Value
of Assets
Ref # Name of Related Party Description of Assets Transferred Transferred
0 $
Total $
(4) Detail of Amounts Owed To/From a Related Party
Amount Offset in Net Amount
Aggregate Aggregate Financial Recoverable/
Reporting Period | Reporting Period Statement (Payable) by Admitted
Ref # Name of Related Party Amount Due From | (Amount Due To) (if qualifying) Related Party Recoverable
0 $ $ $ $ $

Amounts Due From or To Related Parties

The Company had a $83,707 payable to its parent at March 31, 2021.

Material Management or Service Contracts and Cost-Sharing Arrangements

The Company receives certain administrative, investment, and collection services from its parent. For the first quarter ended March 31, 2021, the Company
incurred $1,000,000 for management fees and administrative services to Kansas City Life Insurance Company.

Guarantees or Undertakings

The Company has not guaranteed any affiliated company debt.

Nature of the Control Relationship

All of the outstanding common 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.
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Statement as of March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

M. 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 8h(ii) Entities XXX $ $ $
c. SSAP No. 97 8h(iii) Entities
%|$ $ $
Total SSAP No. 97 8h(iii) Entities XXX $ $ $
d. SSAP No. 97 8b(iv) Entities
%|$ $ $
Total SSAP No. 97 8h(iv) Entities XXX $ $ $
e. Total SSAP No. 97 8b Entities (except 8b(i) entities)
(b+c+d) XXX $ $ $
f. Aggregate Total (a + e) 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 8h(ii) Entities
$
Total SSAP No. 97 8b(ii) Entities XXX XXX $ XXX XXX XXX
c. SSAP No. 97 8hiii) Entities
$
Total SSAP No. 97 8b(iii) Entities XXX XXX $ XXX XXX XXX
d. SSAP No. 97 8b(iv) Entities
$
Total SSAP No. 97 8b(iv) Entities XXX XXX $ XXX XXX XXX
e. Total SSAP No. 97 8b Entities (except 8b(i) entities)
(b+c+d) XXX XXX $ XXX XXX XXX
f.  Aggregate Total (a + €) XXX XXX $ XXX XXX XXX
* 81— Sub-1, S2 - Sub-2 or RDF — Resubmission of Disallowed Filing
** |- Immaterial or M — Material
N. Investment in Insurance SCAs
The Company has no investments 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
If the Insurance SCA
Had Completed
SCA Entity Net Income Increase Surplus Increase Per Audited Statutory | Statutory Financial
(Investments in Insurance SCA Entities) (Decrease) (Decrease) Equity Statements*®
$ $ $ $
*  Per AP&P Manual (without permitted or prescribed practices)
(3) RBC Regulatory Event Because of Prescribed or Permitted Practice
0. SCA or SSAP 48 Entity Loss Tracking
Not applicable.
SCA Entity Reporting Entity's | Accumulated | Reporting Entity's Guaranteed Amount of
Share of Net Share of Net Share of Equity, Obligation / Guarantee

Income (Loss) | Income (Losses) |Including Negative| Commitment for |Recognized Under
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NOTES TO FINANCIAL STATEMENTS

Equity
(Yes/No)

Financial Support

SSAP No. 5R

Note 11 — Debt

A Debt Including Capital Notes
The Company had no capital notes or debentures outstanding at March 31, 2021. 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 March 31, 2021 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.

2.

Current Year to Date

Total
2+3

2
General
Account

3
Separate
Accounts

Membership Stock — Class A

(=3

Membership Stock — Class B

Activity Stock

Excess Stock

[R=X

Aggregate Total (a+b+c+d)

— = = = = =
— (= [ [& [&

f)  Actual or estimated borrowing capacity as
determined by the insurer

XXX

XXX

Prior Year

Total
2+3

2
General
Account

3
Separate
Accounts

Membership Stock — Class A

o

Membership Stock — Class B

Activity Stock

Excess Stock

O
— = |~ [= [<—

Aggregate Total (a+b+c+d)

— — = = = =
o

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

Current Year to
Membership Date Total
Stock (2+3+4+5+6)

Not Eligible for
Redemption

Eligible for Redemption

3

Less than
6 Months

6 Months to Less
Than 1 Year

4 5

1to Less Than
3 Years

3to 5 Years

1.

Class A $ $

2.

Class B $ $

(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date

1

Fair Value

2

Carrying Value

3
Aggregate Total
Borrowing

Current Year to Date Total General and Separate
Accounts
Total Collateral Pledged (Lines 2+3)

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

Fair Value

Carrying Value

3

Amount of Borrowed at

Time of Maximum
Collateral

Current Year to Date Total General and Separate
Accounts
Total Collateral Pledged (Lines 2+3)

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
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1. Current Year to Date

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ $ $ XXX
(b) Funding Agreements $
(c) Other XXX
(d) Aggregate Total (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 - No significant changes

Note 15 - Leases - Not applicable

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk - Not applicable

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities - 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

Note 20 - Fair Value Measurements

A Fair Value Measurements
(1) 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 $ $ $ $ $
(2) 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 $ $ $ $ $ $ $ $ $ $

Not applicable.

Policies when Transfers Between Levels are Recognized
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(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
Level 1 - This category includes securities valued at the lower of cost or fair value. The estimated fair values are based on quoted market prices in active
markets and traded on an exchange.
Level 2 - This category includes common stock. Valuations are based upon quoted prices for similar instruments in active markets, quoted prices for
identical or similar instruments in markets that are not active, and model-based valuation techniques for which all significant assumptions are observable
in the market. Valuations are obtained from third-party pricing services or inputs that are observable or derived principally from or corroborated by
observable market data.
Level 3 - This category includes 6 rated NAIC bonds. Valuations are generated from techniques that use significant assumptions not observable in the
market. These unobservable assumptions reflect the Company's assumptions that market participants would use in pricing the asset or liability.
Valuation techniques include the use of discounted cash flow models, spread-based models, and similar techniques, using the best information available
in the circumstances.

(5) Fair Value Disclosures for Derivative Assets and Liabilities
The Company did not have any derivatives as of the end of the reporting period.

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not applicable.

C. Fair Value Level
Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 405,313,228 |$ 377,282,845 |$ 2,557,520 |$ 402,755,708 |$ $ $
Policy loans $ 13,304,342 |$ 13,304,342 |$ $ $ 13,304,342 |$ $
Cash and cash equivalents $§ 15229586 |§ 15,229,586 |$ 15,229,586 |$ $ $ $

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.

D. Not Practicable to Estimate Fair Value

Not applicable.

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

$

E. NAV Practical Expedient Investments
Not applicable.

Note 21 — Other Items - No significant changes

Note 22 - Events Subsequent

Subsequent events have been considered through May 7, 2021 for these statutory financial statements which are to be issued on May 7, 2021. There were no events
occurring subsequent to the end of the quarter that merited recognition or disclosure in these statements.

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 2020

ACA fee assessment payable for the upcoming year $ $

ACA fee assessment paid

Premium written subject to ACA 9010 assessment

Total adjusted capital before surplus adjustment (Five-Year Historical Line 30) $
Total adjusted capital (Five-Year Historical Line 30 minus 22B above)
Authorized control level (Five-Year Historical Line 31) $

R

TITOTMmMoUO®

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 March 31, 2021.
Note 23 - Reinsurance - No significant changes
Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination - Not applicable
Note 25 - Change in Incurred Losses and Loss Adjustment Expenses
A Change in Incurred Losses and Loss Adjustment Expenses
Reserves as of December 31, 2020 for Individual accident and health lines were $78,000. As of March 31, 2021, $12,000 was paid for incurred claims

and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now $52,000 as a result of
reestimation of unpaid claims and claim adjustment expenses. The decrease of $14,000 is generally the result of ongoing analysis of recent loss
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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 March 31, 2021, the Company had $1,549,765,591 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
withdrawn and the previous balance.

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

A

Separate Separate
General Account with Account
INDIVIDUAL ANNUITIES: Accounts Guarantees 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 %

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

—
o
=

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

charge or adjustment) 45,333,597 45,333,597 97.9%
2. Not subject to discretionary
withdrawal 962,247 962,247 2.1%
3. Total (gross: direct + assumed) 46,295,844 46,295,844 100.0%
4. Reinsurance ceded
5. Total (net)* (3) - (4) $ 46,295,844 |$ $ $ 46,295,844
6.  Amount included in A(1)b above

that will move to A(1)e in the
period after the statement date | $ $ $ $
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Separate Separate
General Account with Account
B. GROUP ANNUITIES: Accounts Guarantees 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 ) $ $ $ $ %
(e) Atbook value without
adjustment (minimal or no
charge or adjustment) %
2. Not subject to discretionary
withdrawal %
Total (gross: direct + assumed) %
Reinsurance ceded
Total (net) (3) - (4) $ $ $ $
Amount included in B(1)b above
that will move to B(1)e in the
period after the statement date  |$ $ $ $

| oW

Separate Separate

C. DEPOSIT-TYPE CONTRACTS (no life General Account with Account

contingencies) Accounts Guarantees 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 %
Total with market value

adjustment or at fair value

(total of a through ¢) $ $ $ $ %

(e) Atbook value without

adjustment (minimal or no

charge or adjustment) 58,662 58,662 4.9%

2. Not subject to discretionary

withdrawal 1,135,485 1,135,485 95.1%

Total (gross: direct + assumed) 1,194,147 1,194,147 100.0%

Reinsurance ceded

Total (net) (3) - (4) $ 1,194,147 |$ $ $ 1,194,147

Amount included in C(1)b above
that will move to C(1)e in the

period after the statement date $ $ $ $

—
(2)
I~

—
[=X
=

2l Bl e

D. Life and Accident & Health Annual Statement:

(1
(2
€]
4

Exhibit 5, Annuities section, Total (net) $ 45,384,941
Exhibit 5, Supplementary contracts with life contingencies section, Total (net) 910,903
Exhibit 7, Deposit-type contracts, Line 14, Column 1 1,194,147
Subtotal $ 47,489,991

= = = =

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

(9) Guaranteed interest contracts

(10) Other contract deposit funds

(11) Subtotal $

(12) Combined Total $ 47,489,991

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics
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General Account

1. Subject to discretionary withdrawal, surrender values, or policy loans:
Account Value Cash Value Reserve
a. Term Policies with Cash Value $ 4,294,453 |$ 21,973,687
Universal Life 155,231,214 149,661,702 152,431,597
Universal Life with Secondary
Guarantees 16,426,726 8,821,064 47,230,124
Indexed Universal Life
Indexed Universal Life with
Secondary Guarantees
f.  Indexed Life
g.  Other Permanent Cash Value
Life Insurance 79,326,800 118,025,768
h.  Variable Life
i.  Variable Universal Life
j.  Miscellaneous Reserves
2. Not subject to discretionary withdrawal or no cash values:
a. Term Policies without Cash Value XXX XXX $ 376,239,859
b.  Accidental Death Benefits XXX XXX 198,918
c.  Disability — Active Lives XXX XXX 1,445,703
d. Disability - Disabled Lives XXX XXX 1,735,856
e.  Miscellaneous Reserves XXX XXX
3. Total (gross: direct + assumed) $ 171,657,940 242,104,019 |[$ 719,281,512
4, Reinsurance Ceded 353,551,888
5. Total (net) (c) (D) $ 171,657,940 242,104,019 |$ 365,729,624
Separate Account with Guarantees
1. Subject to discretionary withdrawal, surrender values, or policy loans:
Account Value Cash Value Reserve
a.  Term Policies with Cash Value $ $
Universal Life
Universal Life with Secondary
Guarantees
d.  Indexed Universal Life
Indexed Universal Life with
Secondary Guarantees
f.  Indexed Life
g.  Other Permanent Cash Value
Life Insurance
h.  Variable Life
i.  Variable Universal Life
j.  Miscellaneous Reserves
2. Not subject to discretionary withdrawal or no cash values:
a.  Term Policies without Cash Value XXX XXX $
b.  Accidental Death Benefits XXX XXX
c.  Disability — Active Lives XXX XXX
d.  Disability — Disabled Lives XXX XXX
e.  Miscellaneous Reserves XXX XXX
3. Total (gross: direct + assumed) $ $
4. Reinsurance Ceded
5. Total (net) (c) (D) $ $
Separate Account Nonguaranteed
1. Subject to discretionary withdrawal, surrender values, or policy loans:
Account Value Cash Value Reserve
a.  Term Policies with Cash Value $ $
Universal Life
Universal Life with Secondary
Guarantees
Indexed Universal Life
Indexed Universal Life with
Secondary Guarantees
f. Indexed Life
g.  Other Permanent Cash Value
Life Insurance
h.  Variable Life
i.  Variable Universal Life
j.  Miscellaneous Reserves
2. Not subject to discretionary withdrawal or no cash values:
|a. Term Policies without Cash Value XXX XXX |$
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b.  Accidental Death Benefits XXX XXX

c.  Disability - Active Lives XXX XXX

d. Disability — Disabled Lives XXX XXX

e. Miscellaneous Reserves XXX XXX
3. Total (gross: direct + assumed) $ $ $
4. Reinsurance Ceded
5. Total (net) (c) (D) $ $ $

D. Amount

Life & Accident & Health Annual Statement:

(1) Exhibit 5, Life Insurance Section, Total (net) $§ 351,685,889
(2) Exhibit 5, Accidental Death Benefits Section, Total (net) 44,303
(3) Exhibit 5, Disability — Active Lives Section, Total (net) 1,445,703
(4) Exhibit 5, Disability — Disabled Lives Section, Total (net) 1,735,856
(5) Exhibit 5, Miscellaneous Reserves Section, Total (net) 10,817,873
(6) Subtotal $§ 365,729,624
Separate Accounts Annual Statement
(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)) $ 365,729,624

Note 34 - Premium and Annuity Considerations Deferred and Uncollected - No significant changes
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,

GENERAL

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]
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? Yes[ ] No[X]
If yes, date of change:
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? Yes[X] Nol ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
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? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
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.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2019
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2019
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). 12/29/2020
By what department or departments?
Ohio and Missouri
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
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? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]
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 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | 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? Yes[X] Nof ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
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? Yes[ ] No[X]

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

Yes[X]

No[ ]



Statement as of March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY

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 March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY

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

1.12  Residential mortgages

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 G
1,62 RESIABNAI MOMGAQES.......cvvecveecieeciecitc ittt s sttt e G
1.63  Commercial mortgages B e
1.64  Total mortgages foreclosed and transferred to real estate s 0
Operating Percentages:

2.0 AGH 0SS PEICENL.......vuiviseisctise ettt ettt ettt bbb 24 s s b8+ b s s R e s 2R s AR R R R e R s bR d R R AR SRR R s R e AR e AR Rt tentes edietstesietentenses st ensanaenntnn (86.2)
2.2 A&H COSt CONTAINMENE PEICENL. ......rvuvererereiseisseeieesessesssseseeseesssessesessessesssessessessasssessessessssssessessesssnssessssssssssessesssssessessssssssnssessasssessessessasssnssessessanssessessessanss  s1essassssssnssossanssnssessansanssessassansans
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 (6.6)
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 March 31, 2021 of the GRANGE LIFE |NSURANCE COMPANY

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 March 31, 2021 of the GRANGE LIFE INSURANCE 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.......coceveeesceeeseereeeeeeee s AL [ oo N | 0040,361 |
2. AlaSKa......ccoocececeeeeeneenene e A N [ 1,995
3. ANZONA..eserreerse s oA | e Nus | 039,095 [
4. Arkansas.
5. California
6. Colorado.....
7. Connecticut.....
8. Delaware.............
9.  District of Columbia.
10.  Florida......cccco.....
11.  Georgia...
12.  Hawaii.
13.  lIdaho...
14.  lllincis.. ...8,500 |.
15.  Indiana ...141,000
16, JOWA. oo sresessssssess s A | vl | o000 28,536 [ e
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
29. Nevada........
30. New Hampshire..
31.  New Jersey.....
32.  New Mexico
33.  New York....
34.  North Carolina.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44,
45,
46.
47.
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
90. Reporting entity contributions for employee benefit plans.............. XXX e [
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 e [ |
94.  Aggregate other amounts not allocable by State XXX e i 0 .0
95.  Totals (Direct BUSINESS)......c.cocvververrerrcrrerinnnes XXX 21,715,522 1 .l 837,486 ...34,286
96. Plus Reinsurance Assumed.... XXX 848,158 [ |
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
58002.
58003.
58998. Summary of remaining write-ins for line 58 from overflow page.....| ..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... .
9401.
9402. ...
9403. .
9498. Summary of remaining write-ins for line 94 from overflow page..... | ..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above,)................ ..
(@)  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..............ccouveeveonnee.
N - None of the above - Not allowed to write business in the state
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Statement as of March 31, 2021 of the GRANGE LIFE |NSURANCE COMPANY

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

PART 1 - ORGANIZATIONAL CHART

Lee M. Vogel

Investors, directors and employees

[ 72.5%

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

KCL Capital, LLC
43-1937377 MO

Sunset Financial Services, Inc.
91-0837062 WA




Statement as of March 31, 2021 of the GRANGE LIFE |NSURANCE 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 March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. 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 00100 AR A 0000 RO AR
* 71218 202149000001 = * 71218 2 02144700001 =
AR 0 R AR TR (L O A
* 71218 2 02136050000 1 = * 71 2 18 2 0214480000 1 =
A 00000 0L AR A 00000 0 R0 AR
* 71218 2 02144520000 1 = * 71218 2 02144900001 =
A 000 TR LA AR

* 71 218 2 021446 0000 1 =

Q14



Statement as of March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Statement as of March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ok w

_
- o

. Deduct total nonadmitted amounts..............ccceevverriererecreenennnns
. Statement value at end of current period (Line 9 minus Line 10

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).

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...........ccocerverveeicreirnnnans
. 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

................................. 364,375,745
................................... 22,563,708
........................................ 146,774

..................................... 9,656,169
........................................ 302,356

........................................ 139,928

................................. 355,009,301
................................... 51,038,653
........................................ 625,078
........................................ 175,056
................................... 41,018,937
..................................... 1,538,020

................................. 377,282,848




Statement as of March 31, 2021 of the GRANGE LIFE |NSURANCE 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

20ISO

BooklAdjus:ed Carrying Acquiiitions Dispoiitions Non-Tradiing Activity BooklAdjusfed Carrying BooklAdjus?ed Carrying Book/Adjust7ed Carrying BooklAdjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vvverermeernrireesieseseesiseseesissesseess s s ssssssssssssssnssesssens | sessissessssssssesssenes 257,686,506 | ......ccverrrririrriinns 8,105,848 | ..o TA94,436 | oo (6,480,846) | ....ovvvvnrrririnenn 251,817,072 | cooooevicereerieeeieeriseesiesissesins | eeseesseesssess st ssnins | esssssess s 257,686,506
20 NAIC 2 (). eenrercereriseesiereseesisees st sses s sest st nnes | eesteses i 105,173,904 | ..o 14,457,860 | ..ooovvvvrevererrrenrennnn 2,008,587 | oo 6,326,009 | ..o 123,951,188 | ..uvverrernerierinerineesincniseessens | conerisesssnesisssiesesssss s | sesssesssess s 105,173,904
3 NAIC 3 (@) eurererireserires sttt | ceesnen s 1,515,332 [ oottt sineeies | ettt | et (L) ] 1,514,580 | ...ooovireiecrieenierisnesissesnssins | cesiesessssiesss s sss st | ettt 1,515,332
NAIC 4 (8)-.vveverevernrereeeiereeeesies s es st es st | eees st es s s bbbt eee | 4e0b s Rt s Rkt eR e | SeE8 R Rt | HEE R | HEn e 0 [t | e | et
NAIC 5 (8)-vvverereeeenrereesssereseeseesesseesies s es s eess s s esss s | eessseeest s b s sttt eeeee | 4eeb s e Rt s bbbkt | £eE8 R R Rt | HEE R | HEe e 0 [t | e e | st
NAIC B (8)-+vvveveveveerreraeessnereseeseesesseesees s esse s ese s ee | o0t AR e e Rt bRttt | 460t R LR E Rt eee et | 4hE8 R LRt eR et Rt | £EfeeEE R ekttt | HE et 0 | et | et | eene et
.......................... 364,375,742
NAIC Ttk est et | eeeb iRt bRtk | etk e | Shes iR R R | HHE iRttt | R bRt 0 [t [ et | eeet e
NAIC 2.t sttt | etes s stttk eee | Heet iRkt | HeEs R bR | Heb iRt | Heen st 0 [t [ et | et
10, NAIC 3.ttt | eeteb s e bbbttt ee | Seet s RSk es e | ShEs R R | et | Rt 0 [t [ et | et
1.
12, NAIC Bt s et | eteb st s ettt ees | et s R e eRe | SeEs RSt | ettt | s 0 [t [ et | sees e
13, NAIC Bt s | eteEeeEE ettt | et eneE Rt enan s | et d Rttt E et en | et enE ettt | ettt 0 | i | e e | enes st
14, Total Preferred SIOCK..........covwiurieieriniireiciesnieiesesissisenesesssssienenes | crsssessisenssssssss s enessessesenesssns 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred SOCK........uvirisirsisissssssessessesns | sosenssesssssssssnenns 364,375,742 | ..o 22,563,708 | ..o 9,501,023 | ..o (SRR ) ] 377,282,844 | ... O R (] I 364,375,742

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; NAICG6S.......... 0.




Statement as of March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY

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 March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY
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 26,325,494 | ..o 20,501,291
2. Cost of cash eQUIVAIENS GCQUITED............c.cucvieieicec ettt ettt sttt s s ssstensess | nsssessesissssesssssssesssssssassnneese 62,506,585 | ....ocvereieiereeee e 360,678,047
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 dISPOSAIS............coucviueiireiicieiice ettt b st benses | seebebessesesss s s bbbt bens TA5T7,049 | oo 354,853,844
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)........cccouvierriireiniiniieieies | e 14,255,030 | ..o 26,325,494
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).....cvcuiiiieiiiiiieieiisissiesiessississsessssssessesssssssens | oersssessesssssssessssssssssassessssssasses 14,255,030 | .o 26,325,494

QsSI08




Statement as of March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY

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
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Statement as of March 31, 2021 of the GRANGE LIFE |NSURANCE COMPANY

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, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - U.S. Government
38380A A5 6 |GNR2016-121 AZ............c.... 03/22/2021........ CAPITALIZED INTEREST. 23778 | e 23,778 1B
38380B N2 7 |GNR2016-153 AZ 03/24/2021........ CAPITALIZED INTEREST. 50,483 50,483 1B
38380B N4 3 |GNR 2016-153 ZB 03/24/2021........ CAPITALIZED INTEREST. 43,506 | . 43,506 1.B
0599999.  Total - BONAS = U.S. GOVEIMIMENL. ..ot ses sttt bs s foesds o088 4880808840088 0840084084088 0808400840808 £00 808408840808 £0E £ 0808408400808 4008084008008 £E0 8208008080084 0E 200 00180080 E L840 E bbbt | fasbsnss sttt L A R 7,767 | o) 0 XXX
Bonds - U.S. Special R e and Special A
3136AG  RG 9 |[FNR2013-109 PZ.........ccrvvvvrrrrrne. 03/29/2021........ CAPITALIZED INTEREST ......tiimieiieieieinnienerissiessesissnssssssessssssesensssiseens | onsineeesssisnsesssesensssssensssssnssessssssnses | sonsereensensenssenssersnnssnenenoenoene 40,442 | i, 40,442 1.AFE
383800 QZ 9 |GNR2018-15GZ 03/24/2021........ CAPITALIZED INTEREST. 8,205 1B
38381B X3 3 |GNR2019-18 PZ 03/24/2021........ CAPITALIZED INTEREST. 4,678 1.A
3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAl ASSESSIMENES............iuuiiiiiiiiis it siiiiiiis ettt eess s es s sb st E L8008 E L8000k ss eebbebs st ennissnisns | cobienssnssenssssissnnssensenssennsess s DO ORD | covvsssssnesssisas 53,325 | i 0 XXX
Bonds - Industrial and Mi:
00507V AQ 2 |ACTIVISION BLIZZARD 02/05/2021........ KEY BANC CAPITAL MARKETS......coottriiierniiieriesieis e 500,000 6,215 [2BFE.....cccoovirrerne
00846U AN 1 | AGILENT TECHNOLOGIES INC 03/03/2021........ CITIGROUP......oiitieiitieteiteesressie st sssnsnes | sssisiesssssenssesssesnssessesssssssesssssnses | serenssensseniesnnsesessenssensenseess 998,220 | wevriverisnssseresissiesessnies 1,000,000 2BFE
02665W DT 5 | AMERICAN HONDA FINANCE..........cocoviniunne 01/11/2021........ BARCLAY CAPITAL 1,000,000 1.BFE
075887 CL 1 |BECTON DICKINSON & CO 02/08/2021 MORGAN STANLEY/DEAN WITTER... 500,000 2BFE
11135F  BF 7 |BROADCOM INC .| 01/04/2021........ | RBC DOMINION 1,000,000 2BFE
12505B  AE 0 |CBRE SERVICES INC 03/15/2021 GOLDMAN SACHS, NEW YORK........cvumrimieiiirierireresnissiesiiessesssesesssiens . 500,000 2BFE
22966R  AG 1 |CUBESMART LP......cooiiiiiiriririierrincericeesieis 01/27/2021........ SUMRIDGE PARTNERS.........coitiiiiiiiriieiniieserinsiesissisissssssesssssesensssienns | sonsinsiesnsissesssssessessesosssssensessnnses | seeesssssnensessssessnsssssesseneens 999, 1800 | ittt 1,000,000 6,278 [2BFE......ccccoovvern
233851 ED 2 |DAIMLER FINANCE NALLC 02/25/2021........ BANK OF AMERICA. 500,000 2BFE
285512  AE 9 |ELECTRONIC ARTS INC......cocovvirirvrrrriree 02/09/2021 J. P. MORGAN.... 500,000 2BFE
31620M BT 2 |FIDELITY NATL INFO SERV. .| 02/23/2021........ | J. P. MORGAN . 500,000 2BFE
34950E  AB 5 |FORTINET INC 02/24/2021 BANK OF AMERICA.......cooiiririiicinsieieiintiesssissisesissessesisssesssnsessesissienseses | onsisseessnsssssesssssesssessensssnssessnsnnses | seveessnssensesssssessesssesenseneens 990,000 | woiviiiieieninsiensnneennees 1,000,000 2BFE
437076  CF 7 |HOME DEPOT INC 01/04/2021........ P MORGAN....ciiitissiesi it esessssessensssessenies | sonresnnsinssnssiessenesnesnsssnsessensnes | severesnssnsonsmnssenseneen e 99040 | i 1,000,000 1.BFE
49271V AN 0 |KEURIG DR PEPPER 03/01/2021........ J. P. MORGAN.... . 1,000,000 2BFE
494368 BW 2 | KIMBERLY-CLARK CORP........ccccovurirerirerirrnnne 01/28/2021........ BANK OF AMERICA........oviiiiiiiieririniesisssiesiesisssssesisssissiesisssssssssssinnes | seviessenssnsssssissssessessssnsnssnssneses | oonnenenssnssesenssesese 1,200,060 | weoviiiiiieriirineiiesinseienns 1,000,000 9,425 [1.BFE.....ccccovivnn
501044  DQ 1 |KROGER CO.....ovuiieiiiiiririniiiierisitiesissisesesisssessse et sssssesseesssssensens. | reresssnsenenes 01/05/2021........ US BANCORP......ccootirierriiirerseiseere e 500,000 2BFE
574599  BQ 8 |[MASCO CORP........ccocommrrermrrnns 02/18/2021........ CITIGROUP.......ccoovvirrerinrricrirnes 500,000 2BFE
57636Q AT 1 |MASTERCARD INC 03/02/2021........ US BANCORP......cootirierreiirereeineere e . 1.BFE
62947A  AF 0 [NPRL 2021-1A A1 03/03/2021........ WELLS FARGO ..1,000,000 1BFE
63111X AD 3 |[NASDAQINC 02/17/2021........ CITIGROUP 500,000 1,329 |2.BFE...
649322  AH 7 |NY & PRESBYTERIAN HOSPITAL.......coiviiiiiieirieieiesiseiesssssessnsesssssssessessssesensens. | oevesssseenns 03/02/2021........ J. P. MORGAN.... . . 500,000 1,034 |1.BFE...
817826  AE 0 |7-ELEVENINC......ccooovoiirirerereeeceres 01/27/2021........ CREDIT SUISSE FIRST BOSTON.......ccotuutiurireriiiiirerierisisesissssesessesesssseesiess | sesisesesssssesesssssesssessesssssssssessessssenes | sessessesssessessnsssessesssssessessanes 999,450 | oo 1,000,000 2BFE
882508 BF 0 | TEXAS INSTRUMENTS INC 01/20/2021........ GOLDMAN SACHS, NEW YORK.......ovuueimiireiiiiseresisisesssiensessssssesssssesssssins. | onssssesessssssssesssssssesssssssssssessssssssnes | sssesssssessossssssosssssssassesne 1,225,090 | ..ooovevvveecrnenierienenennen 1,000,000 | e 13,670 [1.BFE...cccvivivinne
89236T HX 6 | TOYOTAMOTOR GREDIT CORP........cootiiriiiciriereiinriesiesiseisesisesssesesesenssssseesiens | seeserinsinsenes 01/05/2021........ CITIGROUP.......coovrrererrirererineins 999,170 | .... . 1.BFE
92940P  AG 9 |WRKCOINC 01/15/2021........ KEY BANC CAPITAL MARKETS......coootiririierniiierissieiesisisises s 1,096,430 | oo 1,000,000 2,917 [2.BFE
0778FP  AF 6 | BELL CANADA.......coiiiiieieitirere ittt A 03/12/2021........ RBC DOMINION 498,640 | . 500,000 2BFE
202712 BN 4 | COMMONWEALTH BANK AUST Do 03/03/2021........ MITSUBISHI UFJ SECURITIES........ccoiiiiiiireiiiitiesiisessiersssssiessesssseessesins. | snsssesessssssssessssssssesssessssssssessesssssnes | sessessesssessessssessesssssessossanes 995,130 | oo 1,000,000 2.BFE
874060 AY 2 | TAKEDA PHARMACEUTICAL......... D... 03/30/2021........ MITSUBISHI UFJ SECURITIES 12966,260 | oo 1,000,000 6,890 [2BFE......ccccoovvrvernnee
BHM293 AT 4 |INFINEON TECHNOLOGIES AG D... 03/26/2021........ HARTFORD INVESTMENT MANAGEMENT COMPANY. ......cocotiiiniiieiininirnninns ...500,000 500,000 2.CFE
3899999. Total - Bonds - INUSHrial AN MISCEIBNEOUS. .......vuuruuiirsirieiissiisisis et eosinss s mss e ss s E 8 08 8808088080848 4080800884084 E 0840880808400 E 0080840840808 £08 008 E b8 £s ee0Ee0dere bbbttt s | donisinssnnssenssssnsssssssnseac 22,392,615 ....22,000,000 XXX
8399997, TOal - BONAS - PAIt 3.kt EfeehE o080 E 6L E 08488080 EE 08 EE 8L L E 040 L L 0L E A E kL0 LhfeeEE LRkt | sttt s 22,563,707 | .... ...22,171,092 XXX
8399999, TOAl - BOMMAS. ...tttk E e eeE Rt e R fLEeEEeEEeLEseEE R e eEE R eEE e R EE LR £EE R LR R eE LR EE e £Ef R AR £E LR E LR eE RS E R e E e E e ekEeeE et enE Rttt | eeieniene et 22,563,707 | oo 22,171,092 XXX
9999999. Total - Bonds, Preferred and Common Stocks. 22,563,707 XXX XXX
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6030

1 2 4 5 6 7 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21 22
12 13 14 15
NAIC
Designation,
F Current Bond NAIC
4 Year's Interest / Designation
r Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and
i Prior Year Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value |/ Accretion | Recognized| (11+12-13) BJ/AC.V. Disposal Date | on Disposal | on Disposal During Year Date Symbol
Bonds - U.S. Government
38378C RT 6 |[GNR2012-13EG.....ccccoovumvivirri .. | 03/24/2021. | MBS PAYDOWN 23,334 23,334 | oo 23,601 | oo 23,340 (5) 23,334 | ... 76 |10/20/2040. (1B ............
383780 BL 8 |GNR2012-17CD.... .. | 01/20/2021. | MBS PAYDOWN . 4713 | ... 16 | 09/20/2040. | 1.A .
38378G CY 2 |GNR2012-134E .. | 03/24/2021. | MBS PAYDOWN ..1,558 1,558 |...... 7 [ 11/20/2042. {1.A.
383790 6F 8 |GNR2017-24BC.... .. | 03/01/2021. | MBS PAYDOWN 220,367 220,336 31 220,367 | ..vveerenciinnns | eerrerineninnen | o0 [ i 485 |07/16/2050. | 1.A.
38380J HK 7 |GNR2017-181 AB... .. | 03/01/2021. | MBS PAYDOWN 674,507 674,507 673,351 | .o | e 1156 | oo [ 1,156 | e | v 874,507 | 2,365 | 04/16/2052. | 1.B ..
38380 XC 7 |GNR2018-45A. . [ 03/01/2021. | MBS PAYDOWN 255,194 255,194 255,002 192 . 2255194 | [ |0 1,438 | 11/16/2048.
0599999. Total - Bonds - U.S. GOVEIMMENL. ........oviuiriiiiriiiisiiiissiiiissiiiioniis omiesssissssss s s sssennsens | coseoas 1,179,673 | ... 1,179,673 | ... 1,140,088 | ........... 1,178,300 | .oooovceeen0 | i 1,374 | e, 0 | 1,374 | 0 [ 1,179,673 | .o 0 [ (O [P o [ (OO 4,387 XXX XXX
Bonds - U.S. Political Subdivisions of States
SECURITY CALLED BY ISSUER at
548253 V2 6 |LOWER MERION TWP PA. .| 01/15/2021. | 100.000 500,000 500,000 | .......... 505,835 500,030 (30) [ covevervireries | rererreenicenne(30) [ o | 500,000 | .o 0 .. 13,625 | 01/15/2031. | 1.BFE.........
SECURITY CALLED BY ISSUER at
562333 FV 1 |MANCHESTERNH..........ccccovmmnnnen. .101/04/2021.[100.000 | 500,000 500,000 | .......... 499,500 499,746 | ... | e | e | e 0 [ oo | e 499,747 | oo | e 253 | 253 | 12,875 | 07/01/2027. | 1.B FE.........
SECURITY CALLED BY ISSUER at
591852 QH 4 |MET COUNCIL MINNEAPOLIS-SAINT . | 02/01/2021. | 100.000 1,000,000 1,000,000 | .......... 970,000 984,255 154 | | 154 i | 984,409 | i | e 15,591 | .......15,591 | ...... 26,000 |02/01/2031. |1.BFE........
2499999. Total - Bonds - U.S. Political Subdivisions of States.........ccccciiss coiiiriiiniiiinsiisssiissssssi s | e 2,000,000 | ....... 2,000,000 | ....... 1,975,335 | .cccoeeeae 1,984,031 124 0 | 124 {0 | 01,984,156 |0 | 15,844 | ......15844 | ...... 52,500 XXX XXX
Bonds - U.S. Special Revenue and Special A
3128HX SS 5 |FHS 268 30, .. | 03/01/2021. | MBS PAYDOWN 82,364 (59) 389 |08/15/2042.
3128KJ CZ 3 |FGA55488 .. | 03/01/2021. | MBS PAYDOWN 19 | 12/01/2036.
3128MJ BW 9 |FG G08052 .. | 03/01/2021. | MBS PAYDOWN 36 | 04/01/2035.
3128P7 RY 1 |FGC91403 .. | 03/01/2021. | MBS PAYDOWN 25,987 | cooeererni25,987 | oo 27,976 | cioiiiree25,987 [ s [ e | e | e [ e | e 25,987 | [ | 0 [ 139 |03/01/2032.
3128P7 S2 0 |FGC91437 .1 03/01/2021. [ MBS PAYDOWN........c.ocooivermrininnins | verrnerinernsisersssnees | vverernnnes 19,434 (20) [ coovvvervriienne | vrverereneeenn(20) [ | v 19,434 | i | e [0 i 110 | 04/01/2032.
31294M A7 6 |FG E02730 .. | 03/01/2021. | MBS PAYDOWN (17) | covvvernereene | e (17) | s | v 7,386 | e 49 | 10/01/2025.
3136A7 ZV 7 |FNR2012-83BA.......cccccoovvviinriins .. | 03/01/2021. | MBS PAYDOWN 26,119 (14) | ovvvrneriene | e (T4) | s [ e 28,119 | i | e | i | e 198 | 03/25/2041.
3136A9 BL 1 |FNR2012-106 QP... .. | 01/25/2021. | MBS PAYDOWN 39,533 | 039,533 | 139,854 | 39,533 | i [ | e | 0| e | 39,633 | i 10/25/2042.
3136AJ) E9 3 |FNR2014-26 BL .1 03/01/2021. [ MBS PAYDOWN........c.occoivermrirninnins | verrneresersninensnineines | overennnes 49,834 .49, 49, (29) [ covvvernrreinne | ervrerenieecenn(29) [ o | e 49,834 | 11/25/2042.
3136AP EM 0 |FNR2015-45 VD.......ccooovommrrirerris .. [03/01/2021. | MBS PAYDOWN........cocoooervireniins [ coviereiiencienniiienes | e 2,334,115 ,334,115 | ... 2,313,691 2,332,814 | oo | s 1,300 | oo 2,334,115 | oo [ e | v | 15,176 | 07/25/2035.
31371N CM 5 |FN 256676 .1 03/01/2021. [ MBS PAYDOWN........c..cccovimrirniinns | vervrierireninerisnnnnes | cvernnennnn,358 | i, 6,358 | .o 5,661 | covvvererrrinnns 6,371 (12) 6,358 |...... 47 | 04/01/2027.
31371IN SQ 9 |FN 257127 .. | 03/01/2021. | MBS PAYDOWN 5485 | ...cccovveenn. 5,941 | s 5,502 (18) 5485 |.... 55 |02/01/2023.
3137A3  JW 0 |FHR 3753 AS, .. | 03/01/2021. | MBS PAYDOWN (28) 24,431 | ...... 11/15/2025.
3137AG CA 6 |FHR3947BC .. | 03/01/2021. | MBS PAYDOWN (4) 5873 |..... 10/15/2026.
3137AM K7 1 |FHR4020EJ... .. 1 03/01/2021. | MBS PAYDOWN........cocoverimrirnnins [ rormrrnriiniinniinniinns | e 1,813 | it 1,813 | 813 | 1,813 | s | e v | e | s [ e 41,813 |...... 02/15/2042.
3137AN  QF 5 |FHR 4036 PA.. .. | 03/01/2021. | MBS PAYDOWN (148) [ oo | eererreeeeene(148) [ i | 51,585 | 04/15/2041.
3137AX. TP 8 [FHR4156 PC......oevvvecrriecrieniinae .. | 03/01/2021. | MBS PAYDOWN 18 [ [ e 18 i [ e 19,640 | 01/15/2043.
3137BA AN 2 [FHR4332VZ.....cccoooiiiieviciveceis .. | 03/01/2021. | MBS PAYDOWN 794,416 794,416 | .......... 747,002 784,763 9,653 | oo | i858 [ | e 794,416 | 01/15/2033.
3137BJ) H4 8 |FHR4471N .. | 03/01/2021. | MBS PAYDOWN 212,251 212,251 | o 238,318 212,766 (515) [ cvvverriinris | eerrrieneeene(B18) e [ 212,251 | 12/15/2053.
3138L4 2C 6 |FN AM4370 .. | 03/01/2021. | MBS PAYDOWN (A) [ cooveervernerne | e @) [ | e 4,026 | 09/01/2031.
3138L4 6B 4 |FN AM4465 .. | 03/01/2021. | MBS PAYDOWN (22) [ covoenreinneens | vrreirenneeene(22) e | e 24,361 | 10/01/2033.
31393M W9 8 |FHR 2586 WG........ccoovvervvccrices .. | 03/01/2021. | MBS PAYDOWN ()] covereremrrienns | eereeerreneeene(3) [ e | e 11,136 | 03/15/2033.
31395B D7 5 |FNR2006-22 CE .. | 03/01/2021. | MBS PAYDOWN (3) [ veverrmmrrrerrens | vrrnreeriieenens(3) | o | e 10,778 [, 08/25/2023.
31395E  YP 6 |FHR 2835HB .| 03/01/2021. | MBS PAYDOWN (5) [ cerneeerrerrverne | eerrerirneirnnneea(8) e | v 7,828 | i 72 | 08/15/2024.
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Statement as of March 31, 2021 of the GRANGE LIFE |NSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
4 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO 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) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
31396 2L 8 |FHR 3127 CY. .| .. 103/01/2021. | MBS PAYDOWN.........oovviriirinnis [ e | v 11,133 | e 11,133 | 11,579 11,143 9) ()1 ESTEIRTITONN EOR 11,133 |...... 0 [ oo 126 | 03/15/2026.
31397S 5N 0 |FNR2011-43B... .. | 03/01/2021. | MBS PAYDOWN 32,623 | ... 32,623 | coovvenee. 34,656 .32,650 (27) (27) 32,623 |...... 0 207 |05/25/2031.
31398L  BJ 6 |FHR 3597 LE......cooiiimiriirrireriirereiieens . 103/01/2021. [ MBS PAYDOWN........ccovvvirrrinnrins [ eorieenrimenriisnniiens | cevereeenens 11,015 | s 11,015 (13) (L) T ISR 11,015 | ...... 0 74 | 07/15/2039.
31402R  JV 2 |FN 735676 .. | 03/01/2021. | MBS PAYDOWN 5,066 5,066 (4) 5,066 |...... 0 411 07/01/2035.
31403D BW 8 |FN 745353 .. | 03/01/2021. | MBS PAYDOWN 2,801 2,801 1 2,801 |...... 0 27 | 03/01/2036.
31404A GX 6 |FN762614 .. | 03/01/2021. | MBS PAYDOWN (73] ST USRI 1) | SOOI ISR 18,767 |...... 0 12/01/2023.
314048 GD 1 |FN 776996 .. | 03/01/2021. | MBS PAYDOWN (2) 3,694 |..... 0 04/01/2034.
31417G VK 9 |FNAB9617 .. | 03/01/2021. | MBS PAYDOWN (1) 30,445 |...... 0 06/01/2033.
31417Y 20 5 |FNMAQ776 .. | 03/01/2021. | MBS PAYDOWN (22) | covveervreeereeen | cveeveriencenn22) | e | e 17,168 | ...... 0 06/01/2031.
31417Y 3N 5 |FN MA0804 .. | 03/01/2021. | MBS PAYDOWN (5) 8,206 |...... 0 07/01/2031.
31417Y TV 9 |FN MA0563 .. | 03/01/2021. | MBS PAYDOWN 9,947 |..... 0 11/01/2030.
31418A E9 5 |FN MA1059 .. | 03/01/2021. | MBS PAYDOWN (26) 21,541 | ... 05/01/2032.
31418A EB 0 |FN MA1029 .. | 03/01/2021. | MBS PAYDOWN (22) [ oo | e 22) [ | s 19,776 | ..... 04/01/2032.
31418A  TA 6 |FNMA1444 .| 03/01/2021. | MBS PAYDOWN (16) 27,349 | ...... 05/01/2033.
314188 TK 2 |FN MA2353 .. | 03/01/2021. | MBS PAYDOWN .. 227,927 (127) . 227,801 |...... 08/01/2035.
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. i | o 4,257,885 | ....... 4,257,885 | ....... 4,244,432 | .......... 4,248,090 0 9,795 0 9,79 |..... [ 4,257,885 | ... 0 0 XXX XXX
Bonds - Industrial and Miscellaneous
126650 BQ 2 |CVS PASS-THROUGH .. | 03/10/2021. | SINKING FUND REDEMPTION..... 5,960 5,960 (1) 5,960 |...... 0 69 |01/10/2030.
33803W AA 7 |FISHERS LANE ASSOC LLC.. . | 03/05/2021. | SINKING FUND REDEMPTION..... | ...oovvvirriiiirciis (1<) 1 SRR VPRI (<) | VSOOI ISP 13,505 | ...... 0 83 | 08/05/2030.
SECURITY CALLED BY ISSUER at
40414L  AK 5 [HCPINC.... .102/26/2021. (111150 s | s 555,748 | .......... 500,000 | .......... 515,460 506,644 (328) 506,316 | ... | e (6,316) | .......... (6,316) | ....... 65,956 |03/01/2024. 2B FE.........
SECURITY CALLED BY ISSUER at
446150 AJ 3 |HUNTINGTON BANCSHARES.................. .102/16/2021.[100.000 | | s 500,000 | .......... 500,000 | .......... 499,015 499,957 26 26 | oo [ e 499,984 | ... | e [ I (L 6,563 |03/14/2021.|2.BFE.........
SECURITY CALLED BY ISSUER at
460690 BL 3 |INTERPUBLIC GROUP COS.. . [03/31/2021.{111.028 | | e DB5,140 | 500,000 | .......... 507,710 504,442 (317) (B17) | oo | e B04125 | i | s (4,125) | .......... (4,125) | ....... 59,865 |04/15/2024.|2.BFE.........
88315L AC 2 |TMCL 2019-1AA. . | 03/20/2021. | MBS PAYDOWN e | 10,0000 | e 10,000 | .coovrvrnees 9,997 | oot 9,976 24 24 | oo | 10,000 0 66 | 10/20/2026. [1.B FE.........
SECURITY CALLED BY ISSUER at
883556 BN 1 | THERMO FISHER SCIENTIFIC................. .1 01/15/2021. | 105.808 490,040 162 | veevveiiens | e 162 | s | ieee0490,202 | i | 9,798 | oo 9,798 | ... 32,790 | 04/15/2023.
89657B AA 2 |TRL2019-1AA.. .. | 03/19/2021. | MBS PAYDOWN 10,242 19 [ |19 [ | 10,261 | 0 66 | 04/17/2026.
89680H AA 0 |TCF 2020-1AA . | 03/24/2021. | MBS PAYDOWN .28,309 24 | s |28 | i | 28,333 | 0 87 |05/20/2030.
12807C AA 1 |CAI2020-1AA... 03/25/2021. | MBS PAYDOWN 10,610 15 | | 15 | | i 10,625 | 0 39 | 03/27/2028.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS.................cco.oervivrie coovvreerresereereeseeseessseesseseeeesssssssssesnseseeesseeessssessssnsssenes | cvreees 2,218,612 | ....... 2,078,684 | ... 2,083,032 2,079,690 0 (379) 0 (379)] ...... 0 2,079,311 [0 [ (220 I 627)] ..... 165,584 XXX
8399997. Total - BONAS = PAIt 4. et | e 9,656,170 | ....... 9,516,242 | ....... 9,442,887 9,490,111 0] ee0914 | o0 [ 10914 [0 | 9,501,025 | ....ccceee0 | oo 15,217 | ..cccoe. 15,217 | ..... 247,712 XXX
8399999. TOtAl = BONMAS. ... bbbk | eniias 9,656,170 | ....... 9,516,242 | ....... 9,442,887 9,490,111 0010914 | o0 {110,914 |0 10009,501,025 {0 [ s 15,217 | s 15,217 | ... 247,712 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..........cvuiiiiiiiiiiis oo snesesnnns | ooneees 9,656,170 XXX | 9,442,887 9,490,111 0710914 | il [ 10914 |0 19,501,025 |0 [ e 15,217 | ......... 15,217 | ... 247,712 XXX




Statement as of March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY

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 March 31, 2021 of the GRANGE LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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....coouvveriieereeieireeiseresiesenees | eoneessersenisnens | eeessssnessens | cesssnensenes 51,663 109,837 66,143 | XXX
Commerce Bank Kansas City, MO........ocoeerirnrnninniiennieiens | veensinsinnnnnns | convnesiesnnens | ooeriesnsens 100,000 100,026 76,160 | XXX
PNC Columbus, OH 12,091 12,091 52,091 | XXX
PNC Columbus, OH 977,086 ..1,287,283 715,672 | XXX
UmB Kansas City, MO.........ccouervrrvnnce ..3,740 | XXX
UMB Kansas City, MO.......couorimininrnnnnnissnsnsiisnns | eosnissessessnnnes | eonsssnesiesssnens | oonrnnsnsens 60,750 60,750 60,750 | XXX
0199999. Total Open Depositories XXX XXX 0 ... [ I 1,201,590 | .cooovenene 1,569,987 | .ovovviennns 974,556 | XXX
0399999. Total Cash 0N DEPOSIL..........cuurruuiieiiiiiiiieriressenis i XXX XXX 0 | 0 ..1,201,590 ..1,569,987 XXX
0599999. Total Cash XXX XXX 0 0 ..1,201,590 ..1,569,987 XXX

QE13
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Statement as of March 31, 2021 of the GRANGE LIFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
Exempt Money Market Mutual Funds as Identified by the SVO
38141W 25 7 | Goldman Sachs Financial Square GOVEMMENE FUNG. ...t 03/31/2021.......
316175 60 3 | PNC Fidelity Institutional Government Portfolio - Class Il 03/31/2021.......
316175 10 8 | UMB Money Market Fiduciary 03/31/2021.......

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.........c.cocvririrninieiseceereieseines
9999999. Total - Cash Equivalents
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