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Annual Statement for the year 2015 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES......o.vvuveeieeceeneieeeieeieesseisesssiseesseesse s sesseessnsss | soesssessssseens 7,328434 |........... 46 | o 7,328,433 | .o | e 7,328,433 |............ 4.6
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.eeveeererrerens | woervereneennns 1,492,505 |............ 0.9 [ v, 1,492,505 | ..oooveeeiereiieienieies | crereiriiennns 1,492,505 |............ 0.9
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............cccoevevceiverieceviiens | covviereennn 7,267,061 | o485 | 7,267,061
1.43 Revenue and assessment obligations . 22,992,528
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoovvevveviec | corvervirerieinns 351,729 |........... 0.2 | e 351,729 | oo | e 351,729 |............ 0.2
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oo [ e | e (01 O 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceevevevennn. 2,637,695 |............ 16 | oo 2,637,695 | ..o | v 2,637,695 |........... 1.6
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI ..ottt sstenssnssens | seesessessnens 8,309,122 | ............ 5.2 | o 8,309,122 | ..ooeveererreererisriiens | eeereeniennins 8,309,122 |............ 5.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 70,752,112 |.......... 439 | e, 70,752,112 [ oo | e 70,752,112
2.2 Unaffiliated non-U.S. securities (including Canada) 6,965,848 |.... 6,965,848 |.... ...6,965,848 | ..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MULUEI FUNDS.........covvuieiiinieeeesssieine | e esiesiseiesenes | eeenenein 0.0 it e | e (V1N I 0.0
3.2 Preferred stocks:
321 AFFIBEEM. ...ttt | sttt | seereeneas 0.0 [ oo [ e | e (V1 O 0.0
3.22 UNAfiliAted. ..ottt sttt | seesessestsnesessesssnsssessans | sessesseeens 0.0 [ orereeeeereereierirrieene | reerereeeseesesreesnnees | eeeeeeseees st (V1 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfAEEG. ...ttt ens | seeeesest et snnniene | nestesienens 0.0 [ o | reesereeiseeesreeeeiees | sereeesrees s (01 O 0.0
3.32 UNaffili@ted........ccoevreeieririeririeeseeenese s | ereeesessesienees 63,960 |............ 0.0 | v 63,960 | ...vercrrerierieninni | s 63,960 |............ 0.0
3.4 Other equity securities:
341 AFFIBEE. ...ttt | et | e 0.0 [ oo [ e | e (V10 O 0.0
342 UNGffili@ted...........oveeieeiieice st | ettt sntsnins | i 0.0 [ oo [ et | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEEM. .. oottt | ettt | srenieeeneas 0.0 [ oo [ e | e (01 O 0.0
3.52 UNAffiliAted..... vt sssssessestnens | seesessesssssssssessanssssessans | sessessanens 0.0 [ oreereierirereiernninies | reessrsneseeesrensnsens | sereeesiessneesensnsens (010 O 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets

............ 0.0
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Annual Statement for the year 2015 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2015 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 0

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIMN 13... ..ottt bbb
5.2 Totals, Part 3, COIUMN O......ouuiiuiiiiiicieeiie ettt bbb 0

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0

12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 135,988,898

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 18,307,397

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 331,484

L

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb

4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st

4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (9,564)

A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (9,564)

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 96,429

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 26,292,850

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 218,251

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0

9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt 40,941
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 1,606
94 Part4, COIMN 13ttt R 42,547

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 128,160,995

11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 128,160,995
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Annual Statement for the year 2015 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...9,172,668 9,372,384 ..9,212,684 9,170,722
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4. TOtaIS.cooveererrresssressnrriisnnes | conreessssissnneens RPN — 9,372,384 | oo 9,212,684 | ..ooovvrisrriiinnnnes 9,170,722
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS..overeiieriesressieississiin | rniisissessiisi s sse s ssesssens | eosnrensssessesnssnessesnesnssenssnsens | srensenssessenssne s ensans s entanens | crensinssensenssest sttt
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....oovieierniininrsiinnne | oo 8,261,159 | .o 9,565,259 | ..o 7,996,670 | ..oovoveivinnennens 14,265,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.ooririsssiissssiinsns | s, 24636,124 | .oooovcvvvnnn. 27,330,837 | oo 24,379,863 | ..o, 26,629,277
Industrial and Miscellaneous and Hybrid 8. United States........ccoeuevveeeees | coverveiirieinns 79,061,233 | oo 83,453,643 | ..cooovirviin 80,033,092 | ..covverirene 79,616,541
Securities (Unaffiliated) 9. Canada......cooeeveenmeeeeerrerinns | e 3,002,161 | coovveererrrrreeeens 3,157,529 | oovveerriiens 3,004,552 | ..vveererrirens 3,000,000
10._Other COUNtres. ..cvseeernrreee | covennnrierissrieennas 3,963,687 | oo 4,218,580 | ..oorvirriisnnienns 3,963,179 | .oovrerisnrriisnnnes 3,951,000
11, Totals. o | v, 86,027,082 | ..ooooovriies 90,829,752 | ...ooovsiriiies 87,000,824 | ....ccooovvinnes 86,567,541
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......coosmseemsmsrees | coveviiciiicnnnes 128,097,033 | ...ooooviscrieennes 137,098,232 | ..o 128,590,041 | ..o 136,632,540
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..ocooovivvviiiciiciiiciinnn, 0 o 0 i, 0

COMMON STOCKS 20. United States.........ovmeveenmeens | wevvvrmeerernnnerinnseeesd 62,806 | .vvevrernrnerririeen 62,806 | ..voooererreeririeeeeens 29,191

Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccoocvereerrerierenns | e 1156 | oo 1156 | o 6,200
22. Other COUNMES......covcvriiiens | v | e | s

23, TOtalS..ccvveviinciiiniens | v 63,962 | oo 63,962 | .o, 35,391

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StocksS....... | .cococvicciiciinnenne, 63,962 | cooovviiiinnn, 63,962 [ ..o 35,391

26. Total StOCKS...cumreerssrrnsiss | o) 63,962 | oo 63,962 | .o, 35,391

27. Total Bonds and Stocks.... | ................... 128,160,995 | ....oovvvrevrernnee 137,162,194 | ..oovvvrevr 128,625,432

S104




GoIs

Annual Statement for the year 2015 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
Total
Current Year

7
Column 6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1
22
23
24
25
26
2.7

31
32
33
34
35
36
3.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

1,001,422

1,060,000

4,431,977

1,767,760

7,547,639

8,261,159

5.1

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

.................... 869,073

................. 4,237,092

............... 13,950,062

................. 5,114,305

.................... 465,592

............... 27,505,605

............... 24,636,124




Annual Statement for the year 2015 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
8.1 NAIC oottt sses s sssssssssesssssaesssssssssesssnsns | sosversinsenssns 2,016,961 | ..ovvevrerees 7,569,307 | ooovveeenne. 37,593,725 | ooerrnnnn 9,791,392 | oo 311,875 | oo 57,283,261 | .oeveererrererennnns 370 |, 74,665,988 |....ooovvveeererennn. 46.7 | oo 48,188,441 | ....coovenee. 9,094,820
8.2 NAIC 2.ttt saessessessaesssnsns | cevversissinsins 3,019,387 | covererae 1,423,849 | ................. 4,091,699 | ...cccooec.c... 8,862,906 | ...ccoevunvee 5,616,971 | .ccoeevnnne. 23,014,812 | .o 14.8 | 22,941,731 | oo 144 | 23,014,812 | oo
B.3 NAIC 3.t ees s s s sesssess s sssiessissans | eessesses e sss e seesssenses | eessesssensienees 1,877,693 [ oo | e PR\ VIK 7 Y IS 4,379,926 | ..oooerrerrerrerrne. 28 | 2,948,093 | ..oovoeererreereriis 1.8 |, 2,502,233 | ccoovrreerrnn 1,877,693

.................... 333,682 | ..o 101,655 | [ [ cii000000896,195 |04 [ 000685,039 |04 ] 000556,195 [

Totals... ...11,204,532 ...21,156,530 5,928,847 .101,240,851 ...74,261,680
Hybrid Securities

T4 NAIC oot ssssss | snsssisssisssssssisssssssssssnsss | sesessesssesssesssesssesssesssens | sevsiessesssssssssssssssssessss | esssesssssssesssesssssssssnsss | ssssessnssnssessisssssssssssens O O

7.2 NAIC 2.t sssssssssssssssnssns | sinssissssnssisssssssssssssnses | sessesssesssesssesssesssesssesssens | sonsssessnssssssssssssnsssnssnssns | sensssnsssnsssnsssnsssnssnsssnnss | svssesssnsssssssensssnssensssnssens | sonmssnsssssssnsssssssnsssnsn0 [ eonrevnniinninninniinnen0:00 | oo 744,954

............................................................................................. B[ 794,683

90IS
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Annual Statement for the year 2015 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC ottt seen (d).......... 30,993,882 | ....oveuee 17,572,396 | ...ocoueee... 59,971,830 | ..covvenve 15,201,074 | oo 2,545,227 | .ovvunnn. 126,284,409 | cevevvererreeeenn815 | e b XXX e e ek XXX e [ 117,189,589
................. 1423849 |............4,091,699 | ................8,862,906 | ................5,616,971 | ..............23,014,812 rerenrnnnnn 23,014,812

1,877,693 5,172,813 2,502,233

. 8,162,199
9.8 Line 9.7852 % Of COL 6. | eesvesiesisiesseseeneeeaa 22.0 | ook 137 i1 76 | 5.3
10. Total Bonds Prior Year
101 NAIC 1ottt ssessssnnes | eveesaesaessans 42,452,607 | ............14,321,241 | .............. 51,308,446 | ..............20,737,543 | ....ccceouuc.... 2,851,077 | )90, SN R 9.0, 0. SR SR 131,670,914 | oo, 824 | .. 123,992,615 | ..ovvverree 7,678,299
10.2 NAIC 2..... .2,993,568 1,573,228 5,626,638 ...23,686,684 21444991 | ... 2,241,693
10.3 NAIC 3.t sssssessssssssssssnss | snsssessssssssessssessssssesens | seessieneeneens 1,901,997 | | e 1,841,179 [ 3T42776 | oo 2.3 | i 1,046,496 | ................. 2,696,281
104 NAIC Ao ses s sassssnsnses | seessesssesessennens 137,500 [ vveeveeeereeend01,516 [ e 148,024 | e | ceeeeeeeeeeeese s | ervenreneen e XXX e [ e e XXX s [ e 685,039 | o048 | 685,039 | ..oveeeeeeeeeeeeee
10.5 NAIC Bttt stessssssssessnes | srsssesessassssssssessesssnssens | erisssessssssssesssssssssessassens | ssssessessesssssssssesssssssssnses | sessesssssssssesssssssssesssssensss | sosssessessssssessessssssnssessenss | sessnessersss XK Kurnrsrrsansns | errersesnnees XX Kurmrinreeirs | (C)evvrerrerrerrserrerieninns0 | vveveieieiesineieeeen 0.0 [
10.8 NAIC Bttt sttt sses st ssessnes | sbsssssssssssssss e ssessensnsaes
10.7 TotalS.....covvvererrrrerernens ...45,583,675 8,477,715 147,169,140
10.8 Line 10.7.258 % Of COL 8.....ouoiuiiiciiieicciiieiesseseiesiesrssisesssens | essesssssessesssssesaas 285 | el 13 332 [ 198 [ 5.3 [ XXX [k XXX e [ 10000 [ XXX [ i
11. Total Publicly Traded Bonds
T4 NAIC 1ottt essssenes | evsessessenians 30,865,406 | ..ccovvrvree 16,227,582 | .coovvvrenee. 54,224,431 | ovevrrren 13,326,941 | oo 2,545,227 | .covvvrrnnne 117,189,588 | ..vvvverereririne 756 | oo 123,992,615 | ovverererrrireins VAN - 117,189,588
112 NAIC 2.ttt siessens | evtessessaesannes 3,019,387 | ooveerirennn 1,423,849 | .....ouuc... 4,091,699 | ..ccooveec. 8,862,906 | ...ccooevrnven 5,616,971 | .ccoeercnnnee. 23,014,812 | oo, 148 | . 21,444,991 | oo 134 | . 23,014,812
................. 2,502,232 | covveeererenrerrererrennennens | eevveienrennenni2y902,232 | o186 [ 1,046,496 | 07 | ennn2,502,232
....556,195 |....
Line 11.7 as @ % of Col. B......cc.cevrvrrerrrrrnnn.
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9...........ccoeeverernnnnn.
12. Total Privately Placed Bonds

................. 7,678,299
2,241,693
................. 2,696,281

(@) Includes $.....11,765,401 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....947,565 current year, $.....949,362 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includes§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....26,931,196; NAIC 2§.......... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S......... 0; NAIC6S........ 0.



Annual Statement for the year 2015 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 ISSUET ODlIgAtioNS.......covveeeeeereeeereereseeeseesererseesssssssssssssssssssnssssssnsens | ererssrnnneni 205,017,360 | oo 4,526,515 [ .ovvvrenene. 3,936,258 | ..ovvvvrrerennas /47010 2 N IR 35,752,135 | o231 [ 21,476,732 | o 134 | 35,752,135 [ oo
1.2 Residential Mortgage-Backed Securities..... . . ...351,729 | ... LAT74950 | ... B51,729 |
1.3 Commercial Mortgage-Backed Securities.... . . 0 cererrenrenersnnenseenenl0L0 [ | e

1.4 Other Loan-Backed and Structured Securities. .. O e,
1.5 TOAIS .ottt nees ; \ \ , K 21,951,682

All Other Governments
2.1 ISSUET ODBlIGAtioNS........cccvuvveeieieieese e
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities............ccoevvverervcrerennnn
2.5 TOtAIS. . ovu ettt

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvurieeererieie et
3.2 Residential Mortgage-Backed Securities.............cccoeererserrerrerervneinns
3.3 Commercial Mortgage-Backed Securities....
34
3.5

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtIONS. ......veeececeeieeeieise ettt
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities
4.5 TOHAIS....uruieirei sttt ettt sntnnens | srnsessensneas 1,001,422 | ... 1,060,000

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed

5.1 Issuer Obligations..........c.ccoeeun.... .2,500,000 ..12,493,973 ....258,190 | ... ...20,292,611 21,890,627 | ool 137 | 20,292,611
5.2 Residential Mortgage-Backed Securities. 1,283,105 1,036,525 | cooveviiereeeen09,337 [ e 2,637,695 | .. 3,719,214 ..2,637,695 |..
5.3 Commercial Mortgage-Backed Securities.... e e siesaas | e s | s e ————— e 0]. e e |
5.4 Other Loan-Backed and Structured SeCUrities...........cocurveervereerecrerrenns | coerrisiesienneane 119,205 [ .o 453,987 [ .o 419,565 | ..o 505,660 |....ccccoveuvee. 207,402 | ..o 1,705819 [ ool 1 | 1,895,764 2 s 1,705,819
5.5 TOtAIS. . cvuieiieieie st entens st ensannnsenies | ensensssssssansnes 869,073 | .o 4,237,092 [ ..o 13,950,062 | ......cco.eee. 5114305 | .o 465,592 | ...ccocvnee. 24,636,124 | oo 159 | 27,505,605 | ..o, 172 | o, 24,636,124

. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS........cooeveeeecvcere et seesessssssssssnens | erevesessesssenes 3,210,630 | covvrrrernes 5,510,829 | ...ovveeene. 40,468,727 | ............. 20,937,763 | ..covrenen 5871142 | v, 75,999,090 | ..ovvovvevrerereeennd9.0 [ o 84,245125 | oo, Y2 I 68,848,760
6.2 Residential Mortgage-Backed SeCUNties..........ocovvevveevciereeeererreriesenis | coveieieniens 1,611,140 | oo 2,447,303 | oo 750,128 | oo 86,740 | covvvreerernes 14,609 | .o 4,909,919 [ o322 | s 6,957,345 A 4,426,689
6.3 Commercial Mortgage-Backed Securities.... e ....295,092 | .... 3,104,111 ].... . . .3,399,203 7,707,694 | ... 4. 563,163
6.4 Other Loan-Backed and Structured SECUMtES. .........c.vvvevrevrerersriieiiens | corerieresiesisniens 40,343 [ oo 142,290 [ .o 568,225 | ..oovvireinan. 132,027
6.5 TOtAIS...ouceeeeeieeee sttt nssssnsnsansnaans | snsssseesssnsanes 5,157,204 | ............... 11,204,532 | ............... 41,787,080 |............. 21,156,530

. Hybrid Securities
7.1 1SSUET OBIIGAtONS. .....cvcvviveciiieiciceie et sssssse s | eretsssessesisssssessesessssenss | sevessssessesssssssesssssssessesss | sevsssesesssessessesssssssesnsss | seviesissessesens 792,888

7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 OIS, oottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et
8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns
8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHAIS. ...ttt




Annual Statement for the year 2015 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouvvuierierriesiierieeiestssiesissisesesssssssssssssssssisnsns | esesesisnneens 31,730,553 | ..coovrennee 13,597,343 | ..o 61,330,934 | ............. 26,541,960 | .....ccvveneee. 7,897,002 | ..o 141,097,883 | oo 910 [ e XXX s | e XX i | i 133,154,665 | ....covvvnnnee 7,943,218
9.2 Residential Mortgage-Backed Securities..... 1,948,933 | ... .3,909,890 |.... .1,846,460 | .... 179,452 | .. .14,609 B [ ..7,416,114 ....483,230
9.3 Commercial Mortgage-Backed SECUIHES.........coccvvveerereereereieiseeieens | v 295,002 | coovvererrnns 3104111 | o (01 (01 03,399,203 | oo 2.2 [ e XXX s [ XXX e | e 563,163 2,836,040
9.4 Other Loan-Backed and Structured Securities............ccooevvvereervereveerens [ o 159,548 [ .o 596,277 | oo, 987,790 | .o 637,687 | ..o 250,497 | .o 2,631,800 | ool 17 | XK | e XK | 2,128,886 | ....cccovevene 502,914
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 34,134,126 | ..o 21,207,621 | ooverereenn 64,165,184 | ............. 27,359,099 | .oovrrrrnns 8,162,199 |.............155,028,229 | .....cevovvirriereenen 100.0 [ e e XXX e ek XXX [ s 143,262,828 | ............. 11,765,401
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneens | srensssessessssnessessees 22.0 | oo 137 [ A4 |, 176 i, 53 [ 100.0 | XXX i [ XXX e e XX [ 924 | oo, 7.6
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorvverercirrireiieiieiieeiieiteeieeteseeseessessessssssnsas | eesiesiseneens 38,283,821 | ..covvrienne 11,032,924 | ............... 49,084,067 | ............. 30,508,816 | .....ccoveuee. 7,790,132 | oo ) 0.9 G DR ). 0,% CHRIRIN IT 136,699,760 | ....coovvvrieriine. 85.6 | oo 128,156,094 | ......ccc...... 8,543,665
10.2 Residential Mortgage-Backed SECUMHES..........ccouverireineineineineineines | cerieeiineiinnees 1,952,816 | ..cooovrrrneen. 5,246,239 | .cooovvrrris 3,080,240 | cooovvrirnnns 491,431 | oo 380,783 | .o ) 0.9 CHUIIN I 90,9 CHININ U 11,151,509 | oo 70 [ 10,517,815
10.3 Commercial Mortgage-Backed Securities...........cc.ooeveuereeveivneneseienes | v 4,096,527 | ..cccvvrrren. 3,811,166 [ ..o [ e [ e | e D, 9.0, N RN 9,90 G [P 7,707,694 | oo L 4,781,172
10.4 Other Loan-Backed and Structured SECUMHES...........c.oreerurneerneerneennees | rreisieisienees 1,250,510 [ ...ccovcvnncee. 1,095,777 [ oo 863,391 | oo 709,973 | .o, 306,800 |............. 0,9, ST [ D, 9, SRR [P 4,226,451 | oo 26 [, 3,714,058
10.5 TOHAIS...cvoueruereereereeret ettt eesssensnes | renisessnneens 45,583,675 | ..covvrenn. 20,986,107 | ...cccovvvnnee 53,027,697 | ....cccouc.. 31,710,220 | ..ovvrrennes 8ATT,715 | .. ) .9 N P ). 9,9 CRUNRIN IR 159,785,414 | ..o 100.0 | .o 147,169,140
10.6 Line 10.5a5 @ % Of €Ol 8. sssissessssssssnsssssssssnsanes | essessssssessassssssessas 285 | oo 131 [, 332 | i, 19.8 B XXX i, XXX oo [ oo 100.0 |, XXX ooiiriiens | e 92.1

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 31,709,328 13,488,016 23,874,940 133,154,664 128,156,094 133,154,664
11.2 Residential Mortgage-Backed SeCUrties...........cccocvvveerriererecsesieieens | coveiveriirins 1,878,390 | ..oocvoirrnns 3,637,311 | ..oeo.... 1,706,352 | e 179,452 | oo 14,609 [ 7,416,114 B s 10,517,815 G TN I, 7,416,114

11.3 Commercial Mortgage-Backed Securities............ccceevreververresiciiees | veveieiierisirnans 266,079 | oo 297,084 | ..o | e e | e 563,163 A 4,781,172 O 563,163
11.4 Other Loan-Backed and Structured Securities........c..cocveveeverereeveiiens [eoniieiisiein. 151,854 [ .o 562,702 | ....................526,146 | .................637,687 | .................250,497 [ ........c....... 2,128,886 A 3,714,058 T I 2,128,886
115 TOtAIS...e e

11.6 Line 11.5asa % of Col. 6.......ccceevererennne.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds
12.1 ISSUET OBlIGAtIONS. ......ceeeerieceerieieeecereieeeeseeee e sseneseesssensns | reereeseesssenseneens 21,226 | oo 109,326 | ..coovverreneene 5,145,647 | ..covvvennee. 2,667,020 | .oeovererrrrreieeneineinens | e 7,943,218 B [P 8,543,665 B 99,9, SN 7,943,218
12.2 Residential Mortgage-Backed SECUtIES. .........crwerrerrerreeerneeneereireenenes [ v, 70,543 | oo 272,579 | v 140,108 [ .o [ e | e 483,230 B 633,694 3] P 9,9, GO 483,230
12.3 Commercial Mortgage-Backed Securities...........ccvvveververeeniercvesiies | ceieivereieieinns 29,013 | oo 2,807,027 | ..ooveerereeeeeeseeneeeens [ e [ e | e 2,836,040 B i 2,926,522 8B D90 RN RSN 2,836,040
12.4 Other Loan-Backed and Structured SECUMHES..........ccveeurrereernrernrreens [ o, 7,694 [ 33,575 | s 461,644 [ [ 502,914 K 512,392 K XXX | v 502,914

12.5 TOMAIS ... | s 128,476 | ..o 3,222,507 | ..o 5,747,399 | ...cccoveveen. 2,667,020 | oo (U [ 11,765,401 B 12,616,273 9 ) 9,9, GO 11,765,401
12.6 Line 12.5a5@ % 0f COL. B.......covvoccririiriiscnisssssinnins | s, LA 274 [ o, 48.9 | o P72 (N I 0.0 | e LVVRVIN (U0, 0\ INRIND, 0,9, G IRRNY. ¢, 0, G R ) 9,9, GO [ 100.0
12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9........ccccevvvvcvciinnicinnnie | v, 01 ] i, 20 | OV A IR Y SR 00 ] i 76 e XX e XK [ XK X [, ., SR [T 7.6
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Annual Statement for the year 2015 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying valug, DECEMDET 31 Of PHOr YEAI........cccuivireiercisiecieieise et st aessessssaas | evsssessessssssese s ses s s sssaenas 23,871,647 [ oo 23,871,047 [ oottt seseissesees | ettt sttt sttt seantens | evrietes et s et r bt s ettt a et s et es et naes
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeieieteeeie ettt ss st s st s s sesss s ssnsns | sestissessesssesssssesssssses s entessesas 72,989,078 | oo 72,989,078 | oottt sssssteseses | sevetistess sttt s s s s sssaens | sreseesnassae ettt ettt s et na et nae
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcuireveieiisieseieie sttt sse st ssae s st sassssssssenes | sentessesesissesssssesssssaesssessesaenas 69,929,529 | .oovereeeeee e 69,929,529 | ..ottt | sttt sae s | ereesestes e et sa ettt s bbb nenn
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-8-T+8-9).........ccccovurrnrnriiniinrnrnnnssnsenssnnens | onvenssssesssessnsssssssssssssssssssssens 26,931,196 | .ovooveeererreeeesseeeeenenene 26,931,196 | oot L0 T 0 | o 0
11. Deduct total NONadMItted @MOUNTS............ccoiiiiiiii bbb | it 0 f i [ | s |
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.iuiiiuieiiiiieiecieisiesiessissesessessessssssssssssssnsssssnssnes | osenssmsesnsissesssssssonssssssnssssssss 26,931,196 | oo 26,931,196 | oo 0 ] ot 0 ] o 0
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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

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06
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Annual Statement for the year 2015 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted Unrealized (Depreciation) or Temporary Capitalized Total Foreign Commitment for
Desig- Originally | Type and Carrying Value Less | Valuation Increase |  (Amortization) / Impairment Deferred Interest | Exchange Change Investment Additional Percentage of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation Acquired | Strategy Actual Cost Fair Value E (Decrease) Accretion R i and Other inBJACV. Income Investment Ownership
Fixed or Variable Interest Rate That Have Underlying C istics of Bonds - Unaffiliated
477122 AM_7 | Jet Equipment Trust St Note Series 1994 A Class A-10 9.41%...... | ....... | El Grove Township.. | IL..... | Transfer from Schedule D [ [12/2011994. 74,785 44,300 [ | s 1.000
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated........ 0 74,785 0 0 0 0 0 0 44,300 0 XXX
4499999. Subtotal - Unaffiliated. 0 74,785 0 0 0 0 0 0 44,300 0 XXX
4699999. Totals 0 74,785 0 0 0 0 0 0 44,300 0 XXX
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09



Annual Statement for the year 2015 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Amount Due | Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rateof | Rateof | Paid | & Accrued During Year Acquired Date

U.S. Government - Issuer Obli

690353 RX 7 |OVERSEAS PRIV INV 4.44 2/27/27 ..1,492,546 |...109.875 ....1,639,935 ..1,492,546 11,492,505 (G USRS SR [ 4440 | ....4441
912828 SM 3 |U.S. TREASURY NOTES 1.00 03/31/2017 ..1,616,031 |...100.156 |.. 1,602,500 ..1,600,000 | .. 11,609,131 (6,900)
912828 XA 3 |U.S. TREASURY NOTES 1.00 05/15/2018 ..2,503,516 | .....99.500 2,487,500 2,500,000 2,502,823 [{CIEZ2 ) RS DO O 1.000 0.952

912828 XG0 |US TREASURY N/B 2.125 06/30/2022.........ccooccciisimmrrrrcnisssssissssssssssssssssssssssssssssssssssnsnss | soeeees [ SR e ] — 3,217,500 |...100.516 3,216,500 3,200,000 3,216,479 [P} [ (N O 2125 | .....2.040

..66,269 | 01/15/2010. | 02/27/2027.
..16,000 |01/16/2015. | 03/31/2017.
10,325 | 05/28/2015. | 05/15/2018.

0L3

07/22/2015. | 06/30/2022.
0199999. U.S. Government - Issuer Obligation: 8,829,593 XXX 8,946,434 8,792,546 8,820,939 0 (8,608) 0 0 XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
31287P D8 3 | FGLMC C63727 PT 6.0 2/01/2032 ..112.326 19,690 17,529 17,111 5 [ e | e | 6.000 |......6.113 01/08/2002. | 02/01/2032.
31287R  6Y 0 | FGLMC C66287 PT 6.00 5/01/2032. ..112.357 29,352 26,124 26,288 (18) | crvverrvererrirerrinens | cereriinesiseniisenns [ e 6.000 |......5.941 04/05/2002. | 05/01/2032.
31287S  6R 3 | FGLMC C67180 PT 6.00 05/01/2032 ..112.349 7,363 6,553 6,381 () ) [ [ IO 6.000 5.929 04/05/2002. | 05/01/2032.
31287S FS 1 |FGLMC C66477 PT 6.00 04/01/2032 ..112.320 30,743 27,371 27,139 (V5 USRS SO O 6.000 | .....5.924 04/05/2002. | 04/01/2032.
31287T GK 5 |FGLMC C67402 PT 6.00 05/01/2032. ..113.612 20,191 17,772 17,723 (13) | covveereimenireniieens [ e [ e 6.000 5.932 04/05/2002. | 05/01/2032.
312870 EQ 1 |FGLMC C68243 PT 6.50 06/01/2032 ...113.886 5,827 5117 3,162 (14) | oo [ e [ e 6.500 |......5.836 05/03/2002. | 06/01/2032.
312884 7A 2 | FGLMC C78989 PT 5.50 05/01/2033 .121,568 |...110.763 131,247 118,494 109,339 (136) [ cooorverrereerirennins [ e [ e 5.500 |......5.245 04/29/2003. | 05/01/2033.
31292G 5V 4 |FGMLC C00860 PT 7.00 09/01/2029 ..24,878 |...116.969 28,901 24,708 22,608 (G PO IR O 7.000 |......7.053 08/12/1999. | 09/01/2029.
31292H NH 3 [FGLMC C01292 PT 6.00 2/01/2032. ..114.190 118,258 103,563 91,867 (103) [ oooreeeererrerireerens | cevveeereesssseenenenns [ e 6.000 |......5.802 07/15/2002. | 02/01/2032.
31292H QN 7 [FGLMC C01361 PT 6.00 05/01/2032 ..113.680 27,616 24,293 23,697 (28) [ covovrreerinerriiieens | ceereerieeeeiieenenns | el 6.000 |......5.790 04/05/2002. | 05/01/2032.
31371G W3 0 | FNTT 251866 PT 11.00 05/01/2018 ...101.108 1,744 1,725 1,502 (28) ....11.000 | .....9.089 04/29/1998. | 05/01/2018.
36207H VH 7 | GNSF 432716 PT 7.50 06/15/2026 ...101.401 3,660 3,609 3,596 [OOSR [ O 7.500 |......7.505 02/17/1998. | 06/15/2026.
36208C Y9 2 | GNSF 447236 PT 7.50 06/15/2027 . ...103.076 1,358 1,318 1,316 ()] O (ST OO 7.500 |......7.520 | MON... 8 99 |02/17/1998. | 06/15/2027.
0299999. U.S. Government - Residential Mortgage-Backed Securities. 383,092 XXX 425,950 378,176 351,729 0 (327) 0 0 XXX XXX PO, 1,878 | v 22,541 XXX XXX
0599999. Total - U.S. Government. 9,212,684 XXX [ 9,372,384 | ............ 9,170,722 9,172,668 0 (8,936) 0 0 XXX XXX XXX [ 68,359 | ..o 115,135 XXX XXX
U.S. Political ivisions of States, Territories & F ions (Direct and ) - Issuer Obligati
197036 JK 3 [COLTON CA JT UNI SCH B 0.00 08/01/2042............coocvumerieeriireriieriicnssrisesierssssisesiienns | s [P U 1FE | oo 779,800 |.....31.142 | ... 1,557,100 5,000,000 994,098 58,611 8170 |FA...... 12/28/2011.| 08/01/2042.
355694 3U 2 |FREDERICK CNTY MD PREREF B 5.30 2/01/24............cooovuieiiiniiieriniiecieseisssienes [ s [ I (I LR [ 207,071 |..112.127 207,435 185,000 201,590 (I 440) OO IO OO 5.300 |.....2.952 |FA..... 07/14/2014. | 02/01/2024.
355694 4E 7 |FREDERICK CNTY MD UNREF B 5.30 2/01/2024 A 1FE ..2,031,530 |...110.999 ...2,014,632 ..1,815,000 1,977,766 (36,984) | cvvvoorerreiiecrerins [ s | e 5.300 |.....2.952 |FA...... . 07/14/2014. | 02/01/2024.
64966H HA 1 [NEW YORKNY SER H2 6.491 03/01/2021 . RO 1FE ..1,088,660 |...114.132 .. 1,141,320 | ... ..1,000,000 | .. 1,047,620 (7,794) | covveeeeverreeneins [ e | e 6.491 |....5422 |MS...... . 12/22/2009. | 03/01/2021.
64966H TM 2 [NEW YORKNY SER D2 4.00 12/01/2016..........cvvveeererrerercreeierereesssneessssseesssssneensssns | wvvenes [ I 1] 1FE | .. 1,009,670 |...102.589 | .............. 1,025,890 | ..cccoounnee 1,000,000 | ...coovounve. 1,001,422 (1,497) | covveeeeeerreeneeins [ e | e 4,000 |.....3.841 | JD....... 12/11/2009. | 12/01/2016.
676822 EH 8 | OGLE CO IL CUSD A 5.148 01/01/2019........covveeeucrrerirreesieneeissessesssessssssssessssseenses | cosvees | oo [ vesnennenns [ veonee 1FE ..1,060,000 | ...105.894 .. 1,122,476 ..1,060,000 1,060,000 | oo [ i | e [ e | o 5.148 |....5.148 | JJ....... . 12/18/2009. | 01/01/2019.
676822 EK 1 |OGLE CO IL CUSD 5.448 01/01/2021 . A 1FE .1,205,000 |...106.993 ...1,289,266 | .... .1,205,000 | .. 11205,000 [ coovveenrieeriineniin [ e | e | e | cerees 5.448 |.....5448 |JJ....... I " 12/18/2009. | 01/01/2021.
797272 KA 8 | SAN DIEGO CA CMNTY CLG 0.00 08/01/2039.......c0omermemimmmerisniessenissssiissensssssessssssens | oneens [ I 1FE | oo 614,940 |....40.238 | ..ccoonnes 1,207,140 3,000,000 773,662 43,207 ....5.830 |FA..... 12/28/2011. | 08/01/2039.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation ..7,996,670 XXX 8,261,159 0 51,774 0 0 XXX XXX XXX [ 129,245 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . ..7,996,670 XXX 8,261,159 0 51,774 0 0 XXX XXX XXX [ 129,245 XXX XXX
U.S. Special & Special A Obligations and all N Obligations of Agencies and Authorities of and Their U.S. Political ivisions - Issuer Obli
027650 CW 2 | AMERN MUN PWR OH 5.814 02/15/23. ...108.691 543,455 500,000 496,318 405 | oo [ e [ e 5.814 |.....5.942 |FA...... . 01/04/2010. | 02/15/2023.
230563 AU 2 | CUMBERLAND IMPT NJ B 5.294 04/15/2022 ..112.686 2,704,464 2,400,000 2,428,610 (3,776) | ceveeereveeriieriiiens | cerereieeniieniieenes | e 5.294 |....5.070 |AO...... - 12/10/2009. | 04/15/2022.
25477G  CV 5 |DIST COL INC TAX REV 4.673 12/01/2020 ..109.059 | ..oocceeeeas 1,635,885 | ..cocovvunnc 1,500,000 | ..covvounne. 1,500,000 | oo [ i | e | e | e 4673 |....4.673 |JD.ccccc. | e 5841 | . 70,095 | 12/09/2009. | 12/01/2020.
592248 AZ 1 |MET PIER & EXP AUTH IL 0.00 6/15/2027 RO 1FE | .o 931,880 |.....65.122 | .............. 1,302,440 | .....ccoeucc. 2,000,000 |....cccooennue 1,135,904 54,735 ....5.000 | JD....... 12/22/2011. | 06/15/2027.
592248 BB 3 |MET PIER & EXPOSITION B 0.00 6/15/2044 . RO 1FE 203,504 25.237 353,318 1,400,000 258,190 14,893 ....5.030 |JD....... 12/23/2011. | 06/15/2044.
59447P  CR 0 [MIFIN AUTH 5.746 09/01/2021.........evvvverrreriireriisnserisssssssssesssssssssssssssesssssssssssss. | wvvenes [ 1] 1FE | .o 1,000,000 |...110.082 |.............. 1,100,820 | ...ccoouvuue 1,000,000 | ..covvvunne. 1,000,000 | coooviveiernriiienins [ i | s | s | 5.746 |....5.746 |MS...... | ccccoeeen. 19,153 | . 57,460 | 12/09/2010. | 09/01/2021.
606092 ER 1 |MOJT MUN ELEC UTIL 5.878 1/01/2022...........cevvvveerrrireviisssiisssssssssssisssssessesinns | svvenes [ 1] 1FE | i 1,000,000 |...114.730 | ..ccooevnenee 1,147,300 | ....occveenes 1,000,000 | ..ooeorvreeee. 1,000,000 | ovvoeeerririenriinins [ i | e [ s | s 5.878 |....5878 | | o 29,390 | .o 58,780 | 12/11/2009. | 01/01/2022.




Annual Statement for the year 2015 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Amount Due | Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rateof | Rateof | Paid | & Accrued During Year Acquired Date
606092 EU 4 |MO JT MUN ELEC UTIL 5.978 01/01/2023..........ccvvveemmrrriemeernisesssissessssssesssssssessssne | seeeees [ 1] 1FE | e 1,500,000 |...116.405 | .....ccccooe.. 1,746,075 | ..coovv 1,500,000 | ..ooovereeene 1,500,000 | covvvvemmrreermernenens [ e | cereeineesssinensnins [ e | e 5.978 |....5.978 | .o | o 44,835 | ...ccoovvvnnn 89,670 | 12/11/2009. | 01/01/2023.
649902 ZP 1 |NY STDORM 5.292 3/15/2025.........0ccormmrrriirernrsissnsssissssssssssnssssssssssssssssssssssssssssssssssnnss | sosvens | oo | cosnnnensd [ o 1FE ..1,351,875 |...114.060 ....1,562,622 ..1,370,000 11,357,439 1,029 5292 |....5.420 ..72,500 | 12/29/2009. | 03/15/2025.
664754 R2 6 |NORTHERN ARIZ UNIV 5.24 06/01/2020 112,197 1,121,970 ..1,000,000 | .. 1,000,000 | coveeeenereenererneisens [ e | cereesenneiseensiien | e | oo 5.240 .240 ..52,400 | 12/09/2009. | 06/01/2020.
678553 AN 8 | OKLAHOMA CITY ECON A 3.004 03/01/2023, ....99.246 | .. ...992,460 | .... ..1,000,000 999,984 2 | s | e [ e 3.004 | .....3.004 03/27/2013. | 03/01/2023.
724795 AB 5 |PITTSBURGH SPORTS 7.92 7/01/2030 LA17.489 | 1,057,401 900,000 947,565 (1,797) | oo [ e | e 7.920 |.....7.322 12/18/2001. | 07/01/2030.
795681 GL 3 | SALT LAKE CNTY UT 5.28 12/01/2024 ..113.782 2,275,640 2,000,000 1,999,939 5 12/09/2009. | 12/01/2024.
797398 EF 7 | SANDIEGO CNTY CA PEN 5.648 08/15/2016 ...103.399 516,995 500,000 501,140 (1,760) | covvvverrrerereerreis [ e | e 5.648 |.....5.270 28,240 | 02/20/2009. | 08/15/2016.
812631 HB 8 | SEATTLE DRAIN SER-A 5.00 01/01/2024 ..113.535 823,129 725,000 711,662 1160 | oo [ e | e 5.000 5.263 36,250 | 12/22/2009. | 11/01/2024.
913366 DG 2 |UNIVCARGTS REV 6.458 5/15/2029 L 119.897 | 1,198,970 | ..o 1,000,000 995,279 216 | covveerrrereineniiene | e [ e 6.458 |......6.511 01/12/2010. | 05/15/2029.
927781 TN 4 |VACLG BLDG AUT 5.40 02/01/2026 . 110.078 | 1,651,170 | .oovvvvveeee 1,500,000 1,460,560 2,820 [ .o | e | e 5400 |....5.747 |FA...... 12/28/2009. | 02/01/2026.
977123 ZD 3 | WISCONSIN ST TRANS 4.90 07/01/2023 . ..106.522 | ..o 1,065,220 | ......cccc..c. 1,000,000 | ..cooovrreeees 1,000,021 ()] SRR [N OO 4.900 |....4.899 | JJ....... 11/23/2010. | 07/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation 20,051,019 XXX 22,799,334 22,295,000 20,292,611 0 67,927 0 0 XXX XXX XXX XXX
U.S. Special R & Special A Obligations and all N 1 Obligations of Agencies and Authorities of and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312905 B4 3 |FHR 1082 F I0/PO 0 5/15/2021 1,711 93.903 1,890 2,012 1,931 60 3137 07/31/1991. | 05/15/2021.
312914 VY 7 |FHR 1474 E TAC 7.0 2/15/2023 ...107.940 16,794 15,558 15,446 28 | oo [ e | e 7.000 |.....7.261 03/31/1993. | 02/15/2023.
313398 FC 8 |FHR 2333 UZ ZX 6.50 7/15/2031 ..113.538 76,550 67,423 67,628 240 | oo [ e | e 6.500 | ......7.022 12/30/2007. | 07/15/2031.
3133TT  RX 1 |FHR 2329 ZA ZX 6.50 6/15/2031 ..111.500 401,710 360,278 355,266 1712 | e [ e | e 6.500 | .....7.253 12/30/2007. | 06/15/2031.
3133TV. EW 2 | FHR 2355 CE PAC 6.50 9/15/2031 ...110.099 64,942 58,985 58,473 T2 | oo [ e | e 6.500 | ......6.690 11/27/2001. | 09/15/2031.
31358)  J6 9 |FNR G-38 D TAC 8.0 11/25/2021 ...108.794 7,818 7,186 6,956 8 | s | e [ 8.000 |.....8.051 01/01/1993. | 11/25/2021.
313920 CW 8 |FNR2001-31ZCZ 6.5 7/25/2031 ..114.236 404,231 353,855 367,468 (2,285) [ covvvveeeeeeeeneeeeeeeeens [ e [ i 6.500 | ......5.569 05/31/2008. | 07/25/2031.
31394A LU 8 | FNW 2004-W10 A5 PAC 5.50 08/25/2034 104149 | s 1,618,661 | ... 1,554,171 | e 1,559,104 561 | oo [ e | e 5.500 |......5.420 08/23/2004. | 08/25/2034.
31395X  3F 0 |FHR 3018 UG PAC 5.50 10/15/2034 . ...102.443 200,554 195,771 194,332 763 | coveeeererirneeneiins [ oreereiinnesseiineens | e 5.500 |.....5.841 03/06/2006. | 10/15/2034.
63689%# AC 6 | FHA PL 1990-4 SEQ 8.964 4/1/2020........c0ocemmiiviisenisiisisssnnissesssssssssssssssssssssssssssens | sveenes L [ 1 11,496 | .....98.125 10,798 11,005 11,091 [ 1)) N [T O 8.964 | .....8.520 01/01/1993. | 04/01/2020.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. 2,620,811 XXX 2,803,947 2,626,244 2,637,695 0 1,130 0 0 XXX XXX XXX XXX
U.S. Special R & Special A Obligations and all N 1 Obligations of Agencies and Authorities of and Their U.S. Political Subdivisions - Other Loan-Backed and 1 Securities
92812U Q3 5 [VA ST HSG DEV D 4.30 12/25/2043 | ....... | . ‘ .......... 1 | ...... 1FE ..1,708,033 |...101.143 ...1,727,555 ..1,708,033 1,705,819 256 | oo | s | e 4.300 |....4.317 |MON... | .ccoooeeencd . 12/04/2013. | 12/25/2043.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securitie: ..1,708,033 XXX | 1,727,555 | ... .1,708,033 | .. 1,705,819 0 256 0 0 XXX XXX XXX | 6,120 73,514 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations. ..............iweririesnmimssmresssrssssssesssssssesssssssesssssssssssssssssesssnss | cossesnes 24,379,863 XXX e 27,330,837 | ..coooveenee 26,629,277 | ... 24,636,124 0 69,313 0 0 XXX XXX XXX ] s 319,319 | ..o 1,250,066 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
00036A  AB 1 [AARP 7.50 05/01/2031..........ccemmrvreurrrieiirreiiinsssisessssissssssssssssssssssssssssssssssssssssssssens | sveenes ...132.554 662,771 500,000 521,121 (U274 ) I NSRRI DO 7.500 |.....7.045 |MN...... [ oo 6,250 | .ooovrrernen 37,500 | 09/06/2001. | 05/01/2031.
00103Y  AE 1 [AES RED OAK LLC 8.54 11/30/19......cccvverrrriiinnricinsssciisnssiisssssssssssssssssssssssnssssnes | svienes ...104.000 70,082 70,550 (225) [ ooervveerriiiennnis | e [ 8.540 |.....8.241 | FMAN. 515 6,220 | 01/31/2002. | 11/30/2019.
023551 AJ 3 | AMERADA HESS 7.30 08/15/2031 ....99.812 ..1,000,000 999,171 28 | oo [ s | e 7.300 |....7.309 |FA...... . 08/13/2001. | 08/15/2031.
02666Q J7 9 | AMER HONDA FIN 3.80 09/20/2021 ..105.353 | .. ..1,000,000 998,369 25 T OO OO IO 3.800 |....3.832 |MS...... . 09/13/2011. { 09/20/2021.
03073 AJ 4 | AMERISOURCEBERGEN 3.50 11/15/2021........cvevrvuummerreirmeereesenessessasesesssnessesseneessssens | wovenns ..102.026 | ...cooverreeee 1,020,261 | .coovvvrneeee 1,000,000 999,108 135 | e | e [ e 3.500 |.....3.517 |MN...... 11/08/2011. | 11/15/2021.
030955 AN 8 | AMERITECH CAPITAL 6.55 01/15/28.........ccvvvvererviinerrinnessesssessessssessssssessessessesseses | cosvees | oo | ovsseessenns [ veonne 2FE .1,990,780 |...111.721 2,234,418 2,000,000 1,994,242 306 | covveerrrrereiernniis [ e | e 6.550 |......6.585 | JJ........ . 03/09/1999. | 01/15/2028.
037833 AS 9 | APPLE INC 3.45 05/06/2024. . I 1FE ..4,995,800 |...103.632 5,181,595 5,000,000 4,996,399 366 | oo [ i | e 3450 |....3.460 |MN...... . 04/29/2014. | 05/06/2024.
039483  BH 4 | ARCHER-DANIELS 4.016 04/16/43.........ocooerreererrermesressneesessssessesssssssssssesssssssessssens. | seeeres o 1 ....96.720 241,800 250,000 254,171 (84) [ oo | e | e 4.016 |....3.916 |AO...... 10/16/2012. | 04/16/2043.
053015 AE 3 | AUTOMATIC DATA 3.375 09/15/2025.........cooccrvrrerreerisrnessesssesessssesssssssssssssssesssssnns | vovvens | oo | coneeveees 1 ...102.160 ....1,021,597 ..1,000,000 998,937 27 | o [ e | e 3.375 |....3.388 | MS...... 09/08/2015. | 09/15/2025.
06406H CQ 0 |BANKOF NY MELLON MTN 3.95 11/18/2025 [ 1 . ..104.962 |..............1,049,619 | ... ..1,000,000 | ...ooovvvreenn. 1,036,799 (3,099) 3.950 |......3.503 | MN...... | ccovorrrenns 4718 | o 39,500 | 07/31/2014. | 11/18/2025.
06406H CX 5 |BANK OF NY MELLON MTN 3.25 09/11/2024...........covvvveermmnrriirnerreessessessassssssssesnesies. | cvvenns [ 1] 1FE | et 996,530 |...100.716 |.............. 1,007,155 | ..o 1,000,000 996,922 301 3250 |....3.291 |MS...... | oot 9,931 | oo 32,500 | 09/04/2014. | 09/11/2024.
06541E  AA 0 | BANK UNITED 8 03/15/09 MTNA........coosivviiimrriiinnsiisnessisssssissssssisssssssssssessssnsssees. | svvenes e [ 6* 530,895 500,000 | ovvoveerririinrriiiennnns | crvesiensesinnnesii | s | s | s | s 8.000 |....7.961 |MS...... 12/17/2001. | 03/15/2009.
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07012E  AG 5 |BASKETBALL PPTYS 6.65 03/01/25 ...108.540 307,006 282,850 283,315 (80) [ covvvrrrreveerriiinees | ceerreireereiieennens | el 6.650 |.....6.702 | MON... | .ccocccee0 1,567 | i 18,810 | 11/28/2001. | 03/01/2025.
07330M AA 5 |BRANCH BKG & TR 3.80 10/30/2026 101374 | 1,013,737 | oo 1,000,000 997,798 181 | oo | e [ e 3.800 |.....3.825 09/22/2014. | 10/30/2026.
09247X  AE 1 | BLACKROCK INC 5.00 12/10/2019, ...110.486 2,209,712 2,000,000 1,997,520 554 5.035 12/07/2009. | 12/10/2019.
12201P AN 6 | BURLINGTON RES 7.40 12/01/2031 ..119.337 298,343 250,000 251,418 (4B) [ ceoovrrreeeerrriinens | ceereeiieeneiieenenns | e 7400 |.....7.339 11/08/2001. | 12/01/2031.
12641L  BU 6 | CSX CORP MTNC 6.80 12/01/2028 ..123.714 618,571 500,000 491,380 A00 [ oo | e | ool 6.800 | ......7.005 ..34,000 | 11/19/2001. | 12/01/2028.
13645R  AD 6 | CANADIAN PAC RR 7.125 10/15/2031 ..125.218 313,046 250,000 249,905 3 129 .17,813 | 10/23/2001. | 10/15/2031.
17275R  AH 5 | CISCO SYSTEMS 4.45 01/15/2020 ..108.869 | ...ccooevvenn. 1,088,691 995,001 1,103 | oo [ e | e 4450 |.....4.587 12/22/2009. | 01/15/2020.
20030N BL 4 [ COMCAST CORP 3.375 02/15/2025 ..101.018 ...1,010,178 999,221 {72 [OOSR SR IO 3.375 |.....3.385 08/05/2014. | 02/15/2025.
208251 AE 8 |CONOCO INC 6.95 04/15/2029. ...114.085 | .. 1,140,849 | ..............1,000,000 | .....ccoeeerres 1,008,197 (3B9) [ ovorreererrrrirrennes | ervermerneisienneinnns [ e 6.950 |......6.855 I N 11/28/2001. | 04/15/2029.
210518 CW 4 | CONSUMERS ENERGY 3.125 08/31/2024 1 99.858 | i 998,577 | .covvvvvveeens 1,000,000 999,034 1725 [OOSR ST BV 3125 |....3.138 | FA.. | s 10,503 | ..overrerrnnes 32,118 | 08/11/2014. | 08/31/2024.
21685W BT 3 | RABOBANK UTRECHT 4.50 01/11/2021 ...108.895 ....1,088,949 998,486 262 | oo [ e | e 4500 |....4.534 | .o | e 21,250 | oo 45,000 | 01/04/2011. | 01/11/2021.
22404Q AG 3 | COX COMMUN INC MTN 6.95 01/15/2028 112400 | .o ,123,996 | e 999,834 9 [ s | e [ e 6.950 6.952 | JJ........ 32,047 69,500 | 04/23/1999. | 01/15/2028.
22822R  BD 1 |CROWN CASTLE TOW 3.663 05/15/2025 10096.251 | oo 962,508 | ..o 1,000,000 | ..oovvvreeene 1,000,000 | covvveemmrreeemeerneinns [ e | cereeiieeessienssins [ e | e 3.663 |.....3.691 |MON... | e 1,628 | oo 21,368 | 04/30/2015. | 05/15/2025.
244199 BA 2 |DEERE & CO 7.12503/03/2031 ...129.655 648,275 500,000 499,222 28 | oo [ e | e 7125 |....7.142 |MS...... . 08/08/2001. | 03/03/2031.
260543 BJ 1 |DOW CHEMICAL CO 7.375 11/01/2029 ..124.458 311,145 250,000 253,288 (135) [ orereeeererrerireennns | cevvvssermessseensieens [ o 7.375 |....7.223 |MN...... . 01/23/2002. | 11/01/2029.
278642 AL 7 |EBAY INC 3.4508/01/2024. 295.308 | oo 953,078 | oo 1,000,000 999,116 87 | covvevereererimerrenns [ e | e 3450 |....3.462 |FA...... 07/23/2014. | 08/01/2024.
291011 BG 8 |EMERSON ELECTRIC 3.15 06/01/2025 ....99.476 ...994,763 ..1,000,000 997,012 172 | oo [ e [ 3.150 |....3.187 | JD....... s 05/18/2015. | 06/01/2025.
302508 AQ 9 |FMR CORP 7.57 06/15/2029 ..132.815 | .. 1,328,153 | .............1,000,000 |......cccooooo 1,353,012 (19,289) | cvvvvvverrevirerriiies [ veeereriierseiiieens | e 7570 |....4.125 | JD....... v 3,364 08/01/2014. | 06/15/2029.
36186C BY 8 [ GMAC LLC 8.00 11/01/31 115500 | s 1,848,000 | .......cccc0.. 1,600,000 | ..cocovvveeee. 1,056,477 9,981 [ ooorereerreriieens | ceereriieeeenieennens | oo 8.000 |...13.155 |MN...... | cccevve.ee 21,333 12/31/2008. | 11/01/2031.
379352 AL 1 |GLOBAL MARINE 7.00 06/01/2028 ....48.000 ...720,000 | ..............1,500,000 | .....ccoovveees 1,445,755 2,585 [ eerreireenreiinnns | cevveeiensneisennnens | e 7.000 |.....7.452 | JD....... . 07/26/2001. | 06/01/2028.
458140 AJ 9 |INTEL CORP 3.30 10/01/2021 ...103.552 | .. 1,035,517 998,547 226 [ e [ e | e 3.300 |......3.328 |AO...... . 09/14/2011. { 10/01/2021.
458140 AS 9 |INTEL CORP 3.70 07/29/2025. ...103.466 | ...ccooevveee. 1,034,660 998,563 53 | covveereerreineenni [ s | e 3.700 |....3.718 | Jd........ 07/22/2015. | 07/29/2025.
472319 AB 8 |JEFFERIES GROUP 5.50 03/15/2016 ..100.729 | oo 1,007,286 | .....ccoeeees 1,000,000 999,856 883 | covveeerrrrierneins [ e | e 5.500 |....5.572 |MS...... . 03/03/2004. | 03/15/2016.
478160 BJ 2 | JOHNSON&JOHNSON 4.375 12/05/2033 ..110.314 2,206,284 2,000,000 1,989,430 380 | coveeerereniiernniins [ e | e 4375 |....4418 | JD....... . 12/02/2013. | 12/05/2033.
548661 AK 3 |LOWES COMPANIES 6.50 03/15/2029. ...124.553 622,763 500,000 498,439 T SOOTTTTTTTION TSTTRSTTON BVOOON 6.500 |......6.536 |MS...... 08/23/1999. | 03/15/2029.
54866N BM 0 [LOWES COMPANIES MTNB 7.58 06/18/2027. ..127.584 637,918 500,000 514,897 (814) [ oorveeereererereennns | cevvimrerseiireenniinns [ e 7580 |....7.194 | MS...... 02/11/2002. | 06/18/2027.
58013M EU 4 |MCDONALD'S CORP 3.375 05/26/2025 10098.260 | oo 982,595 | ..o 1,000,000 998,557 TT | e [ e | cevees 3.375 3.393 [MN...... 05/18/2015. | 05/26/2025.
594918 AW 4 |MICROSOFT CORP 3.625 12/15/2023. ..105.219 3,156,579 3,000,000 2,987,883 1,289 3625 |....3.684 |JD...... 12/03/2013. | 12/15/2023.
61166W AU 5 [ MONSANTO CO 3.375 07/15/2024. ....96.542 ...965,415 ..1,000,000 999,488 52 | o [ e | e 3.375 |....3.382 | W........ . 06/26/2014. | 07/15/2024.
61166W AW 1 [ MONSANTO CO 2.85 04/15/2025 ...91.342 | .. ..913,423 | ..............1,000,000 996,199 259 | covevrerreieneeiins [ e | e 2850 |....2.897 |AO...... . 04/07/2015. | 04/15/2025.
650119 AA 8 |NEW YORK UNIV 5.236 07/01/32 LANM3T2 1,071,399 962,000 942,212 (2,248) | covvvvverrerrenrriins [ e | e 5236 |.....5426 | WJ........ 12/22/2009. | 07/01/2032.
655844 AW 8 |NORFOLK SOUTHERN 5.59 05/17/2025 ...114.287 104,001 91,000 81,542 B89 | oo [ e | e 5590 |.....7.129 | MN...... ceveenneeeens 05/17/2005. | 05/17/2025.
655844 BH 0 |NORFOLK SOUTHERN 4.837 10/01/2041 ....97.516 93,616 96,000 96,908 (1<) ) [T IOV OO 4837 |....4773 |AO...... v 1,161 09/14/2011. | 10/01/2041.
655844 BL 1 |NORFOLK SOUTHERN 2.903 02/15/2023 ....96.424 941,099 976,000 1,048,403 (9,451) | covvvveeererieerniins [ eereerreiineeneiineens | e 2.903 |....1.789 | FA..o. | covvrreens 10,704 | ..ovvrverrnnes 28,333 | 08/20/2012. | 02/15/2023.
68389X AU 9 | ORACLE CORP 3.40 07/08/2024 101444 | ... 1,014,435 | oo 1,000,000 998,019 197 | oo | e [ o 3400 |...3.427 | | s 16,339 | .oovcrrerrnnes 34,000 | 06/30/2014. | 07/08/2024.
698900 AG 2 |PANCANADIAN PETL 7.20 11/01/2031 ...91.434 457,170 500,000 508,436 (284) [ oovrvvevrerreiieennes | cevvieereeiieeneiiens [ o 7.200 |.....7.022 | MN...... 6,000 36,000 | 11/14/2001. | 11/01/2031.
713448 BJ 6 |PEPSICOINC 7.90 11/01/2018 ..117.037 702,220 600,000 599,476 159 | s | e [ e 7.900 |.....7.935 | MN...... 10/21/2008. | 11/01/2018.
713448 CY 2 |PEPSICO INC 3.50 07/17/2025 ..103.155 1,031,551 ..1,000,000 995,499 179 | oo [ e [ e 3.500 |.....3.556 | JJ....... . 07/14/2015. | 07/17/2025.
73755  AM 9 |POTASH CORP 3.00 04/01/2025 . ...94.377 ...943,765 | ..............1,000,000 995,520 320 | oo [ e | e 3.000 |.....3.056 |AO...... . .15,417 | 03/23/2015. | 04/01/2025.
771196 BE 1 |ROCHE HLDGS INC 3.35 09/30/2024............covvreerrrviirrernesnssreesnessesssssssssssessessnsnnees | sveenes [ 1] 1FE | et 997,470 |..102.322 | .....cooveueee 1,023,223 | ......ccoeeves 1,000,000 997,744 219 3.350 |.....3.380 | MS...... 8,468 33,593 | 09/22/2014. | 09/30/2024.
778296  AA 1 |ROSS STORES INC 3.375 09/15/2024..........coovmerveeiriniirisnesissssisnssissssisssessssns | svvenes [ 1] 1FE | s 993,290 | ....98.515 | ... 985,154 | ...ccooovvenes 1,000,000 994,029 578 | oo | e | e 3.375 |....3.455 |MS.... | oot 9,938 | ..o 33,469 | 09/15/2014. | 09/15/2024.
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78408L AB 3 | JOHNSON (SC) & SON 3.35 09/30/2024 10:99.586 | ..o 995,859 | ..o 1,000,000 999,181 81 3.350 |.....3.361 |MS..... [ cccceerrn.8,468 | e 33,221 .| 09/30/2024.
82620K AE 3 | SIEMENS FINANCIAL 3.25 05/27/2025 ...100.040 ....1,000,401 ..1,000,000 997,589 129 | e [ e [ 3.250 |.....3.280 ..16,250 .| 05/27/2025.
854502 AC 5 | STANLEY BLACK 3.40 12/01/2021 ..101.939 1,019,385 ..1,000,000 999,361 96 . 412 ..34,000 .| 12/01/2021.
863667 AH 4 | STRYKER CORP 3.375 11/01/2025 ....98.763 | .. ...987,626 | ... ..1,000,000 999,912 2 | s | e [ e 3.375 |....3.376 .| 11/01/2025.
867229 AC 0 |SUNCOR ENERGY 7.1502/01/2032 L4521 | 1,145,205 | .......coeeee. 1,000,000 996,881 101 | oo [ e [ e 7.150 |.....7.183 .| 02/01/2032.
880451 AV 1 | TENNESSEE GAS PL 7.00 10/15/2028 ..101.315 3,039,450 3,000,000 2,836,169 7,337 | .| 10/15/2028.
88166 AA 1 |TEVAPHARMFIN IV BV 3.65 11/10/2021 ...101.161 456,237 451,000 449,964 156 | v [ e [ 3.650 |......3.694 .| 11/10/2021.
887315 BH 1 | TIME WARNER COS 7.57 02/01/2024 ..122.516 612,579 500,000 514,117 (1,256) | ovvvveoerereenniis [ e | e 7.570 |......7.105 . 02/01/2024.
89152U AB 8 | TOTAL CAPITAL 4.25 12/15/2021 106336 | ..ooovernene 1,063,363 | ...ccvvvnee 1,000,000 987,169 1841 | oo [ e | e 4.250 |.....4.498 .| 12/15/2021.
89233P  5F 9 | TOYOTA MTR CRED 3.40 09/15/2021 MTN ..103.783 | .o 1,037,833 | .covvri 1,000,000 998,459 241 | oo [ e | e 3400 |.....3.430 .1 09/15/2021.
90131H  AK 1 |21ST CENTURY FOX AMERICA 8.00 10/17/2016 ..2,263,780 |...104.882 2,097,646 2,000,000 2,019,531 (PRI 1) ISR DU BV 8.000 |....6.714 .1 10/17/2016.
90131H AL 9 [21ST CENTURY FOX AMERICA 7.25 05/18/2018 1,371,084 [..111.198 | .coovvvnnec 1,445,568 | .............. 1,300,000 | ..oovvvereeene 1,314,408 (5,410) | covvvvvererrnenerniins [ e | e 7.250 |.....6.738 .| 05/18/2018.
90131H BJ 3 [21ST CENTURY FOX AMERICA 8.15 10/17/2036 .133.029 | s 5,321,172 | ccovevvrreanns 4,000,000 | .oovvvrnnnes 4,426,602 (8,739) | cevvvvermerrrinerneinn [ eereerrriineeneiieens | e 8.150 | .....7.156 .| 10/17/2036.
90131H BR 5 [21ST CENTURY FOX AMERICA 7.75 12/01/2045 ...130.503 ....1,305,025 ..1,000,000 | ...ovvevreenne 1,093,462 (910) [ orrvveerrrerirennns | cevvssrermessseeneiiens [ o 7.750 | .....7.000 .| 12/01/2045.
907818 ED 6 | UNION PACIFIC CORP 3.25 08/15/2025 ..101.195 ...1,011,950 |.... ..1,000,000 994,099 319 | e [ e | e 3.250 |.....3.322 .| 08/15/2025.
90783T AA 8 |UNP CO 2004 TRST 04-1 5.404 07/02/2025. ...109.765 949,438 864,977 864,977 | covveoeevrerrreereninns [ errerreiisnersiiisnennns | ceversneesssineenenis [ e | e 5404 |....5404 || 23,242 | 46,743 .| 07/02/2025.
91159H HK 9 [US BANCORP 3.60 09/11/2024. ..101.679 2,033,586 2,000,000 1,996,303 356 | covveeeereriiernniins [ e | e 3.600 3625 [MS...... 72,000 .| 09/11/2024.
92857T AH 0 | VODAFONE GROUP 7.875 02/15/2030. ..121.926 609,630 500,000 530,479 (A1) OO (R O 7875 .. 7181 |FA...| . 14,875 | 39,375 .1 02/15/2030.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX [ s 80,583,344 | ............ 76,293,909 | ..o 75,999,090 (44,636) 0 0 XXX XXX XXX |........890,878 |........... 3,565,654 XXX
Industrial & Mi (Unaffiliated) - ial Mortgage-Backed Securities
05949T  AX 7 | BAFC 2006-1 1A23 PAC 5.75 01/36 BR-1........covvvvcrircrriissnricssessiiisssssissssssiessssssininnns | coneene | oo | cvvnneviiens | oo IEM i 766,092 |...101.500 795,101 783,350 774,761 2777 | e [ e [ e 5.750 |......6.029 |MON... | .ccccoen.3,754 | oo 44,747 .1 01/25/2036.
12667F EG 6 | CWALT 2004-J2 3A3 PAC 5.50 4/25/2034...........cccvvvrmererrirmmsneriimssesrissessisssssssinssessiss | wovneee | oo [ evvnnsernnns [ TEM | i 238,007 |...101.580 245,761 241,938 239,110 345 | o [ e | e 5.500 |.....5.672 |MON... | .o 1,109 | coiivirr 13,307 .| 04/25/2034.
126694 LC 0 | CWHL 2005-24 A36 PAC 5.50 11/35 7R-5. ....94.094 443,276 471,098 485,645 [(IECISXC) ) RO (SRR IO 5.500 5.395 [ MON... 26,055 .| 11/25/2035.
16162W MB 2 | CHASE 2005-S2 A15 PAC 5.50 10/35 6R-8 ...100.654 400,697 398,093 384,556 (2,101) | covveeeeererirnenniins [ e | e 5.500 |.....4.817 |MON... | ..cccc... 1,825 | cocrviirnnnc 21,895 .| 10/25/2035.
16165Y AV 4 | CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37 ....80.146 407,397 508,315 387,213 (11,128) | covveererreereerriins [ e | e 4507 |.....4.810 | MON... .| 08/25/2037.
17309L  AD 7 |CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036 ....99.000 483,145 488,025 474,818 21,931 | s | e [ 0572 |.....5.405 | MON... | .. .| 08/25/2036.
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037. .....79.866 733,832 918,828 733,832 (1,706) 40,941 | oo [ 6.000 |.....3.160 |MON... |.. .| 09/25/2037.
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037 ..101.978 492,789 483,230 483,230 [ oo | ceeeresieeresiiennenins | e | e | oo 6.000 |.....6.076 | MON... .| 02/27/2037.
63860H AC 3 [NSTR2007-A AV3 SEQ FLT 03/25/2037 ....97.550 841,729 862,869 837,313 26,876 | ..o | e [ 0.572 |.....3.406 | MON... .| 03/25/2037.
760985 CM 1 |RAMP 2001-RS1 Al4 SEQ STP 3/25/31 ...105.000 114,913 109,441 109,441 [ | o s | oo | e 7510 |....7.489 | MON... .1 03/25/2031.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. XXX [ 4,958,639 | ... 5,265,189 [ ... 4,909,919 35,342 40,941 0 XXX XXX XXX {18,601 | e 227,735 XXX
Industrial & Mi: (Unaffiliated) - Commercial Mortgage-Backed Securities
125278 AC 5 | CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51..........cccovvvvernnrvirsnnriersnnsissssessisnsnnnns | v [ oo | cevviiiinnens | cern SAM | i 1,983,773 |...105.000 | ....cccoeceeee 1,927,622 | ..cocvvvunee 1,835,831 | covvvvie. 1,877,693 (23,904) | cvvvovrerreireerrriins [ e | e 6.068 |.....4.669 | MON... .1 02/19/2051.
62888X AB NGN 2010-C1 A2 SUB 2.90 10/29/2020............cevvveeemerreerreereeenesnenssessssseesssssnesssssnse | wonmeee | oo [ eevnseennen [ TFE | it 562,157 | .....99.875 562,889 563,594 563,163 295 | coveeeererinnenenins [ e | e 2.900 |.....2.991 | MON... .| 10/29/2020.
74930A  BE RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40..........couevveernnsrressensmssssensessssensssssssnnees | evnseee | o | wevvnsnennees | TFE | oo 1,005,308 |...102.779 971,467 945,199 958,346 (10,264) 5695 |....4.540 [MON... | .. .1 09/16/2040.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 3,551,238 XXX 3,461,978 3,344,624 3,399,203 (33,873) 0 0 XXX XXX XXX XXX
Industrial & Mi: (Unaffiliated) - Other Loan-Backed and Structured Securities
02665U  AA AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36 ...101.060 495,662 490,463 502,914 (1,295) | covvveerererieenneinn [ e | e 3786 |....3.427 |MON... | .. .1 10/17/2036.
46617F  AA HENDR 2013-1A A ABS 3.22 03/15/2067. ....98.056 415,128 423,356 423,067 19 3220 |....3.204 [MON... | .. . | 04/15/2067.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securitie 927,358 XXX 910,790 913,819 925,981 (1,277) 0 0 XXX XXX XXX [, 191 | 32,201 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 86,191,591 XXX 89,914,752 85,817,541 85,234,194 (44,444 40,941 0 XXX XXX XXX ]........921,288 | .......... 4,007,325 XXX
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Hybrid Securities - Issuer Obli
26156F  AA 1 | DRESDNER FNDG TR 8.151 06/30/2031......ccouuumrressmnermessnenrssssssesssssssssessssssssssssessessess | seeeres | . l .......... 1 | ...... K =3 809,233 | ...122.000 915,000 750,000 792,888 [(RALS))) N (R R 8.151 |....7471 | JD....... ..61,133 | 11/30/2001. | 06/30/2031.
4299999. Hybrid Securities - Issuer Obligation 809,233 XXX 915,000 750,000 792,888 0 (1,796) 0 0] XXX XXX XXX .61,133 XXX XXX
4899999. Total - Hybrid Securities. 809,233 XXX 915,000 750,000 792,888 0 (1,796) 0 0] XXX XXX XXX XXX XXX
Totals
7799999.  Total - ISSUST OBIIGAtIONS. .......vvveeuirieiisirieisiiieiss s ssessss s snssssnnns | ceneees 114,547,272 XXX ....122,809,371 ..122,396,455 114,166,686 0 64,660 0 0] XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHIES. ... s ssssssssessssssssnssees | cosssssens 7,856,140 XXX 8,188,536 8,269,609 7,899,344 0 36,145 40,941 0] XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities. 3,551,238 XXX 3,461,978 3,344,624 3,399,203 0 (33,873) 0 0] XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. 2,635,391 XXX 2,638,346 2,621,852 2,631,800 0 (1,020) 0 0| XXX XXX XXX XXX XXX
8399999.  Grand Total - BONAS...........corvuuuiriiiicrii s s s | sresies 128,590,041 XXX | 137,098,232 | ......... 136,632,540 | .......... 128,097,033 0 65,911 40,941 0] XXX XXX XXX XXX XXX
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3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to| Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary B/A.C.V. Total Foreign Exchange |  Desig- Date
CUSIP Identification Description Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion Impairment Recognized (15+16-17) Change in BJAC.V. nation Acquired

NONE
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Annual Statement for the year 2015 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/AC.V. Exchange Changein | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
131347 30 4 | CALPINE CORP.....ooourcesasesasasassasssssassasasssss s sssssssssssssssssssssnnsssnnos | seeeesees | coe 1,129.000 16,337 |...16,336.930 16,337 16,282 (8,648) (8,648) L | 09/14/2011.
16117M 30 5 |CHARTER COMMUNICATION CLASS A 239.000 43,762 | ..43,761.500 43,762 7,887 3,939 3,939 L | 12/01/2009.
629377 50 8 |NRGENERGY INC 230.000 2,708 |..... 2,707.500 2,708 5,022 133 (1,885) 1,606 (3,491) L | 02/17/2009.
R T I 1 =11 = = 0 00000000000000000000000000000000000000000000 00000000000 0000000000000 OPOOSOOOOSPOPOPOOOOOOR POOPOOOON 1,687.000 1,156 |...........0.685 1,156 6,200 (2,969) (2,969) L | 03/05/2008.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 63,962 XXX 63,962 35,391 0 133 0 (9,564) 1,606 (11,170) 0 XXX XXX
9799999. Total - Common Stock. 63,962 XXX 63,962 35,391 0 133 0 (9,564) 1,606 (11,170) 0 XXX XXX
9899999. Total Common and Preferred Stock. 63,962 XXX 63,962 35,391 0 133 0 (9,564) 1,606 (11,170) 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.

0

the total $ value (included in Column 8) of all such issues $.
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Annual Statement for the year 2015 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
912828  SM 3 |U.S. TREASURY NOTES 1.00 03/31/2017......covererrrirrernrreiieieierinnines 01/14/2015........ GOLDMAN SACHS................. 100,914 | oo 100,000 294
912828 SM 3 |U.S. TREASURY NOTES 1.00 03/31/2017........cvvrvverrmermnrerneirererinnines 01/16/2015........ GOLDMAN SACHS... 1,515,117 ....1,500,000
912828 XA 3 |U.S. TREASURY NOTES 1.00 05/15/2018.........ccoeverrerirmrrerieireinrniins 05/28/2015........ GOLDMAN SACHS... . 2,503,516 2,500,000
912828 XG0 |US TREASURY N/B 2.125 06/30/2022 07/22/12015........ GOLDMAN SACHS................. 3,217,500 ....3,200,000
0599999.  Total - BONAS = U.S. GOVEIMIMENL.........c.coucviveiieitiiiecteteeectcteteeete ettt vt s eaetet s s tetessaesesesseteseneseses  essetesesassssessssesesassssseessssetebessssesassesetesassss et s seset et s ses et s sesetesnsetesssesesesansetanansssesnaes 7,337,047 7,300,000
Bonds - Industrial and Mi:
053015  AE 3 | AUTOMATIC DATA 3.375 09/15/2025.........coovurerreeireiiierinsiieesiseisessese e ensenes 09/08/2015........ JP MORGAN SECURITIES INC.....coevrriririrercieeirererseiesieerseseneenes 998,910 ....1,000,000
22822R  BD 1 |CROWN CASTLE TOW 3.663 05/15/2025..............c..... 04/30/2015........ MORGAN STANLEY .....ovviiriieriniieiiinsississisesssienes 1,000,000 1,000,000
291011 BG 8 |EMERSON ELECTRIC 3.15 06/01/2025...........ccorvvrmvrrinriernrinnanes 05/18/2015........ JP MORGAN SECURITIES INC.......evoiiiiriercieeieieseesieersiseneenes 996,840 ....1,000,000
458140  AS 9 |INTEL CORP 3.70 07/29/2025................. 07/22/12015........ BANC OF AMERICA SECURITIES. 998,510 1,000,000
58013M  EU 4 |MCDONALD'S CORP 3.375 05/26/2025..........cccovrmrveevirriririnirirerirenes 05/18/2015........ JP MORGAN SECURITIES INC.......ccovrvmrriiririrrireiisirierienieneseeens 998,480 | ..o 1,000,000
61166W AW 1 |MONSANTO CO 2.85 04/15/2025 04/07/2015........ GOLDMAN SACHS................. 995,940 ....1,000,000
713448  CY 2 |PEPSICO INC 3.50 07/17/2025..........coviiieimrieiirieieissiesiesississsesssssienes 07/14/2015........ JP MORGAN SECURITIES INC....oouvrriiiiniieireieeriseiesssisessneenes 995,320 1,000,000
73755L  AM 9 | POTASH CORP 3.00 04/01/2025 03/23/2015........ BANC OF AMERICA SECURITIES 995,200 ....1,000,000
82620K  AE 3 | SIEMENS FINANCIAL 3.25 05/27/2025 05/18/2015........ DEUTSCHE BANK ...ttt 997,460 1,000,000
863667 AH 4 | STRYKER CORP 3.375 11/01/2025 10/26/2015........ GOLDMAN SACHS................. 999,910 ....1,000,000
907818  ED 6 | UNION PACIFIC CORP 3.25 08/15/2025... 06/16/2015........ BANC OF AMERICA SECURITIES, 993,780
3899999. Total - BoNds - INAUSEIAl @NA MISCEIANEOUS..........c.cciveviiieiieiiiieteieiecteie ettt ettt sss et ebeses oesesebassesesessesesebessesesessesese b s ses et e et et et eseb et et et e bt eses et et et et et esebes et et et asesebansesesesnss 10,970,350
8399997 Total - BONAS - Part 3. s 18,307,397
8399999. Total - BONAS. ......ovvuiviriiiciiiisii i 18,307,397
9999999. Total - Bonds, Preferred and COMMON SOCKS...............cu.uiiieiiiiririieriiiieiieiiiesiesi e e seeiee | eesisess et es et s ekttt 18,307,397




Annual Statement for the year 2015 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

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

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
31287P D8 3 |FGLMC C63727 PT 6.0 2/01/2032. .. | 12/15/2015. | MBS Paydown 641 641 637 626 (0) 0) 641 0 21 |02/01/2032.
31287R  6Y 0 |FGLMC C66287 PT 6.00 5/01/2032 .. | 12/15/2015. | MBS Paydown 1,025 1,025 1,037 1,032 (1) (1) 1,025 0 34 | 05/01/2032.
31287S  6R 3 |FGLMC C67180 PT 6.00 05/01/2032...........oovvuriririinriciiciicnias .. | 12/15/2015. | MBS Paydown 217 217 219 21 0 0 217 0 7 | 05/01/2032.
31287S FS 1 |FGLMC C66477 PT 6.00 04/01/2032 .. | 12/15/2015. | MBS Paydown v 10,768 | 10,768 | ..occcvveeee 10,891 10,732 (102) (102) 10,768 0 04/01/2032.
31287T GK 5 |FGLMC C67402 PT 6.00 05/01/2032 . | 12/15/2015. | MBS Paydown 713 713 721 712 (1) (1) 713 0 05/01/2032.
31287U EQ 1 |FGLMC C68243 PT 6.50 06/01/2032 .. | 12/15/2015. | MBS Paydown 4,280 4,280 4,319 3,492 (210) (210) 4,280 06/01/2032.
31288H T7A 2 |FGLMC C78989 PT 5.50 05/01/2033 .. | 12/15/2015. | MBS Paydown 52,458 | ............. 52,458 | ........... 53,819 50,034 | .o | e (1,119) (1,119) 52,458 05/01/2033.
31292G 5V 4 |FGMLC C00860 PT 7.00 09/01/2029. .. | 12/15/2015. | MBS Paydown 5177 5177 5213 4,814 (10) (10) 5177 09/01/2029.
31292 NH 3 |FGLMC C01292 PT 6.00 2/01/32. .. | 12/15/2015. | MBS Paydown 33,930 | oo 33,930 | oo 34,054 31,201 (537) (537) 33,930 02/01/2032.
31292H QN 7 [FGLMC C01361 PT 6.00 05/01/2032. . | 12/15/2015. | MBS Paydown 6,478 6,478 6,545 6,381 (107) (107) 6,478 05/01/2032.
31371G W3 0 |FNTT 251866 PT 11.00 05/01/2018... .| .. | 12/25/2015. | MBS Paydown 1,357 1,357 1,518 1,272 (1) (1) 1,357 05/01/2018.
36207H VH 7 [GNSF 432716 PT 7.50 06/15/2026. .| 12/15/2015. | MBS Paydown 3,671 3,671 3,694 3,669 (18) (18) 3,671 06/15/2026.
36208C Y9 2 |GNSF 447236 PT 7.50 06/15/2027.........ccovvevveiiiniiriinirnieis .. | 12/15/2015. | MBS Paydown 72 72 72 72 0 72 06/15/2027.
690353 RX 7 |OVERSEAS PRIV INV 4.44 2/27/27 . | 08/27/2015. | Sinking Fund Redemption 80,136 | ............. 80,136 80,134 0 0 80,136 02/27/2027.
912828 NV 8 |U.S. TREASURY NOTES 1.25 08/31/2015.... .| .. | 08/31/2015. | Maturity. 5,995,000 5,995,000 6,032,460 .(37,460) (37,460) 5,995,000 08/31/2015.
0599999. Total - Bonds - U.S. Government .......6,195923 | ...... 6,195,923 | ........6,371,086 | ........... 6,226,841 | ...cccooeeev.. (V) (39,566) 0 (39,566) 0 .6,195,923 0 0 0. 81,674 XXX
Bonds - U.S. Political Subdivisions of States
64966H TL 4 [NEW YORKNY SER D24.00 12/01/2015........ccccouiviiiiinniniiinnis | . ‘ 12/01/2015. | Maturity ........1,000,000 | ........ 1,000,000 | ........1,025,030 | ........... 1,004,195 [ oo [ v (4,195) (4,195) [ v | v 1,000,000 0] ...... 40,000 | 12/01/2015.
2499999. Total - Bonds - U.S. Political Subdivisions of States ........1,000,000 | ........ 1,000,000 | ........1,025,030 | ........... 1,004,195 | ..ccovvennennd 0 [ (4,195) 0 (4,195) 0 [ e 1,000,000 0 0 0 ... 40,000 XXX
Bonds - U.S. Special Revenue and Special Assessment
312905 B4 3 |FHR 1082 F IO/PO 0 5/15/2021 .. | 12/15/2015. | MBS Paydown 705 705 599 669 (3) (3) 705 0 05/15/2021.
312914 VY 7 |FHR 1474 E TAC 7.0 2/15/2023 .| 12/15/2015. | MBS Paydown 3,811 3,811 3,741 3,781 12 3,811 0 88 | 02/15/2023.
313398 FC 8 |FHR 2333 UZ ZX 6.50 7/15/2031 .. | 12/15/2015. | MBS Paydown 34736 | oo 34,736 | oo 33,412 33,705 2,998 34,736 0 921 | 07/15/2031.
3133TT RX 1 [FHR 2329 ZA ZX 6.50 6/15/2031 .| 12/15/2015. | MBS Paydown 82,322 | oo 82,322 | oo 78,201 79,291 9,572 82,322 0| 2,746 |06/15/2031.
3133TV. EW 2 |FHR 2355 CE PAC 6.50 9/15/2031......ccovvvviiiiiiieccisiis .. | 12/15/2015. | MBS Paydown cerenneenn17,209 | 17,209 | oo 17,016 17,054 102 17,209 0 537 |09/15/2031.
31358) J6 9 |FNRG-38 D TAC 8.0 11/25/2021 .. | 12/25/2015. | MBS Paydown 2,758 2,758 2,785 2,692 (1) 2,758 (V1N [ 129 | 11/25/2021.
313920 CW 8 [FNR2001-31ZCZ 6.5 7/25/2031 .. | 12/25/2015. | MBS Paydown ...76,494 75,807 .....19,765 76,494 (11 I 2,626 |07/25/2031.
31394A LU 8 |FNW 2004-W10 A5 PAC 5.50 08/25/2034.. .. | 12/25/2015. | MBS Paydown . .700,712 703,638 (5,043) 700,712 0. 19,676 | 08/25/2034.
31395X  3F 0 [FHR 3018 UG PAC 5.50 10/15/2034..........cccoovvvvviriiriisririniin .| 12/15/2015. | MBS PaydOowN...........coorvvriiriiicriissiissiisensienisins | conreviesiississesiiens | coveeeiens 185,188 183,599 1,068 185,188 0 5,317 | 10/15/2034.
63689%% AC 6 |FHAPL 1990-4 SEQ 8.964 4/1/2020.. .. | 12/18/2015. | MBS Paydown 7,111 7,111 7,429 7,185 (73) 7,111 0 306 | 04/01/2020.
92812U Q3 5 [VA ST HSG DEV D 4.30 12/25/2043.. .. | 12/25/2015. | MBS Paydown..........cocoviieiiisrissiissiisssisssiiessiins | conriisssisssissssiinns | conesniees 190,078 | ........... 190,078 | .......... 190,078 189,843 (124) 190,078 0 [ 4,495 | 12/25/2043.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 1,301,125 | . 1,301,125 | ........1,300,133 | ........... 1,297,264 0 28,274 0 28,274 (L] 1,301,125 0 0 0]..... 36,841 XXX
Bonds - Industrial and Miscell
00103Y AE 1 |AES RED OAK LLC 8.54 11/30/19. .| 11/30/2015. | Sinking Fund Redemption cevieenennn 17,602 | 17,602 | ..o 18,074 17,747 (33) (33) 17,602 (1 I 770 | 11/30/2019.
02665U AA 3 |AHA4R 2014-SFR2 A ABS SSNR 3.786 10/17/36. . | 12117/2015. | MBS Paydown 8,175 8,175 8,405 8,400 9) © 8,175 LU} - 168 | 10/17/2036.
054937 AE 7 |BB&T CORPORATION 5.20 12/23/2015 e | - | 12/23/2015. | Maturity. ........1,000,000 | ........ 1,000,000 | ........... 983,300 998,177 | oo | v 1,823 1,823 | e | e 1,000,000 0. 52,000 | 12/23/2015.
05949T AX 7 |BAFC 2006-1 1A23 PAC 5.75 01/36 6R-1........ccoccevvvvivercvrcnrcenes [ o | 11/25/2015. | MBS PaydOWN..........couvvuiiriiiciicrisrisnissississisnies | ceviesiesiissississins | v 518,910 507,478 S12,775 | o | e 4,032 4,032 518,910 0] e 12,396 | 01/25/2036.
07012E AG 5 |BASKETBALL PPTYS 6.65 03/01/25. .| 12/01/2015. | Sinking Fund Redemption 21450 | ...........21,450 | ............. 21,525 21,488 (3) (3) 21,450 (V1N [ 780 | 03/01/2025.
12667F EG 6 |CWALT 2004-J2 3A3 PAC 5.50 4/25/2034...........cocoomrvvrecririerins .. | 12/25/2015. | MBS Paydown 59,485 | ...........50,485 | ............ 58,518 58,768 458 458 59,485 0 | 1,564 | 04/25/2034.
126694 LC 0 |CWHL 2005-24 A36 PAC 5.50 11/35 7R-5. .. | 12/25/2015. | MBS Paydown............covrvvuriiriiinriissiinsisienissssions | conresisnissnssinnisnns | coveeeiees 109,333 | ........... 109,333 | ...oooee 107,049 111,421 0 109,333 0 3,258 | 11/25/2035.
126694 LC 0 |CWHL 2005-24 A36 PAC 5.50 11/35 7R-5. .| .. | 12/25/2015. | Pass-Through Loss 5,018 4,913 0 5,018 (5,018) (5,018) 11/25/2035.
126694 LC 0 [CWHL 2005-24 A36 PAC 5.50 11/35 7R-5........ccoevvvvreerriirernneens | oo | 12/31/2015. | Book Value Adjustment. 0 (5,018) 5,018 | .o 5,018 | oo 11/25/2035.
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Annual Statement for the year 2015 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descrip n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
16162W MB 2 |CHASE 2005-S2 A15 PAC 5.50 10/35 6R-8 .. | 12/25/2015. | MBS Paydown 212,125 212,125 209,672 208,712 (1,619) 212,125 0 6,033 | 10/25/2035.
16165Y AV 4 |CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37. .. | 12/25/2015. | MBS Paydown v 45,588 | 45588 | ............ 35,644 35,199 5,810 45,588 (1 I 1,365 | 08/25/2037.
16165Y AV 4 |CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37.... .. | 12/25/2015. | Pass-THrough LOSS..........c..uruuiriiniiiniiiniinsiiinnies | s | sossssssssssssssssess | onesessenens 13,533 | oo 10,550 0 13,533 ..(13,583)] ........(13,533) .. | 08/25/2037.
16165Y AV 4 |CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37.... .. | 12/31/2015. | Book Value Adjustment. 0 [ [ e (13,533) | ..o 13,533 .| 08/25/2037.
17309L  AD 7 |CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036 .. | 12/25/2015. | MBS PaydOown............vvvureirieinriisceiinnieenisenenaas | conrenineiisnesenienns | coveeeeens 164,701 | ........... 164,701 156,497 (2,625) (2,625) 164,701 0 08/25/2036.
225470 AP 8 |CSFB 2005-C5 A4 SEQ 5.10 8/15/38. .| 07/15/2015. | MBS Paydown ...1,366,797 | ........ 1,366,797 1,362,224 |. 4,574 11,366,797 0 08/15/2038.
40432B AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037 .. | 04/30/2015. | Book Value Adjustment. 0 (2) 2 2 09/25/2037.
40432B AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037.... . | 12/25/2015. | MBS PaydOWN...........coouvirieicriisniiisriisssiissisissiias | conressenissssssesisens | coveeneens 170,252 .170,252 143,307 | oo | e 15,526 | oo cieveennnn. 15,526 170,252 0| 5,105 |09/25/2037.
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037..... . | 12/25/2015. | Pass-Through Los: .A7,213 0 2 2) (2) 09/25/2037.
449786  AA 0 |ING BANK NV 5.125 05/01/2015 R 05/01/2015. | Maturity ....1,500,000 .1,500,000 | ........1,419,165 | ........... 1,496,740 3,260 3,260 | .o [ e 1,500,000 0. 38,438 | 05/01/2015.
46617F AA 2 [HENDR 2013-1A A ABS 3.22 03/15/2067.. . | 12/15/2015. | MBS Paydown 32,714 2,714 32,692 (1) (1) 32,714 0 607 | 04/15/2067.
46633P AC 6 [JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037.. | 12127/2015. | MBS PaYdOWN........ovvuiiriirriiiirieiisseseiieeieesseesees [ eoreeseessesnsesnneennees | cvveniens 150,464 .150,464 150,464 0 150,464 0 5,202 | 02/27/2037.
51488Y AB 5 [LANDESBKBAD NY MTN 5.05 12/30/2015. R| 12/30/2015. | Maturity 2,000,000 | ........ 2,000,000 .2,000,000 | ........... 1,999,988 12 12 .2,000,000 0 |.....101,000 | 12/30/2015.
617451 CL 1 |MSC 2005-HQ7 A4 SEQ CSTR 11/14/42... .. | 09/14/2015. | MBS Paydown ..2,429976 | ........ 2,429,976 | .. ,342,839 2,420,063 9,913 9,913 .2,429,976 0 ... 69,503 | 11/14/2042.
62888X AB 0 [NGN 2010-C1 A2 SUB 2.90 10/29/2020 .. | 12/27/2015. | MBS Paydown 436,406 436,406 | .......... 435,293 435,920 389 389 436,406 (V) I 10,597 | 10/29/2020.
63860H AC 3 |NSTR2007-A AV3 SEQ FLT 03/25/2037... <. | 12/25/2015. | MBS PaydOWN..........vvomriemmriimrrieeriienieesssaessssesions | coeseseessisssssessiees | coveesions 626,815 .626,815 586,703 599,748 626,815 0 1,130 | 03/25/2037.
650119 AA 8 |NEW YORK UNIV 5.236 07/01/32 .| 07/01/2015. | Sinking Fund Redemption 38,000 ...38,000 37,307 38,000 0. 1,990 | 07/01/2032.
693476 AT 0 |PNC FUNDING CORP 5.25 11/15/2015 .| 11/15/2015. | Maturity «......1,500,000 | ........ 1,500,000 1,496,828 3,172 3,172 .1,500,000 (V] I 78,750 | 11/15/2015.
69361Y AH 6 [PEGTF 2001-1 A8 ABS 6.89 12/15/17... .| 12/15/2015. | MBS Paydown ...1,365,570 | ........ 1,356,570 1,362,531 [ .vvoeieivciies [ v (6,961) (6,961) 1,355,570 0 ... 60,090 | 12/15/2017.
74930A BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/4 .| 12/16/2015. | MBS Paydown 54,801 4,801 56,167 | .ooooveeriiienis | e (1,513) (1,513) 54,801 0 2,643 | 09/16/2040.
760985 CM 1 |RAMP 2001-RS1Al4 SEQ STP 3/25/31 . | 12/25/2015. | MBS Paydown 17,632 7,632 17,632 (0) (0) 17,632 0 672 | 03/25/2031.
771196 AS 1 |ROCHE HLDGS INC 6.00 03/01/2019.... .. | 03/26/2015. | Partial Make Whole Call ..79,017 ...68,000 67,468 532 532 68,000 | ..corvorriicnnns | e 11,017 | 11,017 2,101 | 03/01/2019.
771196 AS 1 |ROCHE HLDGS INC 6.00 03/01/2019.........courvemrrirariins . | 09/24/2015. | Cash Tender. 283,050 248,000 246,060 [ ...ooovveriiniens | e 1,940 1,940 248,000 |.....ccoceveeries | 200 35,050 | .........35,050 | ...... 16,053 | 03/01/2019.
871829 AU 1 |SYSCO CORP 3.50 10/02/2024 .| 07/14/2015. | Call ...1,010,000 | ........ 1,000,000 996,160 996,240 3,760 3,760 | oo | e 1,000,000 |...oovreerennenn 210,000 | ....... 27,417 | 10/02/2024.
88166 AA 1 |TEVAPHARMFIN IV BV 3.65 11/10/2021............cocevueuuee R| 02/27/2015. | Cash Tender. 583,505 | ........... 549,000 | ........... 546,996 547,549 | ...cvvvcvccris | v 1,451 1,451 549,000 | ...covvvrrrirenns | e 34,505 | ....... 34,505 | ... 3,270 | 11/10/2021.
90333W AC 2 |US BANK NA BKNT 4.80 04/15/2015 .. | 04/15/2015. | Maturity ......1,000,000 | ........ 1,000,000 | ........... 962,330 998,716 [ ..o | e 1,284 1,284 | i | i 1,000,000 0| . 24,000 | 04/15/2015.
90783T AA 8 |UNP CO 2004 TRST 04-15.404 07/02/2025.. . | 07/02/2015. | Sinking Fund Redemption 247,579 247,579 247,579 247,579 0 247,579 (] 7,100 | 07/02/2025.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ... it | s 17,039,945 |....... 16,985,137 |....... 16,651,459 | ......... 16,844,405 | .......cco..co.nd 0] s 57,761 0 57,761 0 [ 16,949,373 | ..o, 0 [ 90,571 | ......... 90,571 | .....560,293 XXX
Bonds - Hybrid Securities
40427P  AA 3 |HSBC AMER CAP | 7.808 12/15/26..........cccocovniiiiisiiisiiiisiiasiieens I ‘ 06/26/2015. | Call.......oovieiiciiciicciiesissississs s | s | oo 755,858 | ........... 750,000 | ........... 742,770 744,954 5,046 5,046 750,000 5858 | ........5,858 | ....... 31,069 | 12/15/2026.
4899999. Total - BONS - HYDIIA SEOUNIHIES. ... Lttt | cesnissins 755,858 | ........... 750,000 | ........... 742,770 744,954 0 0 750,000 0 5858 | ........5,858 | ... 31,069 XXX
8399997. Total - Bonds - Part 4. 26,292,850 26,232,185 26,090,477 26,117,659 0 0 26,196,421 0 .....149,877 XXX
8399999. TOI = BONAS. ...t eLL Lt | st 26,292,850 |....... 26,232,185 |....... 26,090,477 | ......... 26,117,659 | ..o 0 0 26,196,421 0. 96,429 .....149,877 XXX
9999999. Total - Bonds, Preferred and Common Stocks 26,292,850 XXX 26,090,477 26,117,659 0 0 26,196,421 0 ... 96,429 ....749,877 XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

E15, E16
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Annual Statement for the year 2015 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Exempt Money Market Mutual Funds
825252 30 7 |Invesco Advisors Inc. Treasury Portfolio Cash Management............cccoccevivnnnne ‘ ........... | . | 12/31/2015. | The Bank of New York Mellon............ccceeieiieineens [ aenann XXX..... e 26,931,196 26,931,196 661 ......0.050 | ...... 0.050 |Mtly.... | cooevrrrean 5,076 [ .o,
8899999. Total - Exempt Money Market Mutual Funds. 0 0 0]. 26,931,196 661 0 XXX XXX XXX
9199999. Total - Short-Term Investment: 0 0 0 0 26,931,196 661 0 XXX XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
PNC Bank Pittsburgh, PA.......c..oiiiriiiiin s [ e ...(1,091,381) | XXX
Bank of New York Mellon NEW YOTK, NY ..oooovviirviicssiscssise s ssssssssssssssssssssssssnns | sesvseens .....0.010 10,211 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 .......(1,081,170) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 ....(1,081,170) [ XXX
0599999. Total Cash XXX XXX 0 0 ...(1,081,170) | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January (1,422,104) [ 4. April (1,602,182)[ 7. July (2,548,854)] 10. October. (928,455)
2. February (598,689) | 5. May (3,511,170) | 8. August (1,057,094) | 1. November. (580,377)
3. March (1,700,083) | 6. June (1,404,439) | 9. September (979,126) | 12. December. (1,081,169)

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

Amount Received During Year
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Poli All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccccveicniiiniiniiian AL .o
2. Alaska...
3. Arizona.
4. ATKANSES......errerereierirereienes LIFE INSURANCE 149,869 175,555
5. California..
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Delaware......
9. District of Columbia
10, FIOMida. ..o FL|...... B.... |LIFE INSURANCE 1,028,368 |.....cccoonveree. 1,145,082
11, GeOrgid. . GA|... B.... |LIFE INSURANCE 30,946 48,286
12.  Hawaii
13, Idaho [0 S
14, lliinois. IL
15, Indiana..........coocionriinriincriins IN|.
16.  lowa A e
17.  Kansas. LIFE INSURANCE 2,512,851 2,863,891
18.  Kentucky.
19, Louisiana........ccccooemeveneriiinniinnncd LA| s
20.
21.
22. LIFE INSURANCE 99,913 117,037
23.  Michigan...
24.  Minnesota.
25.  Mississippi
26.  Missouri
27.  Montana...
28.  Nebraska..
29.  Nevada
30.  New Hampshire.
31, New Jersey LIFE INSURANCE 3,216,479 3,216,500
32.  New Mexico.. LIFE INSURANCE 96,708 150,893
33.  New York..
34, North Carolina.. LIFE INSURANCE 435,491 432,825
35. .
36. LIFE INSURANCE 1,673,678 1,690,830
37.
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina.. LIFE INSURANCE 550,621 547,250
42.  South Dakota
43.  Tennessee....
44.
45.
46. .
A7, VIginia. .o LIFE INSURANCE 258,405 323,627
48.  Washington
49.  West Virginia. .
50.  WISCONSIN.......ovveurireriiicriians
51. Wyoming
52.  American Samoa..
53, GUAM....oiicc
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands........... MP | ....ccccc..
57.  Canada.
58.  Aggregate Alien and Othel XXX XXX 0 (U 106,874,741 | ............ 113,963,988
59.  Total XXX XXX 1,673,678 1,690,830 | ..o 115,254,391 | ............. 122,984,932
DETAILS OF WRITE-INS
5801. Aggregate Holdings............ccoeuvruene . REINSUrANCE With HANNOVE..........cooiviiiiiiiiiiiieicie et ssse bbbt | sessessssesssssssessnsessssessnss | ossessssessssesssessesensessnss | essssesinses 106,874,741 | ............. 113,963,988
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........coccvrvecriincniees XXX XXX 0 0 [ 106,874,741 | ............. 113,963,988

E28
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