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Annual Statement for the year 2019 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEMMENTS......ocvviireireireirneiieiineeseesseseessesssssssssssssssssnssns | sevenseseneens 6,467,648 | ..covvrvernne 48 [ .. 6,467,648 | ....vvvveneinerneinenns [ e 6,467,648 | ...covvvvernne 4.8
1.02 All Other GOVEIMMENTS..........ovvuurreririeeeinesesiessiessissssssssssssssssesssees | rneesneesneenessnessnesnenss | soeesneesneesnend 0.0 [ | e | e (U [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ oo | v 0.0 [ | e | e (U [P 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUArANtEEM.........ouiveeeeeiieiseiseeneeseesseeseesseesseesseens | ereeeeinness 6,087,663 | ...overerrrrnn 45 | 6,087,663 | ....covvrrenerererininens [ e 6,087,663 | .....ccorernnnn 4.5
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed..........c.oeverierieseiseiseiesississ e ssessesisesses [ eressei 23,593,310 | v 174 | e 23,593,310
1.06 Industrial and MiSCEIIANEOUS............c.evrereereeeererineirereeneireieessineens [ reereeenes 85,839,661 | ...ccccee0enn03.1 | i 85,839,661
1.07 Hybrid SECUMLIES.........cvvrieeieeiiciire e ieees [ ceeeerienieeeens 784,237 | o086 | o 784,237
1.08 Parent, Subsidiaries and Affiliates..........c.ccoeurrrnernnrnnrenneinnsinnnirneens [ o | o000 | e
1.09 SVO Identified FUNAS..........ccocneireeneineinineinneineesessessissisen [ e | conennenneenn 000 | i
1.10 Unaffiliated Bank LOANS...........ccccoriemienienieniineinsineisseseessenssssenens [ | osrnsrenseens000 | i
1.11 Total Long-Term Bonds..........ccoveurirerierniinieieseisseessiesensessssessens | voverienns 122,772,518 | .............90.3 | .......... 122,772,518
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)...........ccovverureriererrecreieieeseiieiienes | coerseiseiiesssiesissiieses | sesvsesesesnnd 0.0 [ ooveeeeveeeeereienienns [ ereveressernssiesiesenens | e (1N 0.0
2.02 Parent, Subsidiaries and Affllates............coccrerermrrmennennennenneinrnees e | e 0.0 [ | | (O 0.0
2.03 Total Preferred SOCK.........ocririeieineineineineiseiseenessseissesssessnens | eoeeeenesssesinsssssessens (1N [T 0.0 [ oo (V1 [ (V1N (VN [P 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .........c.. | coeveeverrerereesciieiies | ceeiveieiennad 0.0 [ oo [ ey | e 0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ............cc.ceoveuneee.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded
3.04 Parent, Subsidiaries and Affiliates Other..........c.ccccconeeneinrinninninnees
3.05 MUtUEI FUNGS......oiiieiiieiirciee et
3.06 Unit INVeStMENt TIUSES........ccriueiririeieieiscreiseseiseisese e
3.07 CloSed-ENd FUNGS.........ccceririeneicininirenereeeieeseieeeei s
3.08 Total COMMON StOCKS.........corerrerrrririeeieeseireiseiseeseeeseseeesssseeeeenes
4. Mortgage Loans Schedule B):
4,01 Farm MOrQages.......coceieverririeicieieseseissiessesssssssssesssssssesssssssessenss | sevsesssssssessesssssiessesnns | svvenvernsrnnsens0:0 oo | oo | v, 0
4,02 Residential MOMgages........ccovvevviereienisiensssieisessieseessssssessessns | eersersssssessessssssessenns | svvsnvernernnnens0:0 oo | | e 0
4,03 Commercial Morgages.........cccoevveieiereierieriessesesssssessessssessessssenss | eevsersssssessessssssessennns | evvenvernennnnen0:0 oo | oo | e, 0
4.04 Mezzanine Real Estate LOans...........ccocvveneeneennenceneeneeieensineensnseinees [essnsnssssssssesssessnss | ensenseessennens020 [ Lo | v, 0
4,05 Total Mortgage Loans...........ccceveereincreneresssneseessessessssessessesenns | eovennensessissseniennens0 | evveieiieinnnnd0.0 | o (018 IR (1] I 0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY........ccccccveeveereiereeeiesesesnennns | everresessiesessenseeees | vevieneineiens0000 | oo [ [ e 0
5.02 Properties Held for Production of INCOME..........cccecvvierevernneriereen [ eveeerisieieseeiieieies | vrieiieieeeen000 | [ [ e 0
5.03 Properties Held for Sale............coeueenienrereenieneneineeneeneiseeeeneiseesens Lesssessessmsssssnsessssnens | eeneensessneneess0:0 | i Lo | e 0
5.04 Total Real Estate.........ccccoeereeneneireincreieiesineneseneneineesseneiseenens | enenensrsensnenenen0 [ o020 | i (VN IO (U1 IO 0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)......ccccoocvnrinrineineineineineeseesssinssisesens | ceveeeiseeinnees (319,493) (319,493) [ ..o [ e (319,493)
6.02 Cash Equivalents (Schedule E, Part 2).........cccccoocueruneuneineineineinns | coveeneirnnees 7,984,673 | .o 59 | 7,984,673 | oo [ e, 7,984,673
6.03 Short-Term Investments (Schedule DA)..........cocreenenrerninirneneinees Lesessnsnsisssssssssnens | eonmnssnennens0:0 | e Lo | e, 0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............[ c.ccoovuevee 7,665,180 | ..coccoveiereen5.8 | e 7,665,180 | c.ovvvevrcrerereieinn (V1 [P 7,665,180
7. CONrACt LOANS........oiiuiriireieise s sssssnns | eessessenees 5,525,629 | oo | 5,525,629 |...ovvverinrinenninnins [ e, 5,525,629
8. Derivatives (SChedule DB).........cccocreeenrereenineinereineneeneieensesesseessssesnees | eenneenesnesnsensensenssnees | seseesenneenens0:00 | ioiniineisinncnsirnis [ | v 0
9. Other Invested Assets (Schedule BA)..........cocenennenennineneneieeneenes | e [ eevnenenineensd 0000 | oo e | v 0
10. Receivables for SECUMHES..........ovrirrerinrirrrereineireieeineineieenseseeseessseees [ eneenenssnseneesssssssennns. | veeseneneneennd020 [ s [ e 0
11. Securities Lending (Schedule DL, Part 1)........ccccoevenrnrenenenneneneineeneens [ eoneeneireernenenenneinenns | evenerrnennnen0.0 [ e ) 0.0, G I XXX
12. Other Invested Assets (Page 2, Line 11).......cccoocvvvvvimvnenervviissnncsvvisssenniins Lo |00 | [ |, 0
13. Total INVEStEd ASSELS..... i | snssneans 135,963,327 | .............100.0 | .......... 135,963,327 [ oo 0 . 135,963,327
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Annual Statement for the year 2019 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

S102
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© o N o

10.

1.
12.
13.

> ow N

® N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ..ottt sttt s sttt nen
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

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

ACCTUAL OF QISCOUNL........oovevitieeictet ettt ettt s e e s st s st s b b s s b e b s b s s st s s s st s s e s s bee bbb e bbb b s et s s e b st s s st s e s benen

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.........ccoovirireieieeeee e N ‘ IR R
5.2 Totals, Part 3, Column 9.........c.covvvvvererreereeereeereeesee e ) - e

Total gain (10Ss) 0n diSPOSAIS, Part 3, COIUMN 19........cuiiieirirrieeirsiees et ses st sse et st se st s s s s8R EeebsenbebsssEnsnsenten
Deduct amounts received on disposals, Part 3, COIUMN 16...........cc.oveicuieieicieee ettt sttt bbb et b st bbb b ae e st antesanean
Deduct amortization of Premium @Nd EPIECIALION. ............rveierereriee ettt es s ss st s et es s Rt en s
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

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

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........ccceriurirerericieieeieeisere ettt s sse bbb es s sesasssenan
Deduct total NONAAMILIEA AMOUNES............cveiiciieieiciie sttt s s e ettt bbb st e s s et s st s s bbb s e b s sttt es bt n e sees

Statement value at end of current period (LiNe 11 MINUS LINE 12).........vuruririierirriinissersieeisssesesssssssesssssssssessssssssssssessessssssessessassssssessessssssssessasssssessessesssssessessasssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year

Cost of bonds and stocks acqUIrEd, Part 3, COIUMN 7 ...ttt bbb s bbb sttt bbbt nn
ACCIUAN OF QISCOUNL......... ettt bbbk bbbt
Unrealized valuation increase (decrease):

A1 Part T, COIUMN 2.ttt b bbb s bbb bbb s bbb bbbttt nann

4.2 Part2, SECHON 1, COIUMN 15.......oiiiiciiteceic ettt bbbt bbbt b s

4.3 Part2, SECion 2, COIUMN 13.......coiiiiieeee ettt bbbttt b et

A4 Partd, COIUMN T oottt ettt ettt a b s et et s ae bbbt s s st bbb e b s aet b an st sensea et ss et seneea et s antabans

130,956,361

265,254

0

Total gain (10ss) 0N disPOSalS, Part 4, COIUMN 19.........ceiiiiieicciieseeie ettt s sttt s bbbt b bbb bbb s bbb
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.oiuiiriciiieieccesie ettt bbb bbbt naenas
DeduCt amMOMtiZation Of PIEIMIUM..........c. ittt ee et bbbt s b E s £ £ 8 £R2E £ E e E bbb s bbb n bt
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

71,638

8,302,412

203,415

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

9.1 P, COIUMN T4ttt 13,954
9.2 Part2, SECHON 1, COIUMN 17ttt bbbt bbb bbbttt

9.3 Part2, SECON 2, COIUMN T4.........ooiiiee ettt bbbttt bbbt

9.4 P4, COIUMN 131t ess s8££ 963

14,917

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........c.cveviviveieiiiiesie e

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
Deduct total nonadmitted @aMOUNES...........cccvvcueiurieieiriceese e

Statement value at end of current period (Line 11 minus Line 12).

Si03
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122,772,518

122,772,518
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SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..6,467,648 .6,692,174 | .. ..6,525,478 ..6,471,833
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. ..o | crreienierieiisisnienaad 6,087,663 | ...ooovericerins 8,243,439 | oo 5524196 | oo, 11,835,000
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 23,593,310 | .coovrrnirrrininnns 25,846,259 | ...ooooviriiiiins 22,965,448 | ..o 25,217,289
Industrial and Miscellaneous, 8. United States........ccovevvveveiei | covereeerecreieins 63,217,927 | oo 67,652,418 | ....cocvrererne 63,128,462 | .......cccvvevnee. 63,314,809
SVO Identified Funds, Unaffiliated Bank Loans 9. €aNada......ocverrrrerrerieniis | e 3,002,333 | oo 3,737,279 | v 3,004,553 | oo 3,000,000
and Hybrid Securities (Unaffiliated) 10. Other Countries.........ccooevees | coveresrerriisrennans 20,403,637 | ..o 22284140 | ..o 20,406,579 | ...ccoovevrerernne. 20,451,000
11, TotalS. .o | v 86,623,898 | .....cooovirrirerinnns 93,673,837 | .ooovvrricirrininnns 86,539,594 | ....cooviriiiiins 86,765,809
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. 122,772,518 | oo 134,455,709 | ..cocoovevvrne 121,554,715
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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

......................... 53
......................... 0.0
......................... 0.0
......................... 0.0
......................... 0.0
......................... 0.0
......................... 5.3
.......... XXXovivvrener | vrvereersrnrneneeed0 e 0.0
.......... XXX ovevnerer | v v 0.0
.......... XXXvvivrrerer | vvverersnneneneneed0 [ 0.0
.......... XXXovevnenen | verrreeeisnnrneneneen0 v 0.0
.......... XXXeevvvnenen | vrrereenrnrrereeen0 e 0.0
.......... XXX | vrnernnsnsnneneneens0 [ 0.0

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...

973,604 |...

5.1
52
53
54

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

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

9,874,064 |.

.835,576 | ...




Annual Statement for the year 2019 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)
6. Industrial and Miscellaneous (unaffiliated)
............... 6,923,357 |............27,342,209 |...............3,201,641 | ................446,465 | ... XXX oooivrvrirs [ e 38,527,652 | oo 314 | 41,797,778 v 30,976,545 |..............7,551,107
............... 5,759,859 |.............33,203,533 | .......c......4,216,190 | .o 96,835 | ot XXX | 44,525,160 | 363 | 47,311,247 rerrenen 33,397,280 |.............11,127,880
................. 450,657 | ..ocvovvererererernnneies | cverreninnnennd845,625 [ e XX [ 1,096,283 |09 (1,095,994 cererenenenn 1,096,283
................................................ 381,723
82,719 |l 148701 | 81415 | e [ e XK e 1,690,566 [ e 1 1,726,853

............. 13,216,592

............. 92,313,595

784,237 |..

...786,640 |....

90IS

9.7

Totals

10.1
10.2
10.3
10.4
105
10.6
10.7

Unaffiliated Bank Loans

NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC 6
Totals
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Annual Statement for the year 2019 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 8,495,564 |............. 24,774,020 |............. 33,204,228 |.............. 5,014,294 | ............... 3,188,168 | ..ovvevircicrine 0 [ T4676,273 | ..o 80.8 [ e XXX [ ) 9,9, SN IS 67,125,166 |.......ccvv.n. 7,551,107
11.2 NAIC 2 1,248,744 | ............... 5,759,859 |.....ccceu.. 33,203,533 | ..coovvivnnns 4,216,190 | .oovvvirinne 96,835 | oo (1N IO 44,525,160 | ..ovovervirerenne36.3 | e XXX e ) .9, RN PR 33,397,280 |............. 11,127,880
11.3 NAIC 3... ..450,657 784,237 645,625 ..1,880,519 ..1,096,283 ....184,237
114 NAIC 4..oicienrnensieeneneesssssssssssssssssssssssssessneens | (@)eernrneensnneinnend | o0 | 0 | 0 [ o0 |0 | 0
11.5 NAIC B..cirrrnnercresnnenessssseenesssneneneeenesnens | (@) 39,331 | 82,719 | 1,487,101 | e 81,415 | o0 | 0 [ (C)evines 1,690,566
118 NAIC B..cccccneneeeneneiseesssseneseeseneesssssessesssssesssesns | (@eeenmnnenninnninnend0 [0 | i | o {0 PO o I [FSSSTORRon 0 I (o) OSSR 0
117 TOtAIS oo | cenenneereneen D, 183,638 | 131,067,254 | ... 68,679,099 |....ccooue. 9,957,524 |......ccoevnee 3,285,002 | oo 0| (b).....122,772,518
11.8 Line 11.7.858 % 0f COl. 7....cvviiiincniieiinisiscnnsnsnssinsisnsnens | senserssnsnessensnnnnsss8:0 | eonnrnnnncnsieennnn20.3 | coininnssiieinnnes 55.9 | i 8.1 | i 2.7 | s 0.0 | o 100.0
12. Total Bonds Prior Year
12,1 NAIC Tt sesssssssssesssesssnens | oessessnnsnees 1, 101,870 | iiiiicinns 23,836,547 |...coveenee. 36,486,179 |..cccovevnee 12,733,157 | .o 4,830,146 | ..o [ e ).0.% GO S ) 0.9, SN IR, 79,653,904 | ..o 60.8 | .o 69,792,550 |....ccovvunnne 9,861,354
12.2 NAIC 2.t sssennes | crsesnssessenssssseensssssenns | seeesssnssenns 3,156,696 |............. 37,425,428 |............... 6,632,273 | oo 96,850 | .. | e ). 0.0, R DU ) 0.9, N PR AT 311,247 | oo 36.1 [ 33,907,603 |............. 13,403,644
12.3 NAIC 3ottt | rebsesssstesisenensenssssnens | eesseesesiesean 450,467 | ..o [ e 1,432,167 | coeeeeieeeineireieiees | eerieeineieneessissiseiens | ereesenens ).0,9 GO S ) 9.9, SN I 1,882,634 | .o 14 | 1,095,993 | ..o 786,640
124 NAICA4... . ..236,688 ...381,723 381,723 | ..
12.5 NAIC 5. eresnssiseensssssinensssniesiseens | cneneneneeeneneenes TRAB0 | i 157,413 | .o 1,492,606 | oo 2,378 [ e e | reenereee XK | vererene XX e [ (€)1 1,726,853 | oo 1.3 | 1,726,853
12,8 NAIC Bttt eseses | ctssseessnsssassssssssnsennsns | eresisnossassensnssssessessnses | soesssesssenseesssassesnssanes | soesnnsessessssenesssnansenes | nnsensersssansanensnssnnennes | nnnensensnssnensensnsessennne | nnsennness KAKarerrersernes |erneneese XKKKurarsernenes | (C)enrrernnrnrnrnernnrnnned | covrrnnsnrisnnnneenns0:0 | oo
12.7 TOtAIS..c..ceececreeeeseeeeeenessiseeseenseesseiensnnnes | eoneneeneeens 1,952,313 | e 27,837,811 | ............ 75,439,266 | .............20,799,975 |............... 4,926,996 | ...ooovvrrrvirerennn0 [ XKX s e XXX | (D). 130,956,361 | ..o 1000 [ 106,904,723
12.8 Line 12.7a5@ % 0of COl 9...cvuvvvveiereienseisisnsssncsnnnisnne | v 19 | 213 | i 578 | i 15.9 [ s 38 | s 0.0 | D, S ST ¢, S [y (1[0 X o[} IS ¢ 0, SRS [T 81.6
13. Total Publicly Traded Bonds
131 NAIC e esensneessssseeensnsenenes | eonenenene 0,409,038 |00 23,232,641 | ... 27,847,206 |....cooeenvn 4,414,667 | ..o 3ATIA | i [ 67,125,166 | ...ooovvvvereene B4T | 69,792,550 | ..ovveiireienes 53.3 | 67,125,166
13.2 NAIC 2. | erenesssssnensessssnsssenens | eoneoneneenens 1,008,189 | i, 28,076,067 |......cccouc... 4,216,190 | oo 96,835 | o [ 33,397,280 | o272 [, 33,907,603 | ..coovvcririiinnne 259 | 33,397,280
13.3 NAIC3... 645,625 |... ..1,096,283 1,095,993 ..1,096,283 |..
134 NAIC 4.t | rebiess s ssiens | feresensest st | rerieeen st | reeen e | e .0 ...381,723
13.5 NAICS... 81,415 | .. ..1,690,566 1,726,853
1318 NAIC B | rensensssesensssenssnrssesens | esssnssnssnesensenssnsnnnens | frensenssssnsnsensensensneens | essensansssesensenesnensenees
137 TOtAIS. oo eessieeeesssesseeesesensnsenssneennes | eeesenennenee 8,498,869 | oviiininns 24,774,207 |............57,410,373 | ..ccccooenene. 9,357,897
13.8 Line 13.7asa % of Col. 7..... ..24.0 . .91
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11............ccccccoces | covvvvvvvvvvvereeenn8.9 | i 202 | e BB.8 | 7.6
14, Total Privately Placed Bonds
141 NAIC Tttt ssessssssssenss | seeeessssensnnenssr 30,020 [ cueiiiinianns 1,541,378 | ..o 5,357,022 | ooovrrienee 599,627 | .ovvereereireene 17,054 | oo [ e 7,551,107 | covvenenereen8.2 | 9,861,354 | ..oovoverrrrereen 15 | 90,9 N O 7,551,107
14.2 NAIC 2. sessssissssessssssssesssssessssssssenss | eonessennneens 1,248, T44 | i 4,751,669 |....cocovenn.. BA2T,4BT | coooveveeeieenisrinsineis | eevreessinsississessnsssses | aesssssssnsssssssssssessnnes | aessssinsens 11,127,880 | covovveervrieeen 91 e 13,403,644 | ..ovoovvrrerenn10.2 | e ) .0, S R 11,127,880
14.3 NAIC 3... 784,237 |.. 784,237 ...186,640 ....184,237
14.4 NAICA4... .0
14.5 NAIC5... .0
T4.8 NAIC Bttt sss st st sssnens | rsssesssssssssssssessansanes | nnessssessansanssessessansanes | asssessnssassanssnssessensanss | enssesessansensnsnssessanss | oassssssessassenssnsessessanss | eensnnssnssesssnssnsessnssenss | snesssssssenssnssnsesansseld | sensnessesssssssennnnss0a0 | srvnrnnersrisnnsesnrinnensd | eovnrsnssessessnonneess020 | ioriereese XXX etrrirniinnes | svrnnessessirsnessesneenaad 0
TAT TORAIS. ...t | seeeeneeeniees 1,284,770 |...ocovvnneen. 6,293,048 |............. 11,268,726 | .o 599,627 | ovvvrerrenn 17,054 | o0 [ 19,463,224 | 159 | 024,051,638 | 184 | XX XK | 19,463,224
14.8 Line 14.7asa % of Col. 7..... . .66 | .. 323 | . ..57.9 .31 ....100.0
14.9 Line 14.7 asa % of Line 11.7, Col. 7, SECtion 11........ccccocvvivieis | covevererrercrcrerernns 10 | e L2 I 9.2 | o 05 | o000 | eveeieiiien0.0 | 159 e bk XXX e etk XK e et XX e etk XXX e | e, 15.9
(@) Includes $.....19,463,224 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year of bonds with Z designations and §.......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes§$.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5GI 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.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..0;

NAIC 2§.......... 0;

NAIC3S.......... 0;

NAIC4S.......... 0;

NAIC5S.......... 0;

NAIC6S.......... 0.




Annual Statement for the year 2019 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 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. U.S. Governments
1.01 Issuer Obligations ..6,079,244 | ...
1.02 Residential Mortgage-Backed Securities... ..54,828 | ..
1.03 Commercial Mortgage-Backed SECUNtIES...........ccverrrrierireieeiiiesiiees [ RN
1.04 Other Loan-Backed and Structured SECUMHES..........covvvvriivnieireiieriies [ o [T
1.05 Totals

. All Other Governments
2.01 Issuer Obligations.
2.02 Residential Mortgage-Backed Securities...
2.03 Commercial Mortgage-Backed Securities.....
2.04 Other Loan-Backed and Structured Securities..
2.05

3.01
3.02
3.03
3.04
3.05

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations.
4.02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities.
4.05

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

Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities.
5.03 Commercial Mortgage-Backed Securities
5.04 Other Loan-Backed and Structured Securities.. .
5.05 TOtAIS. ..ottt | serennennenes 5,572,832

...5,471,881
100,951

9,628,643
245,420

............ 21,937,304 v 22,022,126
................. 607,838 cevererennenn 424,565
1,146,619 |.
............ 23,593,310

1,146,619 | ........XXX... 09 ..
1,474,070 | .......... XXX [ e 23,593,310 2 | 23,844,211

9.674,064 |...........5.836.760 |.

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations 956,988 |......c..... 10,884,173 | ... 61,745,209 7,912,855 350,645 | ..oocoee XXX [ e 81,849,869 | ......ccooeveverern06.7 [ 88,015,542
6.02 Residential Mortgage-Backed Securities 260,296 |...ccovveenns 439,048 |.....ccovenne. 196,300 150,012 175,601 1,221,258 | oo 1.0 [ 1,492,210
6.03 Commercial Mortgage-Backed SECUMIES...........c.oveuereinirircernrnes [ e | cevissieieniesissinenniens | crerreessssssssnesessesinns | sressesenesesesssssssnenes | seeerenenesnsssensensenses | seerereere XK errermnennes | weseesenemensessnssnnnns O
6.04 Other Loan-Backed and Structured Securities..
6.05

............ 65,939,416
.............. 1,221,258

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities
7.03 Commercial Mortgage-Backed Securities
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities..
8.05 Affiliated Bank Loans - Issued..................

8.06 Affiliated Bank Loans - Acquired...
8.07 Totals




60IS

Annual Statement for the year 2019 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 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.1

SVO Identified Funds

........................ 0.0
........................ 0.0

........................ 0.0

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued
Unaffiliated Bank Loans - Acquired...

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds.........cccccovvvrerninnne

Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 11.08 @s@ % 0f COl. 7o

28,434,587

.0
..1,893,372

739,296 |...

............ 68,288,988

..298,777 |.

9,721,067
154,45

2 |...

..68,679,099
....55.9

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds.........c.c.c......

Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Ling 12.08 @5 @ % Of COl. 9...vvvviieieieisec e

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

........................ 3.8

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

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds
ISSUET OBlIGAtIONS. ......vocveiviericiereie e enns
Residential Mortgage-Backed Securities..........c.ocvriirnrienincieennnnns

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified FUNAS........ccooeviveiiieieiiieisiceee s
Affiliated Bank Loans
Unaffiliated Bank Loans....

Line 13.08 as a % of Col. 7...
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

.............. 8,115,
...383,

412
457

24,034,911
739,296

............ 57,111,596
..298,777

.............. 9,203,446
154,452

.............. 1,945,728

.............. 9,357,897
..... 9.1

.......... 103,309,294

...100.0 |.

14.
14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
Issuer Obligations.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

............ 21,224,438
.................. 21,357

............ 11,268,726

Line 14.08 @s @ % Of COl. 7..euvvvvvrreireirieereeeieinens
Line 14.08 as a % of Line 11.08, Col. 7, Section 11

..57.9
...... 9.2
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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 2019 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 PHOT YBAI..........ccciiicieieiccice ettt besen s | ebesssstesesssses s bbb s s st st b s s s s ssssesa BTADT25 [ oottt snaes | oerebssere ettt BTA5T25 [ oot
2. Cost of cash equivalents acquired ....20,153,638 120,153,838 | 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............cccviueueirieiiieieireeiess ettt se s s et bebss st s s sssesessssesessnses | 4abssesessnsesesassssesasesesessnsesesnsesassnsetenan 16,914,889 | ..o | et nen 16,914,889 | ..o
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)....iuvuiiiiiriieiieiiseiieisssssessesssessssssessessssessesssssssessessssassessns | sesssssssassesssssssessessssessessssassessssassassessnsns T984,874 | oo 0 | e 7,984,674 | oot 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



Annual Statement for the year 2019 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1

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

E

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /| - Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
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 PRIVATE INVESTMENT CORP........cccmtrvrerierireireriseiserinnenenes 5] 100 [ ..109.250 | .....c........1,209,380 | coooenncne 1,106,983 1,107,015 (512 SRR IURRTRRRIIN IO 4.440 |...... 4.438 |FA....... 01/15/2010. | 02/27/2027.
912828  4S 6 |UNITED STATES TREASURY... SD.. |.. ...103.688 735,000 734,609 115 | e [ | e 2.750 |...... 2.766 | MN...... 06/19/2018. | 05/31/2023.
912828 4S 6 |UNITED STATES TREASURY... . SD.. |.. . ...103.688 265,000 264,859 46 | oo | e | s 2.750 |...... 2.766 |MN...... 06/19/2018. | 05/31/2023.
912828 PX 2 |UNITED STATES TREASURY.......cccovuvnec. SD.. [ [ ..102.188 | ..............1,057,641 | .............. 1,035,000 1,048,811 | oo | e (11,989) [ v | e | s 3.625 |..... 2412 |FA....... 03/07/2018. | 02/15/2021.
912828 XG0 |UNITED STATES TREASURY.......cccosurvnnns SD.. [ [ ..101.313 .3,200,000 3,206,593 [VXL0] N (RN IR 2125 |...... 2.040 |JD....... 07/22/2015. | 06/30/2022.
0199999. U.S. Government - Issuer Obligation XXX 6,361,886 0] s (14,320) | ..o 0 ], 0] XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
31287P D8 3 |FHC63727 - RMBS 4 ..110.045 12 01/08/2002. | 02/01/2032.
31287S 6R 3 |FHC67180 - RMBS.... 4. ...110.053 6 04/05/2002. | 05/01/2032.
31287S FS 1 |FH C66477 - RMBS.... 4. ..110.313 13 04/05/2002. | 04/01/2032.
31287T GK 5 |FH C67402 - RMBS 4 ..110.113 5 04/05/2002. | 05/01/2032.
31287U EQ 1 |FH C68243 - RMBS.... 4. ..111.057 . 17 05/03/2002. | 06/01/2032.
31288H 7A 2 |FH C78989 - RMBS.... 4. 112424 42,648 .37,936 239 04/29/2003. | 05/01/2033.
31292G 5V 4 |FH C00860 - RMBS 4 ...112.052 12,251 .10,933 90 08/12/1999. | 09/01/2029.
31292H NH 3 |FH C01292 - RMBS.... 4. ...114.662 .51,056 44,527 307 07/15/2002. | 02/01/2032.
31292H QN 7 |FH C01361- RMBS.... 4. ...114.590 12,116 10,573 25 04/05/2002. | 05/01/2032.
36207H VH 7 |GN 432716 - RMBS 4 ...100.575 02,589 | i 2,574 1 02/17/1998. | 06/15/2026.
36208C Y9 2 |GN 447236 - RMBS.... . 4].. . ...101.750 982 966 0 02/17/1998. | 06/15/2027.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES. .......ciuririiiiirierniieississississrssnssseessssisssssssssssesnsssssssssens | consssessnsnees 131,361 XXX 146,279 129,851 105,761 0 XXX XXX
0599999. Total - U.S. Government.... . 6,525,478 XXX ..6,692,174 6,471,833 6,467,648 0 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
197036 JK 3 |COLTON CALIF JT UNI SCH DIST.....oooiviriueemeriirieesenisseesssesessssessenssenens @-oe [ o [ | e 1FE| .. .779,800 |..... 51.429 2,571,450 | oo 5,000,000 1,267,632 | ..oocereeerierireni | v TAT35 | oo | e | vevveriinsene | e 6.170 |N/A..... 12/28/2011. | 08/01/2042.
355694 3U 2 |FREDERICK CNTY MD SD.. |.. 2| i 1. ..207,071 {...100.265 | ... 185,490 185,000 185,361 (4,234) | oo | e | s 5.300 |...... 2.951 |FA...... 07/14/2014. | 02/01/2024.
355694 4E 7 |FREDERICK CNTY MD SD.. |.. 2| . 1FE 2,031,530 |...100.268 | .............. 1,819,864 | ...ococvvneee 1,815,000 1,818,539 [ ..o [ e (41,544) 5.300 2.951 |FA....... 07/14/2014. | 02/01/2024.
64966H HA 1 [NEWYORKNY SD.. | [ [ e 1FE 685,856 |...103.788 630,000 637,526 [ ..oooovvvririeeririiiinns | e (12,393) [ v | e | s 6.491 |..... 5418 |[MS......| 0. 13,631 | i 40,893 | 12/22/2009. | 03/01/2021.
676822 EK 1 |OGLE CNTY ILL CMNTY UNIT SCH DIST NO 226........ccovuverrerrerinnricrirenes SD.. |.. 2| 1FE]| .. ..1,205,000 |...100.000 | .............1,205,000 | ....ccccooeeee 1,205,000 1,205,000 [ ..oovvmeeeeinirierins | rererererneesneinnnes | veveeneneesneinns | e | e 5.448 | ... 5.448 | JJ....... v 32,824 | L 65,648 | 12/18/2009. | 01/01/2021.
797272 KA 8 | SAN DIEGO CALIF CMNTY COLLEGE DIST......oevuurrerrireereirerierereeiseninneens SD.. [ [ | e 1FE| oo 340,267 |..... 60.259 | .............1,000,299 | .....ccco..ee. 1,660,000 538,728 30,085 | .oouverrireiriniins | eerrerieeineiiennins | e | e 5.830 | N/A .. | oo | e 12/28/2011. | 08/01/2039.
797272 KA 8 | SAN DIEGO CALIF CMNTY COLLEGE DIST......coouimiiiriimirimisiissnsessneensnnens (@10 I O 153 274,673 |..... 60.259 1,340,000 434,876 24,286 | .o | | e [ 5.830 |N/A..... 12/28/2011. | 08/01/2039.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..........c.covviieiiinnines 5,524,196 XXX .. 11,835,000 6,087,663 0 ] i 70,935 | oo (U 0 XXX XXX XXX | ... XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & PoSSeSSIoNns..........ccoewweus 5,524,196 XXX e 8,243,439 | ... 11,835,000 6,087,663 0 | s 70,935 | oo 0 s 0 XXX XXX XXX | s 90,622 | ........ 212,542 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
027650 CW 2 | AMERICAN MUN PWR OHIO INC REV........cccouvuiirinirirerierineeiseissrienienes SD.. [ [ 12| TFE| oo 494,235 |...100.419 | ...ccvvvvrncne 502,095 500,000 498,227 543 | o | e | e 5814 |...... 5.940 |FA.....| oo 10,982 | .covvenee 29,070 |01/04/2010. | 02/15/2023.
230563 AU 2 | CUMBERLAND CNTY N J IMPT AUTH......coooirimermeriereneerenineisensensseneseenns SD.. |.. 2| 1FE 2,448,672 |..107.718 | ...ccecvnnve. 2,585,232 | ..ovvvrrenne 2,400,000 2,411,587 (4,490) | cvvvvereerrrinenn | e | s 529 |... 5.068 |AO...... | coovrrnee 26,823 | ........ 127,056 | 12/10/2009. | 04/15/2022.
25477G  CV 5 |DISTRICT COLUMBIA INCOME TAX REV. SD.. [ [T | s 1FE ...1,500,000 |...102.624 .1,500,000 1,500,000 [ ..ooveruveerieiiienins e | eereereeenenns [ e | 4673 |..... 4671 |JD....... .70,095 | 12/09/2009. | 12/01/2020.
592248 AZ 1 |METROPOLITAN PIER & EXPOSITION AUTH ILL.....oovermierrrineirerircereneneens SD.. |.. | e 1FE]| .. 931,880 |..... 84.821 | ... . .2,000,000 1,383,989 | ...cvrvrirerrerienins [ e 66,685 | ..o.vvrrereerirris | eerrerieeineeinnins | e | s 5.000 |N/A..... 12/22/2011. | 06/15/2027.
592248 BB 3 |[METROPOLITAN PIER & EXPOSITION AUTH ILL....ocovvviiviicierinicieniisinnne SD.. [ [ v [ e 1FE| s 203,504 | ... 42129 | oo 589,806 | ..o 1,400,000 327,451 | oo | v 18,887 | .veevverevierenes [ e [ v [ 6.030 |N/A..... 12/23/2011. | 06/15/2044.
59447P  CR 0 [MICHIGAN FIN AUTH REV. SD.. [ [T | s 1FE ...1,000,000 |...106.065 ..1,060,650 .1,000,000 1,000,000 [ ..oocermeemeenenienins | rerereneneesssinenes | vereereseesneines | e | e 5.746 | ... 5.743 |MS...... 12/09/2010. | 09/01/2021.
606092 ER 1 |MISSOURIJT MUN ELEC UTIL COMMN PWR PROJ......crvvvririrriirniriirenns SD.. |.. A 1FE]| .. ...1,000,000 |...106.190 | .... ..1,061,900 .1,000,000 1,000,000 | .oovecviinirireiniins | v | e | e [ 5878 |...... 5878 |JJ....... 12/11/2009. | 01/01/2022.
606092 EU 4 |MISSOURIJT MUN ELEC UTIL COMMN PWR PROJ.......ccooierririnirierienes SD.. [ [ 1 {113 [ 1,500,000 |...110.297 | ...covvvunnee 1,654,455 | .....cccoouue 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 |NEW YORK STATE DORMITORY AUTHORITY ......vvriirirmiinriririnicisnieieins (51000 IR I 1] e 1FE| oo 1,351,875 |...114.862 | .............. 1,573,609 | ..ovvvvene 1,370,000 1,362,256 1,380 | v e [ 5292 |..... 5418 [MS......| oo 21,347 | v 72,500 | 12/29/2009. | 03/15/2025.
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664754 R2 6 |[NORTHERN ARIZ UNIV REVS........ccccovvvmrnrriininnrnnnnisesnnsnsnsssessenssnsnnes | S0 [ [ v [ v TFE | i 1,000,000 |...101.317 | ..ccovevncenee 1,013,170 1,000,000 1,000,000 | .oooveeviinirireiniinns | v | e | e [ e 5.240 |.....5.237 |JD..cccco | oereeernn 4,367 | e 52,400 | 12/09/2009. | 06/01/2020.
678553 AN 8 | OKLAHOMA CITY OKLA ECONOMIC DEV TR TAX A....oovvvverirmrenenrnnninnernnns | SDe [ | v [ et TFE | i 1,000,000 |...103.019 | .cccovvrvnnee 1,030,190 1,000,000 1,000,012 21 | s [ e [ 3.004 |.....3.004 |MS.....| ......10,013 | ......... 30,040 |03/27/2013. | 03/01/2023.
724795 AB 5 |PITTSBURGH & ALLEGHENY CNTY PA SPORTS &.. 856,880 |...117.501 800,000 834,609 (2,129) | oo e [ 7.920 |....7.322 | JJ....... | .........31,680 | .......... 59,400 | 12/18/2001. | 07/01/2030.
795681 GL 3 | SALT LAKE CNTY UTAH MUN BLDG AUTH LEASE... . ...2,000,000 |...113.344 2,000,000 2,000,044 (1< 1 SOOI IVURRTRRRIIR IO 5.280 105,600 | 12/09/2009. | 12/01/2024.
812631 HB 8 |SEATTLE WASH DRAIN & WASTEWATER REV........cccovvvvvvrrerinrerrnnveinnnne | SDi o [ 1]l AFE | e 705,548 |...112.750 725,000 717,001 TATS | e [ e 5.000 |.....5.262 |MN......| ..........6,042 | .......... 36,250 | 12/22/2009. | 11/01/2024.
913366 DG 2 |UNIV CALIF REGTS MED CTR POOLED REV.......c.coccemermmrrimernerirseenernneonee | SDe | oo | i1 |t AFE | s 994,180 |...121.209 .1,000,000 996,389 K4 T OO ISP IO 6.458 |.....6.510 [MN......| ..c.s....8,252 | ... 64,580 |01/12/2010. | 05/15/2029.
927781 TN 4 |VIRGINIA COLLEGE BUILDING AUTHORITY. 1,445,595 |...100.271 .1,500,000 1,473,651 3,607 | oo [ s [ 5.400 |....5.746 |FA.....| .....33,750 | ......... 81,000 |12/28/2009. | 02/01/2026.
977123  ZD 3 |WISCONSIN ST TRANSN REV......cccovvrmirrerrnrinrrnnrrnernereneseessenssssnennennee | 9D [ o | vercveeeni2 [ e TFE | i 1,000,000 |...101.491 .1,000,000 1,000,003 [65))] TSRO ISTIITORRRPIN IR 4.900 |....4.899 |J..ooc. | 24,500 | ... 49,000 | 11/23/2010. | 07/01/2023.
97712D  J6 4 |WISCONSIN ST HEALTH & EDL FACS AUTH REV. . 2,019,960 |...109.088 ,000,000 2,016,909 (1,611) .80,000 | 02/23/2018. | 11/15/2043.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............coiiiiinieiniieisissessssssnesssrseesnnnns | coneneens 21,452,329 XXX ,695,000 22,022,126 84,822 0 1,062,901 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 Subdivision tial Mortgage-Backed Securities
312905 B4 3 |FHR 1082 F - CMO/RMBS. SD.. | e | T i 48 L 99.186 56 57 58 2 . | 07/31/1991. | 05/15/2021.
312914 VY 7 |FHR 1474 E - CMO/RMBS SD.. |.. . ...104.978 8,232 | 5,936 | oovovririinens 5,886 9 03/31/1993. | 02/15/2023.
313398 FC 8 |FHR 2333C UZ - CMO/RMBS SD.. |.. ....30,718 |...111.067 35,470 .31,936 ..38,289 (406) 12/30/2007. | 07/15/2031.
3133TT  RX 1 |FHR 2329A ZA - CMO/RMBS SD.. |.. ..153,099 |...111.295 179,371 161,167 188,748 (3,259) 12/30/2007. | 06/15/2031.
3133TV. EW 2 |FHR 2355E CE - CMO/RMBS........coiiiiriiiisiniieieisssis e snsssessns SD.. |.. ....28,166 |...113.917 .32,451 .28,486 ..28,164 14 11/27/2001. | 09/15/2031.
31358) J6 9 |FNR G38D - CMO/RMBS SD.. |.. ...100.762 477 473 439 23 01/01/1993. | 11/25/2021.
313920 CW 8 |FNR0131E ZC - CMO/RMBS SD.. |.. ..111.040 .161,193 145,167 162,889 (35,979) 05/31/2008. | 07/25/2031.
636894 AC 6 |NATIONAL MORTGAGE CO. - MBS SD.. |.. ...100.000 93 93 93 (0) 01/01/1993. | 03/14/2020.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES. .........ourririiersiniiirierisniiessssssisssssersssssesesensssessnssssssses | cossssessnsnees 364,146 XXX | e 415,342 373,315 424,565 (39,595) 0 XXX
U.S. Special Revenue & Special A t Obligations and all No anteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
928120 Q3 5 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG = M...ovviiiieisiscienissisnnas ‘ SD.. | . ‘ ........... 4‘ ...... FE| i 1,148,974 1..103.299 | .....cccce.e 1,186,878 1,148,974 1,146,619 (A1) ) O [TORROR B 4.300 |.....4.313 [MON... | ..cocconnd 4117 | 49,406 | 12/04/2013. | 12/25/2043.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ..o 1,148,974 XXX s 1,186,878 1,148,974 1,146,619 (769) 0] XXX | XXX [ XXX | e 4117 | 49,406 XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations...........weriirinrieiiernesssssssssrsnissrsssssesenssssssssssens | sessessnens 22,965,448 XXX 25,846,259 25,217,289 23,593,310 | .cooevvrererena0 | e 44457 | o0 | 0 XXX | XXX | XXX | .. 302,140 1,136,379 XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00036A AB 1 |AARP SD.. | [ e | e 1FE N ...142.495 410,000 424,450 (U] TR IR I 7.500 09/06/2001. | 05/01/2031.
00036A  AB 1 [AARP ...t ssnssnsenines | cninnne | e [ e | s 1FE| .. ...95,055 |...142.495 . .90,000 .93,172 (166) | cvvvveverreerienes | e | reees 7.500 ...6,750 | 09/06/2001. | 05/01/2031.
00206R  GN 6 [ATAT INC....coouiieiiiiiieieiseeiseise et SD.. [ [ | 2FE | oo 1,938,581 [...119.262 | .....cccooeee. 2,385,236 2,000,000 2,202,574 | oo | i (19,996) | ..vvvevereerrrenns [ eeeeereeirieiieniiinens [ e 6.550 131,000 | 12/01/2017. | 01/15/2028.
023551 AJ 3 |HESS CORP SD.. [ [T | s 3FE 645,296 |...126.555 646,000 645,625 98 | oo | e | s 7.300 |.....7.307 |FA.....| e 17,815 | L 47,158 | 08/13/2001. | 08/15/2031.
02665W  BH 3 | AMERICAN HONDA FINANCE CORP.........c.coovumriiimmrireiisiesneisesiesissensssens SD.. |.. Al 1FE]| .. ..1,993,960 |..... 99.750 2,000,000 1,995,836 B02 [ oo | e | e 2.300 |.....2.334 [MS......| e 14,311 | i 46,000 |09/06/2016. | 09/09/2026.
02666T AA 5 [ AMERICAN HOMES 4 RENT LP......ccoviiirinriiirieniscrinsiiesieneseesssesssnsensinnns | aevees [ 1,2 2FE | v 2,983,260 |...106.144 3,000,000 2,986,052 1,534 [ v [ [ s 4.250 127,500 | 01/31/2018. | 02/15/2028.
038923 AD 0 |ARBOR REALTY TRUST INC......ostvrrrimrrrnerieriseerssrisnenersensseessenssnsessssnenens | onvene | oo | weivnen 1,2 [ s 1PL ..1,999,740 |...100.746 2,000,000 2,000,134 L7 ISR IR IO 5.625 112,500 | 03/08/2018. | 05/01/2023.
039483 BH 4 | ARCHER-DANIELS-MIDLAND CO [P0 [T [ IO 1FE| .. 254,430 |...110.936 250,000 253,810 (87) [ e [ e [ e 4.016 |.....3.916 |AO...... | 002,092 | ... 10,040 | 10/16/2012. | 04/16/2043.
06051G  HG 7 | BANK OF AMERICA CORP.......ccoviiirimrimeirerisisinssiensssisessssssssssensessssseses | oeeens I 125/ ...... {113 [ 1,991,340 |...108.810 2,000,000 1,992,631 (ST OO ISP IO 3.970 |....4.019 |MS.....| ........25,584 | ......... 79,400 |03/14/2018. | 03/05/2029.
07012E  AG 5 |BASKETBALL PROPERTIES LTD.....ccosvvnirimmrierirrenneinnineriennsenisnesnsesennsnes | ODue [ eo | cvivvriiveis [ i 2|. ..182,010 |...108.245 181,376 181,555 (28) [ oo [ e [ 6.650 |......6.627 |[MON...| ...........1,005 | .......... 11,991 | 11/28/2001. | 03/01/2025.
07274N  AX 1 |BAYER US FINANCE I LLC......ceovtvrrrinrrnerieriseirserissnisseneessseseessessssssneesnes | S0 | oo [ v 1,2 | i 2FE| .. .978,110 |..... 96.794 1,000,000 945,890 9,087 | covvorreererrerenns [ e [ e 2.850 |......3.996 |AO...... | corerrne8,017 | oo, 28,500 |04/07/2015. | 04/15/2025.
12201P AN 6 |BURLINGTON RESOURCES FINANCE COMPANY........ccccrvvrrerrvrmrrerinnneninnes | Do | Cl i1 | i 1FE| s 251,825 |...142.421 250,000 251,219 (1) UUTRTIR IUSUORORRRRN DO 7.400 |......7.338 |JD.cooer | oo 1,542 | i 18,500 | 11/08/2001. | 12/01/2031.
12641L  BU 6 | CSX CORPORATION.......ccvivierirrercrinrrinericninenessenssssssssenssessssensssssnsssnennens | ODue | oo [ wovsrrenen T | s 2FE 487,630 |...127.586 500,000 493,326 F1C1C 1 OO ISR IO 6.800 |......7.004 |JD.......| corerrneni2,833 | oo 34,000 | 11/19/2001. | 12/01/2028.
126650 CX 6 |CVSHEALTH CORP.. O 1,2 2FE| .. ...2,957,820 |...109.067 3,000,000 2,964,346 3704 | oo [ [ 4.300 129,000 | 03/06/2018. | 03/25/2028.
13645R  AD 6 | CANADIAN PACIFIC RAILWAY LIMITED.......ccocomirrerirmrereerninserseeeenesensnenens SD.. [C| .o 1 e 2FE | oo 249,888 |...138.745 | ...ccovvernn. 346,862 250,000 249,957 40 | oo | e | s 7425 |....7.127 |AO..c.. | cererrne3,760 | .. 17,813 | 10/23/2001. | 10/15/2031.
2027A0  JZ 3 | COMMONWEALTH BANK OF AUSTRALIA........cooviiierriieinrissiesissiesesnies | ovee [0} ISR 1FE| oo 2,997,780 |...109.774 | ......coo..ce. 3,293,220 3,000,000 2,998,243 K 1/ UOROUORRTOTR INURTOONROTRRIIRN) IO 3.900 117,000 | 03/12/2018. | 03/16/2028.




Annual Statement for the year 2019 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1

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

(A E

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /| - Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid Accrued During Year | Acquired Date
210518 CW 4 |CONSUMERS ENERGY CO.....ccovvuiireriiiriniieieinsieisesissiessessssessssssssssnsenns SD.. [ [ 12] ... TFE| i 998,980 |...103.885 | ....ccccnveee 1,038,849 | ..coovonne. 1,000,000 999,390 50 | oo | e [ 3125 |.... 3437 [FA | e 10,503 | .......... 31,250 | 08/11/2014. | 08/31/2024.
22404Q AG 3 |COX COMMUNICATIONS, INC SD.. [ [ 1 2FE | s 999,600 |...123.954 | ......ccoouuee 1,239,540 | ..coovvrinnee 1,000,000 999,914 B | s | e [ 6.950 6.951 | Jducrss | v 32,047 | .......... 69,500 | 04/23/1999. | 01/15/2028.
244199 BA 2 |DEERE & CO SD.. |.. ..141.239 500,000 499,422 104 | e [ e 7125 |.... 7140 [MS......| oo MB7T | e 35,625 | 08/08/2001. | 03/03/2031.
260543 BJ 1 |DOW CHEMICAL CO.......ccoovvrrrrrnnee SD.. |.. 131785 | .... . 250,000 252,675 (R15) ) URTRTURIUNIO IVRTRTRRRIN PO 7.375 | ...... 7.221 |MN....o. | oo 3,073 | e 18,438 | 01/23/2002. | 11/01/2029.
302508  AQ 9 [FMR CORP......oooiiriritiicieriieees st SD.. |.. .. 138.891 | e 1,388,907 | .ovverne 1,000,000 1,267,446 (22,739) [ v | ervreererineiseeninens | e 7.570 |...... 4125 [D.coi | 3,364 | 75,700 | 08/01/2014. | 06/15/2029.
335720 AB 4 |FIRSTNATLNEBINC.... I . 5| e 2FE 2,000,000 |...101.522 .2,000,000 2,000,120 B4 | oo | e | s 4.375 |...... 4.373 |AO....c. | coereen21,875 | e 87,500 | 03/13/2018. | 04/01/2028.
379352 AL 1 |GLOBAL MARINE INC... B 1 5FE| v 1,421,655 |..... 89.250 .1,500,000 1,458,345 3,596 | oo [ s [ 7.000 |...... 7450 | D] e 8,750 | 105,000 | 07/26/2001. | 06/01/2028.
404280 BK 4 |HSBC HOLDINGS PLC ..106.772 1,999,213 198 | oo | e | e 4.041 | ...... 4.048 |MS......| ... 24,246 | .......... 80,820 |03/14/2018. | 03/13/2028.
42981C AA 6 |HIGH STREET FUNDING TRUST ...106.701 2,000,022 75 4111 . .82,220 | 03/08/2018. | 02/15/2028.
431282 AQ 5 |HIGHWOODS REALTY LP. ...105.657 1,980,073 2,103 4.270 |MS.....| 24,292 | oo 82,500 |02/22/2018. | 03/15/2028.
437076 BN 1 [HOME DEPOT INC.....oovuriireineircrierineenseiseiseissnissessesssssisssesssssssssssessensnns | 9Due [ oo [ 1,2 | il TFE | e 1,978,080 | ... 99.791 . 1,984,800 2,114 2.248 |MS......| 12514 | 42,500 |09/06/2016. | 09/15/2026.
44106M AY 8 [HOSPITALITY PROPERTIES TRUST... e e 12] l2FE 2,924,820 98.142 ..2,944,269 2,934,367 5,122 4.648 . 31,250 | 01/30/2018. | 02/15/2030.
49456B AP 6 | KINDER MORGAN INC.......oiumiiiiiriieeieineiissisesssessssisseissssesssessssssssenns | seeees . . ...108.898 ..2,177,966 1,993,690 736 4.346 |MS......| ... 28,667 | o 86,000 |02/22/2018. | 03/01/2028.
497266  AC 0 [KIRBY CORP.......ccoiiiiririrritiiiesisiesiss st ssessssesseninns | seiines [ ...105.487 ..2,109,740 1,997,755 324 4.216 |MS......| .........28,000 | .......... 84,000 |02/07/2018. | 03/01/2028.
539439 AQ 2 |LLOYDS BANKING GROUP PLC I ...104.082 ..2,081,644 1,945,291 5177 .3.944 . .71,480 | 02/02/2018. | 11/07/2028.
539439 AR 0 [LLOYDS BANKING GROUP PLC........cccovuriirerniriereriiisiesieisssssisssssssseensnnes | coveres ..110.169 . 1,994,090 705 4418 [MS....| .........24,083 | .......... 87,500 | 03/15/2018. | 03/22/2028.
548661 AK 3 |LOWE'S COMPANIES, INC... ...126.973 167,000 166,613 51 6.534 [MS......| oo 3,196 | oo 10,855 | 08/23/1999. | 03/15/2029.
54866N BM 0 |LOWE'S COMPANIES, INC ...131.168 500,000 511,069 (1,009) 7193 . .37,900 | 02/11/2002. | 06/18/2027.
55608) AN 8 | MACQUARIE GROUP LTD.... 110625 | ... 1,106,250 | oo 1,000,000 1,000,000 4653 |MS......| v 12,152 | o 46,540 |03/19/2018. | 03/27/2029.
606822 AV 6 |MITSUBISHI UFJ FINANCIAL GROUP INC.......coovmrriiiireieieniscierississisnns | coenes ...108.652 .3,000,000 3,000,000 3.960 [MS......| ........39,280 | ........ 118,830 | 02/26/2018. | 03/02/2028.
60687Y AR 0 [MIZUHO FINANCIAL GROUP INC . ...108.919 .1,000,000 1,000,000 . 4.017 140,180 | 02/28/2018. | 03/05/2028.
61744Y AP 3 [ MORGAN STANLEY .....oiiiiiiiiririeiinisierssisseessssissssessesssssssesssssssssessssssssens | oneee . ...107.500 .2,000,000 1,961,785 3,498 | .o [ [ 3772 |..... 4.027 03/14/2018. | 01/24/2029.
620076  BL 2 |MOTOROLA SOLUTIONS INC......vvvmurirririermeimsirmerieniseseseessssssessessenssesesns | oenens . ..108.248 | ..............2,164,954 | .............. 2,000,000 1,997,269 K4 I TR ISR IO 4.600 |...... 4.620 02/21/2018. | 02/23/2028.
650119  AA 8 |NEW YORK UNIVERSITY ..ot sssssssssees SD.. |.. ..112.245 799,000 785,330 TA8 | oo | e | e 5.236 |...... 5.426 12/22/2009. | 07/01/2032.
655844 AW 8 |NORFOLK SOUTHERN CORP. SD.. |.. ...115.504 .91,000 ..84,846 922 5.590 |..... 7127 05/17/2005. | 05/17/2025.
655844 BH 0 |[NORFOLK SOUTHERN CORP SD.. |.. ...118.546 .96,000 ..96,835 (15) | cvovereerererineires [ v [ s 4837 |..... 4.772 09/14/2011. | 10/01/2041.
655844 BL 1 |NORFOLK SOUTHERN CORP. SD.. [ [ 1,2 e 2FE| .. ...1,080,739 |...102.212 976,000 1,008,189 [ ...ocvomveeerrerirerins [ s (10,829) 2.903 |...... 1.722 08/20/2012. | 02/15/2023.
67077M  AD 0 | NUTRIEN LTD ..ot SD.. [C| . 1,2 e 2FE | oo 995,200 {...101.839 | .............1,018,388 | .............. 1,000,000 996,562 825 [ .ovrieerierincins | e | e 3.000 |...... 3.071 03/23/2015. | 04/01/2025.
67078A  AD 5 [NVENT FINANCE SARL......cccoermmirmerirrinrincrierrnenieninnesnensssssnssssensenssnenenes | evvvene | C v 1,2 ] s 2FE ..1,996,420 |...103.694 | .............2,073,882 | ....cccoouuee 2,000,000 1,997,102 408 | .o [ e [ 4550 |...... 4571 03/12/2018. | 04/15/2028.
698900 AG 2 |ENCANA CORP. SD.. |Cl .| 2FE| .. 511,690 |...123.648 | ... 500,000 507,147 (310) ) IUURTRTURURIU IR DO 7.200 |...... 7.020 11/14/2001. | 11/01/2031.
713448 CY 2 |PEPSICO INC SD.. [ [ 1,2 {113 [ 995,320 |...107.254 | .............. 1,072,541 | oo 1,000,000 997,215 460 | oo [ [ e 3.500 3.556 07/14/2015. | 07/17/2025.
718546 AR 5 | PHILLIPS BB........ociouieurereiinciiseieise it esessssssessssssss s sssssssssssssas | eeeens e 1.2 2FE| .. ..999,000 |...108.769 ..1,087,686 .1,000,000 999,210 126 | oo | e | s 3.900 |...... 3.911 |MS...... 02/26/2018. | 03/15/2028.
778296 AA 1 |ROSS STORES INC SD.. [ [ 1,2 1FE| .. ..993,290 |...104.215 | ... .1,042,147 .1,000,000 996,585 895 | ..o | e | e 3.375 |...... 3.454 |MS...... 09/15/2014. | 09/15/2024.
78408L  AB 3 | S C JOHNSON & SON INC......vvvmmrimrimeimeemeiesessensesiseesessssssssessenssssessssans SD.. [ [ 1,2 s AFE| oo 999,080 |...103.612 | ...ccvevuneee 1,036,122 | .o 1,000,000 999,556 120 3.350 |...... 3.360 |MS...... 09/30/2014. | 09/30/2024.
81721M  AM 1 | SENIOR HOUSING PROPERTIES TRUST........cevumrvriririrnirierinerieniresesseies | veeens e 1.2 2FE ..101.152 ..2,023,034 .2,000,000 1,971,515 2,897 | oo [ [ 4750 |...... 4.965 |FA....... 02/08/2018. | 02/15/2028.
85208N  AD 2 [SPRNTS 181 AT = ABS.......oooicveeeceeeeeeeeeeseeseseessseeseseesesessesesssesesssssesssssenns | i O [OOO [ I 2FE| .. ..105.749 | .... ..2,114,976 .2,000,000 2,000,000 1 [ [ e [ e 4738 |...... 4.738 . 03/14/2018. | 09/20/2029.
853254 BK 5 | STANDARD CHARTERED PLC........ccocimiiirmirniierinincienieisesssierssssseesssssssenes | coeres C 2] 2FE 2,000,000 |...108.000 | .....c..c..... 2,160,000 | .....cconee 2,000,000 2,000,000 [ ..o | e [ [ | 4.866 |...... 4.865 |MS...... 03/12/2018. | 03/15/2033.
854502 AC 5 | STANLEY BLACK & DECKER INC.........covvoiverrrinircrirenencninseenerssennennseensees | S0 | oo [ e 1,2 i 1FE ..998,980 |...102.170 ..1,021,701 .1,000,000 999,793 [T TR ISR IO 3.400 |...... 3.411 | JD....... 11/17/2011. | 12/01/2021.
867229 AC 0 |SUNCOR ENERGY INC . (o] 1 e 1FE]| .. ..995,950 |...139.774 | .... .1,397,739 .1,000,000 997,447 297 | e [ e [ 7.150 |...... 7.182 |FA....... 01/24/2002. | 02/01/2032.
874060 AW 6 | TAKEDA PHARMACEUTICAL CO LTD....cvuuivrieririmeinerisesssessenisseesensssssnens | oeeens (o I 12| e 2FE | v 1,493,700 |...116.443 | .............. 1,746,648 | ............. 1,500,000 1,494,321 LY £< T OO ISP IO 5.000 |...... 5.053 |MN...... 11/19/2018. | 11/26/2028.
88166 AA 1 | TEVA PHARMACEUTICAL FINANCE IV BV....cooviiiiirriciicnniceinnicisienes SD.. |C| v 1] e FE| s 449,354 |..... 98.000 | oo 441,980 451,000 450,657 191 [ e | s | s 3.650 |...... 3.693 | MN...... 11/07/2011. | 11/10/2021.
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /| - Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid Accrued During Year | Acquired Date
907818  ED 6 [UNION PACIFIC CORP.......ceoiviririiirirrieisisssiesssissisesssss st SD.. [ [ 12] ... TFE| i 993,780 |...105.329 | ...ccoceuneene 1,053,286 | ....cconne. 1,000,000 996,356 606 3.250 3322 |FA....| oo 12,278 | .......... 32,500 | 06/16/2015. | 08/15/2025.
90783T  AA 8 |UNION PACIFIC RAILROAD COMPANY 2004-1 PA........oocveireerinernnerierireens SD.. [ [ 4| ... AFE| oo 386,641 {...104.966 | ... 405,842 386,641 386,737 96 | oo | e | s 5404 |.... 5.380 |Jdovrss | o 10,389 | .ovvvenee 20,894 | 07/22/2004. | 07/02/2025.
92277G AM 9 |VENTAS REALTY LP....iiiiiiiiiiniieisiseeisieesie s ssssisssesssssnsnes | avees w12 2FE ..1,984,660 |...106.961 | .............2,139,210 | .coccovvennen 2,000,000 1,987,154 1,395 | e [ s | e 4.000 |...... 4,093 |MS.....| 000 26,667 | .o 80,000 | 02/13/2018. | 03/01/2028.
92857T AH 0 |VODAFONE AIRTOUCH PLC SD.. [C| .o 1 2FE| .. 541,845 |...138.590 | .... 500,000 524,719 (1,554) | oo | e | e 7.875 |...... 7A79 | FA | v 14,875 | 39,375 | 07/24/2001. | 02/15/2030.
95000U  2A 0 |WELLS FARGO & CO....ovuiiiiieiiiisienississsnissrsssssisenssssssssnssssssssssssnsssssssnenss | oerenns | oe | aveneees 25] ... 1FE| 1,941,600 |...106.108 | ......ccc.... 2,122,150 | .o 2,000,000 1,950,424 4,988 3.584 |... 3.935 [MN...oo. | cooveennnn 7,765 [ e 71,680 | 03/14/2018. | 05/22/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEr OBGAtIONS. ........cvvrieriresiiisirseis i | oenesssens 81,721,697 XXX | s 88,620,599 81,794,017 81,849,870 0 (1,265) 0 0 XXX XXX XXX | .....1,040,924 | ... 3,646,521 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
05949T AX 7 |BAFC 061 123 - CMO/RMBS ASD | | 1FM 100149 | oo 368,487 367,939 364,938 A2 | o | e | s 5.750 |...... 5.747 |MON.. 03/06/2006. | 01/25/2036.
12667F EG 6 | CWALT 04J2 3A3 - CMO/RMBS SD.. [ [ 1FM ..103.415 85,227 82,413 ..81,859 (1) . .5.670 | MON.. 04/29/2004. | 04/25/2034.
126694 LC 0 |CWHL 0524 A36 - CMO/RMBS..........ccooniverrirrcrienerseenerinsssenensssessenseessines | SDur | o [ wvvriiennd | 5FM 217,180 232,220 (6,685) 5.500 |...... 0.363 | MON.. 01/11/20086. | 11/25/2035.
16165Y AV 4 |CFLXO7M1 2F6 - RMBS........ovvvriiricireriseeneiieeiseissessessssesssensssessessensens | oneen | oo | convveeeenidh | s 1FM . 304,696 242,104 1,868 [ .o [ e [ e 6.250 |...... 7.227 |MON.. 10/03/2013. | 08/25/2037.
40432B  AZ 2 |HALO 072 3A6 - CMO/RMBS........ccotvmiviiriinisiissiismmssnienssnesssnssnsssnsensnnes | covnene | oo | wnnnennndt | o 1FM ..305,709 487,575 300,135 (14.914) | .. 5.239 |MON... 09/03/2013. | 09/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities........ccuieniniiiriniins 1234018 | XXX | ... 1,242957 | ... 1,459,802 1,221,258 0 (19,691 [ .00 13,954 | i 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
026650 AA 3 |AH4R 14SFR2 A - ABS .469,113 |...104.443 456,245 462,656 (1,554) | oo | e | e 3.786 |...... 3.439 |MON.. 10/16/2014. | 10/17/2036.
46617F  AA 2 [HENDR 131 A= ABS ...t . ..305,532 |...101.830 . 305,745 305,585 34 3.220 3.297 | MON.. ..9,817 | 03/13/2013. | 04/15/2067.
69354W  AC 0 |PNMSR 18GT1 A= ABS......cciiiimrrnernnnississsrsssnsssesssnsssessensssssssssenssssssessens | eonenes | oo |ensnennendh | aeeenFE | i 2,000,000 |...100.590 ..2,011,800 .2,000,000 2,000,293 114 | oo [ | 4642 |...... 4.709 |MON...| oo 1,547 | oo 103,821 | 02/21/2018. | 02/25/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 2,774,645 XXX ..2,799,655 .2,761,990 2,768,534 0 (1,406) 0 0 XXX XXX XXX ...130,909 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 85,730,361 XXX 92,663,212 86,015,809 85,839,661 0 (22,362) | ..oovvvene 13,954 | oo 0 XXX XXX XXX | .....1,051,482 | ... 3,858,402 XXX XXX
Hybrid Securities - Issuer Obligations
26156F AA 1 |DRESDNER FUNDING TRUST | ...134.750 ..1,010,625 750,000 784,237 (2,404) | oo | | 8.151 |...... 7471 D | v 170 | 91,706 | 11/30/2001. | 06/30/2031.
4299999. Hybrid Securities - Issuer Obligation . . XXX ..1,010,625 750,000 784,237 0 (2,404) 0 0 XXX XXX XXX | e 170 ] e 91,706 XXX XXX
4899999.  Total = HYDIIA SECUNIES. ....urveurssereereseessiissers ettt | cesnnsisnneenes 809,233 XXX s 1,010,625 750,000 784,237 0 (2,404) 0 0 XXX XXX XXX | e 170 | s 91,706 XXX XXX
Totals
7699999.  Total - ISSUET OBGAHONS. ... veeiresieeieeiesirissis st | oeriens 115,901,572 XXX | s 128,664,596 | .......... 124,415,999 | ......... 117,105,782 | oo [ I 137,768 | oo (V)] 0 XXX XXX XXX | e 1,461,406 | ..... 5,194,714 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities.. 1,729,525 XXX ..1,804,579 .1,962,968 1,751,583 0 (58,573) | c.oveenne 13,954 [ .o 0 XXX XXX XXX 9,834 | ... 112,714 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUNMEIES. .......uuuriuuirrirsirissiiisirsses e 3,923,619 XXX ..3,986,533 .3,910,964 3,915,153 0 (2,175) 0 0 XXX XXX XXX | ... T514 | ... 180,315 XXX XXX
8399999, GraNd TOtAl - BONGS..........vvurvreriiriereircieeieiee ittt ssssennies | anriiees 121,554,715 XXX | 134,455,709 | .......... 130,289,931 | ......... 122,772,518 | ooveovvri (V) [ 77,020 | .......... 13,954 | oo, 0 XXX XXX XXX | ... 1,478,754 | ... 5,487,742 XXX XXX
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 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 Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
31287P D8 3 |FH CB3727 - RMBS......ccooveerrrirerreriecieeienissinsninns .. [ 12/01/2019. | Paydown............c..oorvvvenviierrieninns 259 259 257 239 20 20 259 | oo | e | e (1 I 61 | 02/01/2032.
31287R  6Y 0 |FH C66287 - RMBS [ 02/01/2019. | PaydOwN.....ccccccovvvcvvvnsssivvnessiiienns | 11,507 | v 11,507 | v 11,642 11,563 (55) (55) 11,507 05/01/2032.
31287S 6R 3 |FHC67180 - RMBS ..| .. | 12/01/2019. | Paydown 281 281 284 271 10 10 281 05/01/2032.
31287S  FS 1 |FH CB6477 - RMBS.......cooiveiieierieseiiesssieeenes .. | 12/01/2019. | Paydown.........cccvvurivniiniireiieniinns 388 388 366 22 22 388 04/01/2032.
31287T GK 5 |FH C67402 - RMBS .. [ 12/01/2019. | Paydown 110 110 101 9 9 110 05/01/2032.
312870 EQ 1 |FH (68243 - RMBS ..|.. | 12/01/2019. | Paydown 146 146 49 97 97 146 06/01/2032.
31288H 7A 2 [FHC78989 - RMBS.......ccooomvviiinmrriiinncreirinnrrsiinnnes | 1210172019, | PAYAOWN.....coooovvvrrvveveennnsssesrrsrenennnnnns 9,589 9,589 7,411 2,179 2,179 9,589 05/01/2033.
31292G 5V 4 |FH C00860 - RMBS .. | 12/01/2019. | Paydown 1,945 1,945 1,619 326 326 1,945 09/01/2029.
31292H NH 3 |FHC01292 - RMBS ..| .. | 12/01/2019. | Paydown 9,779 9,779 7,478 2,301 2,301 9,779 02/01/2032.
31292H QN 7 [FHCO1361 - RMBS........ccooomvviiirnrricssnrriiisssnsiiiinenns | 1210172019, | PAYOWN....cccoovrrrrrvvvicnniesncecennnonns 1,977 1,977 1,841 136 136 1,977 05/01/2032.
36207H VH 7 | GN 432716 - RMBS.......cooveiirrereineeneseieieeeinenn .. 1 12/01/2019. | Paydown 290 290 288 3 3 290 06/15/2026.
36208C Y9 2 |GN 447236 -RMBS........ccoooomvrvirerri .. [ 12/01/2019. | Paydown 99 99 98 1 I SO OO 99 06/15/2027.
690353 RX 7 | OVERSEAS PRIVATE INVESTMENT CORP.............. .. [ 08/01/2019. | Paydown.........ovvvvevrsveveessesnvsssssnnins | 107,144 | .......... 107,144 | .......... 107,144 107,142 2 2 107,144 02/27/2027.
0599999. e I =Tl S RSy 000000000 00000000000000000000000000000000000000000000 0 IS 143515 | .......... 143515 | .......... 143,979 138,465 0 5,050 0 5,050 0 143,515 XXX
Bonds - U.S. Political Subdivisions of States
64966H HA 1 INEWYORKN Yoo <[ 03/01/2019. | DIf€CE...ooseeeessneesseeens | 315,000 | .......... 315,000 | .......... 342,928 321,79 (467) (467) 315,000 03/01/2021.
676822 EH 8 |OGLE CNTY ILL CMNTY UNIT SCH DIST NO 226..... .. | 01/01/2019. | Maturity @ 100.00........ccoccoeeremmeriiees | | 1,060,000 | ...... 1,060,000 | ...... 1,060,000 | oo 1,060,000 O il 1,060,000 01/01/2019.
2499999. Total - Bonds - U.S. Political SUDAIVSIONS OF SELES..........coccocivirrrriiiciiiiss v | 1,375,000 | ....... 1,375,000 | ....... 1,402,928 | ........... 1,381,796 0 (467) 0 (467) [ 1,375,000 XXX
Bonds - U.S. Special Revenue and Special Assessment
312905 B4 3 |FHR 1082 F - CMO/RMBS .. | 12/01/2019. | Paydown 160 160 215 2 2 160 05/15/2021.
312914 VY 7 |FHR 1474 E - CMO/RMBS.......oooocccceversscreverssscrenn .| 12/01/2019. | Paydown 1,896 1,896 1877 19 19 1,896 02/15/2023.
313398 FC 8 |FHR 2333C UZ - CMO/RMBS .. | 12/01/2019. | Paydown 2063 2063 2,500 (437) (437) 2,063 07/15/2031.
3133TT  RX 1 |FHR2329A ZA - CMO/RMBS. < [ 1200172019, | PaydOWN.....cccccvvvvvvnsssvvnsssiinens | 33,725 | ........... 33,725 40179 | oo | e (6,453) (6,453) 33,725 06/15/2031.
3133TV. EW 2 |FHR 2355E CE - CMO/RMBS. .. | 12/01/2019. | Paydown 5741 5,741 5,673 68 68 5,741 09/15/2031.
31358) J6 9 |FNRG38 D - CMO/RMBS .. [ 12/01/2019. | Paydown 1,205 168 168 1,373 11/25/2021.
313920 CW 8 |FNR0131E ZC - CMO/RMBS. .. | 12/01/2019. | Paydown. 50,656 | ..oeorvveerrreens | e (RRTCT4) ) N IR (13,679) 36,978 07/25/2031.
31394A LU 8 |FNW 04W10 A5 - CMO/RMBS.... .. | .1 03/01/2019. | Paydown..... 40,145 40,171 (26) (26) 40,145 08/25/2034.
63689%# AC 6 |NATIONAL MORTGAGE CO. - MBS..........ccccooorurrnenn. .. [ 12/01/2019. | Paydown 1,259 1,271 1 1 1,259 03/14/2020.
724795 AB 5 |PITTSBURGH & ALLEGHENY CNTY PA SPORTS &. | .. | 01/01/2019. | Adjustment.. 0 07/01/2030.
928120 Q3 5 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M.. | .. | 12/01/2019. | Paydown ....151,889 151,679 210 210 151,889 12/25/2043.
3199999. Total - Bonds - U.S. Special Revenue and Special A 1t 275,230 274,047 295,426 0 (20,128) 0 (20,128) 0 275,230 XXX
Bonds - Industrial and Miscellaneous
02665U AA 3 [AHAR 14SFR2 A - ABS.....cocoviiiiieiierineiieeiseinenis .. | 12/01/2019. | VARIOUS 8.551 8.700 (149) (149) 8,551 10/17/2036.
05949T AX 7 |BAFC 061 123 - CMO/RMBS.. .. [12/01/2019. | Paydown.........ccvvvveennvvvevenensiiissnnes | L 66810 | 66,810 65,338 66,258 552 552 66,810 01/25/2036.
06051G HG 7 |BANK OF AMERICA CORP .| 04/12/2019. | MITSUBISHI UFJ SECURITIES.......... | | 41024070 | ... 1,000,000 | .......... 995,670 995,934 138 138 996,073 03/05/2029.
07012E AG 5 |BASKETBALL PROPERTIESLTD.. . [ 12/01/2019. | Paydown.......cc..cooccvvvrrrerrree 27,045 28,043 27,977 32 (32) 27,945 03/01/2025.
07274N AW 3 |BAYER US FINANCE Il LLC C|03/20/2019. | BNP Paribas............ccocovumvvvmmmcvamceanc | 967790 | 1,000,000 | .......... 990,293 972,933 989 989 973,923 07/15/2024.
12667F EG 6 |CWALT 04J2 3A3 - CMO/RMBS. .. 12/01/2019. | Paydown . 27,574 27,126 27,389 185 185 27,574 04/25/2034.
126694 LC 0 |CWHL 0524 A36 - CMO/RMBS...........coovvvrerrrerinenns .. [ 12/01/2019. | Paydown............c..oorvvverrierreenns i 32927 | 38,223 39,242 40,722 (271) (271) 32,927 11/25/2035.
16165Y AV 4 |CFLX 07M1 2F6 - RMBS .| 12101/2019. | Paydown......cccccococcvvvvveersssssssivsrneeens | 36490 | 45,687 39,649 36,069 104 104 36,490 08/25/2037.
40432B AZ 2 |HALO 072 3A6 - CMO/RMBS.. | 1200172018, | PaYdOWN. oo | 50736 | 61,951 | ovvrrrnn 41,197 43,033 | oo | e (1,021) 963 (1,985) 50,736 09/25/2037.
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SCHEDULE D - PART 4

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

2 3 4 5 6 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 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
46617F  AA 2 |HENDR 131 A= ABS...ooororoociiccoovrreressssssssssrrnsrsns . [ 12/15/2019. | Paydown 27,221 27,221 27,202 27,204 17 17 27,221 ..476 | 04/15/2067.
46633P AC 6 |JPMRR 097B 2A1 - CMO/RMBS.........coovvvrivrcrierinens .. | 06/01/2019. | Paydown ...21,356 21,356 21,596 21,356 (0) (0) 21,356 ceerenenn 495 | 02/27/2037.
55336V AR 1 |MPLXLP - | 03/22/2019. | MORGAN STANLEY CO.... 1,981,840 | ... 2,000,000 1,991,020 | ......... 1,991,770 270 72 (VI S B 1,992,040 | cooceccesere | e (10,200) | ......(10,200) | ...... 42,444 | 03/15/2028.
650119 AA 8 |NEW YORK UNIVERSITY.......coovomierrieirrrinerienienes .| 08/01/2019. | Call @ 100.00 40,960 41,242 19 19 41,262 07/01/2032.
90352) AC 7 |UBS GROUP FUNDING SWITZERLAND AG............. C| 04/12/2019. | Bank of America Merrill Lynch. 2,020,160 2,018,685 (438) (438 2,018,246 03/23/2028.
90783T AA 8 |UNION PACIFIC RAILROAD COMPANY 2004-1 PA...| .. | 01/02/2019. | Paydown..........cccowvveermmmmvvesmsmmvniiisnnnns | 115,866 | .......... 115,866 | .......... 115,866 115,866 (0) (0 115,866 07/02/2025.
3899999. Total - Bonds - Industrial and MISCElIANEOUS..................iiiiriviiniiiiiiiiniiiins v s | 6,508,667 | ....... 6,483,183 | ....... 6,452,154 6,435,139 0 363 (600 6,437,019 | .....c.......... 0 XXX
8399997. Total - BONAS = PAM 4.......oooeo i s | 8,302,412 | ....... 8,276,929 | ....... 8,273,108 8,250,826 0 [ e (15,181) XXX
8399999, TOtal - BONAS.....oveeeerrenr s e | 8,302,412 | ....... 8,276,929 | .......8,273,108 8,250,826 0 .(15,181)] .. XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS..............uuuuuiiuiiiiiiiiiiiiiiiiiiiiiiiis v | 8,302,412 XXX | 8,273,108 | ........... 8,250,826 | ...oorvvvverenn. 0. (15,181) 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. DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
PNC Bank Pittsburgh, PA (673,631)| XXX
Bank of New York Mellon NEW YOrK, NY ..o sisisisinisisnss | cevinnes | cnsiend 0.25 40 10,678 | XXX
Wells Fargo. Winston Salem, NC.........covuviiiieeieeesssssssiesesessessessessssssnsns | evsenens 343,459 | XXX
0199999. Total - Open Depositorie: XXX XXX 40 0 (319,494) | XXX
0399999. Total Cash on Deposit XXX XXX 40 0 (319,494) | XXX
0599999. Total Cash XXX XXX 40 0 (319,494) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (422,450) | 4. April (1,131,091) | 7. July. 429,800 | 10. October. (676,438)
2. February. (211,696) | 5. May (232,746) | 8. August 32,252 | 11. November. (283,874)
3. March (3,241,837) | 6. June. (515,102) | 9. September. 436,832 | 12. December. (319,494)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢d

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

31846V 41 9 |FIRST AMER:TRS OBG V. SD.vrrines 09/04/2019....... 1.350 2

825252 40 6 |INVESCO TREASURY INST... SD..ovee 12/31/2019....... 1480 | e | e 6,979,109

825252 40 6 |INVESCO TREASURY INST.......oovvrorceririicrrnnrnessssssns 12126/2019....... 1.480 961,434
8599999. Total - Exempt Money Market Mutual FUnds @s 1dentified DY the SVO...........iivuuiriiiiiiiiiii s 8814 sssssisnnns | 7,940,544
All Other Money Market Mutual Funds

711991 00 0 [ TD BANK DEPOSIT SWEEP......cccccivrssievsresssssssesssssssesssssssssssssssssse s ssss 58 55555 8D 1231/2019....... K S

SA0000 56 0 |BB&T TRUST DEPOSIT 8D 12/02/2019....... 0.450 10,105 | eooveoeeeeeeeeeseeeeeeeeeeeeeeeeseseeseeeessessenens
8699999, Total - Al Other MONEY MATKEE MUIIAH FUNGS. .......v.eueeeeereeess R 44,129 [ s 0 .32
8899999. Total-Cash Equivalents e | 7,984,674 | oo 10,305 | oo 164,574
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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 108,719 201,868
5. California.........cooeerveeemrrreerrnernnnns
6. Colorado. .
7. ConnectiCut..........ccoovenerivnrriacnen. CT|..
8. Delaware..... [0] =3 I
9. District of Columbia. .
10.  Florida .....B.... | LIFE INSURANCE 1,035,699 1,126,935
B P €T o - RPN GA|.... B.... |LIFE INSURANCE 38,944 72,311
12.  Hawaii Hi ..
13.  Idaho. ID |
14, llinois [ o~
15, Indiana........ccocovevinriincriinciiens IN|..
16.  lowa
17.  Kansas. LIFE INSURANCE 2,637,414 3,088,210
18.  Kentucky...
19.  Louisiana...
20. Maine
21.  Maryland . .
22, Massachusetts...........ccouuerrverncd MA | .....B.... | LIFE INSURANCE 73,020 135,583
23. Michigan M e
24, Minnesota........ccooveeveinriinnieenns MN]| ..
25.  Mississippi MS|..
26, MISSOUM......ooorvieriercriieriiienienad
27. Montana.......c..ccoovumereenerireriinenns
28. Nebraska
29, Nevada......oomerreineereinnnnd LIFE INSURANCE 199,894 207,375
30.  New Hampshire.
31, New Jersey.... " «.....0.... | LIFE INSURANCE 3,240,616 3,276,023
32, New MeXiCO......coouwwrvevrrrrrircnnnd LIFE INSURANCE 264,859 274,772
33.  New York.
34, North Carolina . | LIFE INSURANCE 440,806 444 517
35.
36. LIFE INSURANCE 1,776,346 2,406,744
37.  Oklahoma.. .
38, Oregon.......ooceeeeeeeieeiierieiens
39.  Pennsylvania.
40.  Rhode Island. .
41, South Caroling..........ccceeeeeerenes SC|...... O.... | LIFE INSURANCE 567,458 572,150
42.  South Dakota SD]..
43, Tennessee........cccoewummerireriunes TN | e
44.  Texas TX | e
45,
46. .
47, VIFGINi@...eceveeorceeierreiiseesreni VA ... B.... |LIFE INSURANCE 257,716 336,083
48.  Washington...
49.  West Virginia.
50.  Wisconsin.......cccoeeeevvrerveecrvnen W i
51.  Wyoming
52.
53, GUAM...oovvcrreerecreerrrenrerreseenneeenGU | i
54.
55.
56.  Northern Mariana Islands.........MP | .............
57.  Canada......ccconmeerrrermeerrrcenne. CAN | i
58.  Aggregate Alien and Other. M XXX XXX 0 0 56,365,671 60,604,577
59.  Total XXX XX 1,776,346 2,406,744 65,230,816 70,340,403
DETAILS OF WRITE-INS
5801. Aggregate Holdings..........cccooeeruenens | oo . | Reinsurance with Hannover. 56,365,671 60,604,577
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 56,365,671 60,604,577
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