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Annual Statement for the year 2016 of the 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. trEASUNY SECUNMHES. .....ceevvevecveerereieiseee et bes s ses e sssssseseesns | eevensesenns 7,317,517 | e L A I 7317517 | e | e, 7,317,517 | ............. 4.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEINMENT AGENCIES........c..rvueerrerreeeeereieeseesreieesssnnees | reesessesesesessssssesnens | eessssssenn 0.0 [ | e | e (1] IO 0.0
1.22 Issued by U.S. government Sponsored agenCies............eeveveererecrevsreens | coveveerens 1,406,344 | ............. 09 | .. 1,406,344 | ..o | e 1,406,344 | ............. 0.9
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES).......vvevvcvceeieictese ettt sssssses e ssstesenes | sesssssssssnssssesessnsens | sevsesssenes 0.0 [eroiereeeerreeeieeiies | e | creresesie s (1 [ IO 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............c.covrereereee | coremeeneeneereeiseinnnens | cerereereenn 0.0 [ e | et | reeeereesenes s (0] IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccccveevveevereciriverieesies | e 7,317,595 | ..o 47 | e 7,317,595 | oo | e 7,317,595 | ............. 4.7
1.43 Revenue and assessment obligations..............ccoevvcveeeeeniccveneeeeeieens | cevevenas 21,440,937 | ........... 137 | v 21,440,937 [ .ooevieeeeieeeeeies | e 21,440,937 | ........... 13.7
1.44 Industrial development and similar 0blIGAtioNS.............cvvrervererririniireiies | o | erereeeenns 0.0 [ oo | e | s 0| e 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..........ccccooeeveniieeeicceeeeee e
1.512 Issued or guaranteed by FNMA and FHLMC..
1.513 AlLOHNET ...
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccccooee | convinnens 1,758,168 | ............. 1A ] s 1,758,168 | ...cvooveeieeireineinns | cereneineins 1,758,168 | ............ 1.1
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.527.........covvviriennireneineeeineenns | reenersesennessesseeneenes | ovreenennees 0.0 [ | e | e {1 0.0
1.523 Al ONET ...ttt | ceseesnees 5,323,119 | oo 34 | . 5,323,119 | oo | i 5,323,119 | oo 34
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUMHES). . .vvervreercireireiseieieie sttt entesseenns | eeesnees 74,461,953 | ........... 475 | e 74,461,953 | ....cooivererncrnenns | v 74,461,953 | ........... 47.5
2.2 Unaffiliated non-U.S. securities (including Canada).............ccocvvvevereercseeiins | ovvvivennes 8,961,733 | ...coconve 57 | oo 8,961,733 | .ovevereevieeieens | e 8,961,733 | ............. 5.7
2.3 Affiliated SECUMHIES. .....v.cvvureeereerriierierieetesii ettt entsntas | sesssessessesssensensnnns | seseessansees 0.0 [ e | v | e 0] e 0.0
3. Equity interests:
3.1 Investments in MUUl FUNDS..........ccrieiimieiiiseseseseeeeseees | e | cesessneees 0.0 [ v | v | e 0] s 0.0
3.2 Preferred stocks:
321 AFIlIAEE. ..ot | sersenssnsens s | erbesineees 0.0 [ oo e | e (1N [ 0.0
3.22 UNGFfiliALEA. ..ottt | sestiess st essiensenns | erteesineens 0.0 [ e | e 0 [ o 0.0

© o N o

3.3

3.32 Unaffiliated
34

3.42 Unaffiliated

Publicly traded equity securities (excluding preferred stocks):
331 AFFIlILE........cveoeeeceecee e

Other equity securities:
341 AFIlIAEE. ... e

XXX

XXX....

3.5 Other equity interests including tangible personal property under lease:
351 AFfIIAEE. ....eocveereei s | sesriess st ensenes | eetessineees 0.0 [
3.52 UNGFfiliAtEA. ......cveveeiciiie et | s nsnienns | eebessnneas 0.0 [
Mortgage loans:
4.1 Construction and land developmENL............c.cccviueveiiieiniieeeee e sreees | ceereiseesessssessnessens | cereeesenns 0.0 |
4.2 AGHCURUTAL. ...ttt sttt sstentes | sesessessnsssesssssnnssnsnss | soessssesnees 0.0 [ e
4.3 Single family residential ProPErES...........ccvevieeiieeteeeetree e | cereresseeresssesesssensens | cereeerenes 0.0 |
4.4 Multifamily residential PrOPEIHES..........vuwererrerrrrrrerrireneineieeessesessieesssssssssesnes | eesesssssnssssssssnsssnssnes | soesessenees (010 I O
4.5 COMMETCIAl I0BNS......ccuvuiveriririieieriei ittt essenes | ersesistinenesessnsssssnens | sonssssenenes 0.0 [
4.6 Mezzaning real €State I0ANS..........cvvurereerrerrirrieenereisesseseieee st ssssssssnens | seessessnesnssssnsssssnnes | csesessesees (010 I O
Real estate investments:
5.1 Property 0CCUPIEd DY COMPANY........ccverererrirnrirrireseenseeeressessssessssessssssessssesses | sessesssssssessssessesssnsns | sesessssesees (010 I O
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccccvirrrrninrireersrriens | e | e (010
5.3 Property held for sale (including §......... 0 property acquired in
SatiSfACtion Of AEDE)........oveereeirrerrirssrrese s seessresssssessessssssnenns | sessssesssssssssnsssssessens | sennerensnenn0:0 | corireresnsissreiesennens
Contract loans. 6,720,783 |....
DEIIVALIVES. ... ssseseesssessesssssssesesssssssensessnsens | sesessessssensenssssnenseene | sensenerernss0000 | vevieieneseens
ReCeIVabIES fOr SBCUMHES........cuurvueeieeieiiecirce ettt
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments.............cccoeveeierieienieciiennnns
. Other iNVESIEd @SSELS.........vvuerrrrieieeiresrseseessssseseseessessessensessesiens |eosensenssnsssnssnsssnee | neenseennen000 oo
. Total INVESIE @SSLS........ceucveeeciceeiiicreei st eetssiseieeensesisseeniesinnins | oeneenes 190,123,707 | .........100.0 | ....... 156,723,707
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Annual Statement for the year 2016 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvveeee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

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

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c..uruuuriimiimriieiiieeiesiieresisesessessse s sssse sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.........iiii bbb

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

52 Totals, Part 3, COIUMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........c.cueieicreeeieeesee et sttt bbb st s st s st en st s sans
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e

ACCIUBL OF GISCOUNT. ...ttt E 81818+ E 1R b bbb bbb
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13

5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas
Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes
Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes
Total foreign exchange change in book/adjusted carrying value:

9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st

9.2 Totals, Part 3, COIUMN 14 ...ttt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s
10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccerurireierieriieieiesse sttt st s
Deduct total NONAAMILEA GMOUNTS.........c..iuiieiriieiireiciei bbb bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........ccviuiieiiiicieissiieieiesiesise ettt st ettt

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
Book/adjusted carrying value, DECEMDEL 31 Of PHOT YBAI ..ottt bt s bbb b bbb s bbbttt en

Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN ...ttt bbbt b s bbb sttt bbbt

Accrual of discount

Unrealized valuation increase (decrease):

A1 PA T, COIUMN 121ttt

4.2 Part 2, SECHHON 1, COIUMN 5.ttt s et b bttt et be b sttt se st sttt en et s naeb et s snaesnes

4.3 Part2, SECion 2, COIUMN 13.......coiiiiecee ettt bbb st bbb st 11,420
44 Part4, COIUMN Tt ees s ss et s 8888888t (35,874)

128,160,995

10,010,458

280,214

(24,454)

Total gain (10Ss) 0N diSPOSAIS, Part 4, COIUMN 9.ttt s bt s b8 b e f s8££ 8 b £ bbb bbbt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.cuiuiiiiiieiciiee ettt ettt bbb sanes
DedUCE aMOMIZAtION OF PIEMIUML ...ttt s st s e E b2 E £ 8 E 28 s R 8o £ £ R4 E s E bbb n bt
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, ..ottt ettt bbb a e bbbt bbbt a et st e s e

8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt bbb e s s

8.3 Part2, SECtON 2, COIUMN T6.........cvieieeiiiiieicietete ettt bbbttt bbb sees s

8.4 Partd, COIUMN 15.. ..ottt bt a bbb bbb e sttt bt a ettt e

191,678

10,145,896

157,813

Deduct current year's other-than-temporary impairment recognized:

9.1 P T, COIUMN T4 .ottt bbb bbbt bbb bbb e bbbttt en
9.2 Part2, Section 1, Column 17...
9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes
9.4 Partd, COUMN 13 ..ottt ettt et s bbb s bbb bbb e et a ettt en st aen

0

Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.cooruiirrierciiesicesee ettt st
Deduct total NONAAMILIEA AMOUNLS...........cc.civeieicreeeicctee ettt ettt s e s et s bt tes bbb b et s st teb et et en s et s s s st a s et st n s

Statement value at end of current period (LiNe 10 MINUS LINE 11)......ouoirurierrririsissensiisisesssess s sssssssesessessssssessesssssssssessessessssssessesssssssssessssssssssessesssssnssessanssnssns
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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... 8,970,977 ...9,132,550 .9,021,610 8,981,373
Governments (Including all obligations 2. CANAA........coiieicieie i | e | et sntenns | sriesstes ettt en e sebens | cressesier et naees
guaranteed by governments) 3. OthEr COUNTIES.......cvecvriiieis [ erriieieiesietesesesiisisssssssines | aesessesisssssesssssssssssssssssssesins | svessessesssssessssssesssssssessessnsens | sressossessssssessssnsessessssansassess
4. TOtAlS.....ocveccecni i | v 8,970,977 | covvvvvirirrsciannns 9,132,550 | oovvvirieirineiinnns 9,021,610 | coovevverierrireninnns 8,981,373
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...t | ereiisieseiisiesesssississenersnies | erresiesissessesssssssssesserssseniesins | eriesessessessessssassesessstesessntens | srossessesisssstes st st ens st enaenaens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ..o | e 7,317,595 | oo 8,690,710 | oo, 6,987,000 | ..cooovirines 13,265,000
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. ..o | e 23,199,105 | ..o 25,418,635 | ..o 22,805,136 | ..ooovrrinris 25,066,883
Industrial and Miscellaneous, SVO Identified 8. United States..........cocoovvvvvenes | e 79,785,072 | .o 84,975,939 | ....ccvvvriris 80,641,191 | oo 80,397,127
Funds and Hybrid Securities (unaffiliated) 9. Canada.......ccooceveveeieieieens | e 3,002,345 | oo, 3,428,096 | ...coovverirrrnes 3,004,552 | ..o 3,000,000
10. Other COUNMES.....cccerrerrreres | crnreeecrersnreaneens 5,959,388 | ...ooorniirininiinnns 6,108,853 | ...ooovvreerrrncrinnns 5,957,439 | .o 5,951,000
11, TOalS. e | v 88,746,805 | ....oooovreririnnan 94,512,887 | ..ovvorncisciennns 89,603,182 | ..ovvvrevrererennns 89,348,127
Parent, Subsidiaries and Affiliates 12. Totals.....coovwsriniiciiniicsiiens
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........cccccvvverveverrirennnn.
16. Other COUNMMES. ......cuieiiieriies [ sesisenisesineniies | sesesssesssess s senssenses | sesesssenssessesssssssssssssssssens
17, TOtAIS. oo | e (O P [0 R 0
Parent, Subsidiaries and Affiliates 18, TOtAIS. ...t [t | seess st | cbsensens s ns s
19. Total Preferred StockS....coue. | wovvviriiciiniiiiieisinircnenn 0 [ e [0 O 0
COMMON STOCKS 20. United States........c.ovevvrerenees | covrrrvirerernerirsecinens TT916 | oo 77,916 | oo 70,383
Industrial and Miscellaneous (Unaffiliated) 21, CaNada.......cccovevirereieeeeeeens | e 2,784 | oo 2,784 | oo 6,200
22. Other COUNTIES........ocuriiniie [ crreiieiieiiesissiesissisnisnies | corsniissississsssssssisssisssesnies | sosisssisssisssssssesssssssesssssssssees
23, TotalS....ocovvveerresrcrssirnerrssnees | o 80,700 | ..oorereerernrenriiean 80,700 | ..oovveerrririrnsrenane 76,583
Parent, Subsidiaries and Affiliates 24, TOtAIS......veiieiieiicisiiiciieis e | s | srrenni e
25, Total Common Stocks.....en: | ceovereecrcrrnnirinnneneen80,700 | ovviiviinciiinnnenennn80,700 | oo, 76,583
26. Total StOCKS....ocurusmmrnrmmmsnsssns | covvvenriiinsriinnnnene80,700 | iviiiicneniiinenenn80,700 | o, 76,583
27. Total Bonds and Stocks...... | ... 128,315,182 128,493,511
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Annual Statement for the year 2016 ofthe 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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

1. U.S. Governments
1.1 ,073,306 |...cvovveins 4,029,437
12
1.3
14
15
1.6

1.7

2.1
2.2
2.3
24
25
2.6

2.7

GoIs

3.1
3.2
3.3
3.4
3.5
3.6

3.7 Totals..

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

............... 1,875,806 cerennnn.8,261,159

4.7 Totals

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

5.1
5.2
53
5.4
55
5.6
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Annual Statement for the year 2016 ofthe 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 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)

6.1 1476241 11,648,451 ...37,990,978 |....coovvnenee 8,444,369 | oo 299,934 | .......... XXX | eereneennenD9,859,973 | 397 | 57,283,261 | 370 | 49,093,076 |............. 10,766,897
6.2 203,971 | .o 2,187,618 |..............4,660,809 |............. 14,035,913 |.ccovveenee 1,189,377 | .......... XXX | erenenneni 22,277,688 | e 148 | 0023,014,812 | e 148 | 22,277,688 | ..o
6.3 e 1729,303 | | e e 2,221,431 | oo | e XXXevevevrnernen | rernenneeen 3,950,734 | 28 | 4,379,926 | 2.8 [ 2,221,430 | .o 1,729,304
6.4 112,762 | v 241,101 | 81,278 | 1,452,313 | oo [ e XXX eeeevnenee | enerneennenen 1,867,454 | 1.2 | 556,195 | 04 | 1,867,454 | ..o
B.5 NAIC Bttt | retsess sttt entenianes | neteesentenssesessessentanes | esinesesestasssseensesianes | sestsseessessessnessnsensanes | sessnessessessenssssnessessenss | oesseees XKKunrrneenenrnns | serneenesssnsennennensennnQ | rerinenenennnnneen0:00 | |00 | e
B.8 NAIC Bttt bes e nteni | resensenssnssnssessnssnsanes | assessensanssssssnsessansanes | esesessessnsasssssnensensanes | oosssssssnsenssnssensesssnsnnes | nnsssnsenssnssnssssssnsensenes | eoessenss XAKuseeseensrens | sneseeserssnssnssensensnnssd | oonnsnsenensnnsnnenns0:0 | oo | iesrssnsresnennse0:0 | i | i
8.7 TOtAIS. ... senensnns | enneseeseenens DR 2N 1| veennnnnnen 14,077,170 | ... 42,713,065 | ............. 26,154,026 |.............. 1,489,311 | ..ooc. XXKXoiiviiininne [ e 87,955,849 [ 584 | .i.85,234,194 550 e 75,450,648 | 12,496,201

7.1

7.2
7.3
7.4
7.5
7.6
7.7

.790,956 | ...

790,956

8.1

8.2
8.3
8.4
8.5
8.6
8.7

9.1

9.2
9.3
9.4
9.5
9.6




L0IS

Annual Statement for the year 2016 ofthe 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 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

10. Total Bonds Current Year

101 NAIC 1ottt (d)........ 26,016,539 |......cco.c.. 22,928,577 |..ccovvennee. 58,087,165 |.....c....... 12,167,284 |.....coceen... 2,623,849 | ..o (V1N 121,823,415 | oo 80.8 | .ovoee e XXX s [ e ) 0.9 SO IS 111,056,518

10.2 NAIC 2 203,971 | oo 2,187,618 | oo 4,660,809 |............. 14,035,913 |..covvvenee. 1,189,377 | oo (O] I 22,277,688 | ..o 14.8 | oo XXX s [ e ) 0.9 N D 22,277,688

10.3 NAIC 3... 1,729,303 ..3,012,387 . 4,741,690 . .2,221,430 |..

104 NAICA.....ieieneeresesessesssenessssenssssssensssssenees | (@)eeveininnnns 112,762 | oo 281101 | 81,278 [ 1,452,313 | 0 | 0 1,867,454 2 e XX e e e XK e s 1,867,4

10.5 NAIC 5..icseeneneeieeseiesessisseneenssssessennessnsesens | (@) eereeneineneininenn. 0 0 | 0.0 [ XXX e [ XXX

10.6 NAIC B..eoeereeveeeseeeesesensneeseesnssessessessenssssssensesnes | (Q)erieenssiisissnnnnns 0 L0 ] s [ORVI D 6.0 GO PR )00 O [P RRON |1 [FSROR 0

10,7 TOAIS. ..ottt | ereesensneens 28,062,576 |.............25,357,296 |.............62,809,252 |............. 30,667,897 |....covvunen. 3,813,226 L O I 100.0 | .evee e XXX [ e XXXvveveineins | arnennn 137,423,090 | 13,287,157

10.8 Line 10.7.a5@ % Of COL 7...viviieeieienieiisiscsisissessssscssissenes | ceevseseisissisnennees 18.6 | oo 16.8 | o7 | i 203 [ oo 2.5 100.0 [.covrernee ., ST R 0.4, SO o D0 N [P - | 102 [P 8.8
11. Total Bonds Prior Year

T4 NAIC T | cesesnssennes 30,993,882 |............. 17,572,396 ...59,971,830 |.cvvveene. 15,201,074 |...coovvnvee. 2545227 |..coovene. ). .9, GO DU ) 0.9 GO PR ) 0.9, GO PO 126,284,408 | .....coovvvevvreennn 815 | 117,189,589

11.2 NAIC 2 3,019,387 | .coverirnn 1,423,849 4,091,699 |.....ccceenee. 8,862,906 |.....cccceone. 5,616,971 |.......... )., SO U ) 0.9 SO I )., GO PO 23,014,812 | oo 14.8 | 23,014,812

T1.3 NAIC 3ot tes | canesesesss et | eereisnieenen 1,877,693 3,295,120 | .oocvveeeeereeeneieen [ ), .9, O DU ) 0.9, GO PR )0, GO O 5,172,813 | o33 | 2,502,233

11.4 NAICA4... ...333,682 556,195 556,195 |..

115 NAIC Bttt stensns | ressessessesssssssestessanes | eessesssssessnssessessassanes | sessssssessessesssssnssessanes | sesssnsssssessesssnsessnssenss | sessnnssessnssesssnssesessenss | sessensnes X Kurnrernernnns | sersnneeee XK unrvnrirnins | veveereee XXX rrerrnis | (€)erveeieireirninines 0

1108 NAIC Bttt ses st ntenes | retsenssnssnssssssssensanssnes | nesssssensenssssessensanssnes | ensssssnssenssnsssensnsensanes | oonssssssnsensansssssesssnsanes | onsssessessnssnssssenensnnes | soneensness Kk arsnesnesenes | onessnenees Xurnernnnnens | nerennsnee XKKurnnennennnns | (C)urerememsnensnennenns 0

11.7 Totals. 155,028,229

11.8 Line 11.7.85@ % 0f Col. 9...ccovvvrninirinininiinssnnnnsnsnnsnnnnns | eonsnnssennennnnsnen 2260 | covnnnnennineineennn 137 | i1 | i 176 | 8.3 | e XX [ XX [ XX | i 100.0
12. Total Publicly Traded Bonds

12,1 NAIC Toceneseerseeessseiseenssssssisenenensesens | coennenensn: 20,242,735 | 21,609,015 | o 51,418,465 |............. 10,197,829 |..covvvennee. 2588474 | .o | e 111,056,518 | ..cocvvivireeeenn 73T | 117,189,589 | ..oovvvviviircreinne 75.6 | oo 111,056,518 |........... XXX

12.2 NAIC 2.t | eeenseesseeneeas 203,970 ...2,187,618 4,660,809 |............. 14,035,914 B93TT | (01 I 22,277,688 | ..o 148 | 23,014,812 | oo 148 | 22,277,688 | ...ooce. XXX o

12.3 NAIC 3ttt | etsestese et benees | seriess sttt ens | ettt | sreseneeeniees 2,221,430 | oo | e | 2,221,430

124 1,452,313 | oo | et | e 1,867,454

125 .0

12.6

12.7 TOtAIS..c..eceecrrereeenneenesssensensnensenenne | seneneenennn 20,009,487 | ivoiinines 24,037,734 |............ 56,140,552 |............. 27,907,486 | ... 3,777,851

12.8 Line 12.7 asa % of Col. 7..... .75 . 2.7

12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10.........c.cccococveeis | cevvvririviriri 170 | v, L A59 | 373 il 185 | 25
13. Total Privately Placed Bonds

13.1

132

13.3 NAIC3 1,729,304 .790,956 | ... ..2,520,260 2,520,260

134 0 .0

135 0 .0

13.6 w0 e 0.0 0 0.0 [ XXX [ 0

137 OIS | e 2,503,109 |...cocvvenee. 1,319,562 |....coovveneene 6,668,700 |........cco.... 2,760,411 | oo 35,375 | oo | 13,287,157 | e8| i 11,765,401 | e 76 | XXX | 13,287,157

13.8 Line 13.7 as a % of Col. 7..... . 88 | e 9.9 ..50.2 ..208 | .. .03 .100.0 |.. . ...100.0

13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10........cccovrrinee | cornrrerrernnnninienas 1T | 0.9 | s 44 | i, 1.8 [ e 0.0 |00 | i, LR RN 0., SRR IUPONTD 0,9, CONTRII DUTRTITD, 0,0, CORITNTI DRI, 0,0, CONNNTR RO R RO 8.8

(@) Includes $.....13,287,156 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, $.....947,565 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.
(¢) Includess.......... 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 short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....22,475,765; NAIC 2§.......... 0; NAIC3S.......... 0; NAIC4S......... 0; NAIC5S.......... 0; NAICG6S.......... 0.



Annual Statement for the year 2016 ofthe 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 4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUEK OBlGAtIONS.......cvvieeiecie st | serseriees 24,170,184 2,947,408 | ... 3,988,019 | i 94,015 | 0 | b XXX | 31,199,626 | ..ooovvverrnennnn20.7 | i 35,752,135 | coovrvvrircrernn231 | 31,199,626

1.2 Residential Mortgage-Backed Securities... 125,898 | .. . XXX... 247,116 | ... 0.2 .. ...351,729 247,116 |.
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities

1.5

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities.
2.4 Other Loan-Backed and Structured Securities
2.5

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities.
3.4 Other Loan-Backed and Structured Securities
35

80IS

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities...
4.3 Commercial Mortgage-Backed Securities.
4.4 Other Loan-Backed and Structured Securities.. e |
4.5 TOAIS.....cucvieiieieicce ettt snnenens | ereresserensneresannnrenan

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations
5.2 Residential Mortgage-Backed Securities...

..12,956,286 |.
...581,131

.3,134,554 | ...
2,119 |

..20,292,611
2,637,695

..192,123 |.

5.3 Commercial Mortgage-Backed SECUMEIES..........cvurereeiirieieirieieinees | ereineiseeeeissiesennsins | resessenssesssenssssseesenns | oeeseseneensssnseenssnnees (01 SURTTSRRURIURTRN SURTOTSRIRRSURRRIRIRIRTRN INSVSVIRIORD 0,0, CHURIURRURIRR IDUURSUURIRTSRORUURIRRR 0 I ISORPORSRURIPTRRORORUNt X 0 N DTSRRI

5.4 Other Loan-Backed and Structured Securities 114,383 | .o 424,627 |, 391,943 471,036 |..cocovrnnne. 174114 | .......... .00, ST P 1,576,103 | .o 10 s 1,705,819 | ool 1 [ 1,576,103 | .o,
5.5 Totals 306,506 |.............4,902,423 | ............ 13,929,359 |.............. 3,612,709 |........cc....... 448,108 | .......... 0.0, S R 23,199,105 | ..ooovevveeeee 154 24,636,124 | ...ccocoeeevee 159 23,199,105 | oo 0

Industrial and Miscellaneous (unaffiliated)

6.1 Issuer Obligations 117,234 |............ 12,410,875 | ............ 41,813,478 |............25,967,656 |.............. 1,443,460 | .......... )0, 0 I U 81,752,703 2 |, 75,999,090 | ...oocoocvevereeenn49.0 [ 72,651,037 |.............. 9,101,665
6.2 Residential Mortgage-Backed Securities... 1,113,580 |. ..1,532,691 ...341,055 3,067,955 2,808,611 259,344
6.3 Commercial Mortgage-Backed Securities. 2255164 | o1 3,309,203 | 222 | e | e 2,255,164
6.4 Other Loan-Backed and Structured Securities 133,604 |......c........ 558,531 | .voveiieere 116,217 | 35,375 | vtk XXX e [ 880,027 | o006 | iie925,981 | 006 | e [ 880,027
6.5 TOAIS......u vttt sttt nnasnns | ensensnisneas 3,522,278 |............ 14,077,170 |........... 42,713,065 |............26,154,026 |.............. 1,489,311 | .......... .0, S R 87,955,849 | .....................58.4 | ...........85234,194 | .......c......e.....55.0 | 75,459,648 |........... 12,496,201

Hybrid Securities
7.1 Issuer Obligations
7.2 Residential Mortgage-Backed Securities...
7.3 Commercial Mortgage-Backed Securities.
7.4 Other Loan-Backed and Structured Securities
7.5 Totals

..................................... XXX [ e 790,956 N I

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities.
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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Annual Statement for the year 2016 ofthe 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 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO.........cccoccevvvvvviviecnne | vrerreee XXX | v XXX [ e XX [ eveeeee XK [ e XK i | e | cveenennsnennenen 0 | v 0.0
Bond Mutual Funds Identified by the SVO...
10. Total Bonds Current Year
10.1 ISSUET OBlGAtIONS. ......cvvverrirerieeiecessieieserssse s sesssssnssnsnnns | cennennnn 2,287,418 100000 22,162,681 | ............60,895,174 |............29,987,180 |..............3,593,260 | ....c.... XKXootrrirrrres | cevrerrns 140,925,713 | o935 | e XXX | e e XX K | s 131,033,091 |..ccvvveneen. 9,892,622
10.2 Residential Mortgage-Backed SeCUrities.........coovreurrvrrerrenreneninieens | vecveeennnn. 1,369,312 |..0.......2,636,383 | ... 963,604 | oo 93,463 | v 10,476 | XXX s [ 5,073,238 | oo 3 |tk XXX [ e XXX s [ 4,813,895 |...cccevrneee 259,344
10.3 Commercial Mortgage-Backed Securities. 2,255,164 | ...cvoveieeiieeeenn 15 |t XXX [ XXX s | e {0 2,255,164
10.4 Other Loan-Backed and Structured Securities.. 2,456,130 ...1,576,103 |.. ...880,027
10.5 SVO Identified FUNGS........cccovrrrirrenrrrriernrrsienenenenseenneneeennns | eererrnne XK Kernrerrrinnes | erenrenne XX K ewrrinrenes | erveee ek XX L e XX e | e e XX e | e |0 | evrininisninnienn0.00 [iiiiiece XXX s [eieeeee XXX s | i (1 I 0
106 TOAIS. ...ttt ssesssssensesnssenes | onerenennsn 28,002,576 | ... 25,357,296 | ............62,809,252 |............30,667,896 |.............3,813226 | ..cevovrvririrrcrecnnnc0 |10 150,710,247 | oo 1000 [t XXX [ e XK X [ 137,423,089 |............ 13,287,157
10.7 Line 10.6 @52 % Of COL 7.....o.oveverieeiieeeicesiceescesseeenieesnines | eeneersnenieieinnee 180 | vieiiiiiiiieene 16.8 | i 17 | 0203 |28 |00 | 10000 | b XX etk XXX e et XXX e | e, 91.2 | o 8.8
1. Total Bonds Prior Year
11.1 Issuer Obligations...........ccoovrerrureenne .31,730,553 | ... 13,597,343 | .. ..61,330,934 . v 133,154,664 | .. 7,943,218
11.2 Residential Mortgage-Backed SECUMHIES..........cvvvrerrerneenrirririncninens | coverreeneenns 1,948,933 |...ocovvernne 3,909,890 |...oovrene 1,846,460 |.....cce00ere 179,452 | o 14,609 | ot XXX s [ XXX | e e XX K e | e 7,899,344 | ..o B | 7416114 | ..o 483,230
11.3 Commercial Mortgage-Backed SECUNES............cceveeireriverereiiceeies [ vreieriieienns 295,092 |....ccoouee. 304,111 | oo [ e | eeennieeinieiesnieeenies | oeverenen XXX e | v XXX i [ e XXX | e 3,399,203 | oo 2.2 | 563,163 |...ccovvevee 2,836,040
11.4 Other Loan-Backed and Structured SeCUrities...........ccccvvverrrviereieeins [ orreeriieinnns 159,548 | ...cvvirernns 596,277 |..overrierannns 987,790 |..ovveeeere637,687 | .o 250,497 | ot XXX s [ e XXX | e XXX s | e 2,631,800 | .ooooervvieveeenn 17 [ 2,128,886 |......cccvuee. 502,914
11.5 SVO Identified FUNGS........ocorureriieneereeiecnenei e sesseeseieenes | ceeesanes XXX oo XXX oo D00, S I 0.9, G IS 0.0, SN RND 0.0 SRR DRD 0.0, GRS DURIND 0.0, CRRNRRIE DURIOIND 0.0, CORRIORY DUSSRROIIND 0.0, GO DORRon XXX
11.6 Totals...... .34,134,126 .21,207,621 64,165,184 143,262,828
11.7 Line 116852 % 0f COL 9. | evissiesisieniesenan 220 | oo 13.7 | e A4 | el 178 |53 b XX e XX et XXX | i 100.0 | XXX | e, 92.4
12. Total Publicly Traded Bonds
12.1 1SSUET OBIGAtioNS..........cveiveivieiicvctei et | eevesaeieens 24,264,716 | ............ 21,047,124 | ............ 54,785,005 |............ 27,342,987 |.....cooc... 3,593,260 | .......... )0.9 I IR 131,033,092 | oo 86.9 | .......... 133,154,664 | ...ooovvvvrreenne 85.9 | ... 131,033,092
12.2 Residential Mortgage-Backed SECUMtiEs...........ccovcvevviveieiiieieiieieieis | e 1,180,369 |.............. 2,565,983 |...cccovrnne 963,604 | ..coccvvvren 93,463 | .ooieiin 10,476 | .......... ).0.0 RN IR 4,813,895 | oo 32 | 7416114 | oo, 48 | 4,813,895
12.3 Commercial Mortgage-Backed Securities....
12.4 Other Loan-Backed and Structured Securities.
12.5 SVO Identified Funds
12.6 Totals
12.7 Line 12.6 asa % 0f Col. 7....ovvveveviierreeeeee
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10....
13. Total Privately Placed Bonds
13.1 1SSUET OblIGatioNS..........cvuevieiecii et | evvesesenaesaenas 22,702 |...ccoe.e... 1,115,557 | ..............6,110,169 | ..o 2,644,194 | e | e XRX e | e000000000.9,892,622 | B8 | 7,943,218 | oo B |tk XX [ e 9,892,622
13.2 Residential Mortgage-Backed SECUNIES...........cccevvrreriiveieiiiierieeens | rreeisieinnns 188,944 | .o 70,400 | e | eeereesereeeseresseeens | ceeeeeen XX [ 289,344 | 0.2 [ 483,230 | oo 0.3 |tk XXX [ 259,344
13.3 Commercial Mortgage-Backed SECUHIES..........ccovrvririirennieriieeins [ erriviieieens 2,255,164 | oveeiiiiiieeeenl0 s | e | v | e XK |00 2,255,164 | el 15 2,836,040 | ..ooooveveiieenn 18 [ b XXX e 2,255,164
13.4 Other Loan-Backed and Structured Securities.. ...880,027
13.5 SVO Identified FUNS..........cccovvrereieieiceieeseenenesseessensenesnens | eneeneee XK oeisnerienes | erceneee XXX ueiieieiens [ eereers e XXX | e e XX [ evieiecee XK e | eveisissisnisissienieneensd | vecveisiienisieniennnn 0.0 [oieiecee XX [vrieee ek XK e e e XX e | s, 0
13.6 TOAIS. ... sssssnsesssnssnns | eneerennnssn 2y D03, 109 | i 1,319,562 |.............. 6,668,700 |............2,760,411 | .cooevereeee 35,375 | 0 13,287,157 | 8.8 | 11,765,401 | 7B [ XXX [ 13,287,157
13.7 Line 13.6 asa % of Col. 7.... 8 s 9.9 | e 50.2 | e 208 | 0.3 | 0.0 | 01000 | XXX e e XX e XK e XK e | e 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.............ccccccevverveveies | covrveverererirernnn, LA 09 | ., 44 | e 18 | 0.0 | 0.0 | 88 e b XX K ek XXX i e e XX e [l XXX i | e, 8.8




Annual Statement for the year 2016 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIS

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 value, DECemMDEr 31 Of PIIOT YEAN...........ccviiuurieriiieircrieiiniireieiesissiee et eseninns | eseesseesiess s 26,931,196 | ..o 26,931,196 | ..ottt | eetets ettt entes | Sestes sttt nn
2. Cost of short-term investments acquired ....10,472,896 70,472,896

3. ACCIUAI OF BISCOUNL. ..ottt | oebsenb e s sttt 0 [ oottt | b e bbbt e | Seese R R R bbb | Sebe bR
4. Unrealized valuation iNCrEaSE (ECTEASE)..........cveirevirrireiriiiieieissiese sttt bes s ssssessessens | sbestessessssssessessssessessssestessessn s ssssessessesans 0 | ettt | ehetee e E ettt h ettt b e Rkt h kst et erebes | £1ebebebaeEe bt h b b e Rt b b e bt e b e bbbt nenebe | HEehebeb e h et b bttt bbbt nan
5. Total gain (0SS) ON AISPOSAIS..........cueuuririeiiiirerieiiriireiree sttt | oebsebies s sttt L0 O OO OO PP OT TS RSRPO
6. Deduct consideration reCeived 0N GISPOSAIS...........cvuiuiuriiriiririiiniieiesieietsie st ssrens | bebesseseses bbbttt 74,928,327 | oo YT O OO TSRO
7. Deduct amortization Of PIEMIUM...........coeiiirieicirceieie ettt sssnne | oeteesesseesesessee et setes b st es s st ssessee e ensee e 0 | ettt ettt e | eaeteseres e s et ettt et e st e st e s e seae b s et et ssnaetes | 41esebesieEeteseses b s st et e et b s st et et sese s s et esesanses | Hbesetesesete s st et s Rt s en st s st n et s s st naen
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............cueiuriieieiniieisieisieesissieieisseseseies | seisssessessssessesss s sssensessenn L0 OO OO OO OO ST OSSP PP TR
9. Deduct current year's other-than-temporary impairment reCOGNIZEA..........c..cueurireiiurienieieirieeneieeeereineeeeie | eesesesee s er st 0 ettt | eer ettt

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

11. Deduct total nonadmitted amounts
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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

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Si11, SI12, SI13, SlI14, SI15, E01, E02, E03, E04, EO5, E06, E07, E08
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Showing Other Long-Term Invested
5 6 7

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Originally Dispoal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment

USIP Identificatic Name or Description City State Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
477122 AM 7 { Jet Equipment Trust Sr Note Series 1994 A Class A-109.41%............. I Elk Grove Township I IL.... | Final Distribution.. 12/20/1994. | 04/22/12016. | ....coovvvrvvniarianens 0 0 58,655
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated 0 0 0 0 0 0 |0 i | i, (O 0 0 0 58,655
4499999. Subtotal - Unaffiliated..........c.cooiriiiriiirioiii s 0 0 0 0 0 0 |0 0 |0 ol 0 0 0 58,655
4699999. Totals 0 0 0 0 0 0 |0 0 [0 | 0 0 0 58,655
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SCHEDULE D - PART 1

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

o0L3

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.JA.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
690353 RX 7 |OVERSEAS PRIV INV 4.44 2/27/27 O || ...107.280 ...1,508,760 1,406,379 1,406,344 X [T IFURTIURURRIRTOOTR OO 4.440 |...... 4.441 01/15/2010. | 02/27/2027.
912828 SM 3 |U.S. TREASURY NOTES 1.00 03/31/2017 SD.. |.. ...100.094 ,601,500 1,600,000 1,601,796 (7,335) [ oo | e | v 1.000 |...... 0.540 01/16/2015. | 03/31/2017.
912828 XA 3 |U.S. TREASURY NOTES 1.00 05/15/2018. SD.. | [ v | 02,503,516 ... 99.969 2,500,000 2,501,639 (1,184) [ oo | e | s 1.000 |...... 0.952 05/28/2015. | 05/15/2018.
912828 XG0 |U.S. TREASURY NOTES 2.125 06/30/2022 SD.. [ [ Lo | s 3,217,500 |...100.344 3,200,000 3,214,082 (2,397) | v [ s 2125 |...... 2.040 07/22/2015. | 06/30/2022.
0199999. U.S. Government - Issuer Obligation 8,743,426 XXX 8,706,379 8,723,861 0] e, (10,911) 0 0 XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
31287P D8 3 |FGLMC C63727 PT 6.0 2/01/2032 0 112,973 16,445 5 [ e [ e [ 6.000 |...... 6.113 01/08/2002. | 02/01/2032.
31287R  6Y 0 |FGLMC C66287 PT 6.00 5/01/2032... o ..112.973 25,178 | oo | e [1:) ) [N ISR IO 6.000 |...... 5.941 04/05/2002. | 05/01/2032.
312878  6R 3 |FGLMC C67180 PT 6.00 05/01/2032 BSOS 0 O I O ..112.973 ....6,145 (1)) ESUSSTTORURIN INUIRTRIRRIRN IOV 6.000 |...... 5.929 04/05/2002. | 05/01/2032.
31287S FS 1 |FGLMC C66477 PT 6.00 04/01/2032 e [ O | ] o 112,973 .1,707 2T IO DN DO 6.000 5.924 04/05/2002. | 04/01/2032.
31287T GK 5 |FGLMC C67402 PT 6.00 05/01/2032 0 112,973 ..5,327 15 | s [ [ 6.000 |...... 5.932 04/05/2002. | 05/01/2032.
312870 EQ 1 |FGLMC C68243 PT 6.50 06/01/2032 0] ..112.948 2,924 | | e (22) [ oo | e | e 6.500 5.836 05/03/2002. | 06/01/2032.
31288H 7A 2 |FGLMC C78989 PT 5.50 05/01/2033 ) ..112.338 67,753 | cooeveerieeineerinnis | cererieeinennns (84) [ o | e | s 5.500 |...... 5.245 04/29/2003. | 05/01/2033.
31292G 5V 4 |FGMLC C00860 PT 7.00 09/01/2029.... 0.... ...115.603 18,864 KT [UURIIRNIRN DRI PPN 7.000 |...... 7.053 08/12/1999. | 09/01/2029.
31292H NH 3 |[FGLMC C01292 PT 6.00 2-01-32.......ccumrerrrerireeesneirersssesessenssesesessssssssssens O [ | . 114.767 72,245 (103) | coverneererrneinens [ e [ e 6.000 |...... 5.803 07/15/2002. | 02/01/2032.
31292H QN 7 |FGLMC C01361 PT 6.00 05/01/2032 O O O I O ...114.552 19,660 | .ovoeveeerierirerireens [ e (28) [ oo | e | e 6.000 |...... 5.790 04/05/2002. | 05/01/2032.
31371G W3 0 |FNTT 251866 PT 11.00 05/01/2018........corrvrireireeireirneineisesieseseesseisesins O [ | e ...100.374 265 [ oo [ e | e | e ....11.000 |...... 9.089 04/29/1998. | 05/01/2018.
36207H VH 7 | GNSF 432716 PT 7.50 06/15/2026...........c.covverreririnrirenirerienes 0. [.. ...103.190 ....3,365 (2) [ oo | e | s 7.500 |...... 7.505 02/17/1998. | 06/15/2026.
36208C Y9 2 | GNSF 447236 PT 7.50 06/15/2027.......ccovvvviireniinirississrissneenes O.co [ ] ...102.885 ...1,240 ...1,238 {1 TN [UORTRRRN Jo 7.500 |...... 7.520 02/17/1998. | 06/15/2027.
0299999. U.S. Government - Residential Mortgage-Backed Securities................ XXX L312,071 [ 274,994 247,116 0 (215) 0 0 XXX XXX XXX .1,369 | ........16,440 XXX XXX
0599999. Total - U.S. Government XXX | i 9,132,550 | coovvirns 8,981,373 8,970,977 (V)] (11,126) [ .oovvevrrenn (0 0 XXX XXX XXX | e 66,574 | ........ 188,857 XXX XXX
U.S. Political Subdivisions of States, Territories & P i (Direct and Guaranteed) - Issuer Obligations
197036 JK 3 |COLTON CA JT UNI SCH B 0.00 08/01/2042.........ccomvreeremrircrrneisernseriisneseenes | woreees [P0 IR IOV 1FE| oo 779,800 |..... 35.075 1,056,381 62,283 [ ..cvereerinnins | e | s | e 6.170 | FA....... 12/28/2011. | 08/01/2042.
355694 3U 2 |FREDERICK CNTY MD PREREF B 5.30 2/01/24..........cc.ccccrvvune. 0.... 2| [ 207,070 |...109.177 197,709 (3,882) [ covvereeererreins [ e 2.952 |FA....... 07/14/2014. | 02/01/2024.
355694 4E 7 |FREDERICK CNTY MD UNREF B 5.30 2/01/2024 .|0.... 2,031,530 |...108.602 1,939,682 [ ...coovveericrierins | erereenns (38,084) [ ..vverrereerrrins | e [ 200.5.300 | e, 2.952 |FA....... 07/14/2014. | 02/01/2024.
64966H HA 1 |NEW YORKNY SER H2 6.491 03/01/2021.... Ooe | [roverreens | e TFE | i 1,088,660 |...112.114 1,039,398 (8,222) [ ..o | cererinrinnriennines | .8.491 |, 5.422 |MS...... 12/22/2009. | 03/01/2021.
676822 EH 8 |OGLE CO IL CUSD A 5.148 01/01/2019.......ccoevrmrernerrerercerrerireenns 0... ...104.139 1,060,000 1,060,000 [ ..oevuveeerierierenne | vererneernninerienins | e | o | e 5.148 [ 5.148 | JJ....... 12/18/2009. | 01/01/2019.
676822 EK 1 |OGLE CO IL CUSD 5.448 01/01/2021........vvrnvvereieieeriinseseissisesseesssissesesenes 0.... ...105.421 . 1,205,000 1,205,000 | .oooveverernrieiernnins | e | e | e | 0 D448 | 5.448 |JJ....... 12/18/2009. | 01/01/2021.
797272 KA 8 | SAN DIEGO CA CMNTY CLG 0.00 08/01/2039.. SD.. [ e | e TFE | 614,940 | ... 42.284 ,268,520 3,000,000 819,425 | .o | s 45,763 | .o | e 5.830 |FA....... 12/28/2011. | 08/01/2039.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. . 6,987,000 XXX ..8,690,710 | .. ..13,265,000 7,317,595 0 57,858 0 0 XXX XXX | s 125912 | ... 291,127 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS.........cuuiresirsersseresersseessersssrssss s ssnessesssrssseeens 6,987,000 XXX | i 8,690,710 | oo 13,265,000 7,317,595 0 57,858 0 0 XXX XXX | e 125912 | ... 291,127 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
027650 CW 2 |AMERN MUN PWR OH 5.814 02/15/23 .10.... 2] 1FE]| ... ...107.280 496,747 429 | oo [ s [ e 5814 |..... 5.942 |FA..cooo| v 10,982 | ... 29,070 | 01/04/2010. | 02/15/2023.
230563 AU 2 | CUMBERLAND IMPT NJ B 5.294 04/15/2022 | Oue ...110.571 2,424,640 (3,970) [ ..ooveeriveins | e | s 5294 |...... 5.070 12/10/2009. | 04/15/2022.
25477G  CV 5 |DIST COL INC TAXREV 4.673 12/01/2020....... Occoo | [ v el TFE | s 1,500,000 |...108.218 1,500,000 [ ..oceourverenerienins | rererneerseninsienins | rereneenesnsinens | e | e 4.673 ... 4.673 12/09/2009. | 12/01/2020.
592248 AZ 1 |MET PIER & EXP AUTH IL 0.00 6/15/2027........ccvcmriiiierniiernnieierssissennsessins | e - .931,880 |..... 62.622 1,193,410 57,506 | ..covovirveriranis | e i 5.000 12/22/2011. | 06/15/2027.
592248 BB 3 |MET PIER & EXPOSITION B 0.00 6/15/2044 SD.. [..|... .203,504 |..... 25.511 273,994 | .o | e 15,804 | oo [ s I 6.030 12/23/2011. | 06/15/2044.
59447P  CR 0 [MIFIN AUTH 5.746 09/01/2021.........coouiiuiiieriniiieiniissiseiiesecisseississiiens SD.. [..|... 1,000,000 |...108.600 ...1,086,000 1,000,000 1,000,000 [ ...oouvinriciieniins | e | e | s | 5.746 |...... 5.746 |MS......| e 19,153 57,460 | 12/09/2010. [ 09/01/2021.
606092 ER 1 |MO JT MUN ELEC UTIL 5.878 1/01/2022 A0 | ..1,000,000 |...112.909 ,129,090 1,000,000 1,000,000 [ ..oeouveerrmerierirns | v | e | e | e 5.878 |..... 5.878 .29,390 ..58,780 | 12/11/2009. | 01/01/2022.
606092 EU 4 |MO JTMUN ELEC UTIL 5.978 01/01/2023..........ccccovvimiimiiinrinriiciieniseiiniis O [ | 1,500,000 |...114.553 1,500,000 1,500,000 [ ...oouiiriciiieiies | e | e [ s | s 5978 |..... 5.978 | Jduceies | i 44,835 89,670 | 12/11/2009. | 01/01/2023.
649902 ZP 1 |NY ST DORM 5.292 3/15/2025............... Occoe o [T el TFE | 1,351,875 |...112.863 1,370,000 1,358,524 1,085 | .ooveeverrerirenins | e 5292 |...... 5420 |MS......| oovvernee 21,347 | ... 72,500 | 12/29/2009. | 03/15/2025.
664754 R2 6 |NORTHERN ARIZ UNIV 5.24 06/01/2020 O [ 1,000,000 |...109.892 1,000,000 1,000,000 [ ...oorivriciiienies | e | e | s | s 5.240 |...... 5240 |JD..ccor| v 4,367 | .......... 52,400 | 12/09/2009. | 06/01/2020.
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Showing all Long-Term BONDS Owned December 31 of Current Year
7

1'0L3

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.JA.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
678553 AN 8 | OKLAHOMA CITY ECON A 3.004 03/01/2023..........cocomerermrerierineeerreerieneneeens [ 2SS VR IO [ 1FE| coovir 1,000,000 |...100.766 | .............. 1,007,660 | ....coovvnee 1,000,000 999,986 Y25 (USRI DURIRTRRTRTINN PO 3.004 |...... 3.004 |MS......| oovrene 10,013 | oo 30,040 |03/27/2013. | 03/01/2023.
724795 AB 5 |PITTSBURGH SPORTS 7.92 7/01/2030. 0.... ...115.866 945,634 (1,931) [ oo | e | s 7.920 |...... 7.322 12/18/2001. | 07/01/2030.
795681 GL 3 | SALT LAKE CNTY UT 5.28 12/01/2024............cocorvvvennce. 0.... ..113.482 1,999,945 6 [SSSURRRRINN B 5.280 |...... 5.280 12/09/2009. | 12/01/2024.
812631 HB 8 | SEATTLE DRAIN SER-A 5.00 01/01/2024...........cccovvevemriririvirnrinne O || . ..112.159 712,883 1,222 | v | e | s 5.000 |...... 5.263 12/22/2009. | 11/01/2024.
913366 DG 2 |UNIV CARGTS REV 6.458 5/15/2029....... [ 2SS VR IO (. TFE| oo 994,180 |...120.889 995,510 230 [ oo [ e [ 6.458 |...... 6.511 [MN......| covervrs 8,252 | ..coovuuud 64,580 |01/12/2010. | 05/15/2029.
927781 TN 4 |VACLG BLDG AUT 5.40 02/01/2026 0... 2| ... 1FE 1,445,595 |...107.592 ...1,613,880 1,463,544 2,984 | oo | e [ s 5.400 |...... 5747 [FA..o| v 33,750 | .......... 81,000 | 12/28/2009. | 02/01/2026.
977123  ZD 3 |WISCONSIN ST TRANS 4.90 07/01/2023 0. [.. 2] ... 1FE 1,000,000 |...105.047 | ..cccovvens 1,050,470 | .. 1,000,017 )] o [ [ 4.900 |...... 4.899 | | s 24,500 | ......... 49,000 | 11/23/2010. | 07/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..................... s | s 19,539,479 XXX .22,007,983 | .. ..21,795,000 | .......... 19,864,834 | ..ooviviiiiinninnnd 0 ] s 73,363 0 0 XXX XXX XXX | e 289,735 | ... 994,781 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312905 B4 3 |FHR 1082 F 10/PO 0 5/15/2021 e 1,061 96.780 ..1,207 KT/ [FPORINOIUTIRN IVIRSTURTOSITIRTIRIRN IUSTORSOTIPPOR PUPPPN 3.137 |MON... 07/31/1991. | 05/15/2021.
312914 VY 7 |FHR 1474 E TAC 7.0 2/15/2023 . | O | ] e A ...110.339 11,330 25 | o | e | s 7.000 |...... 7.261 |MON... 03/31/1993. | 02/15/2023.
313398 FC 8 | FHR 2333 UZ ZX 6.50 7/15/2031.....courvvieneierierieeiseisesissisee s O [ | e 1 112,817 58,006 207 [ o | e [ e 6.500 |...... 7.022 |MON... 12/30/2007. | 07/15/2031.
3133TT  RX 1 [FHR 2329 ZA ZX 6.50 6/15/2031 O [ | F OO [l I ...113.160 306,239 1,648 | oo | e | e 6.500 |...... 7.253 |MON... 12/30/2007. | 06/15/2031.
3133TV. EW 2 |FHR 2355 CE PAC 6.50 9/15/2031 [0 JVUURN [ (ORI IR 1 ...109.862 48,696 £ ISR ISR BN 6.500 |...... 6.690 | MON... 11/27/2001. | 09/15/2031.
31358)  J6 9 |FNR G-38 D TAC 8.0 11/25/2021.......ccvvumerirrireeririsiieeriesisesesseessssisssienseens O [ | ...107.666 ..4,736 (S 1 UURIOINTIRN ORI PPN 8.000 |...... 8.051 | MON... 01/01/1993. | 11/25/2021.
313920 CW 8 |FNR2001-31ZCZ 6.5 7/25/2031.... O [ | 113217 316,305 (2,382) [ .ooocererenerenins | e | e 6.500 |...... 5.569 | MON... 05/31/2008. | 07/25/2031.
31394A LU 8 |FNW 2004-W10 A5 PAC 5.50 08/25/2034...........cvvvumerireriiriiinerinsiirerirenenneenns O.eo [ | ...102.728 938,243 TA4 | oo | e [ 5.500 |...... 5.420 |MON... 08/23/2004. | 08/25/2034.
31395X  3F 0 [FHR 3018 UG PAC 5.50 10/15/2034... O [ | e FRN U ...100.997 66,507 332 [ e [ e [ 5.500 |...... 5.841 | MON... 03/06/2006. | 10/15/2034.
63689# AC 6 |FHAPL 1990-4 SEQ 8.964 4/1/2020........cccocvniiiniiniriinrininninns Ocoe [ [ v 1 e AT [ 97.500 26,899 | [ (A ] IR [SRTORRON OV 8.964 |...... 8.520 | MON... 01/01/1993. | 04/01/2020.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES. ..o rvrrieriiirie ettt enees XXX 1,758,168 0 648 0 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
928120 Q3 5 |VA ST HSG DEV D 4.30 12/25/2043.........ccccoovnennes ‘O | l ?I ...... 1FE 1,578,195 |...101.598 1,578,195 1,576,103 120 [ oo [ [ 4.300 |...... 4.317 |MON... ..5,655 | .o 67,863 | 12/04/2013. | 12/25/2043.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUNHES..........cvriiriiiriiiisisniscieeserssesensnines 1,578,195 XXX .1,603,415 | .. 1,578,195 1,576,103 0 120 0 0 XXX XXX XXX ..5,655 | ... 67,863 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. 22,805,136 XXX | s 25,418,635 25,066,883 23,199,105 0 ] s 74131 | s (0 0 XXX XXX XXX | s 303,798 | ... 1,162,870 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00036A AB 1 |AARP 7.5005/01/2031 SD.. |.. ...129.042 520,311 (£ 0D ORI ORI PO 7.500 |...... 7.045 09/06/2001. | 05/01/2031.
00103Y AE 1 |AES RED OAKLLC 8.54 11/30/19. .10.... ...101.000 52,369 (173) | ceverrerrrinrirens [ e [ s 8.540 |...... 8.241 01/31/2002. | 11/30/2019.
023551 AJ 3 | AMERADA HESS 7.30 08/15/2031.... JOVRN G JOVPRN IV O ..115.914 645,484 LS [T SRR DO 7.300 |...... 7.309 08/13/2001. | 08/15/2031.
02665W  BH 3 | AMERICAN HONDA FIN MTN 2.30 09/09/2026............cccovvvermireererinnensereernnines O.ooo | [t |l AFE i 1,993,960 . 92.943 1,994,128 168 [ [ 2.300 2.334 09/06/2016. | 09/09/2026.
02666Q J7 9 | AMER HONDA FIN 3.80 09/20/2021 0. |.. ...104.797 998,629 260 JSSSTRRRRRIN B 3.800 |...... 3.832 09/13/2011. | 09/20/2021.
03073E AJ 4 |AMERISOURCEBERGEN 3.50 11/15/2021.......c.ccervrvrirvernrirircinninnns (O8N P IS ...102.849 999,247 139 | e | v [ e 3.500 |...... 3.517 11/08/2011. | 11/15/2021.
030955 AN 8 |AMERITECH CAPITAL 6.55 01/15/28 e | SDe | e | e 2FE | 1,990,780 |...113.366 1,994,568 326 [ e [ e [ 6.550 |...... 6.585 | JJ.coire | i 60,406 | ........ 131,000 | 03/09/1999. | 01/15/2028.
037833 AS 9 |APPLE INC 3.45 05/06/2024. O.ove [ [vvrveen |l IFE | 4,995,800 |...103.130 4,996,778 | ..ovovvverrnrvrernns | evrrriereneenn3T9 [ s [ e [ e 3.450 |...... 3.460 [MN......| oo 26,354 | ........ 172,500 | 04/29/2014. | 05/06/2024.
037833 BZ 2 |APPLE INC 2.45 08/04/2026. A Ou [ | 12| L AFE 2,002,820 93.840 2,002,692 | .ooovvreeriereneenens | rerrreenenenne(128) [ o | v | s 2450 |...... 2434 07/29/2016. | 08/04/2026.
039483 BH 4 | ARCHER-DANIELS 4.016 04/16/43 . O.coo | [ vt | o TFE | eieee.254,430 | ..o 97.735 254,083 ceeverrnen | e 4.016 |...... 3.916 10/16/2012. | 04/16/2043.
053015 AE 3 |AUTOMATIC DATA 3.375 09/15/2025 ) ...102.374 999,031 | .vvrrereerrrinernnes | evrrrerrerreeen 34 | e [ e [ s 3.375 |...... 3.388 09/08/2015. | 09/15/2025.
06406H CQ 0 |BANK OF NY MELLON MTN 3.95 11/18/2025... ) ...104.948 1,033,591 [ .o | verrenerenn3,209) | v [ [ s 3.950 |...... 3.503 07/31/2014. | 11/18/2025.
06406H CX 5 |BANK OF NY MELLON MTN 3.25 09/11/2024... e [ O ] e ...100.461 997,233 | oo | 31T | | e 3.250 3.291 09/04/2014. | 09/11/2024.
06541E  AA 0 [BANK UNITED 8 03/15/09 MTNA........coomiirmiimrieireiinsieesiseisseisseisssses s Oie [ s | eereneeB | 530,895 | s | eeverinnenneseiieniienes | eerneninenensn00,000 | oo | e [ e | e | s | s 8.000 |...... 7.961 12/17/2001. | 03/15/2009.
07012E  AG 5 |BASKETBALL PPTYS 6.65 03/01/25........ccccovcrvererrerecncrieinnn 0. [.. ...106.823 260,332 et | e 6.650 |...... 6.702 17, 11/28/2001. | 03/01/2025.
07330M  AA 5 |BRANCH BKG & TR 3.80 10/30/2026...... O... |. . 102,794 | ... . 997,965 | ...oovirieniinniies | e 188 | i s [ 3.800 |...... 3.825 |AO...... | oo 8,439 | o 38,000 |09/22/2014. | 10/30/2026.
09247X AE 1 |BLACKROCK INC 5.00 12/10/2019 [OOSR O IO 1 e 1FE| i 1,994,560 |...108.580 | .......co..... 2,171,602 | cooovvveneen 2,000,000 1,998,111 | oo | eevrrerieneen D82 | e | e | e 5.000 5.035 | JD...c... | wrrernn5,833 | i 100,000 | 12/07/2009. | 12/10/2019.
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12201P AN 6 |BURLINGTON RES 7.40 12/01/2031 Occoe o [rrverren 1| et 2FE | e 251,825 [...130.323 | .o 325,808 251,369 [ ..o | e (<) ) [N NSRRI IO 7400 |...... 7.339 11/08/2001. | 12/01/2031.
12641L  BU 6 | CSX CORP MTNC 6.80 12/01/2028 O.ceo [ | 487,630 |...126.513 ..632,563 491,808 429 | o [ | 6.800 |...... 7.005 11/19/2001. | 12/01/2028.
13645R  AD 6 |CANADIAN PAC RR 7.125 10/15/2031 .10.... .249,888 |...136.344 ..340,861 249,909 3 [SSSURRRIN PO 7125 |...... 7.129 17, 10/23/2001. | 10/15/2031.
17275R  AH 5 |CISCO SYSTEMS 4.45 01/15/2020. e .989,080 |...107.201 996,155 1,154 [ e | e | e 4450 |...... 4.587 12/22/2009. | 01/15/2020.
20030N  BL 4 |COMCAST CORP 3.375 02/15/2025.........coovvverererrereriserieenineesenisisesssraesienns O [ | ...100.943 1,000,000 999,295 ;3 TSRO SRRSO BN 3.375 3.385 08/05/2014. | 02/15/2025.
208251 AE 8 |CONOCO INC 6.95 04/15/2029 (G JVVPRN VR IVURRPRO [ IO 2FE . ..125.815 1,000,000 1,007,802 (395) [ covererrererrirenns [ e | e 6.950 |...... 6.855 |AO...... | coovveeee. 14,672 11/28/2001. | 04/15/2029.
210518 CW 4 | CONSUMERS ENERGY 3.125 08/31/2024...........coovevermrerimerrcrierirserinerinsiiens Ocve [ [ 12] 1FE| . .998,980 |...100.785 1,000,000 999,132 99 | i | e | s 3.125 |...... 3.138 | FA.oooo| v 10,503 08/11/2014. | 08/31/2024.
21685W BT 3 | RABOBANK UTRECHT 4.50 01/11/2021 O.oe |Cl e | e 1FE|. .997,290 |...107.396 | ... . 1,000,000 998,761 275 [ e | e [ e 4500 |...... 4534 [ | v 21,250 01/04/2011. | 01/11/2021.
22404Q AG 3 |COX COMMUN INC MTN 6.95 01/15/2028.. 0. [.. 2110267 | 1,102,670 | ..coovrrrne 1,000,000 999,843 (o USRTRRTR BUSOTRRRTN IO 6.950 6.952 | JJ.ove | o 32,047 04/23/1999. | 01/15/2028.
22822R BD 1 | CROWN CASTLE TOW 3.663 05/15/2025...........cvvvemmrrirrreiecrirereiieneiieesiinnes O || ...100.781 ..1,007,814 1,000,000 1,000,000 [ .ooovvermirirrrriiens | e [ e | e | e 3.663 |...... 3.691 |[MON... [ cccovunnee 1,628 04/30/2015. | 05/15/2025.
244199 BA 2 |DEERE &CO 7.125 03/03/2031 . O [ | e ...135.467 499,252 30 | o | e [ s 7125 |...... 7442 [MS......| oo 11,677 08/08/2001. | 03/03/2031.
260543 BJ 1 |DOW CHEMICAL CO 7.375 11/01/2029. O || ...129.925 253,144 (145) [ covooeveeereeens [ e | e 7.375 | ...... 7223 |MN...o.| oo 3,073 01/23/2002. | 11/01/2029.
278642 AL 7 |EBAY INC 3.45 08/01/2024 O.ooo | [ 12| o 2FE | one..998,990 | ... 98.480 . 999,206 90 | ceverererererreinnns | e | s 3450 |...... 3462 |FA.......| oo 14,375 07/23/2014. | 08/01/2024.
291011 BG 8 |EMERSON ELECTRIC 3.15 06/01/2025........ccceurreerrerierirseiseiiseessessensneens O... |.. ..101.243 | ............. 1,012,428 | .............. 1,000,000 997,289 277 [ v | e [ e 3.150 |...... 3187 [Dcce | e 2,625 05/18/2015. | 06/01/2025.
302508 AQ 9 |FMR CORP 7.57 06/15/2029.........cvumeverrerirenireerierereseseesssssssessesesesesseessseens Occoe o [T el TFE | i 1,379,780 |...128.104 1,000,000 1,332,918 (20,093) [ .ovvorrerrererins [ errerierieeeieeiens [ e 7.570 |...... 4.125 [JD.ccec | s 3,364 08/01/2014. | 06/15/2029.
36186C BY 8 |GMACLLC 8.00 11/01/31 O [ | 1,008,000 |...115.750 1,600,000 1,067,815 [ ..o | e 11,338 | oo [ e [ e 8.000 |....13.155 [MN......| ceooveeene 21,333 12/31/2008. | 11/01/2031.
379352 AL 1 |GLOBAL MARINE 7.00 06/01/2028, O | e [T | e AFE | 1,421,655 | ... 82.500 1,500,000 1,448,537 2,782 | v | e [ s 7.000 |...... 7452 [ Do | o 8,750 07/26/2001. | 06/01/2028.
437076 BN 1 [HOME DEPOT INC 2.125 09/15/2026..........ccvvvemrerneercerreireiseiieseneensseiseenns O.coo | 12| . AFE ... 1,978,080 | ... 92.273 | ... . 2,000,000 1,978,659 Y £ 1 [STTURINN IR IO 2125 |...... 2.248 |MS......| oo 12,514 09/06/2016. | 09/15/2026.
458140  AJ 9 |INTEL CORP 3.30 10/01/2021 0. [.. ..103.836 | .cccovvenne 1,038,362 | ..coovvvrne 1,000,000 998,780 YK [T O 3.300 3.328 |AO...... | coovrrern 8,250 09/14/2011. | 10/01/2021.
458140 AS 9 |INTEL CORP 3.70 07/29/2025 O [ | e ...104.855 998,690 128 | oo [ e [ s 3.700 |...... 3718 | Joss | v 15,622 07/22/2015. | 07/29/2025.
478160 BJ 2 [JOHNSON&JOHNSON 4.375 12/05/2033 O [ | ...109.511 1,989,827 397 | oo | e [ s 4.375 | ... 4418 |ID.ccoee | o, 6,319 12/02/2013. | 12/05/2033.
548661 AK 3 |LOWES COMPANIES 6.50 03/15/2029........ccmrumeemerinmeirenienisseesenesssssssenes 0.... ..129.316 . 498,517 £ T SRR DSOS BN 6.500 |...... 6.536 08/23/1999. | 03/15/2029.
54866N BM 0 |LOWES COMPANIES MTNB 7.58 06/18/2027..........c.couervvrnrrnnes O.... L2421 ) ..621,055 | .. ...500,000 514,023 (G SR ISR PO 7.580 |...... 7.194 02/11/2002. | 06/18/2027.
58013M EU 4 |MCDONALD'S CORP 3.375 05/26/2025...........cocoomevmerirererneemeirreinns 0.... ..100.387 | oo 1,003,866 | .....ccoeoner 1,000,000 998,690 133 | oo [ e [ s 3.375 | ..... 3.393 05/18/2015. | 05/26/2025.
594918 AW 4 |MICROSOFT CORP 3.625 12/15/2023 | O | | e 12 1FE] o 2,985,240 |...105.227 3,000,000 2,989,220 1,337 | e | s [ e 3.625 |...... 3.684 12/03/2013. | 12/15/2023.
594918 BS 2 |MICROSOFT CORP 3.45 08/08/2036.... A0 [ [ 12] 1FE| oo 1,992,260 |..... 95.084 2,000,000 1,992,368 108 | oo [ v [ s 3450 |...... 3477 08/01/2016. | 08/08/2036.
61166W AU 5 | MONSANTO CO 3.375 07/15/2024.... e | O o [ 12 1FE| . .999,400 |..... 99.496 1,000,000 999,540 FSXCT STOURTIRUPONNTORN IURPPURROOTPSPRRPIO BOPOON 3.375 |...... 3.382 06/26/2014. | 07/15/2024.
61166W AW 1 | MONSANTO CO 2.85 04/15/2025 | O | | e 12| AFE 995,940 95.004 1,000,000 996,561 362 [ e [ e [ e 2.850 |...... 2.897 04/07/2015. | 04/15/2025.
650119  AA 8 [NEW YORK UNIV 5.236 07/01/32.......ccmrvriiiririreirieieiesissiesssissiesssesessssssnenes 0. ...109.440 . 914,552 TA4 | e | e [ 5.236 |...... 5.426 12/22/2009. | 07/01/2032.
655844 AW 8 |NORFOLK SOUTHERN 5.59 05/17/2025 0.... ...113.863 ..103,615 82,281 739 JSSSRRRRRRIN P 5.590 |...... 7.129 05/17/2005. | 05/17/2025.
655844 BH 0 |NORFOLK SOUTHERN 4.837 10/01/2041........ccvvvrrirnriniines O.... ...108.633 ..104,288 96,889 | ..o [ e (19) | cvvvererrverererenns v | o 4.837 |...... 4.773 09/14/2011. | 10/01/2041.
655844 BL 1 |NORFOLK SOUTHERN 2.903 02/15/2023...........couvveervrerinnes O | oo [ o] i 2FE | ........1,080,738 | ... 99.231 968,495 1,038,782 (9,621) [ coooverureerrrerins | e | e 2.903 |...... 1.789 08/20/2012. | 02/15/2023.
68389X AU 9 |ORACLE CORP 3.40 07/08/2024 0.... 101,717 ,017,168 998,223 204 [ oo | e [ e 3400 |...... 3.427 06/30/2014. | 07/08/2024.
698900 AG 2 | PANCANADIAN PETL 7.20 11/01/2031....ccorerrrrerncrierieriseeseeisesssesseneneens 0... ...112.488 ..562,438 508,132 (B04) | evernererrrnens [ e [ s 7.200 |...... 7.022 11/14/2001. | 11/01/2031.
713448 CY 2 |PEPSICO INC 3.50 07/17/2025.. 0.... ...103.422 ,034,224 995,903 404 SRR IO 3.500 |...... 3.556 07/14/2015. | 07/17/2025.
73755L  AM 9 | POTASH CORP 3.00 04/01/2025 O.coo | e 12] o 2FE | .ccee..995,200 | ... 94.169 941,690 1,000,000 995,946 A26 | oo [ s [ s 3.000 |...... 3.056 03/23/2015. | 04/01/2025.
771196 BE 1 |ROCHE HLDGS INC 3.35 09/30/2024.... 0.... ...102.387 1,000,000 997,970 226 | covvvereieneiiens | e [ s 3.350 |...... 3.380 09/22/2014. | 09/30/2024.
778296 AA 1 |ROSS STORES INC 3.375 09/15/2024.. 0... ...100.493 1,000,000 994,628 599 [ oo | s | s 3.375 |...... 3.455 09/15/2014. | 09/15/2024.
78408L AB 3 | JOHNSON (SC) & SON 3.35 09/30/2024 .10.... ...100.393 . 1,000,000 999,263 .2 IO DRSO DO 3.350 |...... 3.361 09/30/2014. | 09/30/2024.
82620K AE 3 [SIEMENS FINANCIAL 3.25 05/27/2025 0... ...100.279 ,002,791 1,000,000 997,812 223 — 3.250 3.280 ..32,500 |05/18/2015. | 05/27/2025.
82620K AL 7 |SIEMENS FINANCIAL 2.35 10/15/2026 0.... |Cl.ee?| o TFE 1,994,260 | ... 92.417 | ... ..1,848,342 | .. 2,000,000 1,994,422 {172 I PR 2.350 |...... 2.382 09/06/2016. | 10/15/2026.
854502 AC 5 | STANLEY BLACK 3.40 12/01/2021.......cvuireerrrerienireeseriessssensensesesesssssens 0... 2103114 | e 1,031,136 | oo 1,000,000 999,461 99 | o | s | s 3.400 |...... 3.412 833 | e 34,000 | 11/17/2011. | 12/01/2021.
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863667 AH 4 | STRYKER CORP 3.375 11/01/2025.........ccconvvervvenerrnrrnernenireeinensseisssrneninenes | Qe | oo | v 12|t AFE | 2,999,910 | .. 99.044 | ..oovririrnns 990,436 | ..coovvvvne 1,000,000 999,920 (S ORI ORISR PO 3.375 |...... 3.376 [MN......| covvrvrs 5,625 | .ooovenee 33,937 | 10/26/2015. | 11/01/2025.
867229 AC 0 |SUNCOR ENERGY 7.1502/01/2032 ..125.730 ..1,257,299 996,989 108 | oo [ e | e 7450 |...... 7.183 01/24/2002. | 02/01/2032.
880451 AV 1 | TENNESSEE GASPL 7.00 10/15/2028..... ...116.836 ,505,092 2,844,081 T911 | o | vereeeeseeissinenes [ e 7.000 |...... 7.678 04/24/2001. | 10/15/2028.
88166 AA 1 |TEVAPHARMFIN IV BV 3.65 11/10/2021 ...100.805 454,631 450,125 162 [ oo [ e | e 3.650 |...... 3.694 11/07/2011. | 11/10/2021.
887315 BH 1 |TIME WARNER COS 7.57 02/01/2024..... ..123.244 616,218 512,771 (1,348) [ ..o | e | oo 7570 |...... 7.105 11/28/2001. | 02/01/2024.
891520 AB 8 | TOTAL CAPITAL 4.25 12/15/2021........oomivirrireirniineiieeiseiseiisssissisesies s ...107.749 989,093 1,924 | v | e | e 4.250 |...... 4.498 12/22/2009. | 12/15/2021.
89233P 5F 9 |TOYOTA MTR CRED 3.40 09/15/2021 MTN ...103.838 1,000,000 998,708 249 | e [ e [ 3.400 |...... 3.430 09/08/2011. | 09/15/2021.
90131H AL 9 |21ST CENTURY FOX AMERICA 7.25 05/18/2018 ..1,371,084 |...107.203 | ... . 1,300,000 1,308,627 (5,781) [ oo | e | s 7250 |...... 6.738 01/29/1999. | 05/18/2018.
90131H  BJ 3 |21ST CENTURY FOX AMERICA 8.15 10/17/2036..........cocoeevvevreerreerrrerreniens | Oueee | oo | cevveviens | eeen2FE | i 4,516,860 |...135.742 | ....ccvvvnnes 5,429,676 | ............. 4,000,000 4,417,226 (9,376) [ ..oovvereeerrerins | ceereriserirerineeins | e 8.150 |...... 7.156 07/24/1998. | 10/17/2036.
90131H BR 5 |21ST CENTURY FOX AMERICA 7.75 12/01/2045 ...138.328 1,000,000 1,092,488 (1)) [T DRI P 7750 |...... 7.000 01/28/1999. | 12/01/2045.
907818 ED 6 | UNION PACIFIC CORP 3.25 08/15/2025 ...101.567 994,638 K1 T R B 3.250 3.322 06/16/2015. | 08/15/2025.
90783T AA 8 [UNP CO 2004 TRST 04-15.404 07/02/2025............covomevmerrmeermnenmeirsernnrernens | O [ [evnviinnnes | e TFE | i 716,265 |...108.597 777,842 716,265 5,894 | .o [ e [ 5.404 |...18.201 07/22/2004. | 07/02/2025.
91159H HK 9 |US BANCORP 3.60 09/11/2024................ 1,995,840 |...102.008 | ... ,040,154 | .. 1,996,672 369 [ [ e [ e 3.600 |...... 3.625 09/08/2014. | 09/11/2024.
92857T AH 0 |VODAFONE GROUP 7.875 02/15/2030.......ccccnueeseenersnnnensnenemnssmenssnsssnsssnesseess | Qe [ Cl i1 | ceiniFE | i 541,845 |..130.328 | ..ot 651,642 | oo 500,000 529,175 (IR0 RN [T [ 7.875 |..... 7.181 07/24/2001. | 02/15/2030.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations OO PO OO OO PO PP PO 82,394,023 XXX | s 87,380,030 82,121,320 81,752,704 0 ] e (11,272) 0 0 XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - R tial Mortgage-Backed Securities
05949T AX 7 |BAFC 2006-1 1A23 PAC 5.75 01/36 6R-1......... 0O.... .593,404 |...100.844 600,652 1,628 | oo | e | e 5.750 |...... 6.029 03/06/2006. | 01/25/2036.
12667F EG 6 | CWALT 2004-J2 3A3 PAC 5.50 4/25/2034 0... 178,318 |...102.934 179,321 520 [ oo | cereneieeneenieeins | e 5.500 |...... 5.956 04/29/2004. | 04/25/2034.
126694 LC 0 | CWHL 2005-24 A36 PAC 5.50 11/35 7R-5 Ooe [ [rververne | ceenFM | 357,323 |..... 90.790 366,549 [ ... e | e | e | 5.500 |...... 4.778 01/11/2006. | 11/25/2035.
16162W MB 2 | CHASE 2005-S2 A15 PAC 5.50 10/35 6R-8 0. 213,115 |...101.404 199,937 [RIVCTAT O ISR IO 5.500 |...... 4.817 01/18/20086. | 10/25/2035.
16165Y AV 4 | CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37.........ccocovivrrererirernrinerirerierenieis | coveens .361,749 | ..... 82.532 342,783 (1,350) [ oo | e 6.250 |...... 5.080 10/03/2013. | 08/25/2037.
17309L  AD 7 |CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.........cccvvermerererereerrnineriseesncnsenens | woreees 111,575 ... 98.781 132,357 2,494 | oo | s [ e 0.906 |...... 2.158 11/30/2010. | 08/25/2036.
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037 JVR I 627,968 |..... 79.840 567,443 (948) | ovovverreinrienns [ e [ e 6.000 |...... 2.109 09/03/2013. | 09/25/2037.
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037.........vvveerierernerinneinerneeneeinseens | evneen | [ overieens | eeee TFM | o 262,261 |...101.419 259,343 | oo | e [ e | s | e 6.000 |...... 6.076 06/11/2013. | 02/27/2037.
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037 [FURRURIUORURURPIRIR UPROPEN IR IOPURPUOR VO 1FM] ................305,250 |..... 99.950 321,043 9,792 | oo [ e [ 0.906 |...... 3.410 05/29/2013. | 03/25/2037.
760985 CM 1 |RAMP 2001-RS1 Al4 SEQ STP 3/25/31.....c.vvrirririsirssenssnississsssssssssnsenessens 0... ...101.750 98,527 | .oocvieriineiinnininns [ eosnrienissisennnnes [ | s | e 7510 |..... 7.489 03/28/2001. | 03/25/2031.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNtIEs. ......vvvvreveersrinnicianinns XXX 3,067,955 (U] I 11,099 0 0 XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - C cial Mortgage-Backed Securities
125278 AC 5 | CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51........cvvvivverrirerricireseriseinens | cevees ...102.180 1,729,304 | oo | e (23,502) [ ..o | ceerenrereisseeennns [ s 6.068 |...... 4.669 01/10/2011. | 02/19/2051.
74930A  BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40... ...101.019 525,860 (7,944) | oo | e | s 5.695 |..... 4.530 01/20/2011. | 09/16/2040.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES............uiuuiiiniiiiiiiiiiiniiens s esenenees 2,409,299 XXX 2,255,164 (U (31,446) 0 0 XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
02665U  AA 3 | AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36.......ccvuerrrererrnririnninerisnsseirenss | vevinne | oo | eevvverenies | weees TFE| 495294 |..102.753 | ...ccooviriinnn 494,968 | ....ovvvrrne 481,709 492,725 (1,408) [ .oovoverriervnrees [ errveirereriserenens [ s 3.786 |...... 3.427 10/16/2014. | 10/17/2036.
46617F  AA 2 [HENDR 2013-1A A ABS 3.22 03/15/2067........ccconvveieessrinsnnnsrssenssenssnessssnnns | eovnnne | | eossnennnens | vovens 1FE| . .387,275 |..... 94.703 ..367,015 387,301 43 | | e 3.220 3.204 03/13/2013. | 04/15/2067.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.. .882,569 XXX ..861,982 ...869,253 880,026 0 (1,365) 0 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........ouweurrrrrenirnsriinsesensssisssnsseneenes 88,793,949 XXX .93,649,450 88,598,127 87,955,849 (V)] (32,984) | ..vvvvrriirinn {0 0 XXX XXX XXX XXX
Hybrid Securities - Issuer Obligations
26156F  AA 1 |DRESDNER FNDG TR 8.151 06/30/2031 ‘O | [ ......... 12] ...... 3FE| i 809,233 [..115.125 | .o 863,437 790,956 (R N [RRI JR 8.151 | ...... 7471 [IDec | v 30,736 | .o 30,566 | 11/30/2001. | 06/30/2031.
4299999. Hybrid Securities - 1SSUEr OblIGAtIONS. ..ot | eeenienenees 809,233 XXX ..863,437 790,956 0 (1,931) 0 0 XXX XXX XXX XXX XXX
4899999.  Total - HYDIIA SECUNMIES. .....uvvuiresirserssiristisseis e | eeenes 809,233 XXX ..863,437 790,956 0 (1,931) 0 0 XXX XXX XXX XXX XXX
Totals
7799999.  Total - ISSUET OBIGAHONS. .....v..ersresiesirsersssresseesseess s s | ennianns 118,473,160 XXX | s 127,762,639 | .......... 126,637,699 | ......... 118,449,950 | ..ovvovvviiiiinind 0] i 107,106 | 0 0 I XXX I XXX I XXX | ..... 1,414,042 | ... 5,011,507 XXX XXX
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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.JA.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
7899999. Total - Residential Mortgage-Backed Securities 5,073,705 XXX | s 5,246,183 | ..o 5,338,373 5,073,238 0 ] s 11,532 0 0 XXX XXX XXX | e 24174 | 285,269 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities. 2,409,299 XXX 2,237,863 2,255,164 (V)] [ (31,446) 0 0 XXX XXX XXX 133,839 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNMHIES. ... ..cuuuirrireriieriimiiir i 2,460,764 XXX 2,447,448 2,456,130 0 (1,244) 0 0 XXX XXX XXX XXX XXX
8399999.  Grand Total - BONGS............couuiiiriiiiiiiiiniiiieie it | e 128,416,928 XXX 136,661,383 | ......... 128,234,482 0 85,948 0 0 XXX XXX XXX XXX XXX




L3

Annual Statement for the year 2016 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/AC.V. Change in Desig- Date

CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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Annual Statement for the year 2016 ofthe 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
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./AC.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares |  Carrying Value Value Fair Value Actual Cost Declared but Unpaid|  During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired
C Stocks - Industrial and Miscellaneous (Unaffiliated)
131347 30 4 |CALPINE CORP e 0..... B 1,129.000 | .coovovvvrirnens 12,905 (3,432) ..(3,432) L | 09/14/2011.
16119P 10 8 |CHARTER COMMUNICATIONS INC-A. 0. 216.000 62,191 | .....287.920 | .ooovivrireennn62,191 | 89,080 [ oo [ e | e | e 13,111 13,111 L | 05/18/2016.
629377 50 8 |NRG ENERGY INC.....cooouoiiiiieiiriiiieiieseiieseissseiseseisssessesssssssisses s | v 230.000 2,820 54 | s | s 13 113 L | 02/17/2009.
87974D 10 0 |TEMBECINC 0.... N 1,687.000 | ...ooocoovviinnnnenns 2,784 1,628 | .o | oo 1,628 L | 03/05/2008.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........c.c.c.... 80,700 0 LS [ | ) [P 11,420 XXX XXX
9799999. Total - Common Stock........ 80,700 0 54 |0 | 11,420 XXX XXX
9899999. Total Common and Preferred StOCK.............cvoveviiivereieieciiieieie e 80,700 0 54 | o0 | 11,420 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 §.......... 0.
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Annual Statement for the year 2016 ofthe 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 - Industrial and Mi:

02665W  BH 3 | AMERICAN HONDA FIN MTN 2.30 09/09/2026...........c.ccovvmereriniirerinirnieresisessesesierenssseessesseness | seseeernsines 09/06/2016........ DEUTSCHE BANK.......cotiiiitiiiierseieii ittt sissssens | serenssssssessessssssessessanssessesssssssssensessnes | sesseesnes 1,993,960 2,000,000

037833  BZ 2 | APPLE INC 2.45 08/04/2026............ccovrmirreriiieirerieisiesisessssseie s seenssseees 07/29/2016........ JP MORGAN SECURITIES INC.....ooiiiiiiirieiitieeisisisesiesessseiessssissssessssssssssesssssssssenss | ceresssssssssssesssssssssessssssssessesssssesssenes 2,002,820 2,000,000

437076 BN 1 |HOME DEPOT INC 2.125 09/15/2026........ 09/06/2016........ BANC OF AMERICA SECURITIES........cooiiiirieieintireeeeiciesisese e sssssssssssss | rerssssssesssssssssessessessssssessesssesessessenes 1,978,080 2,000,000

594918  BS 2 |MICROSOFT CORP 3.45 08/08/2036...........ccvvrereririerriirnersiernesssiesssssssesessssenes 08/01/2016........ BANC OF AMERICA SECURITIES........coiiiiiiiiieieiitiresssiss s ssssisssssies | rerssssssssesssssssessessssssssessessssssessessanes 1,992,260 2,000,000

82620K AL 7 | SIEMENS FINANCIAL 2.35 10/15/2026 GOLDMAN SACHS 1,994,260 2,000,000

3899999. Total - Bonds - Industrial and Miscellaneous. 9,961,380 | \ovvoveeeeeeee 10,000,000 0

8399997. Total - Bonds - Part 3 0

8399999, Total = BONGS.......rvriieiiiieiiii ittt 0
Common Stocks - Industrial and Miscell

16119P 10 8 | CHARTER COMMUNICATIONS INC-A XXX

9099999. Total - Common Stocks - Industrial aNd MISCEIANEOUS............ it et eesesste sttt XXX 0

9799997. Total - Common Stocks - Part 3 XXX 0

9799999. Total - Common Stocks.........covweinrenes XXX 0

9899999. Total - Preferred and Common Stocks XXX 0

9999999. Total - Bonds, Preferred and Common Stocks XXX 0




Annual Statement for the year 2016 ofthe 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
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
31287P D8 3 |FGLMC C63727 PT 6.0 2/01/2032..........cccrvvrrrnnne .. | 12/15/2016. | MBS PaydOown...........ccorrvmerierereercernenns | ceererenes ...666 654 (0) 0 22 | 02/01/2032.
31287R  6Y 0 |FGLMC C66287 PT 6.00 5/01/2032 .. | 12/15/2016. | MBS Paydown 1,104 ..1,008 (1) 0 35 | 05/01/2032.
31287S 6R 3 |FGLMC C67180 PT 6.00 05/01/203: .. | 12/15/2016. | MBS Paydown ..234 225 0 0 8 | 05/01/2032.
312878 FS 1 |FGLMC C66477 PT 6.00 04/01/2032... .. [ 12/15/2016. | MBS Paydown...........c.ccovucvirverimrinniiniis | covvverireninnicniinnns | cverrennn 19,280 [ 1000000 19,280 | e 19,500 19,117 (176) 0 201 | 04/01/2032.
31287T GK 5 |FGLMC C67402 PT 6.00 05/01/2032... .. | 12/15/2016. | MBS PaydOwN..........ccervvererierirerernenineins | ceerererirenensensninnens | cverereeennn 12,309 [ 100 12,309 | 1o 12,435 12,275 (103) 0 331 | 05/01/2032.
31287U EQ 1 |FGLMC C68243 PT 6.50 06/01/2032... .. | 12/15/2016. | MBS Paydown 2217 133 (1) 0 7 | 06/01/2032.
31288H 7A 2 |FGLMC C78989 PT 5.50 05/01/2033... .. | 12/15/2016. | MBS PaydOwN..........ccerveeirieriererneeiieins | ceerirerireneneeinsniinens | cvererenni 40,674 | i 40,674 | oo 41,729 37,532 (828) 0 05/01/2033.
31292G 5V 4 |FGMLC C00860 PT 7.00 09/01/202 .. | 12/15/2016. | MBS Paydown 3,767 ..3,423 (6) 0 09/01/2029.
31292H NH 3 |FGLMC C01292 PT 6.00 2-01-32 .. | 12/15/2016. | MBS PaydOwN..........ccceurvveirierirerernenineins | coeviverieneneensninens | cvererenennn 19,281 | 019,251 | i, 19,321 17,077 (268) 0 02/01/2032.
31292H QN 7 |FGLMC C01361 PT 6.00 05/01/2032... .. [ 12/15/2016. | MBS Paydown 3,993 ...3,855 (57) 0 05/01/2032.
31371G W3 0 |FNTT 251866 PT 11.00 05/01/2018 .. | 12/25/2016. | MBS Paydown 1,633 1,27 223 0 05/01/2018.
36207H VH 7 | GNSF 432716 PT 7.50 06/15/2026 .. | 12/15/2016. | MBS Paydown ...230 228 (0) 0 9 | 06/15/2026.
36208C Y9 2 | GNSF 447236 PT 7.50 06/15/2027.. .. | 12/15/2016. | MBS Paydown 78 78 0 3 | 06/15/2027.
690353 RX 7 |OVERSEAS PRIV INV 4.44 2/27/27.... .. | 08/27/2016. | Sinking Fund Redemption [ TR [FTR 86,167 | .coooveene. 86,167 | oo 86,167 86,164 0 . 0 [ 1,913 | 02/27/2027.
0599999. Total - BONAS = U.S. GOVEIMMENL. .....vuuiisiresiesiiieisisiss et sis s sne | oesssstesseas st ekt nnnnts | cessnniens 189,348 | .......... 189,348 | .......... 191,074 | oo 183,130 | v 0 ] e (1,217)] . 0 (1,217) (V] [P 189,348 | ..o 0 [ (V] [ [V 4,506 XXX
Bonds - U.S. Political Subdivisions of States
64966H TM 2 |NEW YORKNY SER D24.00 12/01/2016............. | . | 12/01/2016. [ MatUFitY......ooovvverieiiiinisnisennnininiines | v | e 1,000,000 | ...... 1,000,000 | ...... 1,009,670 | .....c...c. 1,001,422 | oo | e (1422) v [ (1,422) | oo | i 1,000,000 0] 40,000 | 12/01/2016.
2499999. Total - Bonds - U.S. Political Subdivisions of States 1,000,000 ,000,000 | ....... 1,009,670 .1,001,422 (1,422) 0 .1,000,000 XXX
Bonds - U.S. Special Revenue and Special A it
312905 B4 3 |FHR 1082 F IO/PO 0 5/15/2021.. . | 12/15/2016. | MBS Paydown ...650 734 3 0 05/15/2021.
312914 VY 7 |FHR 1474 E TAC 7.0 2/15/2023.. . | 12/15/2016. | MBS Paydown 4,077 4,123 13 (V1N I 163 | 02/15/2023.
313398 FC 8 |FHR 2333 UZ ZX 6.50 7/15/2031.... . | 12/15/2016. | MBS Paydown 12,561 2,694 (V18 IO 493 | 07/15/2031.
3133TT RX 1 |FHR 2329 ZA ZX 6.50 6/15/2031 .. | .| 12/15/2016. | MBS Paydown . . . 68,530 | ..o | e 18,822 | .o 0 2,504 | 06/15/2031.
3133TV. EW 2 |FHR 2355 CE PAC 6.50 9/15/2031........ccoovvvrnrrennes .. | 12/15/2016. | MBS PaydOwN..........cccoveeerrcrirrereeisnens | ceevreees 9,769 ..9,795 51 0 306 |09/15/2031.
31358 J6 9 |FNR G-38 D TAC 8.0 11/25/2021.... . | 12/25/2016. | MBS Paydown 2,248 ...2,155 0 0 86 | 11/25/2021.
313920 CW 8 |FNR2001-31ZCZ 6.5 7/25/2031.. . [ 12/25/2016. | MBS PaydOwN...........ccorrvmerrerereeeneernnins | cvevrreniseenenisnsinens | vevernennn82,608 | 1iiirn.82,605 | oo, 82,915 85,783 33,825 [V 2,721 | 07/25/2031.
31394A LU 8 |FNW 2004-W10 A5 PAC 5.50 08/25/2034... . | 12/25/2016. | MBS Paydown 625,586 619,872 | .ovvveerririenns | e (3,694) | ..ooeverrirns 0. 18,949 | 08/25/2034.
31395X 3F 0 |FHR 3018 UG PAC 5.50 10/15/2034. . | 12/15/2016. | MBS Paydown ceevrerinseenesessinens | oerennen. 128,856 | ... 128,856 | .......... 125,715 127,909 698 (V1N I 3,738 | 10/15/2034.
63689# AC 6 |FHAPL 1990-4 SEQ 8.964 4/1/2020..................... .. | 11/18/2016. | MBS Paydown..............ccuuvevierinrinriiniies | covvirenes 4,325 L4172 (31) . (V1N I 188 | 04/01/2020.
797398 EF 7 |SANDIEGO CNTY CA PEN 5.648 08/15/2016..... | .. | 08/15/2016. | MALUIILY.......c.c.ovvrmcermrererrereereseesenineinns | ceevsersenssseessensnnes | eeveneeens 500,000 | .......... 500,000 | .......... 511,540 501,140 | .o | v [G10) ) 0 28,240 | 08/15/2016.
92812U Q3 5 |VASTHSGDEV D 4.30 12/25/2043..................... .. | 12/25/2016. | MBS Paydown s | e 129,838 | .......... 129,838 | .......... 129,838 | ..o 129,669 2 0 3,539 | 12/25/2043.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES. ......cvc.  ouorriuueiiriaiseisereesessesessrenseessesessesessessssesseeseesesessessesanssssesssssssans | sessees 1,562,393 | ....... 1,562,393 | ....... 1,574,726 | ........... 1,566,443 | ..o 0 [ e 51,243 | oo 051,243 |0 [ 11,562,393 | 0 | (L I 0 ... 60,927 XXX
Bonds - Industrial and Miscellaneous
00103Y AE 1 |AES RED OAK LLC 8.54 11/30/19......ccvvvrrrrrrrnnes .. | 11/30/2016. | Sinking Fund Redemption vee | e | e 17,973 | v 17,973 | e 18,456 18,093 (34) 11/30/2019.
023551 AJ 3 |AMERADAHESS 7.30 08/15/2031........cccccrvvvrnvcn. .. [ 10/04/2016. | Cash TENAET...........ovrvverrienrriierriiinniins | eevvieeseinessssessines | ceveeeees 427,434 | .........354,000 | .......... 353,614 353,707 293 08/15/2031.
02665U AA 3 |AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36.... | .. | 12/17/2016. | MBS PaydOWN..........ccvuererreremmrrrnerienes | rveerseesnniserneniens | coveessnnens 8,754 9,001 ..8,977 (27) 10/17/2036.
05949T AX 7 |BAFC 2006-1 1A23 PAC 5.75 01/36 6R-1... . [ 12/25/2016. | MBS Paydown...........cccvvvmiiiciieriiiiniis | covvieiienissieniinnns | cevinens 176,578 | ........176,578 | ........ 172,688 174,642 842 01/25/2036.
07012E AG 5 |BASKETBALL PPTYS 6.6503/01/25 . | 12/01/2016. | Sinking Fund Redemption voe | e | e 22,904 | ...........22,904 | ............ 22,984 22,941 (3) 03/01/2025.
125278 AC 5 |CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51.. | .. [ 09/19/2016. | MBS Paydown...........cccoevervenmiicniiverrenns [ onriennicsnivcnieninns | e 122,023 | 1100122,023 | e 131,856 124,805 (2,864) 02/19/2051.
12667F EG 6 |CWALT 2004-J2 3A3 PAC 5.50 4/25/2034 . [ 12/25/2016. | MBS PaydOwN...........ccovvvmerierireeeneeinnnns | ceevireriseessseiensrnens | vererneesne80,675 | 160,675 | oo, 59,689 59,966 367 04/25/2034.
126694 LC 0 |CWHL 2005-24 A36 PAC 5.50 11/35 7R-5 .| 06/27/2016. | Pass-Through Loss.... 11/25/2035.




Annual Statement for the year 2016 ofthe 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

'y

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 Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
126694 LC 0 |CWHL 2005-24 A36 PAC 5.50 11/35 7R-5 .. | 06/30/2016. | Book Value Adjustment..............cccccevvuneee ceetrerntnsn s | e | | s | | e | e | s | 0 [ | e 13131 [ [ (13,131) | cooovve (13,131) 11/25/2035.
126694 LC 0 |CWHL 2005-24 A36 PAC 5.50 11/35 7R-5 wor| - [ 12125/2016. | MBS Paydown............oovvveereverneinnneiinns | cevvrereevenerveneiinns | e 102,309 | 1.102,309 | oo 100,319 105,468 0 11/25/2035.
126694 LC 0 |CWHL 2005-24 A36 PAC 5.50 11/35 7TR5............ .. | 12/25/2016. | Pass-Through Loss.... 3,610 | oo [ | e | | esrnienn0 | | 3,857 | | (3,657) | ...ovve. (3,657) 11/25/2035.
16162W MB 2 | CHASE 2005-S2 A15 PAC 5.50 10/35 6R-8 .. | 12/25/2016. | MBS Paydown 82,485 . 180,375 176,279 . 0 10/25/2035.
16165Y AV 4 |CFLX 2007-M12F6 NAS SSNR 5.0296 08/37 .. | 12/25/2016. | MBS Paydown 42913 | ... 42,913 | e 33,696 32,689 33 0 08/25/2037.
16165Y AV 4 |CFLX 2007-M12F6 NAS SSNR 5.0296 08/37....... .. | 12/25/2016. | Pass-Through Loss.... . .T175 (200) ... | 08/25/2037.
16165Y AV 4 | CFLX2007-M1 2F6 NAS SSNR 5.0296 08/37....... .. | 12/31/2016. | Book Value Adjustment.............cccccevvuneee . .| 08/25/2037.
17309L  AD 7 |CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036......... .. [ 12125/2016. | MBS Paydown..........c..ovvverrvinciiinniienns | covveeseiissnisnniiins | o 352,577 290,435 343,036 | ..o | s 7623 | .o 08/25/2036.
40432B AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037.. .. | 12/25/2016. | MBS Paydown 164,797 141,852 131,617 (645) 09/25/2037.
40432B AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037........ .. | 12/25/2016. | Pass-Through Loss.... v | e 28,3200 | 21,177 0 09/25/2037.
46617F AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067.............. o+ [ 12/15/2016. | MBS PaydOowN..........coourvveieirerieeiiriens | ceevieesiissesinssiiens | ceeveeeenes 35813 | ..........35,813 | .cccccoens 35,788 35,788 4 0 04/15/2067.
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037...... . [ 1212712016 | MBS Paydown..........c.ovvvennieinniisnniiinns | cevviensiisssiisssiinns | coveeens 223,887 226,406 223,887 ....223,887 0 02/27/2037.
472319 AB 8 |JEFFERIES GROUP 5.50 03/15/2016.... o+ [ 03/15/2016. | MALUFItY........ooooveiiiciieniciicncissiiciis | v | criie 1,000,000 | .......1,000,000 | .......... 993,740 999,856 144 I [ 1,000,000 0 03/15/2016.
62888X AB 0 |NGN 2010-C1 A2 SUB 2.90 10/29/2020.. .. | 08/27/2016. | MBS Paydown ...563,594 . 562,157 563,163 430 0 10/29/2020.
63860H AC 3 |NSTR2007-A AV3 SEQ FLT 03/25/2037.... .. [ 12/25/2016. | MBS Paydown 536,749 | .........536,749 | ......... 502,400 520,852 | ..oovveeerierinne | e 10,686 |......cccooveunuee 0 03/25/2037.
650119 AA 8 |NEW YORKUNIV 5.236 07/01/32... .. | 07/01/2016. | Sinking Fund Redemption e e | s 29,000 | ..........29,000 | ............ 28,282 28,404 597 0 07/01/2032.
713448 BJ 6 |PEPSICO INC 7.90 11/01/2018 .. [ 11/07/2016. | Make Whole Call...........cc.coocvwererrrirrrrie et | e 677,052 | .........600,000 | .......... 598,548 599,476 | ..oovvvvcrvcrrene | eerrverernnn 524 [ s L824 [ | veee000800,000 [ oo | s 77,052 | ......... 77,052 11/01/2018.
74930A BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40.. | .. | 12/16/2016. | MBS Paydown..........cccccooumveemmmiiinniiinnies e | e 421,144 | ......421144 | L 447,926 427,001 0 09/16/2040.
760985 CM 1 |RAMP 2001-RS1 Al4 SEQ STP 3/25/31 .. | .| 12/25/2016. | MBS Paydown 10,914 0,756 10,915 0 03/25/2031.
90131H  AK 1 |21ST CENTURY FOX AMERICA 8.00 10/17/2016 | .. | 10/17/2016. | MAtUFIY.........coooirverniiiniiinciiieniiisniiies | v | e 2,000,000 2,263,780 2,019,531 0... 160,000 | 10/17/2016.
90783T AA 8 |UNP CO 2004 TRST 04-1 5.404 07/02/2025......... .. | 07/02/2016. | Sinking Fund Redemption...........cccccccoovie | covvvnniiisniiisniiinns | o 148,713 | .......... 148,713 | .......... 148,713 130,170 0 3,517 | 07/02/2025.
3899999. Total - Bonds - Industrial and MiSCElIANEOUS...........c..ruiiiriiiiriiisiriiiiin conriisisis s s | coeoa 7,345,075 | ....... 7,219415 | ... 7,359,023 | ........... 7,411,263 | o0 | n(12152) | 0 cn(12152) |0 | 7,194,590 |0 | e 150,486 | ....... 150,486 | ..... 320,609 XXX
8399997. TOtal - BONAS = PAI 4.k febe e | i 10,096,817 | ....... 9,971,156 | ..... 10,134,493 | .......... 9,862,258 | ..occocoeeee0 | 1...36,452 | 0 ] 136,452 |0 | 9,946,331 |0 | L 150,486 | ....... 150,486 | ..... 426,042 XXX
8399999. ORI = BONGS. ...tttk btk e bbbttt snienies | banes 10,096,817 | ....... 9,971,156 | ... 10,134,493 | ........... 9,862,258 | ....oooeeen0 ] 100 36,452 | 0 ] 36,452 [0 ] 9,946,331 |0 | 150,486 | ....... 150,486 | ..... 426,042 XXX
C on Stocks - Industrial and Miscellaneous
16117M 30 5 [CHARTER COMMUNICATION CLASSA.............. | . | 05/18/2016. | Stock Merger 16119P108 .. 239.000 XXX | e 1,887 | e 43,761 | (35,874) XXX
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS. ..o ettt ettt ennenaae XXX | e 7,887 | e 43,761 | (35,874) XXX
9799997. Total - Common Stocks - Part 4 XXX e 7,887 | i 43,761 | (35,874)| . XXX
9799999. Total - Common Stocks .. . XXX | 7,887 | e 43,761 | (35,874) | . XXX
9899999. Total - Preferred and COMMON STOCKS... ... ... tvuiuierersstiieess e stisssssrssisass eoessase s sss st ess bbb XXX | e 1,887 | i 43,761 | (35,874) XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS..............riuiiiiiiiiiiiiiiies oo XXX ]...10,142,380 | ...........9,906,019 | ...... (35,874) | ......... 36,452 | ....c....... () CICH —— [ 9,954,218 | ................ 0]... 191,678 | ....... 191,678 | ..... 426,042 XXX




Annual Statement for the year 2016 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

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 2016 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVE
6 7

STMENTS Owned December 31 of Current Year

1 2 Codes 5 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20

r Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized BJA.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 |Invesco Advisors Inc. Treasury Portfolio Institutional Class... { ........... | . { 12/30/2016. | The Bank of New York Mellon.........ccccocvvnieininnes | covae .9, S I 22,475,765 | .ooviiiernnies | v o | ereversnesnsensnes | ensrnnsnesensnesneenes | oesenes 22,475,765 | ....cccoe..s 5847 [ [ 0.370 |..... 0.370 | Mtly.... | .oveuu 43,730 |

8899999. Total - Exempt Money Market Mutual Funds as [dentified by the SVO.........iiiiiiiiiiisiiiins vt sensssssseenssnsssessnssnsnns | onsssenes 22,475,765 0 0 [0 [ 0 XXXovvvves | v 22,475,765 | ............ 5847 | ..oouennl 0 XXX XXX XXX | ... 43730 | .ovrrnnn 0
9199999. Total - ShOM-TEM INVESIMENLS.............cveerieirieicieie e et | coienenen 22,475,765 0 0 (O [ 0 XXX e | v 22475765 | ........... 5847 | oo 0] XXX XXX XXX | LXK — 0




Annual Statement for the year 2016 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

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



Annual Statement for the year 2016 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

Depository

SCHEDULE E - PART 1 - CASH

Code

Rate of
Interest

Amount of Interest
Received During Year

5

Amount of Interest Accrued
December 31 of Current
Year

Balance

Open Depositories

PNC Bank

Pittsburgh, PA.

(802,345) | XXX

Bank of New York Mellon New York, NY. . 2 14,321 | XXX
0199999. Total - Open Depositorie: XXX | XXX 2 0 (788,023) | XXX
0399999. Total Cash on Deposit XXX XXX 2 0 (788,023) | XXX
0599999. Total Cash XXX | XXX 2 0 (788,023)| XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January (964,839) | 4. April (1,929,334) | 7. July (2,122,064) | 10. October. (923,077)
2. February (497,120) | 5. May. (798,725) | 8. August. 202,334 | 11. November 85,031

3. March (461,002) | 6. June (126,997) | 9. September. (961,249) | 12. December. (788,023)

E26
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Annual Statement for the year 2016 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
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

7
Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2016 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders 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........ccccomrinriincriinnniand AL |
2. Alaska
3. Arizona
4. Arkansas... . | LIFE INSURANCE 150,098 149,953
5. California.......cccccoovvimuriinnrinncnens
6.  Colorado....
7. Connecticu
8. Delaware.........ccocooeremmrcmenen DE | e
9. District of Columbia
10.  Florida. .B.... | LIFE INSURANCE 1,030,046 1,132,512
11, GeOrgia. ..o GA|...... B.... | LIFE INSURANCE 32,777 50,741
12.  Hawaii HI ..
13.  Idaho Dj..
14.  lllinois L.
15, Indiana.......cocooveevrmnrinecienins
16. lowa
17, Kansas......coinnciinnninennens LIFE INSURANCE 2,513,299 2,838,204
18.  Kentucky...
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts............ccocceuuuuuneecd MA|.. . | LIFE INSURANCE 100,066 99,969
23.  Michigan M| e
24, Minnesota.......cocouerereerreeneriinenns MN] ..
25.  Mississippi MS|..
26, MiSSOUM.....ooverrererrrrerrirncrirenreree MO | i
27. Montana........c.ooeveeeeevmeriereceienns
28. Nebraska
29.  Nevada......covrmerrvserrneneee NV | i
30.  New Hampshire.
31, New Jersey.... . . | LIFE INSURANCE 3,214,082 3,211,000
32, New MeXiCO.....ocoomrvenrreirerirnnnns LIFE INSURANCE 102,428 158,565
33.  New York.
34, North Carolina . | LIFE INSURANCE, 435,285 434,864
35.
36. . | LIFE INSURANCE 1,670,294 1,690,789
37.
38.
39.
40.  Rhode Island.
41, South Carolina..........cccoewvevernnunes SC|...... B.... |LIFE INSURANCE 550,361 549,828
42.  South Dakota SD|..
43, Tennessee........wirmererennne TN ..
44, Texas TX | o
45,
46.  Vermont.
A7, VIRGINi@. .o LIFE INSURANCE 258,161 308,068
48.  Washington...
49.  West Virginia. .
50, WiSCONSIN......oooeererrvreererrrvereenn W | s
51.
52.
53, GUAM....oveerreererreerrrenrerrsrenneeensGU [ s
54.
55.
56.  Northern Mariana Islands............ MP | .
57.  Canada.......ccccconmuerrrmerererne CAN | Lo
58.  Aggregate Alien and Other XXX XXX 0 0 109,198,918 | .............. 117,087,721
59.  Total XXX XXX 1,670,294 1,690,789 117,585,621 | ...ccevveune 126,021,425
DETAILS OF WRITE-INS
5801. Aggregate Holdings.........ccccvevrnennnee . . | Reinsurance with Hannover. 109,198,918 | ...cccoovevene 117,087,721
5802.
5803, s |
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).......crvwwermrreiesnririeeres XXX XXX 0 0 109,198,918 | ... 117,087,721

E28
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