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Annual Statement for the year 2017 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES........vvureerereireiieiieisseiseiseiseessesseeseeissssesiessssissins | eesssesnnees 5,712,081 | ... 39 [ e 5,712,081 | oo | s 5,712,081 | ....ccc..uc. 39
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.evevevereriersesnens | ovevernnens 1,313,724 | ... 0.9 | 133,724 | | e, 1,313,724 | ............. 0.9
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 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..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations . .
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccoevvevereeneereenreneenenines | cvenreesrinneenendh 256 [ iviieiinnn0.0 | i, 256 | e | e 4,256 | ............. 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........c.cccoovvvvevevncenns | vvverrennennn 174,931 | 01 | 174,931 | e [ e 174,931 | ............. 0.1
1.513 All OtNE ..ot sssessssensssssssesssssssssessens | sresssnssessesssnssnssnssens | susessnnnens0000 | orieniseisinsnniiniinns [ e | covseesssnsnssnssssnsenes 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooe | covvnrenns 1,030,761 | ............. 0.7 | v 1,030,761 | .o | e 1,030,761 | ..coooevnn 0.7
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All OtNEI ..ottt snssessensns | sressanennes 1,810,757 | covvveenne 12 | s 1,810,757 | v | vereiieninnens 1,810,757 | oovvennne 1.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvovveirir ittt | coesinns 73,700,679 73,700,679 | ..evverreneineineiieees | v 73,700,679
2.2 Unaffiliated non-U.S. securities (including Canada ..8,963,734 8,963,734 |.... 8,963,734
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNGfiliALEA. ... .eeereereeeeeei ettt et nsenes | eesseeenesseesensnssessanes | eeseseenens 0.0 [ o [ ererressnniessnineenes | e eneenes 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNAffili@ted........ccoeirireeicrieiire et | e 96,201 | oo (O IR 96,201 | ..ovonrrerierienienies | e 96,201 | .cooovvvnee 0.1
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
Real estate investments:

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

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

satisfaction of debt).........ccoeeiiiieecc
CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb

53

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

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets
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Annual Statement for the year 2017 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

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

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

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2017 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0
Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
ACCTUAN OF GISCOUNT........evovevierieis it

Unrealized valuation increase (decrease):

5.4 Totals, Part 1, COIUMN 13 NNE ............................

5.2 Totals, Part 3, ColUMN 9......ccovvvenrrrrirerrreriincrnerisseisensneneseeree o) -1 e 0
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

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

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

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 0
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 128,315,182
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 2,366,360
ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 232,259
Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk 18,285
A4 Partd, COIUMN Tttt 3,466 21,751
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 360,030
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 9,577,633
Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 124,960
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR

8.2 Part2, SECON 1, COIUMN 19....... ittt

8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt

8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 121,592,989
Deduct total NONAAMILEA BMOUNLS..........cciiiiiii bbb

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 121,592,989
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Annual Statement for the year 2017 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........coueevvcrrnens | corvevenerineriinnens 7,204,989 | ..cooovvviinne 7,337,370 | oo 7,245,519 | oo, 7,222,240
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 7,204,989 | .o 7,337,370 | oo 7,245,519 | oo 7,222,240
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 7,380,363 | oo 8,946,808 | ....cocvereranan 6,987,000 | ...ccoovevrrenen. 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........... 22,436,264 ...21,929,844
Industrial and Miscellaneous, SVO Identified 8. United States 75,511,438 ...15,779,485
Funds and Hybrid Securities (Unaffiliated) 9. Canada 3,002,525 .3,004,552
10. Other Countries 5,961,209 5,957,439
11. Totals......ccoocoe. 84,475,173 .84, 741,477
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 121,496,788 | .....ocoee00ree. 133,336,250 | oo, 120,903,839
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States........ccveverererernes | covverenerinerinerierienens 96,201 | oo 96,201 | oo 70,383
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....oocveerrerseiescrrnenieennes | crenninenssiissnesenee 96,201 | oo 96,201 | oo 70,383
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks.....c... | coovvvvviviiieriincrennnas 96,201 | oo 96,201 | oo 70,383
26. Total STOCKS...ureressumsmsssrarass | covviicriiiniriiiiscnies: 96,201 | oo 96,201 | oo 70,383
27. Total Bonds and Stocks...... | ....cccccouevuenec 121,592,989 | ..ovvvvierris 133,432,451 | oo 120,974,222
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Annual Statement for the year 2017 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

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

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 Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments
......................... 5.9
......................... 0.0
......................... 0.0

GoIs

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

A7 TOtalS.....cociciicci | [V 3,295,724 |........cc..... 2,094,177 | oo [V 1,990,462 | .......... ), 9,9, ST PR 7,380,363 | ...ocoviiciicininan, LS I 7,317,895 | .o 4.9 | 7,380,363 | .oovvciiniiiiininia 0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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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 Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
524,077 |............ 11,595,990 |............. 38,306,329 |.....ccoon.... 8,530,644 | ....coovvunvnn 284,119 ) 0.9 SO D 59,241,159 | ..o 8.8 | 59,859,973 | ..coovvivrirrirernnn39.7 | 49,251,106 |............... 9,990,053
...13,407,629 1,188,314 | XXX ..20,455,259 | .....cccovvevnnn 168 | ....22,277,688 |... 20,455,259 |....
..... 2,234,004 XXX 12,234,004 | ... cerereennnnn 3,950,734 | ... 2,234,004 |....

1,454,626 1,755,874 | ... ..1,867,454

1,755,874 |....
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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 Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

10. Total Bonds Current Year

10.1 10,921,584 96,262,775 2 IS 4.0, SN I ) 0.0, N IS 86,272,721
13,407,629 20,455,259 1 IO 4.0 S IO D 0,0 ST IR 20,455,259
.3,022,880 | ... 0. ..3,022,880

..2,234,004

Line 10.7asa % of Col. 7.........

1. Total Bonds Prior Year

121,823,415
..22,277,688
4,741,690

............. 26,016,539 |.............22,928,577 |.............58,087,165 |.............12,167,284 | ...............2,623,849
...203,971 2,187,618 |. ..4,660,809 |.. 14,035,913 |... 1,189,377 |....

.0 3,012,387 | ...
1,278 |.. 1,452,313 |...

.25,357,296 |..... 62,809,252 |..

11.8 Line 11.7 as a % of Col. 9. | s 18.6

L0IS

....16.8 AT
12. Total Publicly Traded Bonds
............... 3,336,594 |.............25,307,282 | .............45,963,220 |...............8,986,058 |...............2,679,567 | ..coorrrrrrrrrirnirirerinns | rerrennnn.86,272,721 cerenen. 111,056,518 rereennnn86,272,721
....1,302,450 450,293 |...covirenn 4,106,574 |............. 13,407,629 |.....ccooc.... 1,188,314 | oo [ e 20,455,259 | ...ooovovvvrrnn 168 | e 22,277,688 | ..o 148 | 20,455,259

2,234,004 | ...

. ..2,234,004 ...2,221,430 .2,234,004 |..
............... 1,454,626

............... 1,755,874 41,867,454 | 2 | 1,755,874

12.7 Totals
12.8 Line 12.7 as a % of Col. 7.....
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10

............... 4,719,382 |.............25,931,436
. 43 .. ..23.4
......................... 39 | 213

13. Total Privately Placed Bonds

...10,778,930

2,724,402

..... .6,617,245 | ..

13.8 Line 13.7 as a % of Col. 7..... . L4 ..614 |. .25.3 ...100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10............cccceevees | covvrvirereririinnnnnn, (O I 1.0 [ e 54 | e, 2.2 |00 |00 |89 [ b XX [ e XK [ e XXX et XXX s | s 8.9
(@) Includes $.....10,778,930 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 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.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S..... .0; NAIC5S......... 0; NAIC6S......... 0.




Annual Statement for the year 2017 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations 2,600,070 |.....
1.2 Residential Mortgage-Backed Securities... 48,770 | ... .
1.3 Commercial Mortgage-Backed Securities..... i | |
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo s
..2,648,840 |......co......

..3,690,983 |... 7,025,802 .31,199,626

..247,116

7,025,802 |.
179,187 |.

............ 31,446,742

.............. 7,204,989

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

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
3.5 Totals

.......... XXXKivoviieies |0

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities

.......... XXX
.......... XXX

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.. 0. 0. . ..
4.5 Totals 3295724 |.............. 2,004177 | o0 | 1,990,462 | oo XXX i 7,380,363 | oo, [ 7,317,595 | oo 49 |, 7,380,363 | ..o 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
............ 19,942,067 | .oovvvvvrvereennn16.4 | 19,864,834 | o132 19,942,067 |

.............................................................................................................................. 6,920,466 | ............10,791,521 | .............1,939,315 |.................290,765

565,765 |....ccovvvnae 256,514 | i 1,852 | e XK e 8 | 1,758,168 2 [, 1,030,761

442,056 | ..o 144,348 | ... XKoo [ 1,463,435 2 |, 1,576,103 O 1,463,435

. 107,873 .. 400,226 | ..o 368,933
5.5 TOtAIS...cvouveiritiieii | ereene s 314,503 | .o 7,886,457 [..coovnene. 11,416,967 | ..o 2,383,223 | ..o 435,114 | oo XXX [ 22,436,264 | ..o 18.5 [ 23,199,105 | .o 154 | 22,436,264
Industrial and Miscellaneous (unaffiliated)
ISSUET OblIGAtIONS......c.uvvvecerereieiecieeesieeeieisessseseessssesssnessssensnnens | eneennnenns 1,391,238 | i 11,073,762 | ............ 41,692,404 | ............ 25,434,762 |.............1,442.306 | ......c.. XXXooorvren | errernnn81,034,473 | 867 | 81,752,703 | 542 | 71,977,802 |......ocecn. 9,056,671
. 1,014,050 | .o 227,240 | ........ ..88,063 . (0 I 1,718,441 .

. .104,076
............ 25,626,901

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




Annual Statement for the year 2017 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed

. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO

Total Bonds Current Year

60IS

10.1 ISSUET OblIgationS.......cevveeeirririeireinieseisseeisesseessessesssssesensssenss | ceneenennnn,991,308 ... 24,980,936 | ............55,312,850 |............28,162,954 |..............3,723,533 | ......... XXXooovvrvre [ e 116,171,581 | 00956 | XXX | e XXX | 00000, 106,326,034 1 9,845,548
10.2 Residential Mortgage-Backed SECURtiEs..........ccovvvevreviveeriveinrenns | crervenerennnens 736,805 [ ovvvnnnnn 1,674,271 | il 511,997 | 97,632 | 0 e b XXX 00000000 3,020,705 | 25 | b XXX | e e XX ee00000:2,928,389 | e 92,315
10.3 Commercial Mortgage-Backed SECUMtIES..........covvreeerrreneinnerneinirens | vervrernenneneinnennn0 | o0 [0 |0 | 0 e XXX | e 0 [ 0.0 [ XXX [ e e XXX | s | s 0
10.4 Other Loan-Backed and Structured Securities.............cccocvevvveresveceienes [evviiiiennnnn 142,096 |.................532,559 | .................909,241 |................546,132 | ..cooeereeee ATAATS | b XXX e | 002,304,502 | e 19 b XXX e e XX [ 1,463,435 | 841,067
10.5 SVO Identified FUNDS.........cccoereeirierieeeeeeseeeeeeesnsssneensnsnns | eoereneee X%Kueinieieinns | eveieee X | evreeee e X | e thd XK | et XXX e | e | i | 000 [ e XX [eeeee e XK [0 | e, 0
10.6 TOAIS.......cvieieicieeectee ettt | eveeiensenea 4,870,209 |............ 27,187,766 | ............ 56,734,088 |............ 28,806,718 |.............. 3,898,008 | ..o (| 121,496,788 | ....coocvvevne 100.0 |........... ) 0.0 I U )09 S B 110,717,858 |............ 10,778,930
10.7 Ling 10.6 858 % Of COL 7...uovveiereieiciesi sttt senniens | evseressssssssssssssneas 4.0 | e 224 | s A6.7 | oo, RN B I 32 [ i 0.0 | v 1000 | .. XXX oo | v XXX oo |, D0, S [ 911 | e, 8.9
Total Bonds Prior Year
11,1 1SSUET OblIgAtiONS........cvvveireiiieireieiesie et | ensensenaan 24,287,418 | ............ 22,162,681 |............ 60,895,174 | ............ 29,987,180 |...ccvvunnne 3,593,260 | .......... ) 0.9 GRS DR ) .9 N PO ).0.9 G B 140,925,713 | oo 935 [ 131,033,091 |....ccoo.e. 9,892,622
11.2 Residential Mortgage-Backed SECUMLIES..........cc.covvivrieieirieieiieiiens | ereiriinnnes 1,369,312 | .o 2,636,383 |..cocvrrirnnns 963,604 | ....cooovvreinne 93,463 | .o 10,476 | .......... ) 9.9 G DI ) 0.9 R PR D.0.9 N PO 5,073,238 | ooeverereieienes 34 | 4,813,895 |...ccccovvrne. 259,344
11.3 Commercial Mortgage-Backed SECUMtIES..........crvuveereeeerisiereirrinee | evreriinnnns 2,255,164 [ ..o | e 0 [ oo | e eseennes | e ) 0.9 O IR )00, SO DT 9.9, 0. SO ISR 2,255,164 | oo 15 | e e, 2,255,164
11.4 Other Loan-Backed and Structured SECUMties. .........o.ovrvrvrrereiernrnns [veveininnennns 150,682 | ..veovereirrnne 558,232 |...ovvvrirrinns 950,474 |..vvvrerenns 587,253 | .covrerireinn 209,489 | .......... ) 0.9 SN DO ) 0.0 I IO D00 S PR 2,456,130 | .ooveverercreians 1.6 | 1,576,103 | ..cccvvvrere. 880,027
11.5 SVO Identified FUNGS..........coevcveieeieieceieee s | ceerenias .0 S P .0 S P .0 S I 0.0 S PR D0, S [UURRO IO XXX oo e, DS O [ (O 0.0 [ e
11,8 TOAIS. ..ottt saens | enaeseeaas 28,062,576 |............ 25,357,296 | ............ 62,809,252 |............ 30,667,896 |.............. 3,813,226 | ..cvvverieerea (V)N I ) 0.0 I PO D09 S BT 150,710,247 | ..coovvvverrne 100.0 |.......... 137,423,089 |............ 13,287,157
11.7 Line 116858 % Of COL 9...oovveivieeice e | cvevierisienienesiaes 186 | oo, 16.8 | oo L O 203 | oo 2.5 | o 0.0 | .0, S P .S S 100.0 |..oooneenas 0.0, S 912 | e, 8.8
Total Publicly Traded Bonds
12.1 Issuer Obligations 49,235,913

12.2 Residential Mortgage-Backed Securities... . 511,997
12.3 Commercial Mortgage-Backed SECUMLIES...........vueivririeiieieieiiens | rersieneinsisseissssens | ernneesinssesessssesesinss | eoressssesesssssssesesssnns
12.4 Other Loan-Backed and Structured Securities 368,933
12.5 SVO Identified Funds

12.6 Totals 50,116,84

12.7 Line 12.6 @5 @ % Of COL. 7....vovevceeeecee e | eveesesissssseessssnaa 43 | e 23.4 ...45.3
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10.............c.cocoevevevevevereces | covereiecccnnns 39| i 21.3 412

Total Privately Placed Bonds

13.1 Issuer Obligations...........coceveiierieieiereeeseeeseeeseeeesnesssnes | ovnveenneneneenni 2,288 [0 1,123,997 | 6,076,937
13.2 Residential Mortgage-Backed SeCUrities...........covvvrevinreeneininniies | vrveieeneeeenn 92,315 [ [
13.3 Commercial Mortgage-Backed SECUMLIES..........c.vveiiririeiieieieiniens | reesieneensinsesissens | ernmeeeinssesessssssesiess | eoressssesessssssesesssnns
13.4 Other Loan-Backed and Structured SecUrities.............ccovevevereverereiieiceees | coveerreiennns 34,223 | ..o 132,333 | .o 540,308
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees .0 S L0, S XXX
13,8 TOAIS.....cocveceeeccecee ettt | caeneesenseneenes 150,827 |..ovvernene 1,256,330 |.............. 6,617,245
13.7 Line 13.6 @58 % O COL. 7....vvvevceeeeeeee e sesnins | evesnisseseesnssnaes S 11.7 ...614
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10............c.cocveveveverevereres | covrreeecennnnd (5 1.0 | e 5.4
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Annual Statement for the year 2017 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year. 22,475,765 | oo 22,475,765
2. Cost of short-term inVEStMENS ACUIFET. .........c.ovivririiieieiiee ettt ssssesseses | stesesssessssssssesssssessssssesesnsesssas 26,333,444 | oo 26,333/ 444 | .ot | ettt ettt tatas | eseseaeaeaeaeaeaeaeaeseaea et et et et et et et et et et etetetetetesetetas
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurveiiueueiireieiiieisieseieisse st sssesessssesssens | stesesssssssssnsesessssssessssssesessnsesasans 48,809,209 | ..oovoveeeeeeeee e 48,809,200 | ...t en e eienes | etetete et ettt ettt ettt ettt te e st teteaatas | esesessssaeseaeaer et ereaes et et et et et es et etesetetetetesetetereeas
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2017 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI..........ururieeererireeireiseieeesirstseeesss s ssesssssesssssssssssse s st essssssessens | stssssssssosssssessessassssssessassasssessessesssssessesssssnssnses 0 | ettt snaetes | Steseseaes s s et st ea et st et s Rt st be s Re st e se b sses et esassete | HesetsieaetesseAesesae At s e s e At e A b e ARttt b st s s ae s naen
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIved ON QISPOSAIS...........c.cueviveieiciiieie ettt sttt s b b s sssns | ssesssassessesasteses s b es b b es s sse s s sse s saneas TA486,000 [ ..ecvvicecriceiieiieere ettt esere s esaetes | everetet ettt ettt en et s s e senes 7,486,000 [ ..oecvveeeceeiecreeeee ettt
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceuriirrieiicriisieesesiesessesiesines | et nans 19,872,987 | oo s 0 | oo 19,872,987 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 19,872,987 | oo 0 | oo 19,872,987 | oo 0
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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

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09



Annual Statement for the year 2017 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.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 ...1,313,753 |...107.613 ..1,413,766 1,313,753 | .cccvvi 1,313,724 CJ [T RPN PO 4440 |...... 4441 |FA..... 20,092 .59,305 | 01/15/2010. | 02/27/2027.

013

912828 XA 3 |U.S. TREASURY NOTES 1.00 05/15/2018 . e . ..2,503,516 |..... 99.859 | ... .2,496,485 | ..... .2,500,000 | .... 2,500,445 (1,195) [ oo | e | e 1.000 |...... 0.952 |MN...... 5,421 | .........25,000 |05/28/2015. | 05/15/2018.
912828 XG0 |U.S. TREASURY NOTES 2.125 06/30/2022.........ccccvrririrmriniensessissisnsssessssanens 101 S O P 1] 3,217,500 |..... 99.797 | oo 3,193,500 [ ..ooovrcenns 3,200,000 | ..o 3,211,636 (2,446) | ...ovovvnrieriniins [ [ 2125 |...... 2.040 [D.cooe | covrnnns 34,187 | .o 68,000 | 07/22/2015. | 06/30/2022.
0199999. U.S. Government - IsSuer OblIgatioNS. .. .....veuuresuereserersensinisssisssrssessssess s 7,034,769 XXX s 7,103,750 | oo 7,013,753 | v 7,025,805 | ..o 0 (3,635) 0 0 XXX XXX XXX | s 59,700 | ........ 152,305 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
31287P D8 3 |FGLMC C63727 PT 6.0 2/01/2032 0... .. 111.700 15,704 (1<) TSSSTOOTON VPRI BN 6.000 |...... 6.113 |MON... 01/08/2002. | 02/01/2032.
31287R  6Y 0 |FGLMC C66287 PT 6.00 5/01/2032.........ccrrmmrerrrierireireesssisersessesessessssinns 0... ...111.700 12,112 19 | s [ e [ e 6.000 |...... 5.941 |MON... 04/05/2002. | 05/01/2032.
31287S  6R 3 |FGLMC C67180 PT 6.00 05/01/2032 0 LWIT700 | 8,786 | 8,075 5,878 [Z20) 1 UROR IORTORNRSRROR IV 6.000 |...... 5.929 [MON... 04/05/2002. | 05/01/2032.
31287S FS 1 |FGLMC C66477 PT 6.00 04/01/2032 0... LA11T700 | 8,668 | i 7,760 | 7,350 [Z23) ] TN VTR BN 6.000 |...... 5.924 |MON... 04/05/2002. | 04/01/2032.
31287T GK 5 |FGLMC C67402 PT 6.00 05/01/2032 0... L1700 | 2,465 | 2,205 | 2,037 ()] SN VRTINS BV 6.000 |...... 5.932 | MON... 04/05/2002. | 05/01/2032.
31287U EQ 1 |FGLMC C68243 PT 6.50 06/01/2032 0] 110766 | e 5167 | i 4,665 | 2,652 (B2) [ o | e | e 6.500 |...... 5.836 | MON... 05/03/2002. | 06/01/2032.
31288H 7A 2 |FGLMC C78989 PT 5.50 05/01/2033 ) ...110.804 45,707 (204) | eveoereriseiees [ e [ 5.500 |...... 5.245 |MON... 04/29/2003. | 05/01/2033.
312926 5V 4 |FGMLC C00860 PT 7.00 09/01/2029 0.... ..113.943 13,405 (<15 IR IURORRRINN IV 7.000 |...... 7.053 | MON... 08/12/1999. | 09/01/2029.
31292H NH 3 |FGLMC C01292 PT 6.00 2-01-32.......cuumremerrmrimerienseeesseessssssssesseseseessnenns 0... ...113.369 55,326 (258) | everneereeineinens [ e [ 6.000 |...... 5.803 |MON... 07/15/2002. | 02/01/2032.
31292H QN 7 |FGLMC C01361 PT 6.00 05/01/2032 0.... ..113.286 . 14,758 (56) | cvvevererrerrernrine [ e | e 6.000 |...... 5.790 |MON... 04/05/2002. | 05/01/2032.
36207H VH 7 | GNSF 432716 PT 7.50 06/15/2026...........ccooevermeeeririrerinirierieeeseeisseessssissninens 0... 3,153 ..101.109 | oo 3,168 | i 3,133 | 3,106 (M) [ s | e | e 7.500 |...... 7.505 |MON... | .... . 02/17/1998. | 06/15/2026.
36208C Y9 2 | GNSF 447236 PT 7.50 06/15/2027.......ccomiveirerieerississsisssrsssnisssessesssssisssssssssass O [ ] 1,163 ..102.205 | oo 1181 i 1,156 | i 1,149 [ N (ORI JR 7.500 |...... 7.520 |MON... | .... . ....87 [ 02/17/1998. | 06/15/2027.
0299999. U.S. Government - Residential Mortgage-Backed Securities OO SPOO OO PO PPPOUPPPOPPOPRS) IFSORPOPRPO 210,749 XXX | e 233,620 | i 208,487 | o 179184 | oo, 0 (667) 0 0 XXX XXX XXX | 1,039 | 12,477 XXX XXX
0599999. Total - U.S. GOVEIMMENE........ivruirimiiieissrsisesssesisseesssrsssssssessensssesssnsssnsaa 7,245,519 XXX s 7,337,370 | v 7,222,240 | ..o, 7,204,989 | .o 0 (4,303) 0 0 XXX XXX XXX | s 60,739 | ........ 164,782 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
197036  JK 3 |COLTON CA JT UNI SCH B 0.00 08/01/2042..........ccosveeereerirnrerncerieisersserireens | ceve o e [l IFE | s 779,800 |..... 39.515 .1,975,750 | ..... .5,000,000 | ...ovvvenee 1,122,566 66,185 12/28/2011. | 08/01/2042.
355694 3U 2 |FREDERICK CNTY MD PREREF B 5.30 2/01/24..........c.cccocvrnuvrnnns 0... 207,071 |...105.631 195,417 185,000 | ... 193,711 (3,997) ......5.300 07/14/2014. | 02/01/2024.
355694 4E 7 |FREDERICK CNTY MD UNREF B 5.30 2/01/2024.................. 0... 2,031,530 |...105.294 ..1,911,086 11,815,000 | .cooovvreneee 1,900,466 | ......covvvrrercrirerrns | vererreens (39,216) [ oo [ v [ e 5.300 07/14/2014. | 02/01/2024.
64966H HA 1 |NEW YORKNY SER H2 6.491 03/01/2021 ..|0.... ...1,088,660 |...108.074 ..1,080,740 1,000,000 (8,674) [ ..o | e | e 6.491 12/22/2009. | 03/01/2021.
676822 EH 8 |OGLE COIL CUSD A5.14801/01/2019. .10.... ..1,060,000 |...101.577 .1,076,716 .1,060,000 .....5.148 12/18/2009. | 01/01/2019.
676822 EK 1 |OGLE CO0 IL CUSD 5.448 01/01/2021 0. [. 1,205,000 |...103.092 1,242,259 | oo ,205,000 | oo 1,205,000 | oo | e | e | e [ e 5.448 12/18/2009. | 01/01/2021.
797272 KA 8 | SAN DIEGO CA CMNTY CLG 0.00 08/01/2039.......ccirivuriresiesnnrsnnessisssissssinnn SD.. [ [ [l TFE | i 614,940 |..... 48.828 ..1,464,840 | ..............3,000,000 | ..ooovreeren867,895 | oo | s 48,470 12/28/2011. | 08/01/2039.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations 6,987,000 XXX ..8,946,808 62,767 0 0 XXX XXX XXX 125,912 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. . 6,987,000 XXX ..8,946,808 62,767 0 0 XXX XXX XXX ] e 125,912 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision
027650 CW 2 |AMERN MUN PWR OH 5.814 02/15/23. | O [ [ 12 1FE ..494,235 |..106.463 | .................532,315 | ....... 500,000 | ... 497,202 455 | o [ e [ 5814 |..... 5.942 |FA....... 01/04/2010. | 02/15/2023.
230563 AU 2 | CUMBERLAND IMPT NJ B 5.294 04/15/2022 Ouee [ [ | e 1FE ..2,448,672 |..107.882 | ..............2,589,168 | .............. 2,400,000 | ....cccone 2,420,466 (4,174) 52% |...... 5.070 |AO...... 12/10/2009. | 04/15/2022.
25477G  CV 5 |DIST COL INC TAX REV 4.673 12/01/2020 Ocoe o v s 1FE ...1,500,000 |...105.311 1,500,000 | ..veeeree 1,500,000 [ cooovercercirrrinines [ everienirereneeinnns | v [ e | v 4673 |.... 4673 |JD....... 12/09/2009. | 12/01/2020.
592248 AZ 1 |MET PIER & EXP AUTH IL 0.00 6/15/2027 SD. | [ | e 1FE]| .. 931,880 |..... 72723 | ... ..1,454,460 | ..... .2,000,000 80,417 [ oo | e | s | e 5.000 |JD....... 12/22/2011. | 06/15/2027.
592248 BB 3 |MET PIER & EXPOSITION B 0.00 6/15/2044.............ccovrvrireinrinernernniieinnineens SD.. [ e | e 1FE]| e 203,504 | ... 34413 | 481,782 | oo 1,400,000 | ..oooveereereii290,765 | oo | e 16,771 | o [ e [ [ 6.030 |JD....... 12/23/2011. | 06/15/2044.
59447P  CR 0 [MIFIN AUTH 5.746 09/01/2021.........ccorvvereerrrrnerrerirerencnsenisenssesssssnensenennee | 9D oo | vevrienn T [ s 1FE ...1,000,000 |...109.195 ..1,091,950 1,000,000 | ..voeeree 1,000,000 [ coooverrercerrrininns [ everierienirneninees | e [ e | v 5.746 |...... 5.746 |MS...... 12/09/2010. | 09/01/2021.
606092 ER 1 |MOJT MUN ELEC UTIL 5.878 1/01/2022 JOTR [ JOUOR VR VPRI i IO 1FE| .. ...1,000,000 |...110.326 | .... ..1,103,260 1,000,000 | .. 1,000,000 | oo | e | e | e | 5.878 |..... 5.878 | JJ....... ceern.58,780 | 12/11/2009. | 01/01/2022.
606092 EU 4 |MO JT MUN ELEC UTIL 5.978 01/01/2023 s Ocee [ [ (. 1FE| oo 1,500,000 |...112.517 | .ccooovvrnnnee 1,687,755 | ..ccovvrienes 1,500,000 | ...covvveeee 1,500,000 [ ..ovouveerieerienirns | rererveernninnienis | e | s | 5.978 |..... 5978 |J.ccoee | v 44,835 | . 89,670 | 12/11/2009. | 01/01/2023.
649902  ZP 1 |NY ST DORM 5.292 3/15/2025.........ccouvvmerrnrineirnerrsrnnenseneseessssesssnsnsnsnenennees | Qe | [eoverinnnn 1| s 1FE ..1,351,875 |...111.098 ..1,622,043 1,370,000 ...1,359,669 1,145 5292 |..... 5.420 |MS...... .72,500 | 12/29/2009. | 03/15/2025.
664754 R2 6 |NORTHERN ARIZ UNIV 5.24 06/01/2020 e [ O o e | s 1FE]| .. ...1,000,000 |...106.177 | ... ..1,061,770 1,000,000 | .. 11,000,000 [ oo | e | e | | 5.240 |...... 5.240 |JD....... ceerennn52,400 | 12/09/2009. | 06/01/2020.
678553 AN 8 | OKLAHOMA CITY ECON A 3.004 03/01/2023........ccovvvmmerermrererireinerserierieees [0 2SR O IO (. 1FE| coovei 1,000,000 |..... 99.983 | .o 999,830 | covvvverees 1,000,000 | ... 999,988 2 ISR FRSPURRRT DU 3.004 |...... 3.004 |MS......| ... 10,013 | ... 30,040 |03/27/2013. | 03/01/2023.
724795 AB 5 |PITTSBURGH SPORTS 7.92 7/01/2030.. (O8N0 IV I (R - L [ 963,990 |...116.068 | .............. 1,044,612 | oo 900,000 | ... 943,560 (2,075) | oo | e | s 7.920 |...... 7.322 |Jdeiis | 035,640 | . 71,280 | 12/18/2001. | 07/01/2030.
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795681 GL 3 | SALT LAKE CNTY UT 5.28 12/01/2024 [0 2SR VR IO (. 1FE| oo 2,000,000 |..111.483 | ..............2,229,660 | ..............2,000,000 | ............. 1,999,950 B | e [ s [ 5.280 |...... 5.280 | Do | cevrrins 8,800 | ... 105,600 | 12/09/2009. | 12/01/2024.
812631 HB 8 | SEATTLE DRAIN SER-A 5.00 01/01/2024.. Ocee o v s 1FE ..705,548 |...110.254 714,170 1,287 | o | e | s 5.000 |...... 5.263 |MN...... 6,042 .36,250 | 12/22/2009. | 11/01/2024.
913366 DG 2 |UNIV CARGTS REV 6.458 5/15/2029.........cccomvrumerrerererirnenissiseisseissessessneeens Ocee o [T | s 1FE]| .. ..994,180 |...122.279 995,755 248 [ .o | e [ 6.458 |...... 6.511 |MN...... . ceeee84,580 | 01/12/2010. | 05/15/2029.
927781 TN 4 | VA CLG BLDG AUT 5.40 02/01/2026...........covrurvrrirerrieireierinsiesesssisnssssensns (O 50NN IV I 2] ... 1FE| e 1,445,595 |..105.196 | ..............1,577,940 | ..............1,500,000 | ............. 1,466,702 3158 | v [ [ 5.400 |...... 5.747 |FA....... 33,750 | e 81,000 | 12/28/2009. | 02/01/2026.
977123 ZD 3 |WISCONSIN ST TRANS 4.90 07/01/2023........cooiiummrimrinisnsenissnissrssenssesnienes [ P VN I 2| 1FE] .. ...1,000,000 |...103.251 ..1,000,012 [ IR (VRO JRR 4.900 |...... 4.899 |JJoiis | c00nni24,500 | oo 49,000 | 11/23/2010. | 07/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . .19,539,479 XXX | .eenn.22,010,851 . 19,942,067 | oo 0] s 77,234 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t 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 I0/PO 0 5/15/2021 . oo [ v | verrnen T [ 454 95.613 511 WB34 | e 522 16 | v [ [ [ e 2.902 |MON... |.... 07/31/1991. | 05/15/2021.
312914 VY 7 |FHR 1474 E TAC 7.0 2/15/2023.........coc0vvvne. [0 I IS .9,414 |..107.542 | .coovvviie 10,312 | oo 9,589 | ... 9,494 (17) | cevvverernenveinnns e | v 7.000 |...... 7.261 |MON... . M 03/31/1993. | 02/15/2023.
313398 FC 8 |FHR 2333 UZ ZX 6.50 7/15/2031.............. [0 JVFURN R (ORI IR L1 39,322 |...110.828 | .coovrvrcrrrns 45307 | oo 40,880 | .. 46,932 (1<) TN VPRI BN 6.500 |...... 7.022 |MON... | coovveiernn221 | e 2,657 | 12/30/2007. | 07/15/2031.
3133TT  RX 1 |FHR 2329 ZA ZX 6.50 6/15/2037......cucvvmiireirieeeiineiieeiseisesissisessessseisneinn 0... . A11420 | ................. 266,338 | ....... 239,040 | ... 266,000 287 [ e [ e [ 6.500 |...... 7.253 |MON... .15,538 | 12/30/2007. | 06/15/2031.
3133TV. EW 2 |FHR 2355 CE PAC 6.50 9/15/2031 0O... ..109.730 | .... 243,982 | 40,082 | .. 39,618 (40 [T TTTIN ISR BN 6.500 |...... 6.690 | MON... ..2,605 | 11/27/2001. | 09/15/2031.
31358 J6 9 |FNR G-38 D TAC 8.0 11/25/2021 0... 104,868 | .o 3,505 | ooverirerireenns 3,342 | ....... 3,110 (4] SN ISV IO 8.000 |...... 8.051 |MON... 01/01/1993. | 11/25/2021.
313920 CW 8 |FNR2001-31 ZC Z 6.5 7/25/2031......cocvurriirerineieriniissiesissssissiessssssesensnes 0.... 110907 | 231,706 | e 208,920 | ... 273,667 (3,086) [ .vvvvernrererrnres [ 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....... . 0... 100696 | ....cceveernn 390,697 | o 387,998 | ... 388,387 845 | o [ e [ e 5.500 |...... 5.420 |MON... ceereen21,340 | 08/23/2004. | 08/25/2034.
63689# AC 6 |FHAPL 1990-4 SEQ 8.964 4/1/2020..........ccccooiiiiniiiiniinniinniisnisniisniissiiseniens 0... ..100.000 | .o 3,024 | i, 3,024 | ... 3,031 (13) | v | e | 8.964 |..... 8.520 |MON... | o283 | e 296 | 01/01/1993. | 04/01/2020.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... .. XXX ] e 995,382 | o 933,409 | ..o 1,030,761 | oo 0 (2,109) 0 0 XXX XXX XXX | v 4744 ] 56,955 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments 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.........cccoomiimiririniiiisiiisniis |O | . | ?[ ...... 1FE 1,465,416 |...105.769 | ...........cc. 1,549,956 | ...........1,465416 | ............ 1,463,435 90 | i [ [ 4.300 |...... 4.317 |MON... | oo 5,251 | oo 63,013 | 12/04/2013. | 12/25/2043.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities .. s 1,465,416 XXX 1,549,956 ...1,463,435 90 0 0 XXX XXX XXX | 5,251 | 63,013 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ SRR 21,929,844 XXX ....24,556,189 22,436,264 | ...coooveevevivneae 0 | e 75,214 0 0 XXX XXX XXX | ......299,731 | ..... 1,114,749 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00036A AB 1 [AARP 7.5005/01/2031... ...131.468 657,340 519,462 (858) verrn 1500 09/06/2001. | 05/01/2031.
00206R EZ 1 |AT&T 6.5501/15/2028 ..118.318 . 2,366,390 | oo [ e [ | | oo 6.550 12/01/2017. | 01/15/2028.
023551 AJ 3 |AMERADA HESS 7.3 08/15/31.......... 0... ..120.512 ....646,000 | ... 645,505 21 | e | e [ e 7.300 08/13/2001. | 08/15/2031.
02665W BH 3 | AMERICAN HONDA FIN MTN 2.30 09/09/2026 0.... 1,993,960 |..... 94.308 ..1,886,162 ...1,994,675 547 v 2.300 09/06/2016. | 09/09/2026.
02666Q J7 9 | AMER HONDA FIN 3.80 09/20/2021.........ccoomrvrmevirrererieesnerieniesesseessessseneens 0... 997,360 |...104.344 ..1,043,435 998,900 270 | oo | e | s 3.800 09/13/2011. | 09/20/2021.
03073E AJ 4 |AMERISOURCEBERGEN 3.50 11/15/2021 () 998,580 |...102.283 ..1,022,828 1,000,000 | ... 999,391 144 | e [ s [ 3.500 11/08/2011. | 11/15/2021.
037833 AS 9 |APPLE INC 3.45 05/06/2024.. 0] 4,995,800 |...103.686 ..5,184,320 .5,000,000 392 +errn3.450 04/29/2014. | 05/06/2024.
037833 BZ 2 |APPLE INC 2.45 08/04/2026. | O | oo | oo 12| L AFE 2,002,820 96.077 | ..............1,921,540 | ... .2,000,000 | .. (285) | ceverneereeeneinens [ e [ e 2.450 07/29/2016. | 08/04/2026.
039483 BH 4 |ARCHER-DANIELS 4.016 04/16/43........... 0.... » ..104.976 | .................262,440 | ....... 250,000 | ... 253,992 (XD ) USTIN INRORNRROR IO 4.016 .10,040 | 10/16/2012. | 04/16/2043.
053015 AE 3 | AUTOMATIC DATA 3.375 09/15/2025 o ..998,910 |...103.109 ..1,031,085 .1,000,000 | ... 999,129 97 003375 .33,750 | 09/08/2015. | 09/15/2025.
06406H CQ 0 |BANK OF NY MELLON MTN 3.95 11/18/2025........ 0 1,041,100 |...106.411 ..1,064,108 1,000,000 | ....cccooeeee 1,030,268 [R1K 7.7 SRR [NV IO 3.950 .39,500 | 07/31/2014. | 11/18/2025.
06406H CX 5 |BANK OF NY MELLON MTN 3.25 09/11/2024.. 0. [.. 996,530 |...101.783 | .............1,017,828 | .............. 1,000,000 | ... 997,555 K727 [N INVRTRRIR IO 3.250 .32,500 | 09/04/2014. | 09/11/2024.
07012E AG 5 |BASKETBALL PPTYS 6.65 03/01/25. Ooe | [ erverrerns | oo TFE | i 236,297 |...108.140 | .................254,639 | ....... 235472 | ... 235,782 (272 ] [N IR IOV 6.650 ceeren. 15,659 | 11/28/2001. | 03/01/2025.
07330M AA 5 |BRANCH BKG & TR 3.80 10/30/2026.... 0 997,560 |...104.380 | ..............1,043,802 | .............. 1,000,000 | ... 998,139 T4 | o | e [ 3.800 |......3.825 [AO...... | .ccoe......6,439 | ... 38,000 | 09/22/2014. | 10/30/2026.
09247X AE 1 |BLACKROCK INC 5.00 12/10/2019 0... ..1,994,560 |...105.042 | ..............2,100,836 | ....cccooene. 2,000,000 | ..ovrvrneen 1,998,723 B12 [ s [ e [ 5.000 12/07/2009. | 12/10/2019.
12201P AN 6 |BURLINGTON RES 7.40 12/01/2031.......c.cccvevvvrrec 0... . 251,825 |...139.400 | .................348,501 | ....... 250,000 | ... 251,316 (53) [ oo | e | e 7.400 11/08/2001. | 12/01/2031.
12641L  BU 6 | CSX CORP MTNC 6.80 12/01/2028 Ocoe o [rovervee T et 2FE | 487,630 |...126.068 | .................630,338 | ....... 500,000 | ... 492,268 459 [ oo [ e [ 6.800 11/19/2001. | 12/01/2028.
13645R  AD 6 | CANADIAN PAC RR 7.125 10/15/2031. 0... ..249,888 |...137.095 | .................342,737 | ...... 250,000 | ... 249,912 A | e | e | s 7125 17,812 | 10/23/2001. | 10/15/2031.
17275R  AH 5 | CISCO SYSTEMS 4.45 01/15/2020..........cccruuerrririrerirriririeiinssieniresesseiesiees Ocee [ [ . ..989,080 |...104.524 | ..............1,045,239 | .............. 1,000,000 | ... 997,363 1,207 [ o | e | e 4.450 e 44,500 | 12/22/2009. | 01/15/2020.
20030N BL 4 |COMCAST CORP 3.375 02/15/2025 Ocoe o e 12| e TFE | i 999,120 {...102.832 | ..............1,028,322 | ......c....... 1,000,000 | ... 999,372 4 TSR ISR DO 3.375 |.....3.385 [FA.....| e 12,750 | oo 33,750 | 08/05/2014. | 02/15/2025.
208251 AE 8 |CONOCO INC 6.95 04/15/2029.......cccorvumrireieniirneiieeiseisassissssesssssesssesessenns 0... 1,011,550 |...130.932 | .............1,309,318 | ............. 1,000,000 | ....cccooeeee 1,007,380 (422) | covoorrrrieens [ e [ 6.950 |......6.855 |AO...... | ... 14,672 | ......... 69,500 | 11/28/2001. | 04/15/2029.
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210518 CW 4 | CONSUMERS ENERGY 3.125 08/31/2024............coocvverieirerrriricerirenniireseeiennees O | e [ s 12 TFE| o 998,980 |...101.605 | .....cooeuuce 1,016,050 | ..ccooovenneee 1,000,000 999,234 102 | oo [ e | 3125 |...... 3.138 |FA...... 08/11/2014. | 08/31/2024.
21685W BT 3 | RABOBANK UTRECHT 4.50 01/11/2021........comvverrrrinrriinrissressseisnesennens O.e |Cl e | e 1FE ..997,290 |...106.022 ..1,060,221 1,000,000 999,048 287 | oo | v | e 4500 |...... 4534 (JJ...... 01/04/2011. | 01/11/2021.
22404Q AG 3 |COXCOMMUN INC MTN 6.95 01/15/2028 0... A 2FE]| .. ..999,600 |...120.135 | ... ..1,201,353 1,000,000 999,853 10 [ oo [ | e 6.950 |...... 6.952 [JJ....... . 04/23/1999. | 01/15/2028.
22822R  BD 1 |CROWN CASTLE TOW 3.663 05/15/2025...........coovomrriirirrirrirriiesinsiicnirnens Ocee | [ v 12] ... 1FE| i 1,000,000 |...100.946 | .............. 1,009,460 | ........o..... 1,000,000 | ...cccovvveee 1,000,000 [ ..ovouvverieeiienins | e | e | e | 3.663 |...... 3.691 |MON... | ...........1,628 | .......... 36,630 | 04/30/2015. | 05/15/2025.
244199 BA 2 |DEERE & CO 7.12503/03/2031............... (O JVPPRN VR RV IO 1FE .498,930 |..138.222 | ...............691,107 | ....... 500,000 499,283 K720 ORI FURRRIN IO 7125 |...... 7.142 |MS...... .35,625 | 08/08/2001. | 03/03/2031.
260543  BJ 1 |DOW CHEMICAL CO 7.375 11/01/2029.........ccmrreemrierieeereiieceiieseiiesenienees (G JVVPRN VR VUSROS 2FE .254,485 |..133.222 | ...............333,054 | ...... 250,000 252,988 (15B) [ cvveveereeeerienes [ e | e 7.375 |...... 7.223 |MN...... s 18,438 | 01/23/2002. | 11/01/2029.
278642 AL 7 |EBAYINC 3.4508/01/2024 O | 12 2FE| o 998,990 |...101.288 | ............. 1,012,876 | ..ccoovvennnee 1,000,000 999,299 93 | e [ e | s 3.450 |...... 3.462 |FA.....| .o 14375 | 34,500 |07/23/2014. | 08/01/2024.
291011 BG 8 |EMERSON ELECTRIC 3.15 06/01/2025...........ccoooerveermeiirreeererieserieseneesenens O | e ] 1FE 996,840 |...101.182 .1,011,822 1,000,000 997,575 286 | e | e [ 3.150 |...... 3.187 |JD....... .31,500 | 05/18/2015. | 06/01/2025.
302508 AQ 9 |FMR CORP 7.57 06/15/2029 Ocee o v | 1FE]| .. ..1,379,780 |...137.313 | ... .1,373,129 .1,000,000 | ....ccoveuee 1,311,987 (20,931) [ 1oovvrererrererins [ e [ e 7.570 |...... 4.125 |JD....... .75,700 | 08/01/2014. | 06/15/2029.
36186C BY 8 | GMAC LLC 8.00 11/01/31....cevvverris (O JVPPRN VR FURRPRORRN IO SFE| oo 1,008,000 |...130.000 | ......cco..... 2,080,000 | oo 1,600,000 | ....ccooeuuee 1,080,693 | ...oovvorreriirriiins | e 12,878 | oo | oo [ e 8.000 |...13.155 | MN...... 12/31/2008. | 11/01/2031.
379352 AL 1 |GLOBAL MARINE 7.00 06/01/2028 Occe o [T s AFE ..1,421,655 |...102.500 ..1,537,500 1,500,000 ...1,451,529 2,993 | oo [ e [ e 7.000 |...... 7.452 |JD....... 07/26/2001. | 06/01/2028.
437076 BN 1 |HOME DEPOT INC 2.125 09/15/2026. O | e 12 1FE ...1,978,080 |..... 93482 | ... .1,869,638 | ... .2,000,000 ...1,980,650 1,991 [ i v | e 2125 |...... 2248 |MS..... 09/06/2016. | 09/15/2026.
458140  AJ 9 |INTEL CORP 3.30 10/01/2021................ O | e v TFE| o 997,620 |...103.488 | .............. 1,034,880 | ...ccooounnnee 1,000,000 999,021 241 | s [ [ 3.300 |...... 3.328 |AO...... 09/14/2011. | 10/01/2021.
458140 AS 9 |INTEL CORP 3.70 07/29/2025................ Ocoe o [ 12] i 1FE 998,510 |...105.605 ..1,056,054 .1,000,000 | ... 998,822 132 | e [ [ 3.700 |...... 3.718 |W....... 07/22/2015. | 07/29/2025.
478160 BJ 2 | JOHNSON&JOHNSON 4.375 12/05/2033 O | e 12 1FE ...1,988,660 |...114.020 ..2,280,406 | ..... .2,000,000 | ... 1,990,242 A5 | s [ [ 4.375 |...... 4.418 |JD....... . 12/02/2013. | 12/05/2033.
548661 AK 3 |LOWES COMPANIES 6.50 03/15/2029 Oce [ v | e 15 N 166,213 |..128.335 | ....ccccc00ee214,320 | oo 167,000 166,532 28 | s [ s [ 6.500 |...... 6.536 |MS......| oo 3,196 | e 11,839 | 08/23/1999. | 03/15/2029.
54866N BM 0 |LOWES COMPANIES MTNB 7.58 06/18/2027.. | O o e [ 1FE .522,340 |...123.591 500,000 513,085 [(CIC1:) T SRR SOOI PO 7.580 |...... 719 [MS...... .37,900 | 02/11/2002. | 06/18/2027.
58013M EU 4 |MCDONALD'S CORP 3.375 05/26/2025 . |0.... A 2FE]| .. ..998,480 |...102.330 1,000,000 998,827 <7 T U PR 3.375 |...... 3.393 [MN...... ceernnn 33,750 | 05/18/2015. | 05/26/2025.
594918 AW 4 | MICROSOFT CORP 3.625 12/15/2023..........ccocvvimriirriineiisneisnsieseiineienas (O 1SRN IV (RO 12 . TFE| 2,985,240 |...105.213 3,000,000 | .... 2,990,606 1,387 3625 |...... 3.684 |JD.......| oo 4,833 | 108,750 | 12/03/2013. | 12/15/2023.
594918  BS 2 | MICROSOFT CORP 3.45 08/08/2036.............ccooourveerrrrirceeerserireneiinesienniens O | oo e 12 1FE ...1,992,260 |...103.046 2,000,000 | ...coceeeen. 1,992,645 27T [ s | e | s 3.450 |...... 3477 |FA...... .69,000 | 08/01/2016. | 08/08/2036.
61166W AU 5 | MONSANTO CO 3.375 07/15/2024 0... 999,400 |...101.314 1,000,000 999,595 55 | oo [ e [ s 3.375 ... 3.382 | JJ....... .33,750 | 06/26/2014. | 07/15/2024.
61166W AW 1 | MONSANTO CO 2.85 04/15/2025. 0.... ..995,940 |..... 97.798 .1,000,000 996,934 K7 C T RSO DURRORRRRROR IO 2.850 |......2.897 |AO...... 04/07/2015. | 04/15/2025.
650119  AA 8 |NEW YORK UNIV 5.236 07/01/32..... 0.... ..859,178 |...109.917 881,000 864,321 TA1 | i [ e [ e 5.236 12/22/2009. | 07/01/2032.
655844 AW 8 |NORFOLK SOUTHERN 5.59 05/17/2025...................... 0.... ...113.955 91,000 83,074 793 5.590 05/17/2005. | 05/17/2025.
655844 BH 0 |NORFOLK SOUTHERN 4.837 10/01/2041 0.... ..115.919 96,000 96,870 (19) 4.837 09/14/2011. | 10/01/2041.
655844 BL 1 |NORFOLK SOUTHERN 2.903 02/15/2023 O... ...100.279 ...1,028,988 (9,794) 002903 08/20/2012. | 02/15/2023.
68389X AU 9 | ORACLE CORP 3.40 07/08/2024 0.... ...103.847 998,434 211 [ e e | s 3.400 06/30/2014. | 07/08/2024.
698900 AG 2 | PANCANADIAN PETL 7.20 11/01/2031 . |0.... ..127.077 507,806 (326) 7.200 11/14/2001. | 11/01/2031.
713448  CY 2 |PEPSICO INC 3.50 07/17/2025. . 10.... ...103.961 996,321 418 ......3.500 07/14/2015. | 07/17/2025.
73755L  AM 9 | POTASH CORP 3.00 04/01/2025 O | e [ 12] L 2FE | 995,200 | ... 97.522 1,000,000 996,385 439 [ e [ e [ 3.000 03/23/2015. | 04/01/2025.
771196 BE 1 |ROCHE HLDGS INC 3.35 09/30/2024...........ccovvemrrmirieriiriniienissiiesienessenns 0... ...103.163 1,000,000 998,203 233 [ e [ e [ 3.350 09/22/2014. | 09/30/2024.
77829 AA 1 |ROSS STORES INC 3.375 09/15/2024 0.... ...101.281 .1,000,000 995,248 620 003375 09/15/2014. | 09/15/2024.
78408L AB 3 | JOHNSON (SC) & SON 3.35 09/30/2024...............c........ 0... ..102.421 1,000,000 999,348 85 | oo [ s [ 3.350 09/30/2014. | 09/30/2024.
82620K AE 3 |SIEMENS FINANCIAL 3.25 05/27/2025 0.... ..101.441 1,000,000 998,042 230 | e | v | e 3.250 05/18/2015. | 05/27/2025.
82620K AL 7 |SIEMENS FINANCIAL 2.35 10/15/2026 0.... . ...1,994,260 |..... 93.968 | ... .1,879,366 | ... .2,000,000 | ...coooonee 1,994,947 B24 | oo | e [ 2.350 . 09/06/2016. | 10/15/2026.
854502 AC 5 | STANLEY BLACK 3.40 12/01/2021......ccvuiiieirinrireiierisiieiissiiesienesssisneiens Ocee [ e e IFE| 998,980 |...103.025 | .....cccoueuue 1,030,254 | ..ccovvvvenes 1,000,000 999,563 103 | oo [ [ s 3400 |.....3.412 [JD..ccces | cereeern2,833 | e 34,000 | 11/17/2011. [ 12/01/2021.
863667 AH 4 | STRYKER CORP 3.375 11/01/2025 0.... ..999,910 |...102.380 ..1,023,795 1,000,000 999,928 8 | s [ s [ 3.375 |.....3.376 |MN...... .33,750 | 10/26/2015. | 11/01/2025.
867229 AC 0 | SUNCOR ENERGY 7.1502/01/32......c.couummrimririrrisnsinssisssissnsissssisnnieons 0.... . ..995,950 |...131.981 | ... .1,319,813 1,000,000 997,105 16 | oo [ [ 7150 |....7.183 |FA..... v 11,500 | 01/24/2002. | 02/01/2032.
880451 AV 1 | TENNESSEE GAS PL 7.00 10/15/2028............coovvevrriiimiiineiisnnisnniisnniiins [O 1SRN IV R L 2FE| ..o 2,768,400 |...120.775 | ............. 3,623,262 | ......cccc.... 3,000,000 | ....ccccee.. 2,852,611 8,530 | ..o [ e [ e 7.000 |.....7.678 |AO...... | ........44,333 | ........ 210,000 | 04/24/2001. | 10/15/2028.
88166 AA 1 |TEVAPHARMFIN IV BV 3.65 11/10/2021 O... |Clvi?] 2FE 449,354 | ... 95.144 ....451,000 450,293 L7 20 OTOORTOPOOOR UPOURTORRPORPOON DU 3.650 |.....3.694 |MN...... .16,462 | 11/07/2011. | 11/10/2021.
89152U AB 8 | TOTAL CAPITAL 4.25 12/15/2021........ooorviirreireiereiessissesseinesinnie O.... |Clvcd] 1FE .977,230 |...106.537 .1,000,000 991,105 2,012 | o [ [ 4.250 |.....4.498 | JD....... 42,500 | 12/22/2009. | 12/15/2021.
89233P  5F 9 | TOYOTA MTR CRED 3.40 09/15/2021 MTN........cvoomrieiameeineeiecerieceniecenis O | e s 1 AFE| oo 997,480 |...103.354 1,000,000 998,965 258 | e | e | e 3.400 |.....3.430 |MS.....| ... 10,011 | ... 34,000 | 09/08/2011. | 09/15/2021.
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
90131H AL 9 |21ST CENTURY FOX AMERICA 7.25 05/18/2018..........ccoooomurverarrranae Oee [ [ e | e 2FE| v 1,371,084 |..101.877 | ...ccccco...e. 1,324,403 | ..o 1,300,000 (A4 ] ORI IV DO 7.250 |...... 6.738 |MN...... 01/29/1999. | 05/18/2018.
90131H  BJ 3 |21ST CENTURY FOX AMERICA 8.15 10/17/2036..........cccooccurvvrirrnenae Oee [ v | e 2FE ..4,516,860 |...152.663 ..6,106,500 4,000,000 | ..covrerereid 407,167 | oo | v (10,059) [ .oovevverrererins [ v [ e 8.150 |..... 7.156 |AO...... 07/24/1998. | 10/17/2036.
90131H  BR 5 |21ST CENTURY FOX AMERICA 7.75 12/01/2045..........ccooovvrvvrarrnanae Ouee [ [ e | e 2FE| .. ..1,102,720 |...156.619 | .... ..1,566,192 1,000,000 | .. (1,044) [ oo | e | e 7.750 |...... 7.000 |JD....... 01/28/1999. | 12/01/2045.
907818 ED 6 |UNION PACIFIC CORP 3.25 08/15/2025.........cccovvuivvrreireirinsererissssissnsernnis Ouoee [ [ 12 e TFE| 993,780 |..102.714 | ......ccce.e. 1,027,135 | o 1,000,000 | ... 995,185 B4T | v [ v | e 3.250 |...... 3.322 |FA....... 06/16/2015. | 08/15/2025.
90783T  AA 8 |UNP CO 2004 TRST 04-1 5.404 07/02/2025 et Ouee [ [ e | e TFE| oo 612,277 |...107.313 ..612,277 | ... 612,277 1,433 | o | e | s 5.404 |...24.769 |JJ....... .33,087 | 07/22/2004. | 07/02/2025.
91159H  HK 9 |US BANCORP 3.60 09/11/2024...........covommrreerrriiarriierriireseiieeenes 0. |.. 2| 1FE 1,995,840 |...103.175 | .... .. .2,000,000 | ...coooonne 1,997,054 382 | oo [ e [ 3.600 |...... 3.625 [MS...... .72,000 | 09/08/2014. | 09/11/2024.
92857T AH 0 |VODAFONE GROUP 7.875 02/15/2030.. 0. |Cl.cucnene. 1 2FE| o, 541,845 |..134.946 | ..ol 674,731 | ....... 500,000 | ... 527,775 (1,400) [ .o | | e 7.875 |..... 71481 |FA..]| oo 14,876 | oo 39,375 | 07/24/2001. | 02/15/2030.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............cccooeriveriicniriiianiee, . [T 81,145,821 XXX | i 88,729,057 | ............ 80,555,749 | ........... 81,034,477 | .oovvvveiiaenes (] (12,033) 0 0 XXX XXX XXX | .......871,220 | ... 3,567,584 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
05949T  AX 7 |BAFC 2006-1 1A23 PAC 5.75 01/36 6R-1.......... (O JVPPRN VR VU IS M| s 492,634 |...102.150 | ....cooocovecenes 514,562 | ........... 503,732 | ... 499,104 1,198 [ oo | e | s 5.750 |...... 6.029 | MON... 03/06/2006. | 01/25/2036.
12667F EG 6 | CWALT 2004-J2 3A3 PAC 5.50 4/25/2034............coccocvrrcvervmriiciinnicnnienninenens | O [ [ | 1FM 137,643 [..102.910 | ................. 143,989 | ..o, 139,917 | ... 138,680 B27 | i [ e [ 5.500 |...... 5.956 | MON... 04/29/2004. | 04/25/2034.
126694 LC 0 |CWHL 2005-24 A36 PAC 5.50 11/35 7TR-5.... | Oueee | oo | oo | e dFM [ ice...295,150 |.....88.830 | .................259,331 | ....... 291,941 | ... 304,345 | ..o e | e | e | 5.500 |...... 4613 |MON... 01/11/2006. | 11/25/2035.
16162W MB 2 | CHASE 2005-S2 A15 PAC 5.50 10/35 6R-8 e O | oo v | e IFM | i000.79,315 | ...99.980 | oovoviere80,227 | e 80,243 | .. 63,742 (295) | ceveveererinrirnens [ e [ e 5.500 |...... 4.817 |MON... 01/18/2006. | 10/25/2035.
16165Y AV 4 |CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37........cccrvvrrrreriirerinrisrnsisinsernnis | veveees 400,493 | ... 305,937 2,338 | oo s | 4.361 |...... 6.523 | MON... .15,510 | 10/03/2013. | 08/25/2037.
40432B AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037.... » [ [ . . 2595579 | L 406,630 | ..o | e (21,630 [ oo | e | e 6.000 |...... 5.883 |MON... v 36,205 | 09/03/2013. | 09/25/2037.
46633P  AC 6 | JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037 ........cooovviimiiiinriiiiiniicssisniinnns | coveans i | AFM | s 93,354 |..100.442 | ..o 92,723 | i 92,315 | .. 92,315 | i [ [ | s | s 6.000 |...... 6.076 |MON... | .o 462 | oo 5,649 | 06/11/2013. | 02/27/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities - - 1,941,606 XXX | 1,922,107 | coovvve 2,104,221 | .o, 1,810,754 | oo () (17,762) 0 0 XXX XXX XXX | oo 9,656 | oo 114,684 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
026650 AA 3 | AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36..........cccvverrvenciienriisniiiinniins [ e e | TFE| 486,530 |...103.958 | ................. 491,913 | oo 473,185 | ... 482,755 (1,424) [ oo | e | s 3.786 |...... 3.427 |MON...| .......... 1,493 | .......... 17,915 | 10/16/2014. | 10/17/2036.
46617F  AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067......... (RTINSO PR [ T TFE| 358,287 |...100.145 | ................359,056 | ...... 358,536 | ... 358,310 17 | [ [ 3.220 |...... 3.204 |MON... 11,545 | 03/13/2013. | 04/15/2067.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............................ ettt enees 844,817 XXX reverrinnenrnn890,969 | oo 831,720 | ..o 841,065 | ..cocovvrrerennnn 0 (1,407) 0 0 XXX XXX XXX 29,460 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 83,932,244 XXX | 91,502,133 | ............ 83,491,691 | ........... 83,686,296 | ......ccoooveiiiniinns (] (31,202) 0 0 XXX XXX XXX | .......882,914 | ... 3,711,728 XXX XXX
Hybrid Securities - Issuer Obligations
26156F  AA 1 [DRESDNER FNDG TR 8.151 06/30/2031 |O | | ......... 12[ ...... SFE| oo 809,233 | ...132.500 750,000 | ... 788,877 (X0 N [VRRIRION IR 8.151 |...... 7471 D] 200 30,736 | oo 61,133 | 11/30/2001. | 06/30/2031.
4299999. Hybrid Securities - Issuer Obligations..............cc..c..cccce. 809,233 XXX ....750,000 ..788,877 (2,078) 0 0 XXX XXX XXX 61,133 XXX XXX
4899999. Total - Hybrid Securities.... ..809,233 XXX 750,000 ..788,877 (2,078) 0 0 XXX XXX XXX .61,133 XXX XXX
Totals
7799999.  Total - ISSUET OBIIGALIONS. .......vveoeieeiieeries e | s 115,516,301 XXX .123,379,503 . 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 3,077,305 XXX - .3,246,116 (20,538) 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. . 2,310,233 XXX | ... .2,400,925 | ... 2,297,137 | .. . (1,318) 0 0 XXX XXX XXX XXX XXX
8399999, Grand TOtal = BONGS..........cururriiriiriireriiiseiesis ettt nies | ereeniaes 120,903,839 XXX | s 133,336,250 | .......... 128,922,756 | ......... 121,496,788 | ...covvvvvvrnae (U [ 100,399 0 0 XXX XXX XXX XXX XXX
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Annual Statement for the year 2017 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

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|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/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 2017 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 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/A.C.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.JA.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
131347 30 4 [CALPINE CORP.......cccovirmrrcrrinerserinssinenienisssssssssssssessessssessssssssssessessesens | Quvene [ avn | wovevienns 1,129.000 | .coovvverrcrirenne 17,083 L | 09/14/2011.
16119P 10 8 | CHARTER COMMUNICATIONS INC-A. e [+ 216.000 72,567 ..335.960 L | 05/18/2016.
629377 50 8 |NRG ENERGY INC....cooiiiiiriiiiiiresisisiisiiesisesssssssssssssissssssssssssssssssssssssssssssesssnnes | svsenes 230.000 6,550 28.480 28 3,731 L | 02/17/2009.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .. 96,201 XXX 28 0 ....18,285 XXX XXX
9799999. Total - COMMON SEOCK.......uvvurieirirrirnrisseisseriesessessses s 96,201 XXX . ....96,201 28 0 ....18,285 XXX XXX
9899999. Total Common and Preferred StOCK. ...t eressasssninsessiessienes 96,201 XXX |, 96,201 28 0 18,285 | ..o 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2017 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - Industrial and Mi:

00206R  EZ 1 |AT&T 6.55 01/15/2028 | 12/01/2017........ EXChaNge.......ccooiiiiiiiiiiccc e 2,366,360 | .ooiiiiicae 2,000,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 2,366,360 ....2,000,000

8399997. Total - BONAS - Part 3..........coiiiiiiiiici s 2,366,360 ov......2,000,000

8399999, Total - BONS.......ovuiiiiiiiiiciiiiisisisnsreiss s 2,366,360 | .o 2,000,000

9999999. Total - Bonds, Preferred and Common Stocks 2,366,360 XXX
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Annual Statement for the year 2017 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Shares of | Considerati 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 Stock on 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.........ccvvveerereiersrereiciesssiriniennns .| 12/15/2017. | MBS Paydown...............ooovessmsmmmvvvnn | 705 | oo 705 | o700 | o887 | oo e 0 1) 705 02/01/2032.
31287R  6Y 0 |FGLMC C66287 PT 6.00 5/01/2032..........ccmerrmrerrerirererneerreeisserssenen .| 12/15/2017. | MBS Paydown.............ccoowvvvecvmmmvviiieenc | | 12,985 | ...... 12,985 | ... 13,137 | oo 13,061 |, (100) [LC/0) USRI IS 12,985 05/01/2032.
312878 6R 3 |FGLMC C67180 PT 6.00 05/01/2032.........cocvvverrirrrirriecrinriicnirens .| 12/15/2017. | MBS Paydown.... 247 247 ) (0) 247 05/01/2032.
31287S FS 1 |FGLMC C66477 PT 6.00 04/01/2032..........ccooeervveirrriiiniiianiiieniin .| 12/15/2017. | MBS Paydown..............ccccooervvvnrrinna. 331 331 ) 1) 331 04/01/2032.
31287T GK 5 |FGLMC C67402 PT 6.00 05/01/2032.. .. | 12/15/2017. | MBS Paydown.... 3957 3957 | 3291 | oo 3476 |, (@7 (7) 3.257 05/01/2032.
31287U EQ 1 |FGLMC C68243 PT 6.50 06/01/2032.. .. [ 12/15/2017. | MBS Paydown.... 237 237 | o239 | e AW e 2 237 06/01/2032.
31288H 7A 2 |FGLMC C78989 PT 5.50 05/01/2033........c0cvvvrmevrrrirnennns .. [12/15/2017. | MBS Paydown..........ccoccvvemsmmmvvicisamnnn | k04530 | 21,530 | ......22,088 | .............. 18,745 | ....... (312) 05/01/2033.
31292G 5V 4 |FGMLC C00860 PT 7.00 09/01/2029..........cvvvverrrrerrnnnns .| 12/15/2017. | MBS Paydown..............ccccommmmmmmmvc | | 5404 | . 5404 | . 5,442 | oo 4,862 | (18) 09/01/2029.
31292H NH 3 |FGLMC C01292 PT 6.00 2-01-32........cvurvereerrienerierirenesseesssiseninens [ o0 12/15/2017. | MBS Paydown.... 16,437 (224) 02/01/2032.
31292H QN 7 [FGLMC C01361 PT 6.00 05/01/2032.........coccvrvverrrrerrrrieriioereioenens .| 12/15/2017. | MBS Paydown...............coooeemmmmmemmec | LA 777 | 4777 | o 4826 | oo BT |, (68) 05/01/2032.
31371G W3 0 |FNTT 251866 PT 11.00 05/01/2018... .. | 02/25/2017. | MBS Paydown 265 0 05/01/2018.
36207H VH 7 |GNSF 432716 PT 7.50 06/15/2026, .. | 12/15/2017. | MBS Paydown.... 248 1) 06/15/2026.
36208C Y9 2 |GNSF 447236 PT 7.50 06/15/2027.........oveorrrrcccrrrnee .| 12/15/2017. | MBS Paydown........ccoovccvvsvcmviees | | gl 84| .. 85 (0) 84 06/15/2027.
690353 RX 7 |OVERSEAS PRIV INV 4.44 2/27/27 .. | 08/27/2017. | Sinking Fund Redemption........cccooee | | | 92,626 | ...... 92,626 | ...... 92,626 0 92,626 02/27/2027.
912828 SM 3 |U.S. TREASURY NOTES 1.00 03/31/2017.......ccvvverrrrrrrrrirerrirenrenns .| 03/31/2017. | Maturity 1,600,000 |..1,600,000 |..1,616,031 (1,796) 11,600,000 03/31/2017.
0599999. Total - Bonds - U.S. Government ..1,759,133 |..1,759,133 |..1,776,092 0 (2,551) 0 1,759,133 XXX
Bonds - U.S. Special Revenue and Special Assessment
312905 B4 3 |FHR 1082 F I0/PO 0 5/15/2021 .. [ 12/15/2017. | MBS Paydown.........cccocvveevvuvmvvcimmnn | b 4 T o 807 | o 691 | 13 13 .| 05/15/2021.
312914 VY 7 |FHR 1474 E TAC 7.0 2/15/2023 .. [ 12/15/2017. | MBS Paydown.........c..oevvvvemvivecnieen | 4846 | 1816 | 1783 | 1804 | 3) 02/15/2023.
313398 FC 8 |FHR 2333 UZZX 6.50 7/15/2031 .. [12/15/2017. | MBS Paydown..........ccoccovvveemcvvcismee | k44020 | o 14.020 | 13486 | oo AABAB | 3,003 07/15/2031.
3133TT  RX 1 [FHR 2329 ZA ZX 6.50 6/15/2031...........cooovverrrinricrcicnnieseieneens - 12/15/2017. | MBS Paydown.........ccccccvvvevsssvcvnven | 54744 | 51,740 | 49451 | o BAAI | | 1,215 | i 11,215 | oo, 06/15/2031.
3133TV. EW 2 |FHR 2355 CE PAC 6.50 9/15/2031 .. [12/15/2017. | MBS Paydown..........ccccovenmsmvvvissennn | b 9023 | 0023 | 8921 | 8048 | 23 09/15/2031.
31358  J6 9 |FNR G-38 D TAC 8.0 11/25/2021.......ovvvoeeeeeereeseeeeeeseeeeesesssssesesseenes .| 12/25/2017. | MBS Paydown............c.ccowwwvvvv | f qoq8 | 1618 | 1634 | 4545 | 2 V) 11/25/2021.
313920 CW 8 |FNR2001-31ZC Z 6.5 7/25/2031.....covvemirierireeririrerinsrierienenenns .| 121252017, | MBS Paydown..........ccooovvvevsmmmvvcimsnnnn | k69390 | 62329 | 62,562 | oo 72,682 ... 22,776 22,776 07/25/2031.
31394A LU 8 |FNW 2004-W10 A5 PAC 5.50 08/25/2034.. [ 12125/2017. | MBS Paydown......cccvvvvccccmemcnec | | sagoeo | 548262 | . 585073 | ... 540423 | oo | (2,438) (2,438) 08/25/2034.
31395X 3F 0 |FHR 3018 UG PAC 5.50 10/15/2034 .. | 09/15/2017. | MBS Paydown.... 66,507 |....... 409 409 10/15/2034.
636894 AC 6 |FHA PL 1990-4 SEQ 8.964 4/1/2020. .. | 12/18/2017. | MBS Paydown 3710 | ....... (14) (14) X 04/01/2020.
928120 Q3 5 |VASTHSGDEV D 4.30 12/25/2043.........ccoovvrieeereieerrieeeiieseriesnnes .| 12/25/2017. | MBS Paydown............ccoocvvvvmvmvvvciisnnnn | | 12,779 |..... 112,779 | ... 112,779 | oo 112,629 | ....... 21 X T (PR LT e [ 0 | 2,581 | 12/25/2043.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES..............cvvvvvrvrviiiiiviriniiniiins o | 873,058 |....873,058 |....875,292 | .............. 887,244 | ..ccooose.. 0 35,003 0 35,003 () I 873,058 | ..ccooorrrr [ I (o I 0. 24,616 XXX
Bonds - Industrial and Miscellaneous
00103Y AE 1 |AES RED OAK LLC 8.54 11/30/19.. .. | 05/31/2017. | Sinking Fund Redemption.........ccooea | | 7,89 | ..o, 7,89 | ..o 8,108 KT N I 8) (8) 7,896 11/30/2019.
00103y AE 1 |AES RED OAKLLC 8.54 11/30/19.. | 06/30/2017. | Make Whole Call.........oovoveseemen | 44213 | ... 44212 | ...... 45399 | oo 44433 ... (63) ()] [ DO 44,402 11/30/2019.
02665U AA 3 |AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36.........cocccevrrererirnrernnns .| 12/17/2017. | MBS Paydown.............ccccovvumriinnnnenas 8.524 8524 | ... 8,764 8719 | ... (20) (20) 8,524 | oo | oo | everriiinienn0 | ..176 | 10/17/2036.
030955 AN 8 |AMERITECH CAPITAL 6.5501/15/28 | 121252017, | EXChANGE...ovvcooeeessn | ..2,366,360 |..2,000,000 |..1,990,780 | ......... 1,994,887 |....... 348 YT TN S I 1,994,887 | .ooovovvvevvreennns | 371473 | 371473 | ... 180,489 | 01/15/2028.
05949T AX 7 |BAFC 2006-1 1A23 PAC 5.75 01/36 BR-1.......ocvvveverereeerierrceerserinns .| 12/25/2017. | MBS Paydown.............cccocvvnmrivnrinnn. 103,040 |..... 103,040 |..... 100,770 | v 102,001 | ... 294 204 [ oo | v 103,040 | ..ooovoecreernnne 3,444 | 01/25/2036.
06541E AA 0 |BANK UNITED 8 03/15/09 MTNA........ .. [ 12/19/2017. | SANDLER & O'NEIL PARTNERS....... 1] 500,000 | ..... 530,895 | .oooeereeereeeeereceseenns | ereeereeien 50 | oo, 50 50 03/15/2009.
07012E AG 5 |BASKETBALL PPTYS 6.65 03/01/25 - 12/01/2017. | Sinking Fund Redemption..........cce| . f 20474 | ... 20,474 | ... 24,560 | oo 28,510 | oo | oo 3) [6))] FPSEU I 24,474 03/01/2025.
125278 AC 5 |CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51.......ovvvvvvvvvvrrrrrrrrrnnn | oo 12/19/2017. | MBS Paydown .1..1,713,808 |..1,713,808 |..1,851,916 | ...........1,729,304 | .ooovvivrvririns | e (15,496) | ..vovevernerrnee | eeverreeens (15,496) | .voocvvnerieinne 1,713,807 02/19/2051.
12667F EG 6 |CWALT 2004-J2 3A3 PAC 5.50 4/25/2034. .. [ 12/25/2017. | MBS Paydown.........cccocovwevmmemvvcivmmen | 41,346 | ...... 41346 | ...... 40,674 | vovvv.... 40,903 | ... 80 80 41,346 04/25/2034.
126694 LC 0 |CWHL 2005-24 A36 PAC 5.50 11/35 7R-5. .| 12/25/2017. | MBS Paydown.... (1 1 T IS 62,203 11/25/2035.
126694 LC 0 |CWHL 2005-24 A36 PAC 5.50 11/35 7R-5. . | 12/25/2017. | Pass-Through Loss. 0 .| 11/25/2035.
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Shares of | Considerati 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 Stock on 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
161620 MB 2 | CHASE 2005-S2 AT5 PAC 550 10/35 6R-8....c..roorrrrorrr [ 1272512017, [MBS Paydown. ..o | | 135365 | ... 135,366 |....133,800 | ...........125,526 | .. (534) (534) 10/25/2035.
16165Y AV 4 |CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37 .| 12125/2017. | MBS Paydown.......co.covmcens | | agqee | 38168 | ...30.774 | oo 28790 | .. (597) (597) 08/25/2037.
16165Y AV 4 | CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37. .| 12125/2017. | Pass-Through Loss.. R 15772 oo (538) (538) 08/25/2037.
17309L AD 7 |CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036 .. | 12/25/2017. | MBS Paydown o 135448 |..... 135,448 | ... 111,575 | oo 132,357 | . 3,090 3090 08/25/2036.
40432B AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037 o [ 1212512017, | MBS PaYAOWN.....covesvvessvvvssssessn | ] 124,629 |....124,630 |...107,253 | cccireern96,915 | oo | v (KL 1)) DS P [GKIE: 1)) I— 09/25/2037.
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037 .. [ 12/25/2017. | Pass-Through Loss........c.cooovveemvvccens | k0503 | FLIT. T N DR L1728 P 18,627 09/25/2037.
46617F  AA 2 [HENDR 2013-1A A ABS 3.22 03/15/2067 .| 12115/2017. | MBS PaydowN........ccooccccccvccccce | | 29008 | .....29.008 | ... 28,988 28,990 | oo | o ) M) 04/15/2067.
46633 AC 6 |JPMRR 20097 2A1 SEQ SSNR 6.0 2/27/2037 .| 12/27/2017.| MBS Paydown.......ococe || 167008 | ... 167,028 | .. 168,907 | oo 167,028 | oo e 0 0212712037,
548661 AK 3 |LOWES COMPANIES 6.50 03/15/2029 .. | 05/04/2017. | Cash Tender.............ccooewvvvcmvmvcvceens | | 333000 | ....333.000 |..... 331,431 332,012 988 03/15/2029.
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037. .| 08125/2017. | MBS Paydown......ccoevvcccccccccces | | 396490 | ... 306,420 | .. 305,250 321,043 5,077 03/25/2037.
650119 AA 8 |NEW YORK UNIV 5.236 07/01/32 .| 07/0112017. | Sinking Fund Redemption...........| | 52,000 | ....52,000 | ....50.712 50,972 1,028 07/01/2032.
74930A BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40.... .| 07/16/2017. | MBS Paydown..........cooovvmcee | | goaoss | 524,056 | ...557,382 | o 525,860 (1,805) 09/16/2040.
7609085 CM 1 |RAMP 2001-RS1 Al4 SEQ STP 3/25/31 .| 11/25/2017. | MBS Paydown | ess6 | 98,527 | ...97.095 98,507 0 03/25/2031.
887315 BH 1 |TIME WARNER COS 7.57 02/01/2024..........c..coevrrrrrrrerrererrererinanns .1 12/22/12017. | Cash Tender..........c.cccoevevrererevurinennns o 500,000 | ..... 500,000 | ..... 528,690 | ..vvvvvrennnn. 512,771 (1,407) 02/01/2024.
907837 AA 8 |UNP CO 2004 TRST 04-15.404 07/0212025 .| 01102/2017. | Sinking Fund Redemption. ... | | 103,988 |.....103,988 | .....103,988 87,439 (1,433) 07/02/2025.
3899999, Total - Bonds - Industrial and Miscellaneous 6,939,202 |..7,106,436 | 7,228,065 6,523,828 (25502)].. XXX
8399997. Total - Bonds - Part 4 9,571,392 |..9,738,627 |..9,879,448 | .........9,166,016 6,950 0 359,989 359,989 XXX
8399999. Total - BONGS..oo oo 19,571,392 |.9,738,627 |..9,879,448 | ... 9,166,016 6,950 0] s 9,211,403 | oo 0...359,989 | ...... 359,989 | ....649,955 | XXX
Common Stocks - Industrial and Miscellaneous
87974D 10 0 [TEMBEC INC......ccoosiiiiiririniicciecicsisss s | | 1112212017, | MEIQE.......cocvviriiriicrinisieis ...1,687.000 XXX 6.200 2784 3416 | oo, 3,416 6,200 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous................coveveverrerrieiennnns XXX 6,200 2784 3416 0 0 3416 0 6.200 0 0 XXX
9799997. Total - Common Stocks - Part 4............oooooooooiiiirerci XXX 6,200 | oo 2784 | ... 3416 0 0 3,416 0 6,200 0 .0 XXX
9799999, Total - Common StocKS......oo.ccvsv.. XXX 6,200 2,784 3,416 0 0 3416 0 6,200 0 L0 XXX
9899999, Total - Preferred and Common Stocks XX 006,200 | e 2,784 | e 3416 0 0 3,416 0 6,200 [ I— e [ L0 XXX
9999999, Total - Bonds, Preferred and Common Stocks 9577633 | XXX |.9,885,648 | ........ 9,168,799 3,466 6,900 (L P— 10,367 [ v [ 9,217,603 | oo 0]....360,030 | ... 360,030 | ....649,955 | XXX
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Sch.D -Pt. 5
NONE

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

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

Sch. DA - Pt. 1
NONE

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

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
PNC Bank. PittSBUIGN, PA ... [ s [ s [ s [ s | e (2,016,850) | XXX
Bank of New York Mellon New York, NY 9 151,850 | XXX
Wells Fargo. WiInston Salem, NC.........ccveuimiieiieiieiieniesississiessesiesissesssisssesees | cesseees 10,000 | XXX
0199999. Total - Open Depositorie: XXX XXX 9 0 ...(1,855,000) | XXX
0399999. Total Cash on Deposit XXX XXX 9 0]. ...(1,855,000) | XXX
0599999. Total Cash XXX | XXX 9 0 oeveeno(1,855,000) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (1,150,054) | 4. April (808,604) | 7. July. (1,210,719) | 10. October. (140,769)
2. February. (1,410,180) | 5. May (528,398) | 8. August (338,085) | 11. November. (1,746,065)
3. March (946,518) | 6. June (2,444,227) | 9. September. (1,090,738) | 12. December. (1,855,000)

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9
CUSIP Identification Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 |Invesco Advisors Inc. Treasury Portfolio Institutional Class 1212912017 oo | oo 190 i | 19,872,987 | oovooeoeeeeoeeeeeeeeee 18,046 145,742
8599999. Total - Exempt Money Market Mutual Funds @s 1dentified DY the SVO.............c.. i bbb 480 LR | 19,872,987 | ovvoveeoeeeeeeeeeeeeeeeeeese 18,046 145,742
.................................... 19,872,987 | oo 18,048 | o 145,742

8899999. Total - Cash Equivalents

XA
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona .
4. Arkansas... LIFE INSURANCE 150,027 149,789
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . LIFE INSURANCE 1,031,823 1,145,661
B PR €Yo o - OO LIFE INSURANCE 34,716 58,594
12.  Hawaii
13.  Idaho.
14, lllinois
15.  Indiana..
16.  lowa
17.  Kansas LIFE INSURANCE 2,513,144 2,901,833
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts LIFE INSURANCE 100,018 99,859
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey.... LIFE INSURANCE 3,211,636 3,193,500
32. LIFE INSURANCE 144,649 244,140
33.
34. LIFE INSURANCE 435,077 434,388
35.  North Dakota.
36.  Ohio... LIFE INSURANCE 1,602,452 2,033,898
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . LIFE INSURANCE 550,098 549,227
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia LIFE INSURANCE 257,794 312,865
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 106,572,225 | ....cccoouneee 116,468,466
59.  Total XXX XXX 1,602,452 2,033,898 115,001,206 | ...ccvvevneee 125,558,322
DETAILS OF WRITE-INS
5801. Aggregate Holdings... Reinsurance with Hannover. 106,572,225 ..116,468,466
5802.
5803, s | v
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 @bOVe)........cvvvererreiiiriseriinae XXX XXX 0 0 106,572,225 | ..cocvvv 116,468,466

E28
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