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Annual Statement for the year 2020 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. Governments....... 16,923,491 52 .. ...6,923,491 6,923,491 | oo 5.2
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (N I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............c.eveucveieeicreieiseee e | cveeienienanns 2,693,777 | oo 20 [ 2,693,777 | .oveeeeeeeiereeeees | e 2,693,777 | oo 2.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovererrirrinrineineisseseessssssssseseisenssns | eenieeennns 17,788,663 | .....coeveeee. 134 [ 17,788,663 | ...ooveveeeeeereeieeies [ erieeis 17,788,663 | ....oceeeen... 13.4
1.06 Industrial and MiSCElIANEOUS............c.ovvvrierrerrirrereeissseeeeiieieas | ceeriieeenne 80,749,383 | ............... 60.9 | .o 80,749,383 [ ..o [ e, 80,749,383 | ............... 60.9
1.07 Hybrid SECUMLIES.........vvveivieciieiieiieiesssississsesisesssesssesssenssssses | eesseeiseniinns 781,647 | oo, (VG [P T81,64T | [ e, 781,647 | oo, 0.6
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccovevvvvevververeesierccseseeeeseesesseeessnnns | e, 108,936,961 | ............82.2 | .......... 108,936,961 | o0 e 108,936,961 | ...ccoocvuve 82.2
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerriiinirneeninenenesneinenns | s [ eenesesnnnens 0.0 | oo e | e (V1N I 0.0
4.05 Total Valuation Allowance
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPany........ccccvevevereversrsiesresessesenenes
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale.........c.covvieeierneieieiseiesesesse e
5.04 Total Real Estate....
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......c.ccocuerrimmmnerineinirneineeineniseiseissinees | cvevenerinennnns (194,965) | ...ovvvvneen. (N D] I (194,965) [ ..o [ e, (194,965) | ....oocveneene (0.1)
6.02 Cash Equivalents (Schedule E, Part 2)............cccovuuvevvneenerneennennees [ rovreiins 18,796,067 | ...ocrvvvnnee 142 [ 18,796,067 | .ooovvrvvrnrrrernernenns [ v 18,796,067 | ..ocevvvnnee 14.2
6.03 Short-Term Investments (Schedule DA) O O
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cccveve.c. 18,601,102 | ............... 140 |............ 18,601,102 [ covovevereeian (0] I 18,601,102
7. CONMTACt LOBNS.......vuurirrirrieieieieis ittt
8. Derivatives (SChedule DB).........cc.covvrinrnririnensisessssseeessssesessessssennenns
9. Other Invested Assets (Schedule BA).........ccverrninenencnsineeseeseeens
10. Receivables for SECUMHES. ... ssesssesesneseenns
11. Securities Lending (Schedule DL, Part 1)....
12. Other Invested Assets (Page 2, Line 11).........cccoovvonnriiinrrvinnnviinnnsiinns
13. Total INVESIEA ASSEES.....crereieereseieii st esnenes
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Annual Statement for the year 2020 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

© ® N o

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

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

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

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2020 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

© o N o

10.

1.
12.
13.

Eal

® N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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

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

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12

Accrual of discount..........cc.cceervernnee.

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st
Total foreign exchange change in book/adjusted carrying value:

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

9.2 Totals, Part 3, COIUMN 4.t

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

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cceverririrereirereiesce ettt saenes

Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee

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

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 Of PHIOE YBAT..........cvvueverciierieieieisete ettt sttt b s bbb s s ettt s s bt s s bRt bt s sttt s s s sttt ensesetan

Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7........c..cvcveiieeicieeee ettt ettt s st a st bbb st s et s b s et e st s st et en s s enen

Accrual of discount
Unrealized valuation increase (decrease):

4.1 Part 1, COIUMN 12...cocoieeiierieeiieecss st (42,863)
4.2 Part2, SECtON 1, COIUMN 5.t

4.3 Part2, SECON 2, COIUMN 13.......oiieieeictecteee ettt ettt a s a st bt s s s ssnaenas

A4 Partd, COIUMN Tttt

122,772,518

892,406

305,432

(42,863)

Total gain (10SS) 0N diSPOSAIS, Part 4, COIUMN 19........oiuiuriiieriieie ettt ss st st s SRRt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cueuieiieiieeiresee ettt sttt s sa ettt a e
DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.ttt a ettt bbb s bbb s bt es bbbt n e st

8.2 Part2, SECHON 1, COUMN 19.......oiiieieieicee ettt sttt se s bt ssss s ses

8.3 Part2, SECON 2, COIUMN 16.........coivieeieiiieieie ettt st bbbttt b s s st e

8.4 Partd, COIUMN 5.ttt bt bbb s bbb st b bbb bbbttt

(704,533)

13,489,161

117,860

Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14................
9.2 Part2, Section 1, Column 17...
9.3 Part2, SECON 2, COIUMN T4........coivieiceceee ettt bbbt bbb sa bt

94 P4, COIUMN 13ttt ettt 8 8RR 172,417

20,928

793,345

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........covireiriniinrinineeieeseeseeseese e esesseseseens
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s
Deduct total NONAAMIEA GMOUNLS. ..ottt ettt et bbb b f s8R s RS E 8 E e e £ bbb bbb bbbt

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

Si03

114,366

108,936,961

108,936,961




Annual Statement for the year 2020 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........covvevverrnens | correvevcrineriinens 6,923,491 | oo 7247402 | oo 6,991,634 | .oooovvvrirrrrinnne 6,938,243
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 6,923,491 | oo 7,247,402 | oo 6,991,634 | .o 6,938,243
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 2,693,777 | oo, 5,289,839 | oo 1,737,668 | oo 8,315,000
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........... 17,788,663 17,121,423 19,318,417
Industrial and Miscellaneous, 8. United States 58,779,628 ...58,848,585 58,903,459
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 2,495,874 2,492,863 | ...oovveerenn 2,500,000
and Hybrid Securities (Unaffiliated) 10. Other Countries 20,255,528 ...20,249,465 ...20,562,000
11. Totals......ccoocoe. 81,531,030 ...81,590,913 ...81,965,459
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 108,936,961 | .....ocoeeerrren 126,670,463 | oooovviviin, 107,441,638 | ...cccovvvrincnens 116,537,120
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouevuenec 108,936,961 | ...oocvvvrvrernns 126,670,463 | .....cooovvvveneen 107,441,638
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Annual Statement for the year 2020 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 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 (a)

U.S. Governments

......................... 6.4
......................... 0.0
......................... 0.0

......................... 5.3
......................... 0.0
......................... 0.0

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.7

Totals

......................... 25

......................... 5.0

U.S. Special Revenue & Special Assessment Obligations,

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
5,793,361 21,348,075 2,130,895 161,233 22,403,845 7,488,932
9,692,756 |.... 33,455,966 |.. 1,247,545 ..96,812 | .. .10,955,575
43,379 |.... 1,152,491 58,104 | ..
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D, N SRR o ) [FSSTOTORORRRURTON | I DTSR 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals
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Annual Statement for the year 2020 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (Ao 3,898,179 | ..ccovvvrneee 21,742,097 |....cceeen. 26,332,328 |.....ccoeenn. 3,787,640 |...covvennee. 1,538,464 | ...coovirviririinns (I I 57,298,708 | ...ocovvrrvirrnernenD28 | vt XX s [ ) O.0 SN IR 49,809,776 |....covvvnnee 7,488,932
............... 9,692,756 |.............33,455,966 |..............1,247,545 | ..o 96,812 | 0 | eene..45,830,265 e XXX s | . 34,874,690 |............ 10,955,575

1,337,186

.4,235419 | ..

1,152,491

..5,510,763

....181,647

Line 11.7asa % of Col. 7.........

6,187,676 | ...

Total Bonds Prior Year

....... 8,495,564
1,248,744 | ...

............. 33,204,228

784,237

33,203,533 |..

............... 5,014,294
4,216,190

............... 3,188,168

96,835 |....

74,676,273
..44,525,160

............... 7,551,107
..11,127,880
784,237

.31,067,254

68,679,099 |..

9,957,524 | ...

12.8 Line 12.7 as a % of Col. 9. ...8.0 ..25.3 ..55.9 .81
13. Total Publicly Traded Bonds
13,1 NAIC Tttt eeas | crsessentaninn 3,866,534 |............. 20,212,938 |............. 21,008,291 |....ccovveneen. 3,192,784 | .....cccceee. 1,529,229 | ..o [ e 49,809,776 | coooveeeeeirene 45.7 | o 67,125,166 | .oooveevriiinnne 54T | 49,809,776
............... 4,074,387 |............29,455,946 |...............1,247 545 ceerrneeen 34,874,690 | 32,0 ... 33,397,280 cerenennn 34,874,690
43,379 |. 3,453,772 |.. 1,152,491 .4,729,116 1,096,283 4,729,116 |..
...................................................................................................................... 0
.............................................................................. 1,690,566
.......................................................................................................... 0
137 TOAIS....veceeeierere ettt nsnsns | sesessenseninns 3,887,904 |............. 24,330,704 | ............. 53,918,009 |.....ccooeu.... 5,592,820 103,309,294
13.8 Line 13.7 as a % of Col. 7..... 272 ..60.3 |. ..6.3 XXX e
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occovvvvevee | cveeeeeieieieece 3.8 | v 223 | oo 495 | i 5.1 XXX
14, Total Privately Placed Bonds
............... 1,529,159 |...............5,324,037 cereeenennnen 1,561,107 cerrnrenee XX XK i | e 7,488,932
............... 5,618,369 |...............4,000,020 reeneenn 11,127,880 reeereee XXX e | e 10,955,575
781,647 |.. ....181,647
..... 10,402,929
14.8 Line 14.7 as a % of Col. 7.....
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........cccecereeees | covvrveveieicieinnene 1.3 | 0.6 | e 9.5
(@) Includes $.....19,523,379 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 $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 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.

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

..0; NAIC2S.....

.0, NAIC3S§..

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

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

NAICBS......... 0.



Annual Statement for the year 2020 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veceeeeeeceeicieiei ettt sstees | cereeseneneens 1,334,117 | 5,497,919 | e [ eereennineeneessinsinenes | eneenseennninnnnenssnnnns | ceeneenene XK eirrineinees [ rerernnnnn8,832,036 | o83 | 6,361,886 | ..oovvrrrrereinnn D2 | 6,832,036

1.02 Residential Mortgage-Backed Securities... 21,059 | ... ..49,230

.. ..105,761
Commercial Mortgage-Backed Securities..... i | |

91,455 |.

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

....249,646

....249,646

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..... . .
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas e [N
.. 1,705,842 | ............ 10,151,940 |..ovovvnnn 4,652,362

.............. 1,630,249 |..............9,956,558 |..............4,596,164
75,593 |. 195,382

............ 16,530,465
..327,279

............ 22,022,126
..424,565
,146,619
............ 23,593,310

..930,919
............ 17,788,663

.0

. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUET OBlIGALIONS. ......v.cvereveciciiieiescieeree e ssseeenns | eeereenenens 1,119,243 | ............ 13,169,543 | ............ 58,360,917 |.............. 4,409,932 | ..o 96,812 | oot e XXX s | e T7156,447 | oo 708 [ 81,849,869
6.02 Residential Mortgage-Backed Securities... . . 310,301 |... 112,289 | ... 42,703 |... . ..862,233 | ... 8 ... 1,221,258
6.03 Commercial Mortgage-Backed SECUMIES..........ovvvcveenirireinirieerens [ e et et e | e XXX B0
6.04 Other Loan-Backed and Structured Securities.. 511,688 |. 2,049,652 | .. ....81,831 768,534
6.05 TOMAIS........cvivieiiiiiiei ettt ettt stntenas | erernienaens 1,817,769 |............ 15,529,496 |............ 58,555,038 |..............4,530,931 |................316,149 | ... XXX(oooooion | 000eern.80,749,383 | v 74T [ 85,839,661

............ 61,145,418 |............16,011,029
..862,233 |.

2,730,702
............ 62,007,651 |............18,741,732

. 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

................. 781,647 ceevernenennn 184,237

. 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
807 TOMAIS. ...ttt
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Annual Statement for the year 2020 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

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

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired... . e | e [ . o] 0] ... 0. 0. . .
10.03 TOtAIS. ...cvvireiisit ettt . . .0

1. Total Bonds Current Year
11.01 ISSUEK OblIGAtioNS.........cvevieeieiiecieieecie et nas | eesesenssseens 4,461,557 |....cco.... 28,873,667
11.02 Residential Mortgage-Backed Securities... ..283,490 |. 554,913 |...
11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 . 01......103,309,294 | ............

12.09 Line 12.08 @5 @ % Of COL 9....vovuiviieiiiieiecsieeessesessiesensiesienes | ovieisissiesesssenns 8.0 . . . . . {01 RN 0.0 O R 841 | i 15.9

13. Total Publicly Traded Bonds
13.01 ISSUET OBlGAtIONS........ocvveviieireieiieieise e | erennsennns 3,604,414 |............ 23,775,791 | ...cvoeve. 53,729,688
13.02 Residential Mortgage-Backed Securities...........cccvvuviverneniiieiniininenes 283,490
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.
13.08 Totals.......corvrrrerrerennns

.............. 6,065,238 |.......ccce.....543,124 | o XXX 00 103,994,372 | 955 | XX XK e XK | nee...87,201,695
LA44142 | . 210,102 | .......XXX... ..1,280,968 | ... 2. . XXX.. 1,280,968

................. 543,124
554913 | 188,321 | oo 44,142 | 210,102

53,918,009 |..... 5,592,820 | ...

13.09 Line 13.08 as a % of Col. 7... .27. ....60.3 .63
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11..........c.ccovvvvvvvvveins | cerererereririreeen 38 | v 22.3 ...49.5

14, Total Privately Placed Bonds
14.01 IsSUEr ODlGAtioNS...........ccvvveveevcveiereieee e esssssssees | eevsnsereenense 891, 143 | i 5,097,876 |............ 10,321,098 ....516,560

14.02 Residential Mortgage-Backed SECUMHIES..........ccvvveveievrieieieiieieiieins | e RN
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds............cccovvvvrrernnne

14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank LOANS..........cviueireiiieiieieiesireieisissiesissseseissssssenes | erssrsssessnssssssnsesssons | aeresssssssssassessessssases | nessessssassessessssassessnses
14.08 TOtAlS......coveerecveiiieicicee et | eevenenenens 1,308,837 [ o . .10,402,929
14.09 Line 14.08 as a % of Col. 7... ..53.3
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11...........ccccoeveevvveees | cvrereveeee 1.3 | 86 | ) 9.5
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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, Sl14



Annual Statement for the year 2020 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YEAN.........curuuiereeeieireeineere et ssesee et essssee s eesssssssessessessssssessens | stssssssessessssssessessasssssessassasssssnssessssnnes T98BABT4 | ..ottt netnnne | eresr ettt T98A,6T4 | ..o
2. Cost of cash equivalents acquired 34,959,217
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal GAIN (I0SS) ON GISPOSAIS.......vueeeemeerrirreseseeeetseessessseseesesseesssssessessesssssses s st essss e st essasssessessansssssessessesssessessesssssessessasssnsnns | fasssessessssssssesssssnssnssessassnsssnssessnssnssessessnsnnsses 00 | ottt | etees ettt s Rttt 90 | v
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieieieieie ittt bbbt s bbb bessebaes | sbsssessessssastes st st es e b s b ssesss s st st st anea B AR 1 T OO DU OO UURORURUOPRRRONS 24147913 | oo
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceuriirrieiicriisieesesiesessesiesines | et nans 18,796,087 | ..oovoveeeereee et 0 | oo 18,796,067 | ..ottt 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 18,796,087 | ...ttt 0 | oo 18,796,067 | ..ottt 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

013

1 2 Codes 6 7 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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 |US INTERNATIONAL DEVELOPMENT FINANCE COR.......ovevvvrvmirierirnns 5] 0100 R 1A e | e 991,808 |..112.974 | .............1,120,488 | .....cccoonnee. 991,808 | ..ovvverirns 992,000 |......... LS ORI DUV IO 4.440 |...... 4432 |FA....| v 15,168 | .......... 44,036 |01/15/2010. | 02/27/2027.
912828  4S 6 |UNITED STATES TREASURY ......costimiiimiiierieieesssessisessessssessssisessaees | eeens o e [ LA i | 244,309 |...106.250 | ..o 259,781 | i 244,500 | ..cooovvrrnne 244 407 | ......... 55 | oo [ eeerieeineeinninens [ e 2.750 |...... 2766 |MN......| coorvereen 59T | e 10,022 | 06/19/2018. | 05/31/2023.
912828 4S 6 |UNITED STATES TREASURY... SD.. ...7154,910 |...106.250 ....755,212 96 | oo | e | e 2.750 |...... 2.766 |MN...... 06/19/2018. | 05/31/2023.
912828 PX 2 |UNITED STATES TREASURY... et | aerias . e ....501,596 |...100.391 . - (5,761) 3.625 |..... 2.391 |FA....... 03/07/2018. | 02/15/2021.
912828 PX 2 |UNITED STATES TREASURY........cccovvunee SD.. | [ [ LA i | v, 568,820 |...100.391 | .....c..........552,148 | oo 550,000 | ..ovvrvirnne 550,806 |......... (,533) | cvvovrreererririiens [ rvermriseisneniienns | s 3.625 |...... 2412 |FA...... 03/07/2018. | 02/15/2021.
912828 XG0 |UNITED STATES TREASURY... SD.. .3,217,500 |...102.984 3,200,000 | ..... 3,203,993 (2,800) | cvvvoverrereinneins | e | s 2125 |...... 2.040 | JD....... . 07/22/2015. | 06/30/2022.
91282C AZ 4 |UNITED STATES TREASURY... et | aeris . N 44,993 |...100.141 145,000 | i 44,993 | ........ 0 | e [ [ 0.375 |...... 0.378 |MN...... . 12/08/2020. | 11/30/2025.
91282C  AZ 4 |UNITED STATES TREASURY........cccnunn. SD.. [ e [TA i | i 554,913 |...100.141 | ...coc0eee.555,780 | v, 555,000 | ..oooivirianes 554,914 |........ 1 [ | | e 0.375 |..... 0.378 | MN...... 12/08/2020. | 11/30/2025.
0199999. U.S. Government - ISSUET OblIGAtIONS. .........rruuressrisersenessesssesississers s 6,878,849 XXX [ e 1,118,375 [ 6,826,808 | ........coon. 6,832,036 | ..oovviiiniiniinnn (U (14,579) | ovvverierind (V] 0] XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
31287P D8 3 |FHC63727 - RMBS 2112365 | 5,103 | 4,541 | 4,206 12 [ s [ e | e 6.000 |...... 8.757 | MON... 01/08/2002. | 02/01/2032.
31287S  6R 3 |FH C67180 - RMBS ..112.399 B [ oo [ e | e 6.000 |...... 7147 |MON... | .. 04/05/2002. | 05/01/2032.
31287S FS 1 |FH C66477 - RMBS ..112.358 | ... . - 13 [ s [ e | e 6.000 |...... 7.924 |MON... | .. 04/05/2002. | 04/01/2032.
31287T GK 5 |FH C67402 - RMBS 2112356 | 2,109 | e 1877 | e 1,735 | 5 | e [ e [ e 6.000 |...... 8.858 | MON... 04/05/2002. | 05/01/2032.
31287U EQ 1 |FH C68243 - RMBS ...112.068 18 [ e [ e | e 6.500 |...72.387 |MON... | .. 05/03/2002. | 06/01/2032.
31288H 7A 2 |FH C78989 - RMBS ...116.751 199 ....14.809 | MON... | .. 04/29/2003. | 05/01/2033.
312926 5V 4 |FH C00860 - RMBS ...113.055 71 ....14.506 |MON... | .. 08/12/1999. | 09/01/2029.
31292H NH 3 |FH C01292 - RMBS ..118.170 271 ...16.144 | MON... 07/15/2002. | 02/01/2032.
31292H QN 7 |FH C01361 - RMBS ...118.239 23 | e | e | e 6.000 |...... 8.411 |MON... | .. 04/05/2002. | 05/01/2032.
36207H VH 7 |GN 432716 - RMBS ...100.412 T [ | e | e 7.500 |...... 7.916 |MON... | .. 02/17/1998. | 06/15/2026.
36208C Y9 2 | GN 447236 - RMBS ...101.882 . ..853 | L0 OO [FVRTIRTRRIR PRI 7.500 |..... 7.758 | MON... .64 | 02/17/1998. | 06/15/2027.
0299999. U.S. Government - Residential Mortgage-Backed Securities .. s . XXX | s 129,027 | oo 111,435 | ... 91,455 0 620 0 0 XXX XXX XXX | .. B .6,649 XXX XXX
0599999. Total - U.S. GOVEINMENE.....cuuiieiiinieiiriirissessesssnssssnssensssesssnssssesensenes 6,991,634 XXX [ s 7,247,402 | oo 6,938,243 | . 6,923,491 () (13,959) 0 0] XXX XXX XXX | s 32,697 | ... 184,079 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......ccoovvvrrirrrireirnnns @-v. [ o+ [ [ LD FEuiii | v 779,800 |.....57.854 | ........c..... 2,892,700 | coovvrernces 5,000,000 | ..ooocrerees 1,347,049 | ..o | v TOANT | o | e | cevvenineens | e 6.170 |N/A..... 12/28/2011. | 08/01/2042.
64966H HA 1 [NEW YORKN Y...oooovvmirrrerircnnne SD.. |..|. ...342,928 |...100.949 ...317,989 315,000 | .... ....315,537 (B,467) | cvvveverrerreineins | eevereenseinerieninn | e 6.491 | ...... 5.418 |MS...... . 12/22/2009. | 03/01/2021.
797272 KA 8 | SAN DIEGO CALIF CMNTY COLLEGE DIST......ccovemririrnrrernireererisinnnens SD. |.|. ....340,267 |.....69.305 | .. 1,150,463 | ... ..1,660,000 | .... ..570,592 |......... 31,865 | o [ e | e | s 5.830 |N/A..... . 12/28/2011. | 08/01/2039.
797272 KA 8 | SAN DIEGO CALIF CMNTY COLLEGE DIST......oivuuireniminininrissessniseneans @ | | [TAFE i | i 274,673 |.....69.305 | ..o 928,687 | ..o 1,340,000 [ .o 460,599 |........ AN 2 R (SRR [N PO 5.830 [N/A..... 12/28/2011. | 08/01/2039.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: SRR ROORTORONS [FVTPRRRO 1,737,668 XXX . ....5,289,839 | ... ...8,315,000 | . 2,693,777 0] 130,537 | oo, (L I 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . 1,737,668 XXX | . ...5,289,839 | ... ...8,315,000 | . 2,693,777 0].....130,537 0 0] XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
230563 AU 2 | CUMBERLAND CNTY N J IMPT AUTH.....ccovevirmrieinnreierininns SD. |.|. 1EFE. .2,448,672 |...106.390 ....2,553,360 ...2,400,000 .2,406,674 (4,913) | covereneeniens | s [ e 529 | ... 5.068 |AO...... . 12/10/2009. | 04/15/2022.
592248 AZ 1 |METROPOLITAN PIER & EXPOSITION AUTH ILL....coovvorrerierrireiiseninns SD.. |..|. e | 1FFE | oo ...931,880 |....91.110 | .. ...1,822,200 | ... ...2,000,000 | ... 1,454,050 | s | s T0,061 [ oo | verererineenenineens | cevvereneene | e 5.000 |N/A..... | .. 12/22/2011. | 06/15/2027.
592248 BB 3 |METROPOLITAN PIER & EXPOSITION AUTH ILL.....coovviviriricrinieieieinnes SD.. [ [ TFFE | s 203,504 |....48.684 | .......ccoce.un 681,576 | ..ovvvernnee 1,400,000 | ...cvoerereree 347,49% |........ 20,043 | oo e [ [ 6.030 [N/A..... | oo 12/23/2011. | 06/15/2044.
59447P  CR 0 [MICHIGAN FIN AUTH REV. e |SDL ] | .1,000,000 |...103.349 ....1,033,490 ...1,000,000 1,000,000 | o | e | e | e | 5.746 | ... 5.743 |MS...... .19,153 12/09/2010. | 09/01/2021.
606092 ER 1 |MISSOURIJT MUN ELEC UTIL COMMN PWR PROJ. e |SDL [ | N .1,000,000 |...104.671 | .. ...1,046,710 | ... ...1,000,000 | ... 1,000,000 | oo | e | s | e | e 5.878 |..... 5.878 | J....... cerenern29,390 | i 12/11/2009. | 01/01/2022.
606092 EU 4 |MISSOURIJT MUN ELEC UTIL COMMN PWR PROJ........ccccomvvmiviririrnnns SD.. | | veeeeeen T | LF FEociiiiis | s 1,500,000 |...109.518 | ......co...ce 1,642,770 | .ooovvrnnee 1,500,000 | ..cooovvvenee 1,500,000 [ ..ooverureemrienrireris e | verereesnnines [ e [ 5.978 |..... 5.978 | JJuceors | i 44,835 | .......... 89,670 | 12/11/2009. | 01/01/2023.
649902 ZP 1 |NEW YORK STATE DORMITORY AUTHORITY e [SDL | ] 1,351,875 |...117.658 ...1,611,915 ...1,370,000 .1,363,585 1,329 5292 |...... 5.418 |MS...... 21,347 12/29/2009. | 03/15/2025.
678553 AN 8 | OKLAHOMA CITY OKLA ECONOMIC DEV TR TAX A. .ISD.. | .. .1,000,000 |...105.525 ....1,055,250 ...1,000,000 .1,000,008 ()] oo | e | s 3.004 |...... 3.004 |MS...... .10,013 03/27/2013. | 03/01/2023.
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724795 AB 5 |PITTSBURGH & ALLEGHENY CNTY PA SPORTS &... ...T49,770 |...127.226 700,000 ....128,281 (6,188) | cvvvvevererrrirvens [ overnniveisnriniienns | s 7.920 |...... 7.322 |UJ....... . .....55,440 | 12/18/2001. | 07/01/2030.
795681 GL 3 | SALT LAKE CNTY UTAH MUN BLDG AUTH LEASE... - . .2,000,000 |...114.593 ...2,000,000 | .... 2,000,036 |......... [€:))) USRI ISV P 5.280 |...... 5.279 |JD....... . .105,600 | 12/09/2009. | 12/01/2024.
812631 HB 8 | SEATTLE WASH DRAIN & WASTEWATER REV........cocvreiimrrineicienciienns e BFE i | v 705,548 |...116.675 | .................845,894 | ................. 725,000 | .oovvvrrrnnns 718,497 |......... 1497 | s | e | e 5.000 |...... 5.262 |MN...... 12/22/2009. | 11/01/2024.
913366 DG 2 |UNIV CALIF REGTS MED CTR POOLED REV. ...994,180 |...126.951 ....1,269,510 ...1,000,000 ....996,679 291 | e | e [ e 6.458 |...... 6.510 |MN...... 01/12/2010. | 05/15/2029.
97712D  J6 4 |WISCONSIN ST HEALTH & EDL FACS AUTH REV. .- . 2,019,960 |...115.192 | .. ....2,303,840 | ... ...2,000,000 | .... 2,015,162 | ......... (L0 I [RRNTRIN Jr 4.000 |...... 3.881 [MN...... 02/23/2018. | 11/15/2043.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... JEOSTRRRTRN [PTROOR 15,905,389 XXX | o 19,048,956 | ............ 18,095,000 | ........... 16,530,465 0 80,360 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312914 VY 7 |FHR 1474 E - CMO/RMBS..........ccccovvunnee SD.. [ [ AL1A i | s 3,163 |...104.296 | ..ccocovrrrrrirnnns 3,360 | ........ 3222 | ... 3,201 | . B | v [ e [ 7.000 |...... 7.605 [MON... | oo 19 [ s 225 |03/31/1993. | 02/15/2023.
313398  FC 8 |FHR 2333 UZ - CMO/RMBS.........oooeiriiriiiiieeienieeisseiessssenieseesesssenas SD.. [ [ 1A i | e 26,392 |..112.364 | ......c........30,830 | oo 27,437 | 32,542 |......... (1G1515) ) SURTUUOTURTORN EPSPOPPIOTPPORRIORN BOOOON 6.500 |...... 0.832 | MON... 12/30/2007. | 07/15/2031.
3133TT  RX 1 |FHR 2329 ZA - CMO/RMBS SD.. |..|. 1A. ..112.276 ....148,337 (2,382) | cvoorereerreineinn | e | e 6.500 |...... 1.073 |MON... 12/30/2007. | 06/15/2031.
3133TV. EW 2 | FHR 2355E CE - CMO/RMBS.......cooiiiiririieierinnriesienisssisssissseeninenes SD.. |..|. AI1TA L L M7.733 . 21,649 |........ 10 [ [ e | e 6.500 |...... 6.918 |MON... | .. . s 11/27/2001. | 09/15/2031.
313920 CW 8 |FNR 0131E ZC - CMO/RMBS SD.. [ | 411A 2112108 [ 122,642 [ 109,396 | s 121,551 | .o [(P0[0) ] T [OOOROTRIN IO 6.500 |...... 2.083 [MON... | oo 593 | oo 7,110 | 05/31/2008. | 07/25/2031.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... .. XXX | s 327 094 | .o 290,637 ...... 327,279 0 (3,920) 0 0 XXX XXX XXX | v 1576 | .o 18,904 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
928120 Q3 5 ‘VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M...ocooiiiiisisniisenies | SD.. | . | ........... 4| TAFE. i | e 932,780 [...108.105 | ..ccooovvrenns 1,008,382 [ .ovovcirnnenad 932,780 | oo 930,919 | ... 49 | [ [ 4.300 |...... 4.313 |[MON... | oo 3,342 | oo 40,110 | 12/04/2013. | 12/25/2043.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 932,780 XXX ....1,008,382 932,780 49 0 0 XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ N 17,121,423 XXX ..20,384,432 19,318,417 | .......... 17,788,663 | ......cccoecvveeeeal0 | o 76,490 | ..o (L [ 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00036A AB 1 [AARP.. ..147.980 | .. ..410,000 (870) | cvvrrverermerinens | vvrenerinerirereneens [ e 7500 [ i 7.043 09/06/2001. | 05/01/2031.
00036A AB 1 [AARP.. . o ..147.980 | .. ....90,000 (191) | coerveneinerienes e [0 72500 [ e 7.043 09/06/2001. | 05/01/2031.
00206R OGN 6 [ATET INC....oouiiieiiriceiriie ittt enes SD.. |..|. .1,938,581 |...129.149 12,181,531 (21,044) | ..vvovvvrvriens [ [ 206,550 | ..o 5.004 .131,000 | 12/01/2017. | 01/15/2028.
023551 AJ 3 |HESS CORP... SD.. |..|. 645,296 |...129.000 645,647 21 | e v [0 72300 [ 7.307 .17,815 7,158 | 08/13/2001. | 08/15/2031.
02665W BH 3 | AMERICAN HONDA FINANCE CORP ........ . SD. |.|. . 11,993,960 |...107.696 .1,996,420 583 [ e 002,300 | 2.334 14,311 | ..........46,000 |09/06/2016. | 09/09/2026.
02666T AA 5 | AMERICAN HOMES 4 RENT LP......ccovcuuirimirerierinceserinsrenieniseessnnenns | avveee [ oo | cvvenes 1,2|2.CFE......... .2,983,260 |...114.897 .2,987,519 1,468 [ ..o | v [ 04250 | e 4.318 |FA...... 48,167 | ........ 127,500 | 01/31/2018. | 02/15/2028.
038923 AD 0 |ARBOR REALTY TRUST INC 11,999,740 |...104.246 .2,000,096 (38) [ oo [ e [ 05625 | oo 5.623 .112,500 |03/08/2018. | 05/01/2023.
06051G HG 7 |BANK OF AMERICA CORP.... .1,991,340 |...116.539 .1,993,329 898 | .vooereereeriienis | eerverieriiniinnies | 000003970 | i 4.019 03/14/2018. | 03/05/2029.
07274N  AX 1 |BAYER US FINANCE Il LLC.............. ...978,110 |...105.916 ....955,290 9,400 | oo [ e [ 002,850 [ e 3.996 04/07/2015. | 04/15/2025.
12201P AN 6 |BURLINGTON RESOURCES LLC . . ....251,825 |...148.800 L.251152 | ... (B7) | cvovereererrnnireeies [ vvermrrveiisinnvenins [ 7400 | i 7.338 11/08/2001. | 12/01/2031.
12641L  BU 6 |CSX CORP. N AFE i | v 487,630 |...130.715 | .................653,675 | .................500,000 | ................ 493,887 |......... 562 | coocreerencerninin | verrerineeneeinneins | 0008800 | one 7.004 11/19/2001. | 12/01/2028.
126650 CX 6 | CVSHEALTH CORP......oovouiiiiiiiieiiesiseisseisssisss e ssesssesens. | ceseees . 2,957,820 |...118.994 ...3,000,000 3678 | o [ [ 4300 [ 4.474 .129,000 |03/06/2018. | 03/25/2028.
13645R  AD 6 | CANADIAN PACIFIC RAILWAY CO.....ccoumrerrierirererneeisisseeserieseeseseeens SD.. . ...249,888 |...148.585 | .. 250,000 R 2 | [ [0 7125 | 7.127 . v 17,813 | 10/23/2001. | 10/15/2031.
2027A0 JZ 3 | COMMONWEALTH BANK OF AUSTRALIA.........oocvurieeieeriineiseesseniseiiens | seve (o] I 1D FE.s | v 2,997,780 |...118.443 | .............. 3,553,290 | coovvvvnnens 3,000,000 | .............2,998,429 |......... 186 | covveevrerrerinens [ errenerieerieninenns [ 2000 3.900 [ e 3.908 |MS......| ovreenee 34,125 | ........ 117,000 | 03/12/2018. | 03/16/2028.
210518 CW 4 |CONSUMERS ENERGY CO SD.. |.. ....998,980 |...107.791 ....1,077,906 ...1,000,000 16 | e | e | 203,125 | 3.137 |FA...... . .10,503 08/11/2014. | 08/31/2024.
22404Q AG 3 |COX COMMUNICATIONS INC......vvvrmrirrirriermerirerescesnenns SD.. |.. ...999,600 |...130.893 | .. ...1,308,925 | ... ...1,000,000 8 | e [ [ 206,950 | o 6.951 | J....... 04/23/1999. | 01/15/2028.
244199  BA 2 |DEERE & CO...coooovviirrriniiciiecieinns SD.. [ [ [ LF FEviiins | e 498,930 |...146.826 | .......ooeennnn. 734,132 | oo 500,000 | ...............499,457 |......... 35 | s [ [ 7125 [ 7.140 |MS...... 08/08/2001. | 03/03/2031.
260543 BJ 1 |DOW CHEMICAL CO..... SD.. |..|. ...254,485 |...142.338 250,000 ....252,480 (195) | cvvvvvvverrverienns | vvreserveriveninenns [ e 1375 [l 7.221 |MN...... 01/23/2002. | 11/01/2029.
302508  AQ 9 |FMRLLC ..ottt SD.. |..|. . 1,379,780 |...147.296 | .. 1,472,962 | ... ...1,000,000 | ... 1,243,777 | e (23,668) [ ...vvvveerereirerins [ eeneirneeisneiseiiens [ w7570 | s 4125 |JD....... . 08/01/2014. | 06/15/2029.
335720 AB 4 |FIRST NATL NEB INC......cooiiiiiriirierieriieissiseiiesieseeesssisssssessensnsees | eeens [P 5|2BFE i | o 2,000,000 |...100.074 | .............. 2,001,487 | c.ovvverneen 2,000,000 | ..ooocrerene 2,000,085 |......... (35) [ e [ e [ 4375 | 4.373 |AO..c.. | v 21,875 03/13/2018. | 04/01/2028.
404280  BK 4 |HSBC HOLDINGS PLC........cocoiiurirneeierieinsemssssssessessesssseesssssssssssssesens | seeeens C .1,998,940 |...113.545 ....2,270,890 ...2,000,000 .1,999,318 104 | oo [ [ 041 [ 4.048 |MS...... .24,246 03/14/2018. | 03/13/2028.
42981C  AA 6 |HIGH STREET FUNDING TRUST | | R 1,2|2AFE...... .2,000,000 |...115.269 ....2,305,378 ...2,000,000 .2,000,019 (2) [ oereerreerernrinens | e [ 1 | 4111 |FA..... .31,061 03/08/2018. | 02/15/2028.
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431282 AQ 5 [HIGHWOODS REALTY LP......iiiriiiiiriiiinirsiesnieiensssiessesssesnsssssnsns | avseees . 1,976,360 |...112.952 ....2,259,042 ...2,000,000 11,982,153 2,080 | .o e | s 4125 |...... 4.270 |MS...... .24,292 02/22/2018. | 03/15/2028.
437076 BN 1 |[HOME DEPOT INC......cocorvvernnne SD.. |.. e .1,978,080 |...107.868 | .. 2,157,352 | ... ...2,000,000 | .... 11,986,930 | ......... 2,129 | oo [ [ 2125 |...... 2.248 |MS...... 12,514 09/06/2016. | 09/15/2026.
44106M  AY 8 | SERVICE PROPERTIES TRUST.......cooomiiieiiririiiniissiicesiessiinsinsiiens | crviens e 1,23 C FE i | s 1,462,410 |....97.459 | ....ccccces 1,461,881 | .cooccvnene 1,500,000 | .....ccooeece 1,469,789 |........ 2,606 | oo [ s [ 4.375 |...... 4.648 |FA.....| e 24,792 01/30/2018. | 02/15/2030.
49456B AP 6 | KINDER MORGAN INC........ovoirmrimiriceirireesssisssiesssenssssessesssnsensenes | sveeens . 1,992,440 |...117.176 ....2,343,518 ...2,000,000 11,994,351 B60 [ oo | e | e 4.300 |...... 4.346 |MS...... .28,667 02/22/2018. | 03/01/2028.
497266  AC 0 [KIRBY CORP.......ccooiriuiirerireiseesesisessestesssseessssssssessesssssssssssssesssenes | sessen . .1,997,180 |...110.268 | .. ....2,205,360 | ... ...2,000,000 | ... 11,997,991 | ..ooeee 236 [ oo | e | e 4.200 |...... 4216 |MS...... .28,000 02/07/2018. | 03/01/2028.
539439  AQ 2 |LLOYDS BANKING GROUP PLC........ccccovrrnrirernrneeinrneirnnnerssnsssensesnnnens | oveniee | Clovencn2,5 | TG FEuvivin | v 1,935,600 |..112.128 | .............. 2,242,552 | ..o 2,000,000 | ...cccooenne 1,950,592 |......... 5,300 [ .ovrerrernerriens v | e 3.574 |...... 3.944 |MN......| oo 10,722 02/02/2018. | 11/07/2028.
539439 AR 0 |LLOYDS BANKING GROUP PLC........ocovvoererrierreeieeeessssessiesssssisnins | eeeies 11,992,940 |...118.286 ...2,000,000 11,994,701 B12 [ o | e | e 4.375 |...... 4418 |MS...... 03/15/2018. | 03/22/2028.
548661 AK 3 |LOWE'S COMPANIES INC cevvenenens | SDL [ ...166,213 |...135.377 167,000 | ... ...166,645 | ........ 32 | o [ [ 6.500 |...... 6.534 |MS...... 08/23/1999. | 03/15/2029.
54866N  BM 0 | LOWE'S COMPANIES INC......cooovivrmrimirmerieriieeienisseessessessssessesssssesenins SD.. [ [ weeverivees [2AFEciiis | v 522,340 |...137.907 | ...cccc0erer..689,537 | oo 500,000 | ..coovvererns 509,908 |......... (1161) | oo | e | e 7.580 |...... 7.193 |MS...... 02/11/2002. | 06/18/2027.
55608 AN 8 | MACQUARIE GROUP LTD.....coomiireirreieineriesiiseessesssissessesssesssesssssenes | oeeens .1,000,000 |...116.625 ....1,166,250 ...1,000,000 1,000,000 | oo | e | e | e | e 4.654 |...... 4.654 |MS...... 03/19/2018. | 03/27/2029.
606822 AV 6 | MITSUBISHI UFJ FINANCIAL GROUP INC [SSSTURORON PN (o] I 1.GFE......... .3,000,000 |...117.251 | .. 3,517,527 | ... ...3,000,000 | .... 13,000,000 | oo | e | e | s | e 3.961 |...... 3.960 |MS...... 02/26/2018. | 03/02/2028.
60687Y AR 0 |MIZUHO FINANCIAL GROUP INC.......ccovvumerrmrimeimerinsinneniesssssesssnsssiens GFE.oooe | v 1,000,000 |...116.914 | .....cc....cc. 1,169,140 | .cooovvvnnee 1,000,000 | ..coovvnnee 1,000,000 [ .oovermeermerrnnrnennns | rerreeerneessninenes | eereesenensneines | e [ e 4.018 |...... 4.017 [MS..co. | v 12,947 02/28/2018. | 03/05/2028.
61744Y AP 3 |[MORGAN STANLEY. .1,955,580 |...115.564 ...2,311,276 ...2,000,000 .1,965,375 3,589 | covveerrierriinns [ e [ e 3772 |...... 4.027 |JJ....... v 32,900 03/14/2018. | 01/24/2029.
620076 BL 2 | MOTOROLA SOLUTIONS INC.. .1,996,660 |...120.531 | .. ...2,410,610 | ... ...2,000,000 | ... 1,997,553 |......... 283 | e | e | e 4.600 |...... 4620 (FA....... v 32,711 02/21/2018. | 02/23/2028.
650119  AA 8 |NEW YORK UNIVERSITY......cocommrrmremmrnnrirnerrnsrineenensnnsesenssssssssssennnsnne | 9D | v | sevveneeen ] [ 1D FEuiiiiis | s 736,299 |...116.807 | ..ccovvvrrnnee. 881,890 | ..ccoovrrrnnens 755,000 | ..ovvocrrnnns 742,829 |......... TAB | oo | e | s 5.236 |..... 5426 |JJ.oies | i 19,766 12/22/2009. | 07/01/2032.
655844 AW 8 |NORFOLK SOUTHERN CORP.. .91,686 |..119.084 | ................108,366 | ..................91,000 | ..... 85,823 978 5.590 |...... 7.127 05/17/2005. | 05/17/2025.
655844 BH 0 |NORFOLK SOUTHERN CORP.. ..96,975 |...135.382 (23) [ e [ e [0 4837 | 4772 09/14/2011.| 10/01/2041.
655844 BL 1 |NORFOLK SOUTHERN CORP.. .1,080,739 |...104.776 | ............. 1,022,612 | oo 976,000 | i 997,165 | i | e (11,024) [ v | v [ 002,903 [, 1.722 08/20/2012. | 02/15/2023.
67077M  AD 0 |NUTRIEN LTD ...108.068 1,000,000 814 | oo | e | 2000 3.000 e 3.071 03/23/2015. | 04/01/2025.
67078A AD 5 [NVENT FINANCE SARL. ...108.553 ...2,000,000 295 | oo | e | e 4550 | i 4.571 03/12/2018. | 04/15/2028.
698900 AG 2 |OVINTIVINC ..117.250 500,000 (405) | covovveeerierienns [ v [0 72200 [ 7.020 ...6,000 11/14/2001. | 11/01/2031.
713448 CY 2 |PEPSICO INC. ..112.251 1,000,000 483 [ . [ [ 023500 | 3.556 .15,944 07/14/2015. | 07/17/2025.
718546 AR 5 |PHILLIPS 66... .. 114.834 ...1,000,000 84 | v | e |20 3.900 | e 3.911 11,483 02/26/2018. | 03/15/2028.
778296 AA 1 |ROSS STORES INC ...106.981 ...1,000,000 B82 | . | e [ 100000 3.375 | 3.454 09/15/2014. | 09/15/2024.
78408L AB 3 |S C JOHNSON & SON INC ...108.397 1,000,000 88 | .o | e | 20003350 | i 3.360 09/30/2014. | 09/30/2024.
81721M AM 1 | DIVERSIFIED HEALTHCARE TRUS .1,966,240 | .....99.682 ...2,000,000 1,974,442 2,926 | .o [ e [ 750 [ 4.965 02/08/2018. | 02/15/2028.
85208N  AD 2 | SPRNTS 2018-1 AT - RMBS......cccosiierimriieriiniseisenisssisessensseessessnsssens | svenens .2,000,000 |...108.589 ...2,000,000 :2,000,000 | +eoureenererieniee | ceerreernninenienns | e | e | 738 [ 4.738 03/14/2018. | 09/20/2029.
853254 BK 5 | STANDARD CHARTERED PLC.......ccocimiiiiniiierineirenresesissssssssssssessnsnes | cevees .2,000,000 |...112.250 | .. ....2,245,000 | ... ...2,000,000 | ... .2,000,000 [ ..ooovrereiriiereireinns e | e | | 4868 | 4.865 03/12/2018. | 03/15/2033.
867229 AC 0 | SUNCOR ENERGY INC......cevuumrrmrrrerimnimeemessieriessessssessessssssessesssesens SD.. [C| e[ 2AFE s | v 995,950 |...139.708 | ...ccvvvvenee 1,397,083 | cooovrrrne 1,000,000 | ..coooeernnene 997,586 | ......... 139 | e [ [ 72150 [ 7.182 01/24/2002. | 02/01/2032.
874060 AW 6 | TAKEDA PHARMACEUTICAL CO LTD...covvuuiiiereireieieiissiseeisssiseens | veeens Cloens 1,2|2BFE..... 1,493,700 |...124.177 1,862,657 ...1,500,000 | ... . 560 | ..o | e | 200.5.000 | i 5.053 11/19/2018. | 11/26/2028.
893830 BQ 1 |TRANSOCEANINC.......ccccorrrrnnee SD.. ....292,240 |.....72.500 ...407,450 | ... 562,000 | .... 297,225 | ........ 4,985 ....28.103 09/11/2020. | 01/30/2027.
907818  ED 6 | UNION PACIFIC CORP........coteuremmeriareeneiiesisseisesssssssessesssssissesssssssssseees SD.. [ [ 12| 2AFE s | v 993,780 |...110.668 | ......ccco..c. 1,106,680 | ...ocovvvnce 1,000,000 | ..coovvernnene 996,956 | ......... B00 | oo | eerrverineerneeineens | 000003250 | oncs 3.322 06/16/2015. | 08/15/2025.
90783T AA 8 |UNION PACIFIC RAILROAD CO PASS THROUGH T.....c.cocvvermrieriircirnns SD.. |.. ....261,734 |...101.652 261,734 ....262,100 302 [ e | 200.5.404 | L 5.179 07/22/2004. | 07/02/2025.
92277G  AM 9 | VENTAS REALTY LP...ouoiiriiirciiriineriesieniseesssissssesiesseessesissssessseens | eeens - .1,984,660 |...113.867 ...2,000,000 | ... 1,988,511 | ......... 1,357 [ v [ e [ 204000 | e 4.093 02/13/2018. | 03/01/2028.
92857T AH 0 | VODAFONE GROUP PLC SD.. |C| v T|2BFE s | v 541,845 |...148.069 | .................7T40,347 | ....cccc....ce. 500,000 | ...... 522,985 |......... (1,734) | oo [ vvrneverivencienns | e 1875 | 7179 07/24/2001. | 02/15/2030.
95000U  2A 0 |WELLS FARGO & CO.....viuiiiiiiiniirisiiisiiessnisensssessssssnissenssensssesssnssnssss | sveens . 25[2AFE...... 1,941,600 |...113.296 ....2,265,928 ...2,000,000 1,955,540 |........ 516 [ oo [ [0 3.584 | 3.935 03/14/2018. | 05/22/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........o.cooeieerninisiicirnenee. XXX ..88,944,823 77,304,734 ..77,156,447 0 (6,133) 0 0 XXX XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities

059497  AX 7 |BAFC 2006-1 123 - CMOIRMBS....reoerrsrsesrssesrssessssrsssr [SD.. ] et [ 1D P ] e 276,890 |..107.043 | oo 303,068 | oo 283127 | e 280,465 | .. (354)] [...5.750 [....5.915 [MON...] ... 1357 | o 16,244 | 03/0612006. ] 01/25/2038.
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Annual Statement for the year 2020 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive 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
12667F EG 6 | CWALT 2004-J2 3A3 - CMO/RMBS SD.. 61,789 |...100.613 62,409 21 | s | e [ 5.500 |...... 5.746 | MON... .3,452 | 04/29/2004. | 04/25/2034.
126694 LC 0 |CWHL 2005-24 A36 - CMO/RMBS SD.. . ...165,936 |.....81.978 ....132,495 [CCI7:10) PRI IR BN 5.500 |...... 3.385 | MON... ceevenen.8,889 | 01/11/2006. | 11/25/2035.
16165Y AV 4 | CFLX 2007-M1 2F8 - RMBS.........oovirreriiiniineiierieeisseeiseiseisessesessssssnes. | cneeen | oo | eeveneeens 411D FMeciiii | v, 214,942 |.....93.890 | ..o 232,541 | i 287,673 | s 170,710 | ccvoneee 5,107 | ovvecreeineeiinee [ e [ 6.250 |...11.359 |MON... | ..cc.e... 1,290 | ..., 11,620 | 10/03/2013. | 08/25/2037.
40432B  AZ 2 |HALO 2007-2 3A6 - CMO/RMBS v | v Lo [ 411D FMei | o 246,665 |.....50.751 ...(13,200) 20,928 | .o | s 6.000 |...... 5.239 |MON... 09/03/2013. | 09/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities... 966,221 XXX ..(11,866) | .......... 20,928 | ..o 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02665U  AA 3 |AHAR 2014-SFR2 A - RMBS........ooooiieeririnniiesieseeesssissssessesssesseninns | aveees ...107.814 447,133 [ICISTC) ) TR IR Do 3.786 |...... 3.441 |MON... 10/16/2014. | 10/17/2036.
46617F  AA 2 [HENDR 2013-1 A - RMBS.......oiiiiiiriieineireeiseiieesiesiseisesisssssessesssssenas | sesies ...108.368 ..278,628 (21) [ e [ e | s 3.220 |..... 3.297 |MON... 03/13/2013. | 04/15/2067.
69354W  AC 0 |PNMSR 18GT1 A = ABS......oiiiriiriiriirisinissrisesssessseessssssssssensenssensssneens | avoens 98310 | v, 1,966,189 [ ..o 2,000,000 (112) | oo [ [ 2.998 |..... 3.039 |MON... 02/21/2018. | 02/25/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............................ XXX ....2,750,202 ...2,725,761 ? 730,703 0 (1,489) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... XXX ..92,644,415 81,215,459 | ........... 80,749,383 | ....cccce.. (42,863)] ........... (19,487) 20,928 0] XXX XXX XXX XXX XXX
Hybrid Securities - Issuer Obligati
26156F _ AA 1 |DRESDNER FUNDING TRUST | [8D.. [..[.oont2[3B FE, | e 809,233 |...147.250 ...1,104,375 781,647 [ P e e 8.151 |....7.471 [JD...... 20,547 11/30/2001. | 06/30/2031.
4299999. Hybrid Securities - Issuer Obligations...........cc.covewenes 809,233 XXX | . ..1,104,375 | ... ....181,647 0 (2,589) 0 0| XXX XXX XXX 20,547 | ... XXX XXX
4899999, TOtal = HYDIA SECUMHIES. ... .rreurrsierseres sttt sttt | cbsnnsenssnes 809,233 XXX [ s 1,104,375 [ oo 750,000 | ..oovivinins 781,647 0 (2,589) 0 0] XXX XXX XXX | e 20,547 | .o 61,136 XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAHONS. ..o rvrressersseressesssens et ssess sttt | oeniines 102,408,419 XXX [ s 121,506,368 | .......... 111,291,542 | .......c. 103,994,372 | oo [ I 187,596 | oo 0 [ 0| XXX XXX XXX | .....1,286,464 | ..... 4,431,787 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 1,362,260 XXX ....1,405,510 1,587,036 | oo 1,280,968 | ............. (42,863) | ... (15,166) | .......... 20,928 | .o 0 XXX XXX XXX .......91,530 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities... 3,670,959 XXX 3,758,585 3,661,621 0 (1,439 0 0| XXX XXX XXX 137,293 XXX XXX
8399999, GraNd TOAl - BONGS. .......uvuuuieueiiriisiiseiseeisseise et ees sttt ninees | eenianes 107,441,638 XXX 126,670,463 | .........116,537,120 | ......... 108,936,961 | ....cccvvvee (42,863) | ....conn. 170,991 | oo 20,928 | ..ooiicriiin 0] XXX XXX XXX | .....1,300,236 | ..... 4,660,610 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 9,943,402 1B 1C 4,847,267 1D ... 7,805,105 1E ... 5,647,634 1F s 12,780,673 1G ....12,192,509
2A 17,456,036 2B 20 9,232,941
3A . 11,152,389 3B . 3C . .1,469,789
4B ..
BB e 0
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2020 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 2 5 5 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. it
91282C  AZ 4 |UNITED STATES TREASURY......ooos | [ 12008/2020....... | GOLDMAN.......ocooscesrssrssesessessesssees e T . 56
0599999,  Total - BONAS = U.S. GOVEIMMENL. ...ttt et seeeseesses et ssesseseseseesssseesesseseeseesessesesseeseseeseeseeseeseseeseesnse | eeeseeseesesansseseessesesaeseeseseeseseeseeseeseseEteeeEaeEeeAeEeEseEeEE e e e eeEeesee e b enEee et ses s ee et anes 599,906 | ..o 600,000 | ..o s 56
Bonds - Industrial and Mi:
893830 BQ 1| TRANSOCEAN INC.....ooocorms [c [ 09/11/2020....... |EXCHANGE.......oocooeresssessesesresessesessessesresre 292,500
3899999. Total - Bonds - INAUSEIAl AN MISCEIANEOUS................ocuevieiteiiicteteicteeeeteeeee ettt tesete et e tetereete evaetetesesseeesesseteseseeaeeessssetesessesesensesetesesassesansesetesssesesansesetessnsetesnsesesesassesessrsssessees 292,500 1.562,500 | oo 0
8399997, Total - BONAS = PaIt ...ttt siebenas 892,406 ....1,162,500
8399999, TOtl - BONGS....ccsresmesessesrseesessersrersr 892,406 1,162,500
892,406 XXX

9999999. Total - Bonds, Preferred and Common Stocks
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Annual Statement for the year 2020 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current 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.......overieieiririneieisisseesssseesensnes .. [ 12/01/2020. | Paydown...........cccorvverrverrienerinens 276 276 275 | o 255 | ..., 21 21 30 TN U IOV (1 [ 9 102/01/2032.
31287S 6R 3 |FHC67180 - RMBS .. | 12/01/2020. | Paydown. 300 300 303 | oo 200 |...... 10 10 300 [ coereereeeeens [ e | e (1 I 10 |05/01/2032.
31287S FS 1 |FH C66477 - RMBS .. | 12/01/2020. | Paydown...........coooevvvevesmvvrcisiennn | A8 808 | o 812 386 | 22 22 04/01/2032.
31287T GK 5 [FH CB7402 - RMBS..........oooeiieeiieieirieceeeseieeseeeneennna . [12/01/2020. | Paydown..........cocvvvvevvvvmvciienncna | T T 18 108 9 9 05/01/2032.
312870 EQ 1 |FH (68243 - RMBS .. | 12/01/2020. | Paydown...........coocvvvvevevmvvvcisiennn | AT AT 458 53 103 103 06/01/2032.
31288H 7A 2 |FHC78989 - RMBS .. [12/01/2020. | Paydown...........cccooevvvvsvvriisnnena | k92000 | 2990 | 3067 | 2329 | 661 661 05/01/2033.
31292G 5V 4 |FH CO00860 - RMBS.........cccourerieiereeirienereieiseeeeseeeereiseeeens .. [12/01/2020. | Paydown..........ccocvvvemmvvmmcrciieneea | 300 | 3994 3o | 9710 | 514 514 09/01/2029.
31292H NH 3 |[FH C01292 - RMBS .. | 12/01/2020. | Paydown..........ccooovvvvevevevviciiiennn | 8930 | 8930 | 8963 | 6890 | 2,040 2,040 02/01/2032.
31292H QN 7 |FHCO1361 - RMBS.......cooiieirreeeiseneeesereieeeeeeseeens .. | 12/01/2020. | Paydown. 105 105 05/01/2032.
36207H VH 7 |GN 432716 - RMBS .. | 12/01/2020. | Paydown..........ooovvvvvmvevmvviiisiennn | o315 B35 o BT 312 | 3 3 06/15/2026.
36208C Y9 2 |GN 447236 - RMBS . | .. | 12/01/2020. | Paydown. 1 06/15/2027.
690353 RX 7 |US INTERNATIONAL DEVELOPMENT FINANCE COR..... | .. | 08/27/2020. | Paydown. 115,178 (3) 02/27/2027.
0599999. Total - Bonds - U.S. GOVEMMENL.........ccouiiriiiiiiieriiiiississiesisseiess i soaessiessessesesssssssas 133,750 130,104 0 3,486 0 XXX
Bonds - U.S. Political Subdivisions of States
355694 3U 2 |FREDERICK CNTY MD .. | 02/01/2020. | Call @ 100.00..........crvrreererriernn ) 185,361 (361) 02/01/2024.
355694 4E 7 |FREDERICK CNTY MD......cooooomviiiriiiiniisniisneisneiniens .. | 02/01/2020. | Call @ 100.00..........cccocvvvrrrirrnnes ,818,539 (3,539) 02/01/2024.
64966H HA 1 [NEWYORKNY.. .. | 03/02/2020. | Direct. 315,523 (7)) IR OO  [-X 0/0 I N URTE UOO |J B 10,223 | 03/01/2021.
676822 EK 1 |OGLE CNTY ILL CMNTY UNIT SCH DIST NO 226............ .. | 01/02/2020. | Call @ 100.00. . 205,000 | . 1205,000 /205,000 0 .......32,824 |01/01/2021.
2499999. Total - Bonds - U.S. Political Subdivisions of States.............ccc.urrviiriiiciieciies s | 3,520,000 | ...... 3,520,000 ..3,524,423 0 (4,423) 0 [ 3,520,000 | oo | o0 o0 | 96,048 XXX
Bonds - U.S. Special Revenue and Special Assessment
02765U CW 2 | AMERICAN MUN PWR OHIO INC REV.....covcvvvriinininrrrenns -+ | 02/18/2020. | Call @ 100.00-.cvsveovsvvsonen | 500,000 | .......... 500,000 | .......... 494,235 | .............. 498,227 | ....... 67 (74 ORISR 498,295 02/15/2023.
25477G  CV 5 |DISTRICT COLUMBIA INCOME TAX REV.............ccvirre. | 12/01/2020. | Maturity @ 100.00........cccocoooewewee | 1,500,000 | ...... 1,500,000 | ....... 1,500,000 | oovvovo.e. 1,500,000 | oevvvvvevecer | eovereereerressnen (0] RTINS OO 1,500,000 12/01/2020.
312905 B4 3 |FHR1082F - CMO/RMBS .. | 12/01/2020. | Paydown 57 57 A8 | 58 | oo | e 1) (1) 57 05/15/2021.
312914 VY 7 |FHR 1474 E - CMO/RMBS.........ccccoosriimiinriiniisninsiiiniiens .. [ 12/01/2020. | Paydown..........ccccoooevrvvncrirnnens 2714 | o 2714 | oo, 2,665 2691 |....... 23 23 2,714 02/15/2023.
313398 FC 8 |FHR 2333 UZ- CMO/RMBS .. | 12/01/2020. | Paydown. (895) 4,498 07/15/2031.
3133TT RX 1 [FHR 2329 ZA - CMO/RMBS, .. [ 12/01/2020. | Paydown. (5,557) 06/15/2031.
3133TV. EW 2 |FHR 2355E CE - CMO/RMBS .. [ 12/01/2020. | Paydown 75 09/15/2031.
31358 J6 9 |FNRG38D -CMO/RMBS .. | 07/27/2020. | Paydown. 34 11/25/2021.
313920 CW 8 |FNRO0131E ZC - CMO/RMBS .. [ 12/01/2020. | Paydown. (4,367) 07/25/2031.
6368% AC 6 |NATIONAL MORTGAGE CO. - MBS........cccoovrvemmmriirnnnrins .. [ 02/10/2020. | VaIIOUS.........ocvverrrerrrierrienes 97 93 .97 (0) 03/14/2020.
664754 R2 6 |NORTHERN ARIZ UNIV REVS | 06/01/2020. | Maturity @ 100.00..........covveeewecec | ] 1,000,000 | ...... 1,000,000 | ....... 1,000,000 | ..c....... 1,000,000 | .ooecceeeereres | eoreeeeeeeseeeree. 0 06/01/2020.
724795 AB 5 |PITTSBURGH & ALLEGHENY CNTY PA SPORTS &.......... | .. | 07/01/2020. | Direct. 100,000 100,000 100,140 | ....... (140) (140) 07/01/2030.
927781 TN 4 |VIRGINIA COLLEGE BUILDING AUTHORITY........c.ccooen. .. | 02/01/2020. | Call @ 100.00. /500,000 | .......1,500,000 | . 473,651 |....... 303 303 02/01/2026.
928120 Q3 5 | VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M......... o | 1210112020, | PAYAOWN...vovesvvesvvesssssssne |, 216,193 | .......... 216,193 | ......... 216,193 | .ooccoeenn. 215,750 | ..... 443 443 1212512043,
977123 ZD 3 |WISCONSIN ST EXTENDIBLE IAM COML PAPERN....... | 07/01/2020. | Call @ 100.00-.cevvosscvssvvssvss | i | 1,000,000 | ... 1,000,000 | ....... 1,000,000 3) 4,000,000 | o | o0 | 49,000 | 07/01/2023.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............ccccocviriies wovrviieceiessississessssssssssssssssssssssssssnnnns | 5,898,875 | ...... 5,898,872 | ....... 5,844,025 | .........5881,137 | ccooccvvcei0 | e (10,017) | oo [\ (10,017) | covvvrra 0 5,871,120 |0 [0 27,752 | .l 27,752 217,749 XXX
Bonds - Industrial and Miscellaneous
02665U AA 3 | AH4R 2014-SFR2 A- RMBS | 1210172020, | PAYAOWN...coovvcvsvsssvssnen | 9112 | 9,112 9,240 |...... (128) (128) IR 2N DO DRI SN | 190 | 10/17/2036.
039483 BH 4 |ARCHER-DANIELS-MIDLAND CO. .. | 09/23/2020. 334,149 250,000 253,810 |...... (74) (TA) | covveverererciienns | eririiereeni253,736 | oo | reeenn(3,736) | i (3,736) | s 89,169 | 04/16/2043.
05949T AX 7 |BAFC 2006-1 123 - CMO/RMBS. .| 12/01/2020. ..84.811 84811 84120 | ... 692 692 | o i 888 | i i 0 Lo 3,111 | 01/25/2036.
07012E  AG 5 |BASKETBALL PROPERTIES LTD.. . | 07/02/2020. 206,897 181,376 181,555 | ....... 25,342 25,382 | oo | eerrieinsen 208,897 | oveevveeesere | eeereeeereieneens | eeverrierseenn | cevvins 6,722 | 03/01/2025.
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Annual Statement for the year 2020 of the MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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
12667F EG 6 | CWALT 2004-J2 3A3 - CMO/RMBS.........oooveieiririririneens . 12/01/2020. | Paydown...........ccvvvvesemmvviisssnnnn | 19,603 ..19,603 132 132 0 04/25/2034.
126694 LC 0 |CWHL 2005-24 A36 - CMO/RMBS.. .. | 12/01/2020. | Paydown 52,441 | ............55,556 (981) (981) 11/25/2035.
16165Y AV 4 | CFLX2007-M1 2F6 - RMBS o+ | 1200172020, | PaydOWN. oo | 76,915 | oo 57,023 | s 49,488 414 414 08/25/2037.
379352 AL 1 | GLOBAL MARINE INC -~ | 09/11/2020. 292,500 | ....... 1,500,000 | ........ 690,000 | vvvooors 1,458,345 | oo | e 1,814 |...770,159 | ........ (G ) — 06/01/2028.
404328 AZ 2 |HALO 2007-2 3A6 - CMO/RMBS o [ 1210112020, | PAYAOWN..vvvvsvvssvvensisessnns | 46,673 | ... 57,845 | ..ovoo 33,812 | oo 49,853 | o (923) 2,257 (3,180) 09/25/2037.
44106M AY 8 |HOSPITALITY PROPERTIES TRUST .. | 05/29/2020. | IMPERIAL CAPITAL......oovciveuen | o, 1,143,750 | ... 1,500,000 | ....... 1,462,410 | vovvorrs 1,467,183 | oo | o, 1,078 1,078 02/15/2030.
46617F AA 2 |HENDR 2013-1 A-RMBS........coooeriiiieriieeeeeesieeinns . [ 12/15/2020. | Paydown...........cccovevevvvvsvvicisnnena | 0T AT | 277 | o 27,098 14 14 04/15/2067.
650119 AA 8 |NEW YORK UNIVERSITY. .. [07/01/2020. | Call @ 100.00.......oovemrvecreeenn | 44000 | e 44,000 | oo 42,910 2 21 07/01/2032.
854502 AC 5 [STANLEY BLACK & DECKER INC........ccccevvviveiieiiieieinne . 12/02/2020. | Call @ 100.00..........covvvvevvmvvreena | | 1,030,214 | ....... 1,000,000 | ..ooo..... 998,980 98 08 12/01/2021.
88166 AA 1 |TEVA PHARMACEUTICAL FINANCE IV BV.....ccccoovvivienne C|05/18/2020. | CITIGROUP.........ocvvvevvvsnriiann | 443,108 | oo 451,000 | ......... 449,354 69 69 11/10/2021.
893830 BQ 1 |TRANSOCEAN INC C|09/11/2020. | Corporate Action .... 500 500 260 0 0 260 01/30/2027.
90783T AA 8 |[UNION PACIFIC RAILROAD COMPANY 2004-1 PA.......... .. 01/02/2020. | Paydown...........coevveevevcvvrvisnnnn | | 124907 | ......... 124,907 | ... 124,908 (31) (10 P 124,907 07/02/2025.
3899999. Total - Bonds - Industrial and MiSCEIANEOUS.....o...covvssvssvsssossinssvnssinssisssns it | 3,936,696 | ...... 5,362,850 | ... 4484293 | ........ 27537 ... 772417 | ... (744,880) | .cooveeeiernn0 | o 4,554,619 ..(732,285) | ......(732,285) | ....318,141 | XXX
8399997. Total - BONdS - Pat 4. s s | 13,489,161 | ..... 14915311 | ..... 14,2485% | ........ 16,582 |....T72.417 |........ (755,835) | .occoorereeecd | o 14,079,328 ...(704,533) ] .....(704,533) | ....636,413 | XXX
8399999. Ot = BOMAS . s | 13,489,161 | ..... 14,915,311 | ....14,248,596 | ....... 14,834,904 16,582 |...772,417 | ... (755,835) | cooovssreesn0 | o 14,079,328 (704,533) | ......(704,533) | ....636,413 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS......oocvvvvicvvrsvornsivesssrrssisiniss v || 13,489,161 XXX | 14,248,596 4,834,904 16,582 |....772,417 | ... (755,835) 4,079,328 (704,533) | ......(704,533) | ....636,413 | 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 3 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. (380,564) | XXX
Bank of New York Mellon New York, NY. 10,361 | XXX
Wells Fargo. WINSton Salem, NC.........cciiuiiiiiiniissiseiseseise e sssssiesias | oeeesenes 175,237 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 (194,966) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (194,966) | XXX
0599999. Total Cash XXX XXX 0 0 (194,966) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (26,991) | 4. April 167,675 | 7. July. (194,833) | 10. October. (637,413)
2. February (259,069) | 5. May. (456,170) | 8. August 115,887 | 11. November. 176,986
3. March (662,185) | 6. June (320,603) | 9. September. (97,548) | 12. December. (194,965)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 41 9 | FIRST AMERITRS OBG V....vuuiiuuiiurimiimseiaissesssesssesesesssss st k8488 08/17/2020. 0.010
825252 40 6 |INVESCO TREASURY INST....coiiuuiiuueiimiiseesssisseise sttt b s 12/31/2020. 0.010 16,156,474
825252 40 6 |INVESCO TREASURY INST.....coiiiuirirerirresiesmisisessesssesssces sttt 12/29/2020. 0.010 . 2,575,835
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO............... s s eeb e s s bR S048AeE RSeS| 18,732,309
All Other Money Market Mutual Funds
711991 00 0 | TD BANK DEPOSIT SWEEP. 12/31/2020.
SAD000 56 0 [ BBAT TRUST DEPOSIT......couiiuuiireiiuiisiiseisasieseetssessses s ssssssessss st ss s bbb 1 888 12/01/2020. 0.450
8699999. Total - All Other Money Market MUtUal FUNGS...........cc.ouiuriieiiiiiirei et
8899999. Total - Cash Equivalents
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A . 0 1B 1C . 0
1E . 0 1F 1G ... 0
2A .0 28 .. 2C .. .0
3A . .0 3B . 3C . .0
4A . .0 4B .. 4C .. ..0
51 BC e 0

8¢3
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POSITS

SCHEDULE E - PART 3 - SPECIAL DE

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. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona... . .
4. Akansas........c.ccnmecrneiennen AR [ Biooo |LIFE INSURANGCE.........couiiiiiiiieineisesiaessesssssesesssss s st ssssssssssssssenss | sbsesssessssesssssssssssssssnnes | onsesesssnsssesssesssessanssns | soneessssssesssnnes 115,150 | covvoevereerens 232,172
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias CT | criveriirine | ettt nnts | eetesbess sttt bnns | erbenten s st nstes | eniesess et snssesenes | artenes
8.  Delaware
9. District of Columbia
10.  Florida.... LIFE INSURANCE....... 1,037,810
11. Georgia.. . | LIFE INSURANCE....... 41,248
12, Hawaii...oooooovvevernevcneceeeen H s | e
13, 1dah0.....cecccceircsrccececn D s | e
14.lllinois.
15, Indiana.......ccovevevvvrncrernerienne N s | e
16, JOWAL. e BA i et | ettt | cetne ettt | deersenienes
17. 2,628,785 ...3,358,086
18, KENUCKY ... KY [ i ettt | setbieent et | cetene sttt | deersenienes
19.
20.
21.
22.  Massachusetts.. 77,339 155,936
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada . 212,500
30.  New Hampshire..........cccccoeuvvnanee NH [ o | s | s | s | s
31, New Jersey....coenneerneecnn. N | s O.... LIFE INSURANCE....... 3,237,994 | ..... 3,329,502
32, New Mexico.......cocrurervervrrnee NM [ L, B.... [LIFE INSURANCE ..ottt sssssssensns | sonsisessesssssessessssssssseses | aesssssessssssessssssssnssessnns | nsenes 264,899 281,563
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34, North Carolina... ....439,832 467,500
36, ONi0..coovvrrcverrrerseireennisenenne OH [, B..o. [LIFE INSURANCE ..ottt nssiens | sressasssnssnenes 1,870,290 | ..coovrrrinen. 2,642,386 | ...covvrrreirierenicienes | s
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.........ccoorererniinnd PA | s | ettt nen | 4nsetsetentess st et entenanes | chestetseneeenast s s ntetenes | seesesesentenne st ensensenas | renenes
40, RhOGE ISIANG. ..o R s bbbt | erbe bbbt | shenienenb et | anrebeninees
41, South Carolina... .SC . O.... LIFE INSURANCE....... 1,135,477 1,137,685
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
48, VEIMONE....ouivriecieriirrrreee VT i | ettt | etbets st ents | dottess ettt nes | eeteeb et | eriaees
47.  Virginia... . 257,105 349,616
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns e | et enaens | et | cenienernens
58.  Aggregate Alien and Other.... XXX XXX 0. 52,559,085 .58,365,974
59.  Total XXX XXX 2,642,386 | .......c..... 61,994,648 69,083,425
DETAILS OF WRITE-INS
5801. Aggregate Holdings. . | Reinsurance with Hannover. 52,559,085 58,365,974
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1 OO (V1 IO 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 52,559,085 | ...oocoivnnnnd 58,365,974
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