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Annual Statement for the year 2018 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. trASUNY SECUNMHES. .......cvveveevecreree ettt ses e sssssssssesans | eveesnenes 5,269,246 | ............. 37 | v, 5,269,246 | .....ccovvereireeeiiiies | e 5,269,246 | ............. 3.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVErMMENt @gENCIES.........covereveirieieisireiieieissieieiseienns | esneseissiesessssesenies | soevessenens 0.0 | oo | e | e 0] e 0.0
1.22 lIssued by U.S. government sponsored agenci€s............ceveveevereerevereens | coveevennes 1,214,102 | ............. 09 | .. 1,214,102 | oo | e 1,214,102 | ............. 0.9
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....vvoveeeerrereieeeeeeisreseeeieese et ssessssssessesssssnssees | eessssssssessnssssssessanss | sessessesenns 0.0 |t e | e (01 I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccvevvevies [ eovveriiniieieiseieiieies | e, 0.0 | oo | e | e (V1 I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............ccevvevieieierenieeiees | cvreiveinns 7,392,195 | ............. 52 | oo 7,392,195 | oo | e 7,392,195 | .cooovneee. 5.2
1.43 Revenue and assessment obligations..............ccccvvevevercenieesecesnieens | ceveveine 23,236,373 | ........... 164 | .......... 23,236,373 | .oeereeieeeeeieens | evieieinns 23,236,373 | ........... 16.4
1.44 Industrial development and similar obligations.............c.ccevevieiiereeiiens [ | e, 0.0 | eoeeeeeiereseieiees e | e 0] e 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL.........cc.coccovrmimrnerninensenreeinnes
1.512 Issued or guaranteed by FNMA and FHLMC..
1513 Al ONET ...
1.562 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA......c.ccccooee | vorvevrerrnnen. 607,838 | ..coovvenes 04 | . 607,838 | ..veveeeererrrireiinns | v 607,838 | ....cccoo.... 04
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNg 1.527..........cccovieiiiieiieieeieesssieiies [ eereesssiesessienenens | seevessnsens 0.0 | oo e | e (V1 I 0.0
1523 Al ONE. ...t | eessnieenes 1,492,210 | ....coeeene. 1| 1,492,210 | oo [ v 1,492,210 | ...cocoevenee 11
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUIHIES). ... veveececeriieeneieiseie ettt nsessssnnas | seseiaens 66,189,918 | .......... 468 | ... 66,189,918 | ... [ v 66,189,918 | ........... 46.8
2.2 Unaffiliated non-U.S. securities (including Canada)............ccevvcvevereerereeseenes | covevrines 25,418,107 | ........... 18.0 | oo 25,418,107 | .oeveveeieeeeieens | evreieins 25,418,107 | ........... 18.0
2.3 AFfiliated SECUMHIES. .....cervececeeici ettt ssentenes | eeesesssssessssssesensasis | seesesinsenns 0.0 [ i [ e | s (V1 0.0
3. Equity interests:
3.1 Investments in MUtUAI fUNAS........c.overireiriinirrceecreeiesnineseiensenenes | ceeeensnsrsesssssssseenens | eseneenennsi020) [ et [ e | e (V1 0.0
3.2 Preferred stocks:
321 AfIIATEA. ...t
3.22 Unaffiliated
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIAEEA. ...
3.32 Unaffiliated
3.4 Other equity securities:
341 ATFIIATEA. ...
3.42 Unaffiliated.
3.5 Other equity interests including tangible personal property under lease:
351 AffilIAEEA. ... | e | sineennens0:00 | e | | (VI 0.0
3.52 Unaffiliated.......c.coereeeeereieieireineiiesiecneeieeseisesessissesessessessssssessssssns | eenssnnssessssssssnsnenens | snnenennesss0:00 | oorirriieiininsnnsinnins et | e [V 0.0
4. Mortgage loans:
4.1 Construction and land developmeNt...........ccocerrereenenriinineensirresnneneirsnnenes | reeserseessesssesssnessnenns | seoneneeeness0000 [ eniinenninininsininnes e | e 0] o 0.0
4.2 AGHCURUIAL......c.cveviecveiecesce et sesssesssessesesssens | sevessssesessssssesssseennns | ennerernreend020 | eiiiieiiiieeieiesiies | ceverieesesssesesseesesens | sreereresssesesisesesessenes (O 0.0
4.3 Single family residential Properties...........cocurerrurerreerrirrenneneeneeseeeeneeseeseesnsenes | seeseesenssnessessesnsssnenns | seonenneensss0000 [ eniinrinsininsinsininnes e | e 0] oo 0.0
4.4 Multifamily residential Properties...........cccovueericrererieiesiieeeeeeesesseseeessneens | ceversnseessssssessssenennns | eveererneend0000 | e | e | ereereresieees e (O 0.0
4.5 ComMErCial I0ANS.........vuruurireeeieeniieeereeeeseeeneeeesesesssssssssessenssssessessesssssssssenss | sessessessssssssessenssnssns | seonnsneeness000 [ oniineirniininsinniininns [ e | e [V 0.0
4.6 Mezzanine real estate I0aNS..........ccocvvverecreininerienenrneenncenesnensessensninees | sevenssnennensesnsnnenes | seenereeenes 0000 [ [ | . (U 0.0
5. Real estate investments:
5.1 Property occupied by COMPEANY........ccccriireeinenieinisnesenseesessssssesesssssssenss | sesssenessssssessessesnnse | serernerensss00 | corrensinsinsineinnen [ | e (V1 IO 0.0
5.2 Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)...........cccoevrveieriniieieininieeneieie [ | veeennnend0000 | e [ | (V1 I 0.0
5.3 Property held for sale (including §......... 0 property acquired in
SAtISFACON OF AEDE)........cvveieicee et | et
6. Contract loans. ...5,916,931
T DBIIVALIVES. ...ttt | eebsentes e
8. ReCeivables fOr SECUMHIES. ........c.wrrrererrirrcireieireie et eees
9. Securities lending (Line 10, Asset Page reinvested collateral)... XXX XXX
10. Cash, cash equivalents and short-term iNnVestMents............ccoocevrenernenennnrrniinnnne | veereernnenn, 665,440 | 3.3 | i 4,665,440 | oo | e
11, Other inVested @SSELS.......ccuriririrriirierrieereiseeessisesenessssesenssssssssssenes | nenessssnsensssssnessenenss | onnernenesi0:0 | iinineinnnininin | | s
12, TOtal INVESIEA @SSELS.......cocvvececceeceee sttt es s tesennannans | eeesens 141,538,732 | ........100.0 | ........ 141,538,732 | .coceveveeerercrene. (01— 141,538,732
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Annual Statement for the year 2018 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PO YEAI.........vuriirereerireisrere ettt esee et ss st e £t nen
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ceuiurrurririerrireineeeiseieesst ettt enssnees

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.covrrurniniinrieesese e nesees

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13.. ...ttt st bbb bbbttt nann
3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt bbb bbb bbb bbbt nann

4. Total gain (10Ss) 0N diSPOSAIS, Part 3, COIUMN 18.........creiieiieiireieieeireiei ettt s st s s f s8££t

5. Deduct amounts received on disposals, Part 3, Column 15.......ccccoevevee.. IR R ' R B e
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ooviieeeeietcee ettt bbbt s ettt st s senann
6.2 Totals, Part 3, COIUMN 13........oeoiieeeeeeece ettt st bbb bbbt a e s bt nann

7. Deduct current year's other-than-temporary impairment recognized:
7.0 Totals, PArt 1, COIUMN 2.ttt ettt bbb a bbb es st n s s b s s s et st anens
7.2 Totals, Part 3, COIUMN 10.......cviieeeieieieieee ettt ettt st bbb st es st n s b s s ses s s enans

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt st bbbt s bbbttt st nann
8.2 Totals, Part 3, COIUMN O.......oeviececeee ettt sttt bbb e a e ss bt s bt n s saes

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8).........corvveriiiersiierceieteee ettt st sa bbbt sse s st
10.  Deduct total NONAAMIEA AMOUNLS...........civveieeieiceeie ettt ettt b e b s et s s bbbt b st et s s s e b s e st a st bes s bt n s s e s s naenes

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)........evuerururrirrinrireiniiesesesessssssessssssssssesssssssssessesssssssssessessssssessessassssssessessssssessessesssssessassssssssessasssens

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PIIOT YBAT . ..........ccuiveiercreeeie ettt s s sse e
2. Cost of acquired:

2.1 Actual cost at time of acquiSition (Part 2, COIUMN 7).......c.cueeieieesie sttt st sse s b s sse e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........oueveveeeeeeeeece e ees

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2. ...t sss sttt
3.2 Totals, Part 3, COUMN 1. ..ttt sttt

4. ACCIUAN O QISCOUNL......o.vveteiscissisic ettt s s s b 848888 R R R ARt s bbb n b en
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......vuiiiieiecieicsise ettt

5.2 Totals, Part 3, ColUMN 8.........cccovvvrrrrrrininrireessissseiesesssssesessenennd N 0 SRR R,
Total gain (loss) on disposals, Part 3, Column 18.........cccccovverervrnrerrrrrereen . B IRt

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........ceiueieiieriieieie sttt aes

© o N o

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

10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 11 ..ottt b bbbttt en
10.2  Totals, Part 3, COIUMN 10........cuuiueieieeiciie sttt bbbttt een

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........ccccemrrererirerierieiinesesesssssesessessessesseens
12, TOtal ValUBLION AIOWANCE.........coouieeiiiii bbb
13, SUDLOLAI (LINE 11 PIUS LINE 12)....uuiveiiiiiiieiesiesie ettt st bbb s8££ s ARt
14, Deduct total NONAAMITIEA @MOUNTS...........ccuuiiiiiii bbb

15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)........c.ccuiieiucieieiiie et sssse et st seens
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Annual Statement for the year 2018 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PO YEAI.........cvuriirereerereisrere ettt s s E s s st nen

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.virurriirrrrieieeseie sttt nees

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ovrruriiininrieesee et nesees 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COUMN 1B.........oueviiirieeiiercie ettt st bbbt bbbt s b s bbbt st
3.2 Totals, Part 3, COIUMN 12.........oeieeeceeceeiieteie ettt s ettt bbbt sesss st en s s bt 0

4. ACCIUAI OF QISCOUNL.........eoeeieceececict ettt st e et a b b e e s e e b st s st st s st s s s b s s s s s s s e s bbb s et s et st s st s st sesaeseneaes

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13 N ‘ N ... E ....................................
5.2 Totals, Part 3, Column 9.........c.covvvvvererreereeereeereeesee e ) - e 0

6. Total gain (I0ss) 0N diSPOSalS, Part 3, COIUMN 19.......cuiurieireerrie et ss s sttt s e s s et n s
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvevcuireieeiisieessetes ettt ettt bbb bbb se bbb bt aess st nt s e
8. Deduct amortization of Premium aNd AEPIECIALION. ...........ovurerireieeeereiieeseeerete ettt es e sss st s s £ s E e s st n st nen
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt s ettt bbbt s e sas st en sttt
9.2 Totals, Part 3, COUMN T4 ...ttt e e a bbbt bt s e b st s bt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........cuiieciieeeee et ettt bbbt bbbt ae st en s st ees
10.2  Totals, Part 3, COIUMN 11 ...ttt ettt sttt bt ae s b a s s s s 0
11.  Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5+68-7-8+9-10)........cccrrurrrrrrrirrinenrirsieessissesssssssesss s ssess s essssssessessssssssessassssssnssassons 0
12, Deduct total NONAAMITIEA @MOUNTS...........iuuiueiriiierieri sttt ebs ettt E £ R bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).........viirririeiinririeeesisseseesssssssssessssesssssssssesssssssssssessessssssessesssssessessassssssessesssssssssessansssssessasssssnses 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOM YEAI.........cu ittt es et s bbb bbbt 121,592,989
2. Cost of bonds and stocks acquIired, Part 3, COIUMN 7...........ccoiiiriiiiiiieicieeie ettt bbb bbb b s s bbb bbb bbbt s e 73,305,405
3. ACCIUAL OF BISCOUNL........ouiieriiriirie bbb+ s bbb bbb 313,744
4. Unrealized valuation increase (decrease):
41  Part1, Column12................
42 Part2, Section 1, Column 15...
4.3 Part2, SECion 2, COIUMN 13.......coiiiiieeee ettt bbbttt b et
44 Part4, COIUMN Tttt (27,423) (27,423)
5. Total gain (10sS) on disposals, Part 4, COIUMN 19.........c.cieieiiiiieieiiiie ettt st s bbbt s st bbb bbb s bbb b b s an 4,734,701
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ouiuiieiiiiieiee sttt ss bt 68,794,382
7. Deduct amOrtiZation Of PIEMIUM..........c.iieirieieirceeeire ettt s ee st s s b £ e £ o8 E 88 £ R8RSR bbbk s bbb n bt 152,083
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, ..ttt bbb bbbt e bttt
8.2 Part2, SECtON 1, COIUMN 1. ...ttt bbbttt s s bbbt ns e
8.3 Part2, SECtON 2, COIUMN TB........ovieieeieiieieieicetet ettt ettt bttt s s b a et neis
8.4 Partd, COIUMN 15, ...ttt b bbb bbb ettt bbb sttt 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIUMN T4ttt 16,589
9.2 Part2, SECHON 1, COIUMN 17ttt bbbt bbb bbbttt
9.3 Part2, SECON 2, COIUMN T4.........ooiiiee ettt bbbttt bbbt
9.4 Partd, COMUMN 13- ...ttt ettt 16,589
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNg SR(2)........ccovuererrurrenineereenineinrereieesseeseisesseeseesessesessesens
11.  Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-T+8-9410)........ccurrurirrerrerrieiinrirrieesstse et ss sttt essentas 130,956,361
12, Deduct total NONAAMITIEA @IMOUNTS...........iuuiieiriiicrii ettt b bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).........o ettt sssss s st st sse s s et e et s et n s s neee 130,956,361
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Annual Statement for the year 2018 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... .6,619,719 .6,707,349 | .. ..6,669,457 ..6,615,348
Governments (Including all obligations 2. CANAGA. ...t | et | ereresee et essntes | setesses ettt es et es s sstentenes | sabesesnstes ettt srenes
guaranteed by governments) 3. Other Countries
4. Totals...............
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ..ot eicisissieiieiisee | evieresssiessesssssssssessssssenenss | erissessesesessssessesssssnsessessnses | setessessessnsassesessstessessssenseses | arsessessssessesintassesessssssanseeses
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS....cooorireierieccsisreisisis | v 7,392,195 | oo, 8,622,762 | oo 6,927,124 | oo 13,210,000
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....oovoreirnneiscnnnrinnnns | e 23,844,211 | oo, 25,393,107 | oo 23,239,495 | ..o 25,492,519
Industrial and Miscellaneous, 8. United States........ccovevvveveiei | covereeerecreieins 67,682,129 | ...covvvericrnan 67,058,403 | .....ccvvvirere 67,686,453 | .......cocverernne 67,797,992
SVO Identified Funds, Bank Loans 9. €aNada......ocverrrrerrerieniis | e 3,001,799 | covvooerrrrierinnne 3,337,055 | oo 3,004,552 | ..o 3,000,000
and Hybrid Securities (Unaffiliated) 10. Other Countries.........ccooevees | coveresrerriisrennans 22,416,308 | .....ccooervrnnnen 21,926,395 | ..o 22,426,739 | ..oocvvvvere 22,451,000
11, TotalS. .o | v 93,100,235 | ..ovcveriiiieninnns 92,321,854 | ..oooviiirrininnns 93,117,744 | ..o 93,248,992
Parent, Subsidiaries and Affiliates 12, TOMAIS. ...t | et essessssssessssrenns | cressssesesssesessssssesssssssssserenss | suessssesessssessssssessssssessssnseresss | srsssssessssesesssnsessssesesssnsassnns
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals...
19. Total Preferred Stocks...
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada.......ccoeevvvevererrernnnnn.
22. Other COUNMMES. ......ucureeurrers | crreeresminsssresssnresssssssnesnens | onmeressssssssssssssssssnssssssssssnss | sosssssssssssssssssssssssssssssssnsees
23, TOtalS.....oooiiriiiieiiiiiiein | s 0 [ o 0 [ o 0
Parent, Subsidiaries and Affiliates 24, TORAIS......oeeerrerereereisrnensiens | eeveesissens e | onnenesenes s | snsssenne s nesennes
25. Total Common StOCKS.....cuee | v 0 [ o {01 0
26. Total StOCKS....ouumirmirsmsrusisans | covveiniiiniiniiniinienienines {01 P [0 R 0
27. Total Bonds and Stocks...... | ...c..ccccvvnnee. 130,956,361 | ....coccvcvrennne 133,045,071 | oo 129,953,820
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Annual Statement for the year 2018 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1

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 Column7 as a 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
U.S. Governments
......................... 5.1
......................... 0.0
......................... 0.0
......................... 0.0
......................... 0.0
......................... 0.0
......................... 5.1
.......... XXXvverrrinne | vvevererisnnnnnnnninns0 [ vrrneieiisiennnnn0.0
.......... XXXvvernrinne | evevrirerrnnnnnnnnnennns0 [ onrnereisiennnnn0.0
.......... XXXevvernrinee | erevrererrsnnnnennnenns0 [ ovrnrnsisiennnnn0.0
.......... XXXvvternrnne | vrereereinnnnnnnniennns0 [ 0.0
.......... XXXvvternrinne | vrerrereiinnnnnnnniennns0 e 0.0
.......... XXXvvoererrenne | nnennennrinnennennennenenes0 [eonnennnninneninnenn0.0
.......... D

3.1

3.2

U.S. States, Territories and Possessions, etc., Guaranteed
NAIC 1...
NAIC 2...

41
4.2

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

NAIC 1...
NAIC 2...

5.1
52
53
54

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

NAIC 1...
NAIC 2...
NAIC 3...
NAIC 4...

.11,627,087 |.
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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

74,456

................. 157,413

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 Column7 as a 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
............... 4,182,634 |............26,518,776 |........... 10,497,037 | .................279,535 | .oooooes XXX oo cernenen59,241,159 rerenennn 31,936,424 | ...............9,861,354
............... 3,156,696 |.............37,425/428 | ..............6,632,273 | ....ccce0er0e. 96,850 | oo XKX e cerenenenn 20,455,259 cerenennnn 33,907,603 |.............13,403,644
................. 450,467 cevverenenneneenD45.527 | e | e XK cererennnnn2,234,004 werereneennn 1,095,993
................. 109,982 | .................236,688 cererennennn 1,755,874 cererernnnnn 381,723

............... 1,726,853

............. 83,686,296

.786,640 | ...

..188,877 |....

9.7

Totals

10.1
10.2
10.3
10.4
105
10.6
10.7

Bank Loans
NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC 6
Totals
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Annual Statement for the year 2018 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

1. Total Bonds Current Year

111 NAIC T [(C) B 1,767,875 | ..cocvennee 23,836,547 |...covvenee. 36,486,179 |...ccovevnee 12,733,157 | .o 4,830,146 | ..oocorevricrcriene 0 [ 79,653,904 | ....ocovvvvirirennnn80.8 [ ot XKX s e XXX s [ 69,792,550 |.....cocouenne 9,861,354

11.2 NAIC 2. iesesseneeesssssesssesssssessssssessenss | (Q)eenneiennninnininnns0 [ v 3,156,696 |............. 37,425,428 |............... 6,632,273 | oo 96,850 | ..ceorerreeieeeereeees (1 O A7311,247 | 361 | XXX e e XXX e [ e 33,907,603 |............. 13,403,644

11.3 NAIC 3... ..450,467 1,432,167 ..1,882,634 ..1,095,993 ....186,640

114 NAIC4..ooiiiicncnrneieenenesessnesesesenessnssnensesssssessseens | (@)eeeierennenn 109,982 | i 236,688 | ..ovvoeerenne 35,053 | o 0 [ orrereremeenerneeeen0 0 | 381,723 | e 0.3 [ XXX e XXX e | e 381,723 | e 0

11.5 NAIC B...irrnrercressnensenssneenessssnensseenesneens | (@)oo 74456 | i 157,413 | .o 1,492,606 | oo 2,378 1,726,853 | ..o 1.3 it XXX s e e XXX s [ 1,726,853 | ..o 0

118 NAIC B...occernereiecseineiseessnseseneeseeeessssssssesssssesseesns | (@eeisnnenniininninnend0 | oo (O P o I [ {0 PO o I [FSSSTORRon 0 I (o) OSSR 0 [ oo 0.0 e XXX e e XXX e [ {01 0

117 TOtAIS.cooecrrreesecesneeenennsensesnesnneeenns | seeeenneneneens 1,952,313 | i 27,837,811 |.............75,439,266 |............. 20,799,975 |...covvvnnns 4,926,996 | ..o 0 | (b).....130,956,361 | ....coocvvrrreren 1000 [ ooree e XKX e [ e XXX s [ 106,904,723 |............. 24,051,638

11.8 Line 11.7.858@ % 0f Col. 7....oviiiiiiiiininiscieisisiscisssnissinnis | sersesseessnssnssnsness 12D | aviseinsssnissensenes 213 | e D16 | i 15.9 | s 3.8 | s 0.0 | o 100.0 [ .o XXX [errereeeee XX [ XX | e 81.6 | oo 18.4
12. Total Bonds Prior Year

12,1 NAIC T sesssssssssesssesssnens | oessensnneneen S48 A21 | i 26,563,611 |..ccoveenee. 52,580,465 |............. 10,921,584 |............... 2,709,694 | ..o | e ).0.% GO S ) 0.9, SN R 96,262,775 | .ovovvereereiiineenee 79.2 | 86,272,721

12.2 NAIC 2u..oerrssessessiessssssesssissssssssssesssssssssesssssesssnsns | oessnnsneneens 1,802,450 | ovvovirivnnenns 450,293 |....ocovvvrnn 4,106,574 |....c....... 13,407,629 |....coovrnne 1,188,314 | oo [ e, D00 G S ) .0 SO IS, 20,455,259 | .oooverieiiininne 16.8 [.vrrrren 20,455,259

12.3 NAIC 3ttt | £aesbesbse st ess bt etees | Hbesteetneb et st s bt eniens | fressenbse s st neniens | sbeeenieneas 3,022,880 | ..eceerrrineireieininnen | neeneirennnneinenenenenes | erenernee XX | veerenen XX e s 3,022,880 | oooverrirrreneni2.D | 2,234,004

124 NAICA4... 1,454,626 | ... 1,755,874 1,755,874 |..

12.5 NAIC Bt | fesbesb bbbt ens | Hretseni sttt b s | fenient ettt | Hens et ees

12.8 NAIC Bttt nssnens | entsesssssassssssssessansanes | eeesssessasssnsssssnssansanss | enssesssssensanssnssessansanes | ensssssessensanssnsnssessanss | assssssnsssnsenssnssssensanes | onsensssssessansensnssnssenes | sonsensses XK arersersanes | ensnreneee X Kursrrnnnnnes | (C)urnrerrmersrnsnenenni | eovnrnnesrrsnnsninnensd000 | iovsiississiisissssiseennes

12.7 TOtAIS..c.oeccceceeseeecsseeesssiseenessssnenseenis | eeesneenennnn,870,209 ... 27,187,766 | ............56,734,088 |............. 28,806,718 |.....cocouenee 3,898,008 | .oceverrieieieriene [V O XXX eeevvene [ XX | (D). 121,496,788 | ... 100.0 | 110,717,858

12.8 Ling 12.7. 358 % 0f Col. 9..eurvuiiieesciiciiei s scisisrssessisnsnens | seessessesenssnesseseeaas 4.0 | 224 | s 4.7 | oo XN 32 | s 0.0 | D, S ST ¢, S [y (1[0 X o[} IS ¢ 0, S [T 91.1
13. Total Publicly Traded Bonds

131 NAIC Tttt | sreeeeeennaees 1,685,958 |............. 23,573,518 |.....cco.ee.. 29,895,454 |............... 9,833,111 | oo 4,804,508 | oo [ e 69,792,550 | ..ooovvvrrieenn533 | 86,272,721 | oo 710 [ 69,792,550

13.2 NAIC 2.ttt | coenbnss s nenaens | crnesenienins 1,019,018 |............. 28,159,463 |............... 4,632,273 | oo 96,850 | oo [ 33,907,603 | ...oocvvvirienn259 [ 20,455,259 | ..o 16.8 [ 33,907,603

13.3 NAIC 3... A50,467 | . BAB527 | e | e | s ..1,095,993 2,234,004 | ..o 1.8 [ ..1,095,993 |..

13.4 NAICA4... ..236,688 135,053 | oo .381,723 1,755,874 | ..o 1A | 381,723 |..

13.5 NAIC5... 157,413 ... 21,492,806 | e 2,378 | e | e | s L1726,853 | e 13 | 1,726,853 |..

1318 NAIC Bt | enisns s sen s srens | boesssnesnesse s nersees

............. 25,437,104

13.8 Line 13.7asa % of Col. 7..... ..23.8
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11............ccccccoees | covvvvvvvvvvveneee 1A | ...19.4
14, Total Privately Placed Bonds
140 NAIC e sesssssssssssssssessenens | sveesssennennnnen8 1917 | iii00.263,029 [ 6,590,725 |.....ccoee. 2,900,046 | ...ooooereeenen25,838 [ oo [ 9,861,354 | ovcveviviieeeen 75 [ 00009,990,053 | 8.2 [ D00, TR DO 9,861,354
T4.2 NAIC 2.t ssssesennes | senssesnesssssnensesssensenns | snnennsenseensy Q1,078 [ rovivrirrinnins 9,265,965 |.....cccevnne. 2,000,000 ..o [ e | e 13,403,644 | o102 | 0 | il 0.0 | ) 9,9 S P 13,403,644
T4.3 NAIC 3ueee ettt ssns | stessessssessessssessesssssnses | sesssessesissessessesssesses | sossessesessnsessesesansenas .786,640 |... .786,640 XXX ....786,640
14.4 NAICA4...
14.5 NAIC5...
148 NAIC Bttt ss s ensnsnsss | rsssessassssssssssssenssnssnss | oesssssessasssnssessanssnssnes | onssessensasssnssessansansnes | nessessassansnssessensansnes | nnssessansansnsnssassansanes | nnssnsnssenssnsnssensanssnes | snsessssssnssssnsanssnessl | snenessnssensnnssnssnnssi0e0 | onvrnrnnensensessnnninnensd | eesrernnsnsnennennnsi0:0 [ orrniens
............... 2,400,707 reeeenennnn 5,686,686

14.8 Line 14.7asa % of Col. 7..... . ...10.0 . .23.6
14.9 Line 14.7 asa % of Line 11.7, Col. 7, Section 11........ccccococvivieis | vovevereviriririreec 01 | i 18 | ekl 120 | 43 | ciiiiiie0.0 | 00 | el 184 | KKK ek XXX e ek KKK e | e
(@) Includes $.....24,051,638 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year of bonds with Z designations, §.......... 0 prior year of bonds with Z designations and §.......... 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 of bonds with 5GI designations, §.......... 0 prior year of bonds with 5* or 5G| designations and §.......... 0 current year, $......... 0 prior year of bonds with 6* designations. "5GI" 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; NAIC2§..... 0; NAIC3S....... 0; NAIC4S..... . NAIC5S.......... 0; NAIC6S.......... 0.




Annual Statement for the year 2018 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 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 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 IsSuer OblIGations..........ccceereveerereeneeeneineenerncnenseseneneenseeneenesssennes | nevennnennnens 107,142 | 5,784,664 {591,543 | e [ [ e XK [ee6,483,349 | 5.0
1.2 Residential Mortgage-Backed Securities... 0.1 ]...
1.3 Commercial Mortgage-Backed SECUMLIES...........cccoireiieiriicieriieeiies | ceivieieiessesssssseseninns | erseressssssssssseesssinss | corvsesesssesssssssessssess | enseessssssssessssessssnsess | sonsesessnsesessssnssssnsnsess | sesenres s XKurrvnrernnns | veverenrereisnnrerennnensQ [ e, 0.0
1.4 Other Loan-Backed and Structured SECUMHES. ...........coeveveireeriirrieiiiies [ eriineieiieiesinieeiens |eerseeessnsssnssssessnsns |orsmerensssessssssssessnsns |enseersnsnesensnsessssnsens |eonserensnsesessnsnsnensnsens | eonrenrene XK Kurnnreinnns | coveersnreissnisieinnensQ | evveieisiiissssnnns 0.0
................................................... 5.1

107,142
.36,646

5,784,664
LT1,775

591,543
22,646

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

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

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities...
4.3 Commercial Mortgage-Backed Securities.
4.4 Other Loan-Backed and Structured Securities..
4.5 TOAIS. ..o

................ 20 2,112,130

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations. 10,913,760 | ... 6,863,706 |. .1,832,756 |... 2,327,083
5.2 Residential Mortgage-Backed Securities... ...146,923 |. .352,300 |... ...107,495 120 | e s X | .
5.3 Commercial Mortgage-Backed SECUNLIES..........c.curieieierererinrniieieis | v et SRR s SRR cerreeee e XK s | e 0. 0.0 |
5.4 Other Loan-Backed and Structured Securities.. 97,368 |. .361,027 |... ...332,336 |. .396,940 |... LA11,397 [ XXX 1,299,068
5.5 Totals 244291 |.....c... 11,627,087 |..ovvvenes 7,303,536 2,230,816 |...ccoveenv. 2,438,480 | ... XKXerterernns | crvreirninns 23,844,211

..21,937,305 |.
...607,838 |.

............ 22,436,264 cnenennn 23,844,211

Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations.
6.2 Residential Mortgage-Backed Securities...
6.3 Commercial Mortgage-Backed Securities
6.4 Other Loan-Backed and Structured Securities
6.5 Totals

............ 81,034,473
1,810,757

............ 67,577,744
1,470,853

5,165,485 |.......... 64,808,535 |............ 17,606,247 |........c........ 350,747 | .......... ), 9,9, ORI PR 88,015,542
.889,102 |... ...138,318 ..79,648 | .. s 1,492,210

................. 525,010 e XK | enen...2,805,843
............ 65,471,863 e XK s | neen..92,313,595

................. 841,067
............ 83,686,296

. Hybrid Securities
7.1 1SSUET OblIGAtIONS. ... vveerecieieicire st | resenseesessnseessnnssessenns | ereenesnsseenensesessensssnnns | eonneenennssensensnnnsensees | eeneenennennnens 180,040 | tiviiiiniinieinirinnenne | vreeeee XXX s e 786,640
7.2 Residential Mortgage-Backed Securities... . .
7.3 Commercial Mortgage-Backed Securities
7.4 Other Loan-Backed and Structured Securities
7.5 Totals

788,877

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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Annual Statement for the year 2018 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.1
9.2
9.3

SVO Identified Funds

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

Totals

XXX
XXX

XXX
XXX

XXX
XXX

10.1
10.2
10.3

Bank Loans

Bank Loans - Issued..................

Bank Loans - Acquired
Totals

111
11.2
11.3
11.4
115
11.6
1.7
11.8

Total Bonds Current Year

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.

SVO Identified Funds
Bank Loans
Totals

Line 11.7asa % of Cal. 7.........

.......... 124,615,030
2,236,420

103,390,592
2,215,063

.............. 4,926,996
........................ 3.8

121
12.2
12.3
12.4
125
12.6
12.7
12.8

Total Bonds Prior Year

Issuer Obligations.

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

SVO Identified Funds
Bank Loans
Totals

Line 12.7 as a % of Cal. 9.........

.............. 3,723,533

. A74,475

106,326,034
2,928,389

.............. 4,870,209
........................ 4.0

.............. 3,898,008
........................ 3.2

13.1
132
133
134
135
13.6
13.7
13.8
13.9

Total Publicly Traded Bonds

Issuer Obligations.............cc.c.....
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

SVO Identified Funds
Bank Loans
Totals

Line 13.7asa % of Col. 7.........

Line 13.7 as a % of Line 11.7, Col. 7, Section 11.........c.cccccevevererennee.

............ 23,762,899
1,313,178

.361,027 |...

............ 58,981,781
268,459

...332,336 |.

.......... 103,390,592
.............. 2,215,063

.............. 1,870,396
........................ 1.7
........................ 1.4

.............. 4,901,358
........................ 4.6

14.1
14.2
14.3
14.4
145
14.6
14.7
14.8
14.9

Total Privately Placed Bonds

Issuer Obligations.

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

SVO lIdentified Funds
Bank Loans....
Totals

Line 14.7asa % 0f Col. 7...covvvvviireiceeceninae
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

.................. 25,996

21,357 |.

.................. 81,917
...... 0.3

...... 0.1

............ 15,856,690
..05.9
..1241

.................. 25,638
...... 0.1
...... 0.0
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si10, SI11, SI12, SI13, SI14
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Annual Statement for the year 2018 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Market3 Mutual Funds Oth:r (a)
1. Book/adjusted carrying value, DECEmDEr 31 Of PHOK YBAI..........ccciviiicreicecte ettt sa et ea et sns | sesesesssssbeses e e s b st e b s ss s s s b s es e senaes 19,872,987 | oottt | et bbb bes 19,872,987 | oo s
2. Cost of cash equivalents acquired ....81,263,463 81,283,483 | oo
3. ACCTUA OF ISCOUNL.......ceeevereteis iRt | ShseeR R R Rt 0 [ oottt R e | SRE e RSeS| S8R R
4. Unrealized valuation iNCrEASE (ABCTEASE).........vuururrererrerrirersrreeeeesessesessesesseessssseesessessessssssessessassssssessessessssssessessassssssessessesss | sesesssssossassnsssessessassssssessssasssessnssessasssnssessessassnnsns 0 [ ettt sntes | setebeesete st sea et st et e s e s b s st et e e st st s senaesesnsetess | Sbessetesesaeaetese s At e R b s ARt seeRe b sttt b st s s e
5. Total GaiN (I0SS) ON QISPOSAIS..........reurerrereereeieiseiseeesseseesessesesssseessess st sesesse s s s st eses s st ess e s st essas s ssessesseessessessessansnssessassanes | sessessessassssssssesssssssessessessasssnssnssassnsnssnssassnsnnes 0 [ ettt sttt aentes | eetesaesesa s s sttt et s e a e be s s se st sa et e bntenee | ebseseesestesee st s ettt s bt a et s et n et aes
6. Deduct consideration reCEIVEA ON QISPOSAIS...........cc.cviriueiiieiiieieiesie ettt se bt s bbb s s s s ssssesessssesessnses | 4ebssesessssessssssssesasesesassnsesesssesessnsetenan 96,390,725 | ..oovoiicieeieesee et nnretes | ebesetes et ettt 96,390,725 | oo
7. Deduct amOTtZAtiON OF PIEMIUM. .........cvurireueieeieeteie et ese e ses e ese st eee et s et eses st ees e a8 ee s e e 8 ees e e st ee s et essnsss | 4esseesessessaessessee s st s s e s ssessee b e s ses st ens et st ensentaees 0 [ ettt et bentes | eebebaebsa e e et b bbbt s b st b e bbbt b bstenae | ebsebiessa b e et e st b bbbt a e e et s e bbbt aes
8. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE.............cuverurriieiereicieie ettt stssseess | eeseesessessssasessess st s s b st e bbbt ens et essenbaes 0 [ ettt entes | eebesae bbbt s bbb bbb s b e bbb e st s s st ntenae | ebsebies st es s e st sa et e b bbbt e ettt ann
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccvuiviriveiiiieieisesie et ssbesaes | sbetsesssssssessesssssssesses st es et ssb s bt ensessenns st ensssntan 0 | ettt sttt ettt es st st ensrentes | eetessessetssessee st st et et est ettt essebsee et st et ntentessetntense | eetessesintesses et est et se bt s ettt bttt n bttt n bt en s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMITIEd @MOUNLS..........cc.iiiiiiiii bbb | bbb bbbttt L0 OO OO OO OO OO OO O OO OO OO OO O POO OO DO OO OO SO OO OO OO OO PP PO PO
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....iuvuiiiiiriieiisiisesisisssssiessesssessssssessessssessesssssssessessssassessns | sessssssessesssssssesssssssessessssessessssassassesnsans ATA5,725 | oot 0 | e ATA5,725 | oo 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:...........ccccocoeererereernenne. N/A
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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, EO3, E04, EO5, E06, EO7, E08, E09



E
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CUSIP Identification Description Code|n| CHAR | Symbol 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 Obligations
690353 RX 7 | OVERSEAS PRIV INV 4.44 2/27/27..........ovvvomirreriseisseisssisesesiseeisssesissssens [0 JVUURN [N PO IR L [ 1,214,126 |...106.662 | .............. 1,295,010 | .oovvvrennee 1,214,126 1,214,102 £ RO OURURTRTRPIRPOR DR 4.440 |...... 4.441 |FA....... 01/15/2010. | 02/27/2027.
912828 4S 6 |U.S. TREASURY NOTES 2.75 05/31/2023 999,219 |...101.109 ..1,011,094 .1,000,000 999,306 88 | i | e | s 2.750 |...... 2.767 |MN...... 06/19/2018. | 05/31/2023.
912828 PX 2 |U.S. TREASURY NOTES 3.625 02/15/2021 . Al ..1,070,416 |...102.297 | .... ..1,058,773 .1,035,000 1,060,800 [CRCAC) ) IR ISR PO 3.625 |...... 2413 |FA...... 03/07/2018. | 02/15/2021.
912828 XG0 |U.S. TREASURY NOTES 2.125 06/30/2022.........cc0couermrvrvirnneenes 1010 IS I 1 I 3,217,500 |..... 98.813 | oo 3,162,000 | .cccoviean 3,200,000 3,209,139 (2,496) | .voovvevererinnnines e [ 2125 |.... 2.040 |JD....... 07/22/2015. | 06/30/2022.
0199999. U.S. Government = ISSUET ODNGALIONS. ............overiereiseiiiieisiseesiesesi ettt ettt 6,501,261 XXX s 6,526,876 | ....coooveeene 6,449,126 6,483,348 () (12,020) | ..ovvevrierens 0 s XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
31287P D8 3 |FGLMC C63727 PT 6.0 2/01/2032..........cccorvvririerirerereresiieeinns 0.... Al ...107.586 ....5,462 26 | oo [ e | 0008000 [ 6.113 | MON.. 01/08/2002. | 02/01/2032.
31287R  6Y 0 |FGLMC C66287 PT 6.00 5/01/2032..........ccccvuvveerrunee .10.... A ...107.586 12,380 (9| oo | e | 2008000 | e 5.941 |MON.. 04/05/2002. | 05/01/2032.
312878 6R 3 [FGLMC C67180 PT 6.00 05/01/2032.......cc0uevirrereeirrirerieresceirenireeens 0.... Al ...107.586 ....6,253 5) 5.929 | MON.. 04/05/2002. | 05/01/2032.
31287S FS 1 |FGLMC C66477 PT 6.00 04/01/2032 0... Al ...107.586 ....7,958 (B) | cvvvvereerarerneins | eerrerineiriseinneins | 2008000 oo 5.924 | MON.. 04/05/2002. | 04/01/2032.
31287T GK 5 |FGLMC C67402 PT 6.00 05/01/2032. 0.... A ...107.586 ...2,263 (2) .5.932 | MON.. 04/05/2002. | 05/01/2032.
31287U EQ 1 |FGLMC C68243 PT 6.50 06/01/2032 0... Al ...108.546 ....3,404 (12) [ coevereerrerereeiiens e [ 0..6.500 | ... 5.836 | MON.. 05/03/2002. | 06/01/2032.
31288H 7A 2 |FGLMC C78989 PT 5.50 05/01/2033 0.... Al ..107.777 51,221 47,525 ..36,727 (83) [ e e [ 05,500 | ... 5.245 | MON.. 04/29/2003. | 05/01/2033.
31292G 5V 4 |FGMLC C00860 PT 7.00 09/01/2029. 0.... A ...113.250 14,585 12,878 .10,720 2 .7.053 | MON.. 08/12/1999. | 09/01/2029.
31292H NH 3 |FGLMC C01292 PT 6.00 2-01-32......c.c0cvvrnevn 0.... Al ..109.149 .59,275 .54,306 ..41,526 (T1) ] cvovererrernnneres [ e [2008.000 | 5.803 | MON.. 07/15/2002. | 02/01/2032.
31292H QN 7 |FGLMC C01361 PT 6.00 05/01/2032..........cccoerrmrivmerirerereeseirseeserias 0.... Al ...109.225 .13,708 12,550 ..11,689 (17) [ oo [ [ 0.6.000 | ... 5.790 | MON.. 04/05/2002. | 05/01/2032.
36207H VH 7 |GNSF 432716 PT 7.50 06/15/2026 0.... A ...100.631 ...2,883 (2) .7.505 | MON.. 02/17/1998. | 06/15/2026.
36208C Y9 2 | GNSF 447236 PT 7.50 06/15/2027......cccovvvuiiviinreneerssnisssrssnissnsenes 0.... Al .1,071 |...101.502 ....1,080 ()] ORI [UOURSURTOONOOOR JUTOOY oo I IO 7.520 | MON... 02/17/1998. | 06/15/2027.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES. .......ciuririiiiirierniieississississrssnssseessssisssssssssssesnsssssssssens | consssessnsnees 168,196 XXX 180,472 166,222 136,371 0 (178) 0 XXX XXX XXX XXX
0599999. Total - U.S. Government.... . 6,669,457 XXX ..6,707,349 6,615,348 6,619,720 0 ) .. XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P (Direct and Guaranteed) - Issuer Obligations
197036 JK 3 |COLTON CA JT UNI SCH B 0.00 08/01/2042............ccoooerrrerrerreerienrresnsseriienns | evvenee | o [ eeeriienis | conees 1FE| oo 779,800 | ... 37.783 ..1,889,150 | oo 5,000,000 1,192,898 | ..ooceoeeerierienin | v 70,332 [ oo | eerirerieeineesnnins | e | e 6.170 |FA....... 12/28/2011. | 08/01/2042.
355694 3U 2 |FREDERICK CNTY MD PREREF B 5.30 2/01/24..........cc.ccccoonvvunnnea. 0... 2| i 1 102215 | ... 189,098 185,000 189,595 (4,116) | oo | e | s 5.300 |...... 2.952 |FA....... 07/14/2014. | 02/01/2024.
355694 4E 7 |FREDERICK CNTY MD UNREF B 5.30 2/01/2024.............coocoonvverernnnes 0.... 2| 1FE 102811 | e 1,866,020 | .....cocoouuee 1,815,000 1,860,083 | ....coouiveerrcrirerins [ e (40,383) 5.300 2952 |FA....... 07/14/2014. | 02/01/2024.
64966H HA 1 |[NEW YORK NY SER H2 6.491 03/01/2021 oo oo [ e [ 1FE ...104.996 945,000 965,387 (8,648) | ..o | e | 6.491 | ...... 5422 |MS...... 12/22/2009. | 03/01/2021.
676822 EH 8 |OGLE CO IL CUSD A 5.148 01/01/2019 0.... I [ 1FE ...100.000 | ... ..1,060,000 | ..oovvernvne 1,060,000 1,060,000 [ ..oovvneeeeieirierins | e | vereeneneesnneinns | e | e 5.148 |...... 5.148 | JJ....... 12/18/2009. | 01/01/2019.
676822 EK 1 |OGLE CO IL CUSD 5.448 01/01/2021.......covumvvmerirerirneireeiseiesriesenenes 0... 2| . 1FE 1,205,000 |...102.440 | .............. 1,234,402 | .o 1,205,000 1,205,000 [ ..oovermeermreineiienis | eerreeineisensinnins | eerreseseessneinns | everiesisessssennns | e 5.448 | ... 5.448 |JJ....... 12/18/2009. | 01/01/2021.
797272 KA 8 | SAN DIEGO CA CMNTY CLG 0.00 08/01/2039.......ccevvnvremivnmrirnnes SD.. [ | [ 153 614,940 |..... 46.396 ..1,391,880 .3,000,000 919,233 LUICKY A [N [RRRRRION VRN PR 5.830 |FA....... 12/28/2011. | 08/01/2039.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..........c.covviieiiinnines 6,927,124 XXX ..8,622,762 13,210,000 7,392,195 (U I 68,522 | coverennan (] XXX XXX XXX | ......124,722 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & PoSSeSSIoNns..........ccoewweus 6,927,124 XXX e 8,622,762 | ............ 13,210,000 7,392,195 0 68,522 0 XXX XXX XXX | s 124,722 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
02765U CW 2 |AMERN MUN PWR OH 5.814 02/15/23.........cccovvueurrinirirerieriieissines s Ouee [ [ 12 ... TFE| oo 494,235 |...102.847 | ...ccovvvrrnnn. 514,235 500,000 497,685 483 | e [ [ 5814 |...... 5.942 |FA.....| oo 10,982 | .covvenee 29,070 |01/04/2010. | 02/15/2023.
230563 AU 2 | CUMBERLAND IMPT NJ B 5.294 04/15/2022.........ccomuvemermerirerereeiseenseneesenes Oueee [ [ | e {113 [ 2,448,672 |..105.136 | ..cocoonneen. 2,523,264 | ...covnnn. 2,400,000 2,416,077 [CCE:) T RURTIR IVPORIN DO 529 |... 5.070 |AO...... | ovvrrnee 26,823 | ........ 127,056 | 12/10/2009. | 04/15/2022.
25477G  CV 5 |DIST COL INC TAX REV 4.673 12/01/2020...........ovvvrereerrririrenes Ooe [ v | s 1FE ...1,500,000 |...103.615 .1,500,000 1,500,000 [ ..ooveruveerieiiienins e | eereereeenenns [ e | 4673 |..... 4673 |JD....... .70,095 | 12/09/2009. | 12/01/2020.
592248 AZ 1 |MET PIER & EXP AUTH IL 0.00 6/15/2027.........cvureerrierierereesnenisseeserssnsnenens SD.. [ [ | e 1FE]| .. 931,880 |..... 74483 | ... . .2,000,000 1,317,303 83,476 | .oooverevercenerins | eerrrerineineninnnins | v | s 5.000 |JD....... 12/22/2011. | 06/15/2027.
592248 BB 3 |MET PIER & EXPOSITION B 0.00 6/15/2044............ccocovrmrvrrirnrrnnns SD.. [ [ v [ e 1FE| s 203,504 | ... 29.704 | o 415,856 | ..cocoennee. 1,400,000 308,563 | ..o | v 17,798 | e [ [ [ 6.030 |JD....... 12/23/2011. | 06/15/2044.
59447P  CR 0 [MIFIN AUTH 5.746 09/01/2021........ccvorevereererrnernerrerieniseessenssesnensnenssenennees | SDue [ [rovvrinen | s 1FE ...1,000,000 |...106.433 ..1,064,330 .1,000,000 1,000,000 [ ..oocermeemeenenienins | rerereneneesssinenes | vereereseesneines | e | e 5.746 | ... 5.746 |MS...... 12/09/2010. | 09/01/2021.
606092 ER 1 MO JT MUN ELEC UTIL 5.878 1/01/2022. A0 T 1FE]| .. ...1,000,000 |...106.435 | .... ..1,064,350 .1,000,000 1,000,000 | .oovecviinirireiniins | v | e | e [ 5878 |...... 5878 |JJ....... 12/11/2009. | 01/01/2022.
606092 EU 4 |MO JT MUN ELEC UTIL 5.978 01/01/2023............coruvernenne [ 2O R P 1 {113 [ 1,500,000 |...108.275 | ...ccccvvnnee 1,624,125 | .o 1,500,000 1,500,000 [ .oocerneerneinernenins | rerereeernensssinenes | eereeneneeseninns | e | e 5978 |.... 5.978 | s | v 44,835 | .......... 89,670 | 12/11/2009. { 01/01/2023.
649902 ZP 1 |NY ST DORM 5.292 3/15/2025 (O TSN VR I 1] e 1FE| oo 1,351,875 |.. 111473 | oo 1,527,180 | ..oovvvrene 1,370,000 1,360,876 1,208 | oo [ v [ s 5292 |..... 5420 [MS.....| cocveeee. 21,347 | v 72,500 | 12/29/2009. | 03/15/2025.
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664754 R2 6 |[NORTHERN ARIZ UNIV 5.24 06/01/2020.........cccoccmrvrvrrmriernnieererinsisesnsineees Ocove [ v [ v 1FE]| o 1,000,000 |...103.049 | .............. 1,030,490 | ..coovvnvne. 1,000,000 1,000,000 | .oooveeviinirireiniinns | v | e | e [ e 5.240 |...... 5.240 [D..cooo | o 4,367 | 52,400 | 12/09/2009. | 06/01/2020.
678553 AN 8 | OKLAHOMA CITY ECON A 3.004 03/01/2023..........coccruvrrnenne a0 [ 1 1FE| oo 1,000,000 |...100.360 | .......coo.... 1,003,600 | ....coooonnve 1,000,000 999,990 2 | e [ e [ 3.004 |.... 3.004 |MS......| oo 10,013 | oo 30,040 |03/27/2013. | 03/01/2023.
724795 AB 5 |PITTSBURGH SPORTS 7.92 7/01/2030 (OSSR VR VRO I RO 1 856,880 |...112.907 800,000 836,738 (1,982) | cvovveererrerineires [ eevereriveiesinnsenens [ 7.920 |...... 7.322 [Jdeiis | 031,680 | e 63,360 | 12/18/2001. | 07/01/2030.
795681 GL 3 | SALT LAKE CNTY UT 5.28 12/01/2024 O... | Al 1FE]| .. ...2,000,000 |...110.891 | .............2,217,820 | ..ccvorennee 2,000,000 1,999,956 B | v [ e [ 5.280 |...... 5.280 |JD.......| voeeerren.8,800 | .. 105,600 | 12/09/2009. | 12/01/2024.
812631 HB 8 |SEATTLE DRAIN SER-A 5.00 01/01/2024...........ccvvvivrernienne ] O | v T 1FE| i 705,548 |...110.313 725,000 715,525 1,355 | o [ v e 5.000 5263 |MN......| ..cco.......6,042 | ... 36,250 | 12/22/2009. | 11/01/2024.
913366 DG 2 |UNIV CARGTS REV 6.458 5/15/2029 O | T 1FE 994,180 |...117.497 .1,000,000 996,017 262 | o | e | e 6.458 |...... 6.511 |MN......| e .8,252 | o 64,580 |01/12/2010. | 05/15/2029.
927781 TN 4 | VACLG BLDG AUT 5.40 02/01/2026 .10.... 2] 1FE]| .. ...1,445595 |...102.591 .1,500,000 1,470,044 3,342 | oo [ s [ 5.400 |...... 5.747 |FA.......| 033,750 | o 81,000 |12/28/2009. | 02/01/2026.
977123  ZD 3 |WISCONSIN ST TRANS 4.90 07/01/2023........ccovvernvreerrnnes 0.... 2| 1FE 1,000,000 |...103.210 . .1,000,000 1,000,008 [65))] TSRO ISTIITORRRPIN IR 4.900 |...... 4.899 | JJoces | oo 24,500 | .. 49,000 | 11/23/2010. | 07/01/2023.
97712D  J6 4 [WISCONSIN ST HLTH B-14.00 11/15/2043..........ccccoeurnuues .. 2| ... 1FE 2,019,960 |...101.876 | .... ..2,037,520 | ..... .2,000,000 2,018,520 (1,440) | ..o | e | 2004000 i 3.881 . .56,444 | 02/23/2018. | 11/15/2043.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.........c...vrimirinirinrisresnissisnisssssessesssnsssnenes | coeneneens 21,452,329 XXX 23,515,615 23,695,000 21,937,304 0 80,117 0 0 XXX | XXX | .......295,998 | ... 1,043,306 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312905 B4 3 |FHR 1082 F 10/PO 0 5/15/2021 0.... A i 185 96.137 209 217 215 5 .2.112 | MON... . | 07/31/1991. | 05/15/2021.
312914 VY 7 |FHR 1474 E TAC 7.0 2/15/2023........cctiieriiiiieieiiinsise e sissssssseees 0... . ...105.322 8,249 | 7,832 | oo 7,753 15 [ s [ e [ e 7.000 |...... 7.261 |MON...| .... 03/31/1993. | 02/15/2023.
313398  FC 8 |FHR 2333 UZ ZX 6.50 7/15/2031.......cvvrrerriiiiirierieceiseissieeiie s 0.... ....32,703 |...108.540 .36,902 .33,999 .41,195 229 | v | e | e 6.500 |...... 7.022 |MON...| ... 12/30/2007. | 07/15/2031.
3133TT  RX 1 |FHR 2329 ZA ZX 6.50 6/15/2031... 0.... ..185,136 |...109.410 194,893 232,185 1,450 . .7.253 |MON... 12/30/2007. | 06/15/2031.
3133TV. EW 2 |FHR 2355 CE PAC 6.50 9/15/2031........ccrirmrvrererieisersienieisninenns 0.... ..109.570 .34,227 ..33,823 36 | e | e [ 6.500 |...... 6.690 |MON...| ... 11/27/2001. | 09/15/2031.
31358)  J6 9 |FNR G-38 D TAC 8.0 11/25/2021........cocosvvvnnee 0.... ...102.465 1,892 | 1,846 | .o 1,620 £ IR OURURTRTRPRPOR PPN 8.000 |...... 8.051 |MON... | .... 01/01/1993. | 11/25/2021.
313920 CW 8 |FNR2001-31ZCZ 6.5 7/25/2031 0.... ..182,827 |...107.706 | ... .196,179 182,144 249,525 (2,243) . .5.569 | MON... 05/31/2008. | 07/25/2031.
31394A LU 8 [FNW 2004-W10 A5 PAC 5.50 08/25/2034 O e | el AFE | e 40,644 | 99.808 40,068 40,145 .40,171 336 [ e | e | e 5.500 |...... 5.420 |MON...| ... 08/23/2004. | 08/25/2034.
63689%# AC 6 |FHAPL 1990-4 SEQ 8.964 4/1/2020.........ccccvrnreririnriiceinrisisnsissnsnenes 0.... ...100.000 1,353 [ 1,353 | o 1,352 ()] R [TOROR JR 8.964 |...... 8.520 |[MON... | .... 01/01/1993. | 04/01/2020.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities......... . ..486,303 XXX .535,587 496,656 607,838 0 (170) 0 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of 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........ccoviriiiiniiinniisiissnissssssns s ‘ 0... | . ‘ ........... 2‘ ...... 1FE| oo 1,300,863 |...103.155 . .1,300,863 1,299,068 LY R [NTRRR 4.300 |..... 4.317 |MON... 4,661 | e 55,937 | 12/04/2013. | 12/25/2043.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ... seneniees 1,300,863 XXX ..1,341,905 .1,300,863 1,299,068 0 247 0 0 XXX XXX XXX | ... 4,661 | ... 55,937 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations. ..o sssssssssssssssssssnssnsns | coeneeeens 23,239,495 XXX 25,393,107 25,492,519 23,844,211 0 80,194 0 0] XXX XXX XXX | s 303,323 | ... 1,131,211 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00036A  AB 1 [AARP 7.50 05/01/2031.........evuurercrierricrieririnerneeierisssensensssessenssessessneenee | SDue [ o [ wovervvens | veees {113 [ 528,085 |...135.653 | ... 678,265 500,000 518,542 ((1200) ] ISR EOVSTTISIRRPORRION DO 7.500 |...... 7.045 |MN...... 09/06/2001. | 05/01/2031.
00206R  GN 6 |AT&T INC *6.55 01/15/2028.........coovvvrrrrerieirnerinrinennensnsiseesesssseseessennsnnees | S0t | oo [ cvvvvneinne | vvenne 2FE | oo 1,938,581 [..112.757 | oo 2,255,140 | .oovvrnne 2,000,000 2,222,570 (1,730) | cvovvereirerinnnn | e | e 6.550 |...... 5.004 | JJ....... 11/27/2018. | 01/15/2028.
023551  AJ 3 | AMERADA HESS 7.3 08/15/31.........cccvvrvmerirnrernrenriserrerinenieiseniessnennenennees | Quvee | oo | vvvvennd | v 3FE 645,29 |...109.600 646,000 645,527 22 | o [ e [ 7.300 |...... 7.309 |FA....... 08/13/2001. | 08/15/2031.
02665W BH 3 |AMERICAN HONDA FIN MTN 2.30 09/09/2026 | O | Al 1FE]| .. ..1,993,960 |.....90.076 | ..............1,801,518 | ............. 2,000,000 1,995,234 560 | .o | e [ e 2.300 |...... 2.334 |MS...... 09/06/2016. | 09/09/2026.
02666T AA 5 | AMERICAN HOMES 4 RENT 4.25 02/15/2028............cccovvvmirierirerernieissinerinnns | cevies o 12 .. 2FE | v 2,983,260 |.....96.250 | ..............2,887,485 | ............. 3,000,000 2,984,518 1,258 | o [ [ e 4.250 |...... 4.319 |FA...... 01/31/2018. | 02/15/2028.
038923 AD 0 |ARBOR REALTY TRUST 5.625 05/01/2023..........ccomvvemermereerenenrnsenseriensinenns | eevene | oo | wervnereend | e 1PL ..1,999,740 |...103.020 | ..............2,060,404 | .............. 2,000,000 1,999,997 257 | oo | e | e 5.625 |...... 5.625 |MN...... 03/08/2018. | 05/01/2023.
039483 BH 4 |ARCHER-DANIELS 4.016 04/16/43 s 0. | Al 1FE| .. 254,430 250,000 253,897 (95) [ oovevnrreenrrirerires [ e [ e 4.016 |...... 3.916 |AO...... 10/16/2012. | 04/16/2043.
06051G  HG 7 |BANK OF AMERICA CORP MTN 3.97 03/05/2029.........cccmuvererereermeirnernerenenes | rveens [ 12 .. {113 [ 2,987,010 |....97.137 | oeevrren2,914,122 | e 3,000,000 2,987,803 793 [ e | e | e 3.970 |..... 4.019 |MS...... 03/14/2018. | 03/05/2029.
07012E  AG 5 [BASKETBALL PPTYS 6.65 03/01/25..........cocovurvrurinns e [ O | e | e 1FE ..210,053 |...105.431 | .... .220,689 209,320 209,560 (B8) [ ..ovvververrierires [ e [ e 6.650 |...... 6.702 | MON... 11/28/2001. | 03/01/2025.
07274N AW 3 | BAYER US FIN 11 3.375 07/15/2024.........ccnvvemerrrienerieeiseesseissisesseenesinseenns Ocoee [ e 12 e 2FE| .. ..990,293 |..... 94.819 | ... 948,191 | oo 1,000,000 972,933 2,003 | oo [ s [ 3.375 3.923 |W....... 07/12/2018. | 07/15/2024.
07274N  AX 1 |BAYER US FIN 11 2.85 04/15/2025..........oeovrrrvereririirsrinninsieirsnienns Oevee | [ 12 i, 2FE| oo 978,110 |..... 91.148 | o 911,482 | oo 1,000,000 936,803 4,163 2.850 |...... 3.997 |AO...... 07/12/2018. | 04/15/2025.
12201P AN 6 |BURLINGTON RES 7.40 12/01/2031.......ccoirumirrrrrnerierineesseississeniesssensssenns Ocoee [ [T | s 1FE ..251,825 |...131.033 .327,582 250,000 251,259 (70 [T SRR I 7.400 |...... 7.339 | JD....... . 11/08/2001. | 12/01/2031.
12641L  BU 6 | CSX CORP MTNC 6.80 12/01/2028.........ccovvverrirernrieiesierissienrnnines O... |. A 2FE| .. ..487,630 |...120.975 | .... .604,877 500,000 492,760 492 | e | et [ 6.800 |...... 7.005 |JD....... 2,833 | o 34,000 | 11/19/2001. | 12/01/2028.
126650 CX 6 |CVSHEALTH CORP 4.30 03/25/2028...........cooomeverrerinrneineieiesneesssessensssssnens | cenees [ 12 .. 2FE | v 2,957,820 |..... 97.823 | oo 2,934,678 | ..oocvornn. 3,000,000 2,960,642 2,822 | oo [ s [ 4.300 |...... 4475 |MS......| oo 34,400 | .......... 70,233 | 03/06/2018. | 03/25/2028.
13645R  AD 6 | CANADIAN PAC RR 7.125 10/15/2031......covvrmreriiririernrisiireriisesssienssieieins Ocove | | wovereeinns | e 2FE| oo 249,888 |...125.841 | ..ccovvrvrrs 314,603 250,000 249,916 4 | i | e [ 7125 |...... 7.129 |AO...... | v 3,760 | .......... 17,813 | 10/23/2001. | 10/15/2031.
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2027TA0  JZ 3 |COM BK AUSTRALIA 3.90 03/16/2028..........c0oveirrrrerrieierississeresieisnssessinnss | oveen [0} IS 1FE]| e 2,997,780 | ... 98.994 | .o 2,969,820 | ...cocounee 3,000,000 2,997,926 146 | e [ e 3.900 |...... 3.909 [MS......| ooereee 34,125 | .......... 58,500 | 03/12/2018. | 03/16/2028.
210518 CW 4 | CONSUMERS ENERGY 3.125 08/31/2024.........cccouvermirenererieireniseenerissniens [0 JVUUR O IO 12 .. AFE| oo 998,980 |..... 96.209 | ..ovrvrirrnns 962,002 | ...oovvernee 1,000,000 999,339 105 | covveeererienes | reereeiserienienins | s 3.125 |...... 3.138 |FA o] v 10,503 | ..covene 31,250 |08/11/2014. | 08/31/2024.
22404Q AG 3 |COX COMMUN INC MTN 6.95 01/15/2028........ O.oe [ v | 2FE L4728 | 1147278 1,000,000 999,863 T [ [ [ e 6.950 |...... 6.952 | Jducss | 32,047 | i 69,500 | 04/23/1999. | 01/15/2028.
244199 BA 2 |DEERE & CO 7.12503/03/2031.........ccvourvmerirerereeirirerinnians O... | I [ 1FE| .. ...130.756 500,000 499,318 B4 | s [ [ 7125 |...... 7442 IMS..o. | oo 11877 | 35,625 | 08/08/2001. | 03/03/2031.
260543 BJ 1 |DOW CHEMICAL CO 7.375 11/01/2029.......ccmvuiriirririierissieereieineiesinsienes Ocvve [ v [ e 2FE| i 254,485 |...120.209 250,000 252,821 (RCT4 ) R ISR DOV 7.375 |...... 7.223 [MN...... | e 3,073 | e 18,438 | 01/23/2002. | 11/01/2029.
302508 AQ 9 |FMR CORP 7.57 06/15/2029..........ccrvverermrrrnnee [ 2SS (ORI 1 1FE| oo 1,379,780 |...129.535 .1,000,000 1,290,184 (21,803) | .ovevvercerreines [ e [ 7.570 |...... 4.125 | Do | v 3,364 | e 75,700 |08/01/2014. | 06/15/2029.
335720 AB 4 | FIRST NATIONAL NEBRASKA 4.375 04/01/2028...........coovveemrvreranniirinivrneniins | ceeeees . 2| . 2FE 2,000,000 |..... 99.923 .2,000,000 2,000,036 36 | o | e | e 4.375 |...... 4.375 |AO...... | ccereenn21,875 | e 47,396 | 03/13/2018. | 04/01/2028.
379352 AL 1 |GLOBAL MARINE 7.00 06/01/2028............ccocoormrernrremmrrrerirereneerenesersnnnneninenes | Ouvee | o | vevivenns? |t BFE | 1,421,655 | ... 84.500 1,454,749 3,220 | oo [ s [ 7.000 |...... 7452 | Do | e 8,750 | e 105,000 | 07/26/2001. | 06/01/2028.
404280 BK 4 |HSBC HOLDINGS 4.041 03/13/2028...........ccccvvvumrrcmirvcrrnniniiisnicsiensisenrenens | eeveens | Gl | el TFE | 01,998,940 | ... 95.622 1,999,016 76 4.047 40,410 | 03/14/2018. | 03/13/2028.
42981C AA 6 |HIGH ST FNDG TRUST | 4.111 02/15/2028 . o . ...2,000,000 |..... 99.843 1,999,947 (53) 4111 |FAoe| v 31,081 | e 34,258 | 03/08/2018. | 02/15/2028.
431282  AQ 5 |HIGHWOODS REALTY 4.125 03/15/2028..........covverrieririeiineirnseseiiinsiseeieens . . ..1,976,360 |..... 97.923 1,977,970 1,610 4271 |IMS..o| 24,292 | e 43,542 | 02/22/2018. | 03/15/2028.
437076 BN 1 |HOME DEPOT INC 2.125 09/15/2026............ccocovureemrvrerirnrenreennrverrenisennenne | O [ [ 12| IFE e 1,978,080 e 89.833 1,982,687 2,036 .2.248 142,500 | 09/06/2016. | 09/15/2026.
44106M  AY 8 [HOSPITALITY PROP 4.375 02/15/2030.........ccccomrremrererirneirnseinnersenisenesenssnens | eeveees [ oo |12 i 2FE | 12,924,820 | ... 91.579 2,929,244 4,424 4649 |FA.....| .. 49,583 | e 70,365 |01/30/2018. | 02/15/2030.
49456B AP 6 | KINDER MORGAN 4.30 03/01/2028...........ccoevimerirerirnremrriennireriennnnissenesenns | vovnens | [ vneeen 12| cn2FE | 1,992,440 | ... 98.056 1,992,954 514 4.347 |MS......| 028,667 | oo 43,000 |02/22/2018. | 03/01/2028.
497266 AC 0 |KIRBY CORP 4.20 03/01/2028...........coocovvoeerreeerrenrreeeeresseresesesssssssssssssisssiens | evveens | oo | eiee12] 0 2FE | ... 1,997,180 | ... 96.370 1,997,431 251 4217 146,433 | 02/07/2018. | 03/01/2028.
539439 AQ 2 [LLOYDS BK GR PLC 3.574 11/07/2028..........cccoccrmrvevrernrirerrsirseneisrssrennnnnes | wovenes | C 2 |l IFE e 1,935,600 | ... 89.034 . 1,940,115 4,515 3.944 |MN...... | .......10,722 | ......... 71,480 | 02/02/2018. | 11/07/2028.
539439 AR 0 |LLOYDS BK GR PLC 4.375 03/22/2028............coouvermrermernnrirnerrnnernennsnenseesassennes | eenvns | G ovvvveinee | e IFE | 11,992,940 | ... 94.563 | ....cc...... 1,891,260 | ..o 2,000,000 1,993,385 445 4419 |MS......| .o 24,083 | ... 43,750 | 03/15/2018. | 03/22/2028.
548661 AK 3 |LOWES COMPANIES 6.50 03/15/2029 . e [ . . ..115.929 167,000 166,562 29 6.536 .10,855 | 08/23/1999. | 03/15/2029.
54866N BM 0 |LOWES COMPANIES MTNB 7.58 06/18/2027...........couvernveene o]0 | . . ..118.975 500,000 512,079 (1,007) 7.194 IMS.....| v 12,633 | e 37,900 |02/11/2002. | 06/18/2027.
55336V AR 1 [MPLXLP 4.00 03/15/2028..........ccoormrrerririirerinsieessissinsiesssssssesssssessssssssessness | covees e 12 LL2FE 1,991,020 94.020 .2,000,000 1,991,770 750 4.054 [MS......| ........23,556 | .......... 48,222 | 02/05/2018. | 03/15/2028.
55608 AN 8 | MACQUARIE GROUP LTD 4.654 03/27/2029..........coceeivemnerernrrnns v |C 2| 1FE 1,000,000 |..... 95.875 .1,000,000 1,000,000 . 4.654 .23,270 | 03/19/2018. | 03/27/2029.
606822 AV 6 |MITSUBISHI UFJ FIN GRP 3.961 03/02/2028..........cccovvorerenrinrirerieiisnrennnisinns | coeres [0} IS 1FE| o 3,000,000 {..... 99.461 .3,000,000 3,000,000 [ ..o | v e [ [ 3.961 |...... 3.961 02/26/2018. | 03/02/2028.
60687Y AR 0 [MIZUHO FINANCIAL 4.018 03/05/2028...........ccvuvererereerrireeienersnenienesseessssnnes | sevee (0] ISR IO 1FE 100.352 .1,000,000 1,000,000 [ .oocermeeneerenienins | rerereeeneernneinenes | vereeneneesneinns | e | e 4.018 |...... 4.018 02/28/2018. | 03/05/2028.
61744Y AP 3 [MORGAN STANLEY GMTN 3.772 01/24/2029...........cccouvvercmriverrmrnniinnicnens | e [ [ 12| s 1FE]| ............1,955,580 |..... 95.764 | ... . .2,000,000 1,958,287 2,707 | oo [ [ 3772 |...... 4.026 03/14/2018. | 01/24/2029.
620076 BL 2 |MOTOROLA SOLUTIONS 4.60 02/23/28...........ccooomevermremrrinnirnerirererneessnensninnns | covves | oo | cereeen 12| 0 2FE | 1,996,660 | ... 94.966 | ....coovnvn. 1,899,316 | ..cooovvrvnnne 2,000,000 1,996,890 230 [ v | e | e 4600 |...... 4.621 02/21/2018. | 02/23/2028.
650119  AA 8 |NEW YORK UNIV 5.236 07/01/32.......cccconvvvrrrnenns ...108.272 .910,565 841,000 825,825 TAB | oo | e | s 5.236 |...... 5.426 12/22/2009. | 07/01/2032.
655844 AW 8 |NORFOLK SOUTHERN 5.59 05/17/2025............. w0 | . . ..110.809 | .... .100,836 .91,000 ..83,924 850 5.590 |..... 7.129 05/17/2005. | 05/17/2025.
655844 BH 0 |NORFOLK SOUTHERN 4.837 10/01/2041.........comvimmieneiierineireseiissiesieenes [0 JVUUR R IO 1 2FE | o 96,975 |...105.337 | c.coovrvrirns 101,124 .96,000 ..96,850 (20) [ oo [ e [ s 4837 |...... 4.773 09/14/2011. | 10/01/2041.
655844 BL 1 |NORFOLK SOUTHERN 2.903 02/15/2023 O.co [w | woveennT| i 2FE | ... 1,080,739 | ... 97.855 .955,064 976,000 1,019,019 (9,970) | cvovververrriner | e | e 2.903 |...... 1.789 08/20/2012. | 02/15/2023.
67077M  AD 0 |NUTRIEN LTD 3.00 04/01/2025........... . . O.oo [ w12 o 2FE .e..995,200 ... 92.135 | ... 921,349 | oo 1,000,000 995,937 552 | s | e [ e 3.000 |...... 3.072 03/23/2015. | 04/01/2025.
67078A  AD 5 |NVENT FINANCE 4.55 04/15/2028..........c.cccocvmirirnrermnrenernerrmeesennsnssssensninenes | sereeee | C | i 12| i 2FE | oo 1,996,420 | ... 99.125 | v 1,982,500 | ..oovvrevnee 2,000,000 1,996,694 274 | o | e | e 4550 |...... 4.572 03/12/2018. | 04/15/2028.
698900 AG 2 | PANCANADIAN PETL 7.20 11/01/2031.....cvvercrrrirneirerinnas Ouoe [ v | s 2FE| .. .511,690 |...113.397 500,000 507,457 (KZ1°) ) VORI IVOITRRRIRROR DO 7.200 |...... 7.022 11/14/2001. | 11/01/2031.
713448 CY 2 |PEPSICO INC 3.50 07/17/2025..........covvverieririeiirinriieriinerienes Ocee [ [ 12] 1FE| .. ..995,320 |...100.166 | ..............1,001,655 | .............. 1,000,000 996,755 433 | s [ [ 3.500 3.556 07/14/2015. | 07/17/2025.
718546 AR 5 | PHILLIPS 66 3.90 03/15/2028........c.covvurrererreinersenesensseisssnsssssssssessssesssnsans | oeeens e 12 2FE | oo 999,000 |..... 96.751 | .ovvrrerrnenn 967,507 | i 1,000,000 999,084 B4 | oo | e | s 3.900 |...... 3.912 |[MS..... | oo 11,483 02/26/2018. | 03/15/2028.
778296 AA 1 |ROSS STORES INC 3.375 09/15/2024 A0 [ [ 12 1FE 993,290 |..... 99.760 .997,595 .1,000,000 995,889 B41 | o | e | e 3.375 |...... 3.455 |MS...... 19,938 09/15/2014. | 09/15/2024.
78408L AB 3 | JOHNSON (SC) & SON 3.35 09/30/2024 O.... | L2 1FE]| .. ..999,080 |..... 98.704 | .... .987,041 .1,000,000 999,436 88 3.350 3.361 |MS...... 8,468 09/30/2014. | 09/30/2024.
81721M  AM 1 | SENIOR HOUSING PROP 4 .75 02/15/2028..........cccovvrririvrnrirernnirsereernrnsinsnns | corerns o 12] ... 2FE| i 1,966,240 |..... 93.236 | oovvvinnen 1,864,710 | .ooovenvne 2,000,000 1,968,618 2,378 | oo [ e | s 4.750 |...... 4.966 [FA.....| oo 35,889 02/08/2018. | 02/15/2028.
85208N  AD 2 | SPRINT SPECTRUM 4.738 03/20/2025............cvvvoerirerereerneirneriersseeesesensensnes | coeees [P [T I 2FE | e 2,000,000 |..... 98.125 ..1,962,500 .2,000,000 1,999,999 ()] [T ISR IO 4738 |...... 4.766 03/14/2018. | 03/20/2025.
853254 BK 5 | STANDARD CHARTERED PLC 4.866 03/15/2033..........ccccovvvvmivmrierieeiriniinns | eveens [ 2| 2FE 2,000,000 |..... 95.369 | ... ..1,907,386 .2,000,000 2,000,000 | .coooveerirriiininnns [ [ [ | 4.866 |...... 4.866 03/12/2018. | 03/15/2033.
854502 AC 5 | STANLEY BLACK 3.40 12/01/2021.......ccouivrerererrenireesnsisessesiesesesessenssssas [ 2O R P 1 AFE| oo 998,980 |...100.151 | .....ccc....c. 1,001,505 | .oovrerennee 1,000,000 999,669 JLVLCIN ORISR RPN PO 3.400 |...... 3.412 11/17/2011. | 12/01/2021.
867229 AC 0 |SUNCOR ENERGY 7.1502/01/32.......couevrvnrnnee (O TSN VR I 1] e 1FE| v 995,950 |...120.654 | ....ccocouce. 1,206,537 | ..o 1,000,000 997,230 124 | oo | e | e 7.150 |...... 7.183 01/24/2002. | 02/01/2032.
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874060 AU 0 | TAKEDA PHARMACEUTICAL 5.00 11/26/2028...........ccocvurverreererninnrireinnissirens | coeres Clon 12] ... 2FE| (i 1,493,700 |...102.258 | .............. 1,533,870 | .ovvvrrne. 1,500,000 1,493,748 A8 | e [ e 5.000 |...... 5.054 | MN...... 11/19/2018. | 11/26/2028.
88166 AA 1 |TEVA PHARM FIN IV BV 3.65 11/10/2021........cvovrvrcrrririreenns O.e. [Cluvvrins 1 BFE| v 449,354 |..... 93.880 | ..oovrvrrrrnns 423,397 451,000 450,467 L Z:30 TSR IR P 3.650 |...... 3.694 |MN...... 11/07/2011. | 11/10/2021.
90352) AC 7 |UBS GROUP FUNDING 4.253 03/23/2028...........coeoomrrimiiniiieriiiisninsiessinnss | oveees C 2| 1FE 2,020,160 .2,000,000 2,018,685 (TA75) | oo e [ 4.253 |...... 4.118 |MS...... 03/14/2018. | 03/23/2028.
907818 ED 6 | UNION PACIFIC CORP 3.25 08/15/2025........c..evvemerereererinnerserirereseesssinssinens [0 JVUUR [ IO 12| e {13 [ 993,780 .1,000,000 995,750 565 3.250 3.322 |FA....... 06/16/2015. | 08/15/2025.
90783T AA 8 |UNP CO 2004 TRST 04-15.404 07/02/2025................. O e e [ TFE| oo 502,508 502,508 502,508 (33) [ e [ e [ e 5404 |.... 5.404 | JJ....... 07/22/2004. | 07/02/2025.
92277G AM 9 | VENTAS REALTY LP 4.00 03/01/2028..........cooomrveeereemrecineenrecsseesneesnesseeeneenne | eevees | oo | eveen12 | e 2FE ...1,984,660 |.....97.070 | ..............1,941,396 | .............. 2,000,000 1,985,759 1,099 [ [ [ e 4.000 |...... 4.094 |MS...... 02/13/2018. | 03/01/2028.
92857T AH 0 |VODAFONE GROUP 7.875 02/15/2030..........cccumrieriinniienininiissisciissines 0. [Cluvici ] 2FE 541,845 500,000 526,273 (1,502) | cvovenrererinrinceres [ eerererireieeeeninenns [ e 7.875 |...... 7.181 |FA..... 07/24/2001. | 02/15/2030.
95000U  2A 0 |WELLS FARGO CO MTN 3.584 05/22/2028..........ccocivurirnieinimnnnmnernsmneninsnnnens | eonnres | oo | ovnennens 2] e 1FE ...1,941,600 1,945,436 3,836 3.584 3.934 |MN...... 03/14/2018. | 05/22/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........ccooviniiiisiisinsinns 87,903,709 88,015,542 0 6,263 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
05949T AX 7 |BAFC 2006-1 1A23 PAC 5.75 01/36 6R-1 JOVUR VR IUPUPPRO VO 1FM 425171 |..... 99.375 434,749 431,154 959 [ oo | eereeriereeneins | e 5.750 |..... 6.029 | MON.. 03/06/2006. | 01/25/2036.
12667F EG 6 | CWALT 2004-J2 3A3 PAC 5.50 4/25/2034............ccoouu.... 0 [ [T 1FM ..108,199 |...103.410 109,987 109,250 499 . .5.956 | MON.. 04/29/2004. | 04/25/2034.
126694 LC 0 | CWHL 2005-24 A36 PAC 5.50 11/35 TR-5......cvvvmrrimriierincireeicinns Ooe [ o] 5FM .262,216 |..... 86.000 255,402 272,105 [ oo | eerrerienineisnneis | eersenseneseeinns | eeesiesesessnsinnes | e 5.500 |...... 4.513 |MON.. 01/11/2006. | 11/25/2035.
16165Y AV 4 | CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37..........ccoomrernmvinrrrerimrerenienisnnis | overee | oo | everivenens | s 1FM ..304,079 |..... 94.899 350,383 276,622 3,888 | s [ [ 4.270 |...... 6.523 | MON.. 10/03/2013. | 08/25/2037.
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037 1 4FM 472,903 |..... 69.464 549,525 381,723 5,311 16,589 .5.883 | MON.. 09/03/2013. | 09/25/2037.
46633P  AC 6 | JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037.......cccovvviiniirirsinsinsnsiisnssersnns | eervnne | oo | avneernnins | conee 1FM ....21,596 |..... 99.765 .21,356 21,356 06/11/2013. | 02/27/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.........o.oveveeverrencenneas 1,594,163 XXX ] s 1,500,953 | ..cocenvve. 1,721,402 1,492,210 (V] I 10,658 | .......... 16,589 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02665U AA 3 |AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36.........ccovurmerirmeernennsninerineenenes | wvvneen | [ evverreenns | eeneed TFE | i 477,905 {...100.110 | .ocoorvvernene 465,307 464,796 472,910 (1,442) | oo | e | e 3.786 |...... 3.427 |MON...| oo 1,466 | oo 17,597 | 10/16/2014. | 10/17/2036.
46617F  AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067 332,734 | ... 98.124 332,965 332,755 L OO (ORISR I 3.220 3.204 |MON.. 2506 | 10,781 | 03/13/2013. | 04/15/2067.
69354W  AC 0 |PNMSR 2018-GT1 A ABS SSNR FLT 02/25/2023. 2,000,000 |...100.000 ,000,000 | ..... .2,000,000 2,000,178 178 5.356 |...... 4.588 | MON.. .2,083 .81,858 | 02/21/2018. | 02/25/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMHES.................cccovrvvevrereverrieiieicieiesieceeieinas 2,810,639 XXX ..2,7192,026 2,797,762 2,805,843 0 (1,248) 0 XXX XXX XXX | ... 4,05 | ... 110,236 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... ... v ssnsssnssseses | oenesssens 92,308,511 XXX | s 91,419,041 92,498,992 92,313,595 () I 15,673 [ oo 16,589 | oo XXX XXX XXX | ... 1,132,272 | ..... 2,792,348 XXX XXX
Hybrid Securities - Issuer Obligations
26156F AA 1 |DRESDNER FNDG TR 8.151 06/30/2031.......c0iveiiiririniissnissiseessisssnesnneens ‘ 0... | . ‘ ......... 12 ‘ ...... 3FE| i 809,233 |...120.375 | ..ccovvrirninnne 902,813 750,000 786,640 (V510 N (RO IR 8.151 | ... 7471 D | i 170 | v 91,699 | 11/30/2001. | 06/30/2031.
4299999. Hybrid Securities - Issuer Obligations. ..809,233 XXX .902,813 750,000 786,640 0 (2,237) 0 XXX XXX XXX | v 170 | 91,699 XXX XXX
4899999.  Total - HYDIIA SECUMIES. . .veuveuereriiesiessiisstis et ..809,233 XXX .902,813 750,000 786,640 0 (2,237) 0 XXX XXX XXX | e 170 | s 91,699 XXX XXX
Totals
7799999.  Total - ISSUET OBGATONS. .......reeuiesiireiesiesirisssissers ettt enenns | eeniens 123,593,655 XXX ..126,694,128 132,083,954 | ......... 124,615,030 | oo 0 XXX XXX XXX | e 1,610,592 | ... 4,165,033 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities.. 2,248,662 XXX 2,217,012 2,236,419 0 .10,310 | .. XXX XXX XXX | o 11,351 | o 135,969 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNMEIES. ...t 4,111,502 XXX s 4,133,931 | oo 4,098,624 4,104,911 0 (1,001) 0 XXX XXX XXX | e 8,717 | v 166,173 XXX XXX
8399999, GraNd TOtAl - BONGS..........vvueerereirrireireieeieeees ettt nsnnins | aesiiens 129,953,820 XXX | 133,045,071 | .......... 138,566,859 | ......... 130,956,361 | ...coovrerirnnnan (U 149,955 | .......... 16,589 | ..cvvericiens XXX XXX XXX | ... 1,630,660 | ..... 4,467,174 XXX XXX
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€3

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  4S 6 |U.S. TREASURY NOTES 2.75 05/31/2023........ccctvemrrrerieriieienireiieniinerienes 06/19/2018........ GOLDMAN SACHS........coouiiuiiirireritiiiie it 999,219 | o 1,000,000
912828  PX 2 |U.S. TREASURY NOTES 3.625 02/15/2021........ccuiririuniinrinnisiisisnisersnissssenssssssssenssnsssessnsssnsnss | cossssessesenees 03/07/2018........ GOLDMAN SACHS......c oottt 1,070,416 ...1,035,000
0599999. Total - Bonds - U.S. Government.... 2,069,635 ...2,035,000
Bonds - U.S. Special Revenue and Special A
97712D  J6 4 [WISCONSIN ST HLTH B-14.00 11/15/2043 02/23/2018........ JP MORGAN SECURITIES INC 2,019,960 ...2,000,000
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES..........corrureierreereirernesiisessienersessesnsansenes 2,019,960 ...2,000,000
Bonds - Industrial and Miscell
00206R  GN 6 | AT&T INC * 6.55 01/15/2028. 11/27/2018.. Exchanged 2,224,300 2,000,000
02666T  AA 5 | AMERICAN HOMES 4 RENT 4.25 02/15/2028............ccccruvmrenieririnerninsirerssieesenissens 01/31/2018. JP MORGAN SECURITIES INC 2,983,260 ...3,000,000
038923  AD 0 |ARBOR REALTY TRUST 5.625 05/01/2023.........ccovuerrriiererierinineineressseeesisssssesesese s 03/08/2018. SANDLER & O'NEIL PARTNERS 1,999,740 ...2,000,000
06051G  HG 7 |BANK OF AMERICA CORP MTN 3.97 03/05/202! . 03/14/2018.. BANC OF AMERICA SECURITIES. 2,987,010 3,000,000
07274N AW 3 | BAYER US FIN 11 3.375 07/15/2024..........cccoovvmrrieriiirinerersnseeeseessesienees 07/12/2018. EXCHANGED........couiiiiiiitiei et 970,930 ...1,000,000
07274N  AX 1 | BAYER US FIN 11 2.85 04/15/2025........coevuetireriiiiiniiersiiseie st siesssssssessesssins | aeenesessnsies 07/12/2018. EXCHANGED........ouiiiiriiiiciei et 932,640 ...1,000,000
126650 CX 6 |CVS HEALTH CORP 4.30 03/25/2028 03/06/2018.. BANC OF AMERICA SECURITIES, 2,957,820 3,000,000
2027A0  JZ 3 |COM BK AUSTRALIA 3.90 03/16/2028...........cooveeririnriiiririersnieierissisesesesieessnienes c 03/12/2018. BANC OF AMERICA SECURITIES. 2,997,780 ...3,000,000
335720  AB 4 |FIRST NATIONAL NEBRASKA 4.375 04/01/2028..........cccoevveerimirierirereieiirieiessssesiesesssssssens 03/13/2018. SANDLER & O'NEIL PARTNERS 2,000,000 ...2,000,000
404280  BK 4 [HSBC HOLDINGS 4.041 03/13/2028...........cconvumririrrerneirerinsisceesinessienienees c 03/14/2018.. BANC OF AMERICA SECURITIES. 1,998,950 2,000,000
42981C  AA 6 |HIGH ST FNDG TRUST 1 4.111 02/15/2028............coovviiiriniieinineeissscessssiesissssiesisnie 03/08/2018. CS FIRST BOSTON.....ocvuiiriiiiinisieisissieisssessssensnnnes 2,000,000 ...2,000,000
431282  AQ 5 |HIGHWOODS REALTY 4.125 03/15/2028.........cocoorreerieereieerienieneseinese st ssssssessssnnens 02/22/2018. WELLS FARGO BROKERAGE SERVICES..........cocoviniriniiiesciniieissinesesinsins 1,976,360 ...2,000,000
44106M  AY 8 [HOSPITALITY PROP 4.375 02/15/2030.......cccevteumimreirnrieerermeisesnseersssessssssenssens 01/30/2018. CITIGROUP 2,924,820 | .... ...3,000,000
49456B AP 6 | KINDER MORGAN 4.30 03/01/2028 02/22/2018........ MIZUHO SEC USA 1,992,440 | oo 2,000,000
497266 AC 0 |KIRBY CORP 4.20 03/01/2028, 02/07/2018. WELLS FARGO BROKERAGE SERVICES..........cccocovveiiiereiereieisiesieseeieies 1,997,180 ...2,000,000
539439  AQ 2 |LLOYDS BK GR PLC 3.574 11/07/2028...........ccouvmrreremrirerrrirnireierniins ..|C 02/02/2018. WELLS FARGO BROKERAGE SERVICES..........coccovintieriiiieiieriseissineresinsenes 1,935,600 | .... ...2,000,000
539439 AR 0 |LLOYDS BK GR PLC 4.37503/22/2028...........ccouvmrrerirmrirernrirnineiierinsins ..|C 03/15/2018........ MORGAN STANLEY ...ttt 1,992,940 | oo 2,000,000
55336V AR 1 |MPLXLP 4.00 03/15/2028 02/05/2018. MIZUHO SEC USA 1,991,020 ...2,000,000
55608 AN 8 | MACQUARIE GROUP LTD 4.654 03/27/2029..........ccourmiuiernnieirisierssisseresssissssssesssssssssssesssenes C 03/19/2018. CITIGROUP.....oottiiieiiicests st 1,000,000 | .... ...1,000,000
606822 AV 6 |MITSUBISHI UFJ FIN GRP 3.961 03/02/2028 C 02/26/2018........ MITSUBISHI 3,000,000 | oo 3,000,000
60687Y AR 0 | MIZUHO FINANCIAL 4.018 03/05/2028, [ 02/28/2018. MIZUHO SEC USA 3,000,000 ...3,000,000
61744Y AP 3 | MORGAN STANLEY GMTN 3.772 01/24/2029..........ccorvvmirrineieriniinniesiseiseiessesssissisesssssseesiens | covsennninnine 03/14/2018. MORGAN STANLEY ...ttt 1,955,580 | ... ...2,000,000
620076  BL 2 |MOTOROLA SOLUTIONS 4.60 02/23/28 02/21/2018........ JP MORGAN SECURITIES INC 1,996,660 | .....covourveirierieniiriniiann 2,000,000
67078A  AD 5 | NVENT FINANCE 4.55 04/15/2028............ccccovvevivrirerinrinnines c 03/12/2018. BANC OF AMERICA SECURITIES, 1,996,420 ...2,000,000
69354W  AC 0 | PNMSR 2018-GT1 A ABS SSNR FLT 02/25/2023..........ccrurvririereriniiriiririniiens 02/21/2018. CS FIRST BOSTON......ccvuiiirriiiciieierssissiesississeesissiesessniees 2,000,000 | ... ...2,000,000
718546 AR 5 |PHILLIPS 66 3.90 03/15/2028 02/26/2018........ GOLDMAN SACHS.......oooiriieisise s 1,998,000 | ..o 2,000,000
81721M  AM 1 | SENIOR HOUSING PROP 4 .75 02/15/2028..........ccorirmriieririiiieinsissieissiesssisseesisssssssssenis s 02/08/2018. UBS WARBURG 1,966,240 ...2,000,000
85208N  AD 2 | SPRINT SPECTRUM 4.738 03/20/2025...........ccooevumrierrirriiersiiceeerisc s 03/14/2018. GOLDMAN SACHS.......coviiirieieiseisrietssiresi et 2,000,000 | ... ...2,000,000
853254  BK 5 | STANDARD CHARTERED PLC 4.866 03/15/2033..........ccstuiriiierineierinniseesiersnsensesesssseensnes (SR 03/12/2018........ JP MORGAN SECURITIES INC 2,000,000 | wooveererriererieierieieeenenn 2,000,000
874060 AU 0 | TAKEDA PHARMACEUTICAL 5.00 11/26/2028...........ccoovurirmririeiiiniiissiinesieniseesssiesssiessses s [ 11/19/2018 JP MORGAN SECURITIES INC 1,493,700 ...1,500,000
90352  AC 7 |UBS GROUP FUNDING 4.253 03/23/2028...........cccomiuerrmrerernririeeieerinsierineiees C 03/14/2018. BANC OF AMERICA SECURITIES. 2,020,160 | .... ...2,000,000
92277G  AM 9 | VENTAS REALTY LP 4.00 03/01/2028..........ccocovuvimrirririinirierirerisessssisesseesssessesessssssssssssssenens. | avvoesisesinns 02/13/2018........ JEFFERIES & CO 1,984,660 | ....ooocvvvvreiees 2,000,000
95000U  2A 0 |WELLS FARGO CO MTN 3.584 05/22/2028. 03/14/2018........ WELLS FARGO BROKERAGE SERVICES........cccoiiiitiiniinniiesisienissisnesessnessenes 1,941,600 ...2,000,000
3899999. Total - Bonds - INAUSHIAl BNA IMISCEIIANEOUS. .........cuuisiieiiiiit itttk df s 0880888080808 1084080808084 £08 0108080800800 08 0808080008080 0080088008008 e0E e be bbb bbbttt | cbsnsssisns s st snssnsad 69,215,810 | .... .69,500,000
8399997, TOtAl = BONAS = P 3.tttk E e E e E e E o8 f ek ff4EEsEEeEEoEE Rt EEEoEEE L EfEEEhEoEE e £ L E oL E LR f £ E £ E L E S E L E oL E e £EE L EEE oL E e Ef L b oL E oL b e e 0 E oL E LR fEEE e E L e E oL oL eEE e E L E L E b ehE ek oLk eEeenE e h bttt | eienb et 73,305,405 [ ..o 73,535,000
8399999, TOHAI = BONGS. ...ttt ettt h s h b8 feh 8 h o8 eeeh e b 81 e heh oL b e L8 ek eeb o8 b ehehse fieheeheeseEeEeeh Lo EeeE oL EeeE e h oL h oL eEeheLE LR eE e E LR oL e E L E oL LR e E oL E oL E e E oL L LR LE e E oL E £ R E oL E LA LE L L EeE e E Lo feh R LE e E oL E e h L E oL EeE A LE b oL h e bt E et eheths f1ekthetheh e b bt bt en e n et ent et b entnnee | enienierene bt 73,305,405 | oo 73,535,000
9999999. Total - Bonds, Preferred and COMMON SEOCKS............c.eiiureiiiriiiiiireiieiiee sttt sttt ettt esine | eaeteessetest e eesee s b s e b ee ettt s b et b ettt b e b et b e bbbttt s et eetsebaes st ettt et eninnen | tietiseriesinee et eniees 73,305,405 XXX
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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 Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted | Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | ParValue | 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.........ccvvvveenen | 12/15/2018. | MBS Paydown.........cocovvvvvvvvvvvvvvvvvnnvvnenvsinsninnenns | 1,077 | oo 11,077 | . 11,008 10,769 22 22 11,077 | oo | | v (VI 488 | 02/01/2032.
31287R  6Y 0 |FGLMC C66287 PT 6.00 5/01/2032.... .. [ 12/15/2018. | MBS Paydown 540 540 547 543 0 0 05/01/2032.
31287S  6R 3 |FGLMC C67180 PT 6.00 05/01/2032.. woee | - [ 12/15/2018. | MBS Paydown 266 254 0 0 05/01/2032.
31287S FS 1 |FGLMC C66477 PT 6.00 04/01/2032..........ccvvvnene .. | 12/115/2018. | MBS Paydown 367 343 (0) (0) 04/01/2032.
31287T GK 5 |FGLMC C67402 PT 6.00 05/01/2032.. .. | 12/15/2018. | MBS Paydown 104 95 (0) 0) 05/01/2032.
312870 EQ 1 |FGLMC C68243 PT 6.50 06/01/2032.. woe | - | 12/15/2018. | MBS Paydown..............ccveeemmmmecvvvvveissssssnneee | k1529 | 1529 | 1,543 869 (60) (60) 06/01/2032.
31288H 7A 2 |FGLMC C78989 PT 5.50 05/01/2033............ccnsvenes .. | 12/15/2018. | MBS Paydown 8,993 7,118 (131) (131) 05/01/2033.
31292G 5V 4 |FGMLC C00860 PT 7.00 09/01/2029.. .. [ 12/15/2018. | MBS Paydown 2,703 2,312 3) 3) 09/01/2029.
31292H NH 3 |FGLMC C01292 PT 6.00 2-01-32 o |+ [ 1211512018 | MBS Paydown...oocccccvvvvevevesssvvvessssvveesss | 13,569 | 13,569 | . 13,618 11,060 (161) (161) 02/01/2032.
31292H QN 7 |FGLMC C01361 PT 6.00 05/01/2032...........ccveeneee .. | 12/15/2018. | MBS Paydown 3,044 2,857 (38) (38) 05/01/2032.
36207H VH 7 |GNSF 432716 PT 7.50 06/15/2026. .. | 12/15/2018. | MBS Paydown 270 266 0 06/15/2026.
36208C Y9 2 | GNSF 447236 PT 7.50 06/15/2027. .. | 12/15/2018. | MBS Paydown 91 91 92 91 0 06/15/2027.
690353 RX 7 |OVERSEAS PRIV INV 4.44 2127/27.............ccc00.... .. | 08/27/2018. | Sinking Fund Redemption...........cccooouvevvvvvceees | 99,627 | oo 99,627 | ..oooo. 99,627 99,625 0 0 99,627 02/27/2027.
912828 XA 3 |U.S. TREASURY NOTES 1.00 05/15/2018........... - | OB/1512018. | MAHUIHY.. oo | s | o 2,500,000 | .....2,500,000 | .....2,503,516 2,500,445 (445) (445) 2,500,000 05/15/2018.
0599999. Total - BoNds - U.S. GOVEMMENL.........covuvvrsimvvnsinsesssissesssssssissessinssess snssssimsssssmsssssmsssssnssssssss s | 2,641,893 |..... 2,641,893 |..... 2,645,697 | ........ 2,636,648 | ...covvid 0 | oo [CHL) I— 0 (816) 0 2,641,893 | ..coovvriiirnnee 0 XXX
Bonds - U.S. Political Subdivisions of States
64966H HA 1 |NEW YORKNY SER H2 6.491 03/01/2021........... I . | 03/01/2018. | Sinking Fund Redemption................ccoouvvvceveens | | 55,000 | ......... 55,000 | ... 59,876 56,690 | .....rrvrreerrrres | corereeend (1,690) (1,690) 55,000 03/01/2021.
2499999 Total - Bonds - U.S. Political SUDAIVISIONS Of SatES......coovssvssvnssinsss sttt | 55,000 [ ..o 55,000 59,876 56,690 0] s [CE0)) I 0 (1,690) 0 55,000 [ oo 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
312005 B4 3 [FHR 1082 F I0/PO 0 5/15/2021.. - 12/115/2018.| MBS Paydown 269 310 4 L/ ST IO KE T I— 05/15/2021.
312914 VY 7 |FHR 1474 E TAC 7.0 2/15/2023.. . | 12/15/2018. | MBS Paydown 1,725 1,740 1 1 1,757 02/15/2023.
313398 FC 8 |FHR 2333 UZ ZX 6.50 7/15/2031.... . | 12/15/2018. | MBS Paydown 8,619 7,900 916 916 6,882 07/15/2031.
3133TT  RX 1 |FHR 2329 ZA ZX 6.50 6/15/2031 .| 12/15/2018. | MBS Paydown.......ccovvvervvvrsvvmsvmsscsinen | | aaan | aaqar | 41,037 49126 | oo | 8,881 8,881 44,147 06/15/2031.
3133TV. EW 2 |FHR 2355 CE PAC 6.50 9/15/2031. . | 12/15/2018. | MBS Paydown 5,789 5,787 24 24 5,855 09/15/2031.
31358) J6 9 |FNR G-38 D TAC 8.0 11/25/2021... .| 12/25/2018. | MBS Paydown...........cccccowmreevvvveveemssssmnennnnres |l 1406 | o 4496 | 1,510 1,392 2 2 1,496 11/25/2021.
313920 CW 8 |FNR2001-31ZCZ 6.5 7/25/2031..... . | 12/25/2018. | MBS Paydown 26,877 35,074 | oo | v 4,876 4,876 26,776 07/25/2031.
31394A LU 8 |FNW 2004-W10 A5 PAC 5.50 08/25/2034.. . | 12/25/2018. | MBS Paydown 352,174 348,202 (699) (699) 347,853 08/25/2034.
63689# AC 6 |FHAPL 1990-4 SEQ 8.964 4/1/2020 .| 12/18/2018. | MBS Paydown............ccccoourvvvvevececvivscmmcenes | 46T o ABT | 1,746 1,675 (5) (5) 1,671 04/01/2020.
724795 AB 5 |PITTSBURGH SPORTS 7.92 7/01/2030. .1 07/01/2018. | Sinking Fund Redemption..........cccoowevevvvvceceeeees | L 400,000 | .......100.000 | ...... 107,110 04,840 [ oo | e, (4,840) (4,840) 100,000 07/01/2030.
92812U Q3 5 |VASTHSG DEV D 4.30 12/25/2043 ... | | 12/25/2018. | MBS Paydown 164,553 | .......164,553 ..164,331 (60) (60) 164,553 12125/2043.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .....cc.. wovvesivrsinssonssnsssssins s | 701306 | 701,306 | ....... 710,309 720377 | oo [ X0k 0 9,099 0 701,306 | ..o 0 XXX
Bonds - Industrial and Miscellaneous
00206R EZ 1 [AT&TINC 6.5501/15/2028............comvvrmrrrsrriirennens | 12712018 | EXCRANGEM. .o | 2,224,300 | .....2,000,000 |.....1,934,116 2,364,027 | cooovvevecccccs | e (27,021) (27,021) 2,339,369 .-(115,069) | ......(115,069) 01/15/2028.
00206R GN 6 |AT&TINC *6.5501/15/2028..........ccccevevvvererrerrerann . | 11/27/2018. | Book Value Adjustment...........cc..coeveeveirvennianee 0 [ oo | ereeeeeeereeereereeneeenes | eeeereereseneerees | eveereresesnesens | evereeresressena 0 01/15/2028.
02665U AA 3 |AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36.... | .. | 12/17/2018. | MBS Paydown 8,389 8,389 8,625 8,558 (17) (17) 8,389 10/17/2036.
02666Q J7 9 |AMER HONDA FIN 3.80 09/20/2021..........cc....... .1 01/30/2018. | MIZUHO SEC USA....oooccccreerrecroersssveeres R 1,037,370 | ....1,000,000 | ..... 997,360 998,900 23 23 998,923 38,447 09/20/2021.
03073 AJ 4 |AMERISOURCEBERGEN 3.50 11/15/2021 - 01/30/2018. | MARKETAXESS....ovvsoesvessnrssssssssns U O 1,013,310 |.....1,000,000 | ....... 998,580 999,391 12 12 999,404 | .vvveceerers | o 13,906 | ......... 13,906 11/15/2021.
037833 AS 9 | APPLE INC 3.45 05/06/2024 .1 01/29/2018. | US BANCORP. R B 5,119,400 | ..... 5,000,000 |..... 4,995,800 | ........ 4,997,170 33 KT O IS 4,997,204 | ..ooovveeviereen | e 122,196 | ....... 122,196 05/06/2024.
037833 BZ 2 |APPLE INC 2.45 08/04/2026..............oouervvverennnes .1 01/29/2018. | MARKETAXESS.........ccoerrrivmrmerreereeresisinnenes T 1,884,600 | ..... 2,000,000 |..... 2,002,820 2,002,427 (22) (22) 2,002,405 .(117,805) | ..... (117,805) | ....... 24,092 | 08/04/2026.
053015 AE 3 | AUTOMATIC DATA 3.375 09/15/2025.... .1 01/30/2018. [ CITIGROUP............cooommmmmremvvvveverssssssneevsseens | | 1,017,610 | ..... 1,000,000 | ....... 998,910 999 129 8 8 999,137 [ oo | o, 18473 | ......... 18,473 | ....... 12,750 | 09/15/2025.
05949T AX 7 |BAFC 2006-1 1A23 PAC 5.75 01/36 6R-1.. . [ 12/25/2018. | MBS Paydown 68,983 | oo, 68,983 | ......... 67,463 68,349 74 74 68,983 | ..ooverereereens [ e | e (VN 2,034 | 01/25/2036.
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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 Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted | Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | ParValue | Actual Cost | Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
06406H CQ 0 |BANK OF NY MELLON MTN 3.95 11/18/2025....... | . | 01/31/2018. | FIRST TENNESSEE.....oooocovvvesvvssvvssvnsns | 1,041,420 |.....1,000,000 |.....1,041,100 | ........ 1,030,268 (292) (1272 ) IR I 1,029,976 | cooveverveers | e 1444 | ....... 11,444 8,119 | 11/18/2025.
06406H CX 5 |BANK OF NY MELLON MTN 3.25 09/11/2024.......| .. | 01/31/2018. | GOLDMAN SACHS....occcooovvmvmrrirsns | | 1,002,680 | .....1,000,000 | ...... 996,530 997,555 28 28 997,583 09/11/2024.
07012E  AG 5 |BASKETBALL PPTYS 6.65 03/01/25.. .. | 12/01/2018. | Sinking Fund Redemption. 26,152 26,152 26,244 26,186 (4) 4) 26,152 03/01/2025.
07330M AA 5 |BRANCH BKG & TR 3.80 10/30/2026. .|| 01/31/2018. |ROBERT W BAIRD CO...oooooorn | | 1,027,880 |....1,000,000 | ... 997,560 998,139 15 15 998,155 10/30/2026.
09247X AE 1 |BLACKROCK INC 5.00 12/10/2019.........c.coevuruvec. .. 01/29/2018. | ROBERT W BAIRD CO........cooovvvvvvesvrvvvimmnirs | 2,096,240 | ... 2,000,000 | ..... 1,994,560 | ....... 1,998,723 53 53 | oo | o, 1,998,775 | ovovvererr 12/10/2019.
12667F EG 6 |CWALT 2004-J2 3A3 PAC 5.50 4/25/2034 .. | 12/125/2018. | MBS Paydown 29,930 29,930 29,444 29,667 (2) (2) 29,930 04/25/2034.
126694 LC 0 |CWHL 2005-24 A36 PAC 5.50 11/35 7R-5 v | | 12/25/2018. | MBS Paydown 32,240 32,240 32,934 33,610 0 32,240 11/25/2035.
126694 LC 0 |CWHL 2005-24 A36 PAC 5.50 11/35 7R-5............ .| 12/25/2018. | Pass-Through LOSS.....oc.ovvrmscsrsone | | 4,299 0 11/25/2035.
16162W MB 2 |CHASE 2005-S2 A15 PAC 5.50 10/35 6R-8.......... .| 10/25/2018. | MBS Paydown 80,243 80,243 | ........ 79,315 RNV I 16,500 | covvvveveveeeeeees | o 16,500 80,243 10/25/2035.
16165Y AV 4 |CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37....... .. | 12/125/2018. | MBS Paydown 32.020 32,020 26,897 24,460 | ..oooereereiens | e (1,184) (1,184) 32,020 08/25/2037.
16165Y AV 4 |CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37....... | .. | 12/25/2018. | Pass-Through LOSS. ... | | 18,090 0 08/25/2037.
17275R  AH 5 |CISCO SYSTEMS 4.45 01/15/2020.... [ 0173172018, | MARKETAXESS...cocccccvevevvessssvseesssnens | e, 1,039,490 |.....1,000,000 | ....... 989,080 997,363 107 107 997,469 01/15/2020.
20030N BL 4 |COMCAST CORP 3.375 02/15/2025.. o | | 01/31/2018. | GOLDMAN SACHS...coccovrvirscscssinens | | 1,005,330 |.....1,000,000 | ... 999,120 999,372 7 7 999,379 02/15/2025.
208251 AE 8 |CONOCOINC 6.95 04/15/2029.......cccccrrrrrocrer. | 01/31/2018. | GOLDMAN SACHS....c.cooocovvmvmvimimiien | | 1.295,030 |.....1,000,000 |....1,011.550 | ...... 1,007,380 (38) 1] R 1,007,342 | oo 04/15/2029.
21685W BT 3 |RABOBANK UTRECHT 4.50 01/11/2021.........ee..|C| 01/31/2018. | CS FIRST BOSTON...oovrvvsecsersssmscicins | | 1,050,470 |...1,000,000 | ... 997,290 999,048 2% 2 999,073 01111/2021.
22822R  BD 1 | CROWN CASTLE TOW 3.663 05/15/2025............ |.. | 02/01/2018. | FIRST TENNESSEE......ooccocommvciiivmssciinnnn | 1,001,080 |.....1,000,000 |.....1,000,000 | ........ 1,000,000 (03 R B TR0 — 05/15/2025.
278642 AL 7 |EBAY INC 3.4508/01/2024...........cccovverervririrnrnes .. 02/01/2018. | US BANCORRP.........covvvmsnreiisannnsisssssssiissnnnn | | 998,380 | ..... 1,000,000 | ....... 998,990 999,299 9 9 999,308 08/01/2024.
291011 BG 8 |EMERSON ELECTRIC 3.15 06/01/2025. .| 02/01/2018. | MESIROW FINANCIAL....cccooocvvsvcrvieveenne | 1,001,570 |....1,000,000 | ..... 996,840 997575 28 28 997,602 06/01/2025.
36186C BY 8 |GMACLLC 8.00 11/01/31 wee [+ [ 01/30/2018. | GOLDMAN SACHS ..o | 2,035,456 |.....1,600,000 |.....1,008,000 | ........ 1,080,693 | cooovvvvereves | oo 1,155 LR 10 S B 1,081,847 | oocvevvor 11/01/2031.
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037........ .. | 10/25/2018. | MBS Paydown 28,303 28,303 | oo 24,356 19,324 6,093 6,093 28,303 09/25/2037.
404328 AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037. .| 11/25/2018. | Pass-Through LOSS....oocovovvrcsrsre | | 17751 | oo 15,276 8,581 8,581 09/25/2037.
458140 AJ 9 |INTEL CORP 3.30 10/01/2021 .. | 02/01/2018. | ROBERT W BAIRD CO.......c.cocooomvirrrriinnriins I R 1,023,430 |..... 1,000,000 | ....... 997,620 999,021 23 23 999,044 10/01/2021.
458140 AS 9 |INTEL CORP 3.70 07/29/2025 .| 02101/2018. [ MORGAN STANLEY ... R 1,035,220 |...1,000,000 | ... 998,510 998,822 13 13 998,835 07/29/2025.
46617F AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067... .. | 12115/2018. | MBS Paydown 25,570 25,570 25,552 25,554 (1) (1) 25,570 04/15/2067.
46633P AC 6 |[JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037...... .| 10/27/2018. | MBS Paydown 71,758 70,959 0 70,959 . 02/27/2037.
478160 BJ 2 |JOHNSON&JOHNSON 4.375 12/05/2033.. .. | 01/29/2018. | WELLS FARGO BROKERAGE SERVICES...... | | . 29242520 |...2.000.000 | ... 1,988,660 | ........ 1,990,242 36 36 || 1,990,278 252.242 252,242 12/05/2033.
58013M EU 4 |MCDONALD'S CORP 3.375 05/26/2025. | 02/01/2018. [MITSUBISHI. ... | | 1008890 | .1.000.000 | ... 998 480 998,827 13 13 998,840 | oo | o 10,050 | ... 10,050 05/26/2025.
594918 AW 4 |MICROSOFT CORP 3.625 12/15/2023... | 01/29/2018.| ROBERT W BAIRD CO 3,122,220 |.....3,000,000 | .....2,985,240 2,990,606 119 119 2,990,725 | coovvccvccerree | o 131,495 | ......131,495 12115/2023.
594918 BS 2 |MICROSOFT CORP 3.45 08/08/2036 1 01/29/2018. | JEFFERIES & CO..ovrvoveoesoees e N 2,005,600 |....2,000,000 |....1,992.260 | ... 1,092,645 23 23 i, 1,992,668 | oo | o 12,032 08/08/2036.
60687Y AR 0 |MIZUHO FINANCIAL 4.018 03/05/2028.. 09/21/2018. | WELLS FARGO BROKERAGE SERVICES. 986,680 | .....1,000,000 | ...1,000,000 0 1,000,000 | n(13,320) 03/05/2028.
60687Y AR 0 |MIZUHO FINANCIAL 4.018 03/05/2028... 09/24/2018. | WELLS FARGO BROKERAGE SERVICES 085,830 | ...1,000,000 | .....1,000,000 0 1,000,000 (14,170) . 03/05/2028.
61166W AU 5 [MONSANTO CO 3.375 07/15/2024. ..| 07/12/2018. | Consent Fee.. 1,000 0 1,000 07/15/2024.
61166W AU 5 |MONSANTO CO 3.375 07/15/2024. | 07112/2018. | EXChANGEU.....ooccovseesoescoesoensessvessonsins | 970,930 |.....1,000,000 | ...... 999,400 999,595 34 34 998,628 07/15/2024.
61166W AW 1 [MONSANTO CO 2.85 04/15/2025... ..| 07/12/2018. | Consent Fee.. 1,000 0 1,000 .1 04/15/2025.
61166W AW 1 |MONSANTO CO 2.85 04/15/2025... | 0711212018, | Exchanged........ccc.oooevvvvcmvsvsvicsinne | | 932,640 |.....1,000,000 | .. 995,940 996,934 202 202 996,136 04/15/2025.
650119 AA 8 |NEW YORK UNIV 5.236 07/01/3 .| 07/0112018. | Sinking Fund Redemption..........ooccvvvrre | | 40,000 | ... 40,000 39,009 39,243 757 757 40,000 07/01/2032.
67077M AD 0 |NUTRIEN LTD 3.00 04/01/2025 .| 04/10/2018. | Consent Fee.. 1,000 0 1,000 .| 04/01/2025.
68389X AU 9 |ORACLE CORP 3.40 07/08/2024 .| 02/0212018. | GOLDMAN SACHS.....ccoooovvrrmrsro | | 1,014,550 |...1,000,000 | ... 997,730 998,434 21 21 998 455 07/08/2024.
718546 AR 5 |PHILLIPS 66 3.90 03/15/2028 ....| .. 08121/2018. | US BANCORP. I 991,040 |....1,000,000 | ...... 999,000 53 53 999,053 03/15/2028.
771196 BE 1 |ROCHE HLDGS INC 3.35 09/30/2024................... .. [02/02/2018. | MITSUBISHL........ooovorrcrecececa T 1,012,320 |..... 1,000,000 | ....... 997,470 998,203 23 23 998,226 09/30/2024.
82620K AE 3 |SIEMENS FINANCIAL 3.25 05/27/2025.. 02/02/2018. [ MITSUBISHI.......oonnvvvvvensssssnsennvvicisissssssnns | ] 994,430 |..... 1,000,000 | ....... 997,460 998,042 23 23 998,065 05/27/2025.
82620K AL 7 |SIEMENS FINANCIAL 2.35 10/15/2026.. 01/30/2018. | WELLS FARGO BROKERAGE SERVICES...... | | .| ... 1,848,000 | .....2,000,000 |.....1,994,260 | ........ 1,994,947 43 V< DTN 1,994,990 | ...oovorere ..(146,990) | ......(146,990) | ....... 13,839 | 10/15/2026.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

c¢vid

1 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 Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted | Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value | Actual Cost | Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
863667 AH 4 | STRYKER CORP 3.375 11/01/2025...........cccruven... .. | 02/02/2018. | RAYMOND JAMES & ASSOCIATES................ R 1,000,030 | ..... 1,000,000 | ....... 999,910 999 928 1 1 999929 |l 101 | o 101 11/01/2025.
880451 AV 1 |TENNESSEE GAS PL 7.00 10/15/2028................ .. 101/31/2018. | BARCLAYS CAPITAL......cocvcverrirerieiereee s R 3,632,670 | ... 3,000,000 | ..... 2,768,400 2,852,611 765 765 2,853,375 | voovevereveeererens | o 779,295 | ... 779,295 10/15/2028.
89152U AB 8 | TOTAL CAPITAL 4.25 12/15/2021 C [ 02/02/2018. | CITIGROUP....oovovsvvsvessvssvsssnsssssssoen | 1,052,540 |.....1,000,000 | ....... 977,230 991,105 202 202 991,307 | oo | o 61,233 | ... 61,233 12/15/2021.
89233P  5F 9 | TOYOTAMTR CRED 3.40 09/15/2021 MTN......... | . | 02/02/2018. | MARKETAXESS......ooosivrssivmsssrssssssssiisnss S 1,021,610 |.....1,000,000 | ....... 997,480 998,965 25 25 998,991 | .ocovvvvccvccn | oo 22,619 | ........ 22,619 | ...... 13,317 | 09/15/2021.
90131H AL 9 |21ST CENTURY FOX AMERICA 7.25 05/18/2018 | .. | 01/30/2018.| GOLDMAN SACHS.......ccocccmivvrrsiimsirrrsie S B 1,320,384 |.....1,300,000 |....1,371,084 | ........ 1,302,450 (537) k0] I B 1,301,914 | oo | o 18470 | ..... 18,470 | ...... 19,112 | 05/18/2018.
90131H BJ 3 |21ST CENTURY FOX AMERICA 8.15 10/17/2036 | .. | 01/30/2018. | US BANCORP.....oocccvvrsvvessvvssssesssssnsssens | 6,042,640 |.....4,000,000 |.....4,516,860 | ........ 4,407,167 871) G740 S 4,406,296 | ....oocccee... 1,636,344 10/17/2036.
90131H BR 5 | 21ST CENTURY FOX AMERICA 7.75 12/01/2045 | .. | 01/30/2018. | US BANCORP.. S B 1,555,370 |.....1,000,000 |....1,102,720 | ........ 1,091,444 1) LD R R 1,091,353 | oo | oo 464,017 12/01/2045.
90783T AA 8 |UNP CO 2004 TRST 04-1 5.404 07/02/2025......... .. | 01/02/2018. | Sinking Fund Redemption.............cccccovrevrernne R 109,769 | ...... 109,769 | ...... 109,769 67,587 33 33 109,769 [ crvvvvvvevererens | eeeererseseeeeens | cvoveeeeeersseened 0 07/02/2025.
91159H HK 9 |US BANCORP 3.60 09/11/2024......c0ocossvvrsvsse + | 01/30/2018. | US BANCORP....ooosvvssvvssssssssssssssssssssnss | s 2,044,160 |.....2,000,000 |.....1,995,840 | ....... 1,997,054 32 ] I 1,997,086 | .oooccrsviesin | o 47,074 | ......... 47,074 09/11/2024.
3899999, Total - Bonds - Industrial and Miscellangous................uuessveee ..55,291,779 |...60,492,699 |...60,186,403 | ... 57,540,742 | oo | oo 513 | 0 5,113 [0 | 60,592,705 4,699,073 |....4,699,073 XXX
8399997. Total - BONdS - Part 4. ...68,680,978 |...63,800,898 |...63,602,285 | ...... 60,954,456 | .oooorriienn0 | 11,706 | o0 e 41,706 [0 63,990,905 | ... .0 |.4,699,073 |....4,699,073 | ..1,031,137 | XXX
8399999, Total - BONds...ooccoessvvrsinies ....68,689,978 |...63,890,898 |...63,602,285 | ... 60,954,456 | ..ocooceeee0 | eesee 11,706 | o0 oo 11,706 |0 | s 63,990,905 | ..o 0 | .4,699,073 |....4,699,073 | 1,031,137 | XXX
Common Stocks - Industrial and Miscellaneous
131347 30 4 |CALPINE CORP.....oovsivrssinssssnssisnssssessines | 01/29/2018. | STRATEGAS RESEARCH. ..ccocovvsvvsivsins | ERPL TN — 17,031 XXX | e 16,282 17,082 (800) (800) L2720 DO DO LT P2 XXX
16119P 10 8 | CHARTER COMMUNICATIONS INC-A.........cccce.ne .. | 01/29/2018. | STRATEGAS RESEARCH... . 216.000 | oo 81,145 XXX | 49,080 72,567 (23,488) (23,488) 49,080 | oovovvvvvvvceri | oo 32,066 | ......... 32,066 | .vvoorrerrer. XXX
629377 50 8 |NRGENERGY INC .. | 01/29/2018. | STRATEGAS RESEARCH... 230.000 | ool 6,229 XXX ) (3,135) 3416 2814 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous................cc......... oo 104,405 XXX ) N 0 (27,423) 0 68,777 | oo 0 XXX
9799997. Total - COMMON SHOCKS = PAM 4......ovvsvsorsvsosssssoss st ississ osisssiesss s | 104,405 XXX )] S 0 (27,423) 0 68,777 | oosrern 0 XXX
9799999. Total - Common Stocks 104,405 XXX ). . (27,423) 0 68,777 | o0 [ e 35,628 | ..o 35,628 XXX
9899999. Total - Preferred and COmMON SOCKS.....v.vvvsvsvvsvssvsvs s 104,405 | XXX 96,200 | ...... (27,423)| . O (27,423) 0 68,777 | .. 0 [ 35,628 | ........ 35,628 0] XXX
9999999, Total - Bonds, Preferred and Common Stocks..........c.......... .....68,794,382 XXX |..63,672,668 | ...... 61,050,656 | ....... Q749)]| ........ 11,706 | oo U (CERAL)) — 0] 64,059,681 | ..o 0 |.4,734,701 |...4,734,701 | 1,031,137 | 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

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 Pittsburgh, PA (314,949) | XXX
Bank of New York Mellon INEW YOTK, NY ..o | censines | cenviead 0.85 71 10,157 | XXX
Wells Fargo. Winston Salem, NC..........ccoiueieveiieeieieieieseiese e ssesssaessnsens | evensens 224,507 | XXX
0199999. Total - Open Depositorie: XXX XXX 71 0 (80,285) | XXX
0399999. Total Cash on Deposit XXX XXX 7 0 (80,285) | XXX
0599999. Total Cash XXX XXX 71 0 (80,285) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 100,678 | 4. April (593,193) | 7. July. (21,182) | 10. October. (646,073)

2. February (1,431,737) | 5. May. 262,541 | 8. August (107,295) | 11. November. (788,800)

3. March (1,051,643) | 6. June. (293,926) | 9. September. 226,465 | 12. December. (80,285)

E26
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Annual Statement for the year 2018 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CusIP 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 INSHIUHONG! CIASS.................cueriiimuuireiisiiiiiieseiis s 12/31/2018....... 2.300 | oo | 4745725 9,610 222,817
8599999. Total - Exempt Money Market Mutual Funds as 1dentified By the SVO................ri e Shbs e e eeb e | 4745725 9,610 222,817
8899999, Total- Cash Equivalents s | 4,745,725 9,610 | covvoeveeeeceeereereee e 222,817
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama.........cccocooeriiecriieriireninnd AL | e
2. AlaSKa........oooveeeeeeeereeee e b AK |
3. Arizona .
4. Arkansas... LIFE INSURANCE 102,648 155,427
5. California.........cooeerveeemrrreerrnernnnns
6. Colorado.
7. ConnectiCut..........ccoovenerivnrriacnen. CT|..
8. Delaware..... [0] =3 I
9. District of Columbia. .
10.  Florida .....B.... | LIFE INSURANCE 1,033,705 1,115,366
B P €T o - RPN GA|.... B.... |LIFE INSURANCE 36,769 55,675
12.  Hawaii Hi ..
13.  Idaho. ID |
14, llinois [ o~
15, Indiana........ccocovevinriincriinciiens IN|..
16.  lowa
17.  Kansas. LIFE INSURANCE 2,645,653 2,850,864
18.  Kentucky...
19.  Louisiana...
20. Maine
21.  Maryland . .
22, Massachusetts...........ccouuerrverncd MA | .....B.... | LIFE INSURANCE 68,942 104,391
23. Michigan M e
24, MinNeSOta.......cvevverrcrrerieieninns
25, Mississippi
26, MISSOUM......ooorvieriercriieriiienienad
27. Montana.......c..ccoovumereenerireriinenns
28 Nebraska
29 Nevada........cccoooeruneriicriirenid
30.  New Hampshire. .
31, New Jersey.... " .....B.... | LIFE INSURANCE 3,209,139 3,162,000
32, New MeXiCO......coouwwrvevrrrrrircnnnd LIFE INSURANCE 264,816 267,940
33.  New York. .
34, North Carolina LIFE INSURANCE 445,844 444,991
35.
36. LIFE INSURANCE 1,687,149 1,998,308
37.  Oklahoma.. .
38, Oregon.......ooceeeeeeeieeiierieiens
39.  Pennsylvania.
40.  Rhode Island. .
41, South Caroling..........ccceeeeeerenes SC|...... B.... |LIFE INSURANCE 563,710 562,633
42.  South Dakota SD]..
43, Tennessee.........ccoooueruemereenenene IN | i
44.  Texas TX | e
45,
46. .
47, VIFGini@. ..o VA B.... |LIFE INSURANCE 258,663 322,454
48.  Washington...
49.  West Virginia. .
50.  Wisconsin.......cccoeeeevvrerveecrvnen W i
51.  Wyoming
52.  American Samo
53, GUAM....cocooerereeeeeeeeeereereereee . GU | e
54.  Puerto Rico
55.  US Virgin Island: s
56.  Northern Mariana Islands............ MP | e
57.  Canada.......cccceoeemncnerieenne . CAN | Lo
58.  Aggregate Alien and Other.......... XXX XXX 0 0 50,446,852 52,577,905
59.  Total XXX XX 1,687,149 1,998,308 59,076,742 61,619,646
DETAILS OF WRITE-INS
5801. Aggregate Holdings........c.cooccconmerueeee . Reinsurance with Hannover. 50,446,852 52,577,905
5802. e
BB03. e | i
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).......urrvererrierenneeees XXX XXX 0 0 50,446,852 52,577,905

E28
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