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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE 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
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ....oiuimiiiiieieieiiiiiee sttt 1,602,024 |............ 1.224 |......... 1,602,024 |......ooooiriins e 1,602,024 |............ 1.224
1.02 All OthEr GOVEIMMENLS ..........vvvvieceeeiiieieeeieeeeeee et e eeeeeeee [erereneneeeas 0.000 [..eeeeeereeeeeeieeeeees forreeeereeens [ (I 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ...............oooou. | 2,677,907 |............. 2.046 |......... 2,677,907 oo e 2,677,907
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ... s s e seseessmnmeneneenne [roeeennenens 00000 | e [ 0
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 12,887,156 |............. 9.847 |........ 12,887,156 | [ 12,887,156
1.06 Industrial and MISCEIIANEOUS ............cooceuevevereeeceeeeeeeeeeeeeeeee e |oeeeeen 93,956,915 |............71.790 |........ 93,956,915 [ [ 93,956,915
1.07 Hybrid securities ............. J 775,873 | 0593 [ TT5,873 | e 775,873
1.08 Parent, subsidiaries and affiliates ............ccccooceeiieeiieeeciicee e s e 00000 [ s [ 0
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ..........cccccovveviieiiiiviiiiiiniieiieneeieeeec e oo 00000 [ e e 0
1.12 Total long-terM DONAS ........c.cvveececeeeeeeeeececeeeeeeee e 111,899,875 |............85.500 |...... 111,899,875 | 0f..... 111,899,875
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeveveveveeererereeeeee e s 0.000 [..eeeeeereeeeeeeeeeeeee [ [ () 0.000
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [ e [ [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ...............oco..foreeeeconnnis i 0.000 [ [ [ (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovveeeeenen oo s 0.000 [..eeeeeeeeeieerieees e e (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 |oeeeeeeeeeeeeeeees oo o (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnircnnnnieeere o v 0.000 [..eeeeeeeeeieerieees e e [ 0.000
3.05 MULUAI FUNGS <....vveeeeiceccee e s s [oeeeeeeieiens 0.000 [..eeeeeereeeeieeneeeees [ [ () 0.000
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [..eeeeeeeereeecees e e [ 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [..eeeeeereeeeieeneeeees [ [ () 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [ e [ (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V [0 () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e . .
4.04 Mezzanine real eState 10aNS ..........coveueririiecennceersneee oo [V 0.000 [ e [ [ 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........cccecviiiiiiiiieiienicieice e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 oo 0 oo [ [0 I 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [reeeeeereeeeeeeenes (0 S UUUUE ISR () 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 oo 0 oo [ [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccooviiireininnnneeeeeeneseseseseeeeene oo 2,012,995 |............. 1.538 |......... 2,012,995 [ [ 2,012,995 |............. 1.538
6.02 Cash equivalents (Schedule E, Part 2) ..........ccoceevvieeevevereineeneiereeisnns oo 12,521,902 |............. 9.568 |...... 12,521,902 |- o 12,521,902 |............. 9.570
6.03 Short-term investments (Schedule DA) ...........ccocooveveveveeceeeeeeeeieeeeeee e [ 0.000 [reeeeeereeeeeeeenes (0 S UUUUE ISR () 0.000
6.04 Total cash, cash equivalents and short-term investments .....................fooe.o... 14,534,897 |........... 11.106 |........ 14,534,897 ..o [V 14,534,897 |........... 11.109
7. CONTAC IOBNS ...t s 4,408,517 |...ocncc.e. 3.368 |........ 4,408,517 oo [ 4,408,517 |....coenc. 3.369
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 130,877,577 100.000 130,843,289 0 130,843,289 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEAI ..........iiiiiiiiiiii ittt bbbt bbb b bbb b o E e E £ R b E £ E e E bt AR e e b e e b e e b e eb et 2eemme e e eeene e e e e e e e e e eeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiiii ittt bbbt bbbttt aR e e aeeresbesreeaesteeresaeeteareanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ittt e e e e e e et e eaeeaae oeabeeabeeabe et e et e s b e aaeeabeeas eeesseesseaseenaeenseeaeeaeenaean
Capitalized deferred interest and other:

B ] = S =T i TR o 10 o e RO PPPTRPNS

3.2 TOtals, Part 3, COIUMN T2 ...t b bbb h bbb b se e b e e0 b £t b e e b e b s e e b b e s b e b e saebe 220 HE SRS AR SR L e R oA L e b e R e e b e b e e b e b et ebesebese s se et
P aNeTe (U= o e =Tt oTU o | OO R
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......cccooeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .......c.cccoviiviiinnne,

Total gain (loss) on disposals, Part 3, Column 19J......\GEE ...

Deduct amounts received 0N diSPOSalS, Part 3, GO mN 16 .. e et teee et ttesateeasntntasseanssaansssaanssaaansseessteessseesaseeesnteeaseeesateeeasseeaaseeesase Saeeeeneeeaaeeenaseeeaeeeeaaeenas
[DI=Ye [0 =Toqlo) g (V=Y iTo o le) f o 4=Taa 1IN g g I=Ta o lo =T o] =T or - o] o PP PR
Total foreign exchange change in book/adjusted carrying value:

LS B ] = S =T i TR o1 10 o e A OO PPRTPNS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt h bbb e b e b e s oo b e e b e e b e e b e e e b e b e b b e e b e b e saebe 2281 E SRS SRS E LA b oA e e b e b e e b e b e e b e b e ats esbesebese s es et s et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb e b bbb e s b bt b b e s e b e e b et b e ek oA e SR e R e e s e b e b e bbbt b e

O e = 3 e Ty A o] [0 Ty W B O OO RPS
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiriiiiiitiie ittt bbbttt sttt sttt abe s Seeeee e e eeesee e e e e eeeneeas
[DI=Te [0 8 o) e=T Mo o E=Te (g a 11 C=To 1= 0 g T 0L RPN

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbbt bbbt bbb e bt bt e bt b 2mmemneessese e e e e e e e e eeennenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ..........c.coovucueueieeeeeeceeteteeeeeescaetetesesesssaeteteseseessassesesesensssetetesesessssesesesesensssssesasssansssesesesasensssnsess seesesessacnes 106,415,916
................. 14,016,958
...397,796

Cost of bonds and stocks acquired, Part 3, Column 7

J oo (U= o) e =TotoTU o | USSR P PP

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LRI o= 1o 2 Y=Yot 1[0 1720 001 1¥ ] 1 Yo Wt < TSR

4.4, Part 4, COIUMN T oottt bbbt E bbb oo b e b e bR E e bbbt b et b e bbb s

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiueiiieieeceeteeeeeeeececte et eeess e ete et eeesseaeaetesesesssseaesesesenssssaesesesensssssesesesessssssesesesessesssesasasensssnsesesasanns febesessatscsssesananas (2,359)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.cuiioiiieieeeieeeeeee ettt ettt e et ese et es et es e s es e s et easeseseasesseeseseseeseaeeeeaen 8,831,270
DedUCt aMOTHZAtION OF PIEIMIUM ........vveeceeeeeeeeecceeeeteteee e ceeteeete s s saesetete s s sssaesesesesessssssesesesasssssssses s s sssssesesesnssssssses s s sssssesesesanssssss et s s eansseesasessnssanses <hesesesassceesetannas 132,343

Total foreign exchange change in book/adjusted carrying value:

LTS R =y IR 0713731 e TSSO 0

8.2. Part 2, SECHON 1, COIUMN T ... bbbt b bbbt h e bbb et e e s 280 s8eReaE e b e b e b e bbb b e

8.3. Part 2, SeCtion 2, COIUMN 16 ... et e e e e e e e e e e s e e e e e e e e e e e e e e aeeseeaeaans Sobeabeabeab e et e e b e s b e b e b b ans

8.4, Part 4, COIUMN 15 ...ttt b et bbb te e E b e £t E bR th b4 £ e E e E b £ eE L E e E b4 £ oL b b et b b sen e nsea et s en e e s en 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 .ottt ettt bttt bbb oo b E e E b £ o8 H £t E SR b £ et bbbttt b bt ensns et n s ennnaetta 11,656

9.2. Part 2, Section 1, COIUMN 17 ... e e e e e e e e s e e e ae e e e e e e e e e e e seeaeaaes SoReabeaEeab e et e e b e e b e b e b b ers

9.3. Part 2, SECHON 2, COIUMN T4 ..ot b bt bbbt h e b b e e b e b e e e 288 s8eRe s s e b e b e b e s et e et et b e

9.4, PArt 4, COIUMN 13 ...oeeieieieceeete ettt ettt ettt ae et et et et et et et e s e se e eses et et et e s eseessses e s a2 a2 e b e s eseseseeses et et e s et esese st s ss s e s et et eseas st es s s et eb ek ebee et et ne e et ettt eeeae e 0 e 11,656
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccoiiiiiiiiiiiiiiiise st e 0
Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-6-T+8-9+10) .......ccceverererruereeeeeeeeeceetetesesesscsetetesesessssesesesesesssaesesesesesssaesesasanas seesesscscaesees 111,899,875
(DTt [ Tet i (o) =TI aTe g F=Te Lo Ty (=T o IR= T4 ToT U 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........ccrueuiieieececteieeeeeeeceete e e eessaete e eseesss et s s eseessesaesesesensssesesesasensssstesesssensssstesssasanas feesesesesesnas 111,899,875
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE 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
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........coovevvveviirnirneicne s 1,602,024 |.....oocoveenne 1,531,219 | 1,601,278 |.ooiienee 1,602,167
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 1,602,024 1,531,219 1,601,278 1,602,167
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 2,677,907 3,389,290 1,394,740 8,000,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
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 12,887,156 13,086,806 12,035,924 14,265,067
Industrial and Miscellaneous, SVO 8. United States .....ccoeeeeeeeeeeeeeeseee oo 94,732,788 |...ocoeen. 88,076,166 |................. 94,616,764 |................. 95,397,493
Identified Funds, Unaffiliated Bank LS TR 7 g F- o = Tt ) SO H PR RN
Loans, Unaffiliated Certificates of 10.  Other Countries
Deposit and Hybrid Securities -
(unaffiliated) 11.  Totals 94,732,788 88,076, 166 94,616,764 95,397,493
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 111,899,875 106,083,481 109,648,706 119,264,727
PREFERRED STOCKS 14.  United States .......cooovvveeirieirieeeee o e
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeee e
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 111,899,875 106,083,481 109,648,706
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments

TANAIC T e 1,000,643 |......ccoeeeeee 601,382 oo O [ O e O O XK e e 1,602,025 |....oooeorcee T4 | 5,742,858 |...ocoeerneeee D4 [ 1,602,025

1.2NAIC2.. ..

T.3NAIC 3 oo e 0

TANAIC A ..ot e 0

TENAIC S et 0

TBNAICG ..o

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6

3.7 Totals

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

Possessions , Guaranteed

AANAICT (s

4.2NAIC2 ..

43NAIC3 ..o
44NAICA ..o

45NAICS ..

46 NAICGE ...

4.7 Totals

............... 2,523,626

2,523,626

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

5.1 NAIC 1
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

16,427,141

3,481,665

5,860,915

2,689,117

855,207

12,887,157

16,427,141

12,887,157




ANNUAL STATEMENT FOR THE YEAR 2022 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

90IS

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .o 2,138,563 |.............. 8,842,044 |............ 22,665,095 |......cocee.. 3,045,287 | O XK e o2 36,690,989 o 3104 [ 32,540,841 B [ 27,539,327 |...ooovnvee 9,151,662
6.2NAIC 2 .. 10,560,878 |... 6,479,588 |.... ..36,409,379 ...4,517,258 |.. . . ,290, .. ...43,483,178 |.... . .43,105,181 |.. 15,185,058
B.3NAIC 3 ..o e 01,807 [ 098,370 O , A 1,151,979 P O 158,232 | 0
BANAIC A e O e 0 1,475,363 |- 0 |eeeeerrerreeeeeen O [ X e 1,475,363 [ 1.3 3,450,033 2 e 1,475,363 |.oveeeceeereecne 0
B.5NAICS .o e 23,987 [ 412,486 1,990,897 [ 0 |eeeeemerereeeeeeen O o X foeeeeeeenn2,426,970 [ 227 [ 317,401 [ 0.3 | 2,083,370 |...coeoveenne 343,600
6.6 NAIC 6 0 0 0 0
6.7 Totals 62,540,734 7,562,545 80,943,431 74,361,473 24,680,320
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals
8. Parent, Subsidiaries and Affiliates

BANAIC T e 0
82NAIC 2 e 0
8.3NAIC3 .. 0
8.4 NAIC4 .. w0
B.5NAIC S ..ot 0
BBNAICE ... 0

8.7 Totals 0

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 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
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 6,620,871 |............. 15,304,341 |............. 25,354,212 |............... 5,723,447 |.................. 855,207 O o XK o XK e [ 44,706,416 |.............. 9,151,662
12.2NAIC 2 ... N 10,560,878 |... 6,479,588 |.... . ...4,517,258 |.. .323,136 |... .43,105,181 |.. 15,185,058
123 NAIC 3 e (D) s 61,857 |oeoieeieeenn 96,375 [ 775,870 [ 0 | 0 [ 0 o 934,102 [ 008 [ XK e XXX e feee e 158,232 |...cvcveeieen 775,870
124 NAIC 4 o (D) s 0 [ooveeeerenereeneens 0 e 1,475,363 [ 0 o 0 [ 0 o 1,475,363 [ T3 | XK e e XXX e o 1,475,363 |.oooveeece 0
125NAICS ... Jd) e 23,587 [ 412,486 |oee1,990,897 [ 0 o 0 fooeeeeeieiicieeeen 0 ](C) 02,426,970 [ 227 [ XX e XXX e e 2,083,370 |...ocoovren 343,600
12.6 NAIC6 ... N 0 0 0 0 0 0 0 0
12.7 TOtalS .o 17,267,193 |............. 22,292,790 |............. 66,005,721 |............. 10,240,705 |............... 1,178,343 | 0 [(b) ....116,984,752 |....coucviriieceens 1000 [ XXX e oo XK e 91,528,562 |............. 25,456,190
12.8 Line 12.7 as a % of Col. 7 14.8 19.1 56.4 8.8 1.0 0.0 100.0 78.2 21.8
13. Total Bonds Prior Year
13ANAIC T et 7,334,006 |............. 19,945,707 |............. 26,162,170 |.covoreeeene 2,625,365 67,217 [t O | XK o XX e 57,234,465 |......c.cocvevne 53.8 |oeiinn. 48,803,587 |............... 8,430,879
13 2NAIC 2 et 3,412,618 |....cocnven 7,243,835 |............. 31,732,202 |.............. 1,094,523 e XXX i [ 43,483,178 |.....cocovve 40.9 |........... 32,892,886 |............. 10,590,292
13.3NAIC 3 e 0. ....1,930,840 eereenneenreenresneennes O Lo O o XX e XK [ 1,930,840 |.... . L1151,979 | 778,861
134 NAIC4 ... 0. 3,450,033 0. [V U 23,450,033 | 322 [ 3,450,033 | 0
13.5NAICS ... 0. ...317,401 .. O e XK e XK [ (€) e 317,401 |.... .317,401
13.6 NAIC6 ... 0 . 0
13.7 TOtalS .o 10,746,624 |............. 27,189,541 |............ 63,592,646 |............... 3,719,888 ....106,415,916 |......cocvcvee 100.0 |..ocveee. 86,298,484 |............. 20,117,432
13.8 Line 13.7 as a % of Col. 9 10.1 25.6 59.8 3.5 100.0 XXX 81.1 18.9
14. Total Publicly Traded Bonds
T4 NAIC T e 6,590,259 |............. 13,804,312 |............. 17,794,770 | 5,661,867 |....cevvee. 855,207 44,706,415 48,803,587 |......ccccoveveveree 459 | 44,706,415

14.2NAIC 2 ...
14.3 NAIC 3 ...

4,879,412 |.............32,400,374 |..... ..4,517,258 |.. .323,136 |... .43,105,180 |.. ...32,892,886 |.... .43,105,180 |..

144 NAIC4 ... s 0].. ,475,363 |..... 0. 0. L0 1,475,363 |.. 3. .3,450,033 |.... ..1,475,363

145NAICS ... JO87 | 68,886 |............... 1,990,897 [ (1 O [0 ST | B S 2,083,370 B [V U | Y | S 2,083,370

14.6 NAIC 6 0 0 0 0 0 0 0

14.7 TOtalS ..o 18,848,985 |............. 53,670,404 |............. 10,179,125 |............... 1,178,343 91,528,560 86,298,484 |.......ccoveeen 811 | 91,528,560

148 Line 14.7asa % of Col. 7 ... o 8.4 [ 20.6 [ 58.6 | 11 | 1.3 O s 100.0 XXX e oo XXX oo 100.0

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 6.5 16.1 45.9 8.7 1.0 0.0 78.2 XXX XXX XXX 78.2 XXX
15. Total Privately Placed Bonds

151 NAIC T e 30,612 | 1,500,029 |............... 7,559,442 | 61,580 [...oeececeeeeeerecee [V (VN I 9,151,663 |.ovoveeeieie 7.8 [ 8,430,879 o 7.9 |, D0, ORI A, 9,151,663
15.2NAIC 2 ... ..9,584.878 |... .1,600,176 |.... ... 4,000,005 0 LV .15,185,059 |.. . 13.0 .. ...10,590,292 |.... .10.0 [ 15,185,059

15.3NAIC 3 e esee e O e O s 775,870
154 NAIC A ..o esee e O L O 0
155 NAICS .o O 343,000 | 0
15.6 NAIC 6 ... 0
15.7 Totals ...ooooveriercene 13,443, e 12,335,317
15.8 Line 15.7asa % of Col. 7 ....ccccevvrvnerennn . . 48.5
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 8.2 2.9 10.5 0.1 0.0 0.0 21.8 XXX XXX XXX XXX 21.8
(@) Includes $  orroeeenene 25,456,192 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ oo 0 current year of bonds with Z designations and $  ........cccoceerururrninccnnnns 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 $ oo 0 currentyear,$ ..occoooivviirieiee prior year of bonds with 5GI designations and $§ ............cccccoeiiiins 0 currentyear,$ .o prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .....ccccccevvvinnnne 0;NAIC2 $ .o 5,084,878 ; NAIC3 $.ocoovvveveeeciine i NAIC4 $ oo, 0; NAICS5 $ .o 0;: NAICB $ooveeeeeeree 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........ccccureireineeneenieens oo, 999,925 |....cocvvieinne 599,945 | O et O e O [ OO 1,599,870 [ 14 | 5,669,182 |....cccoveieivnnn 5.8 e 1,599,869 |

1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

L7118 .

. 1,437 .

...... 2,155 |..

.. 73,676 |...

...2,156 |.

N

. 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 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations .....................
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

Possessions, Guaranteed

4.01 Issuer Obligations ...........cccce..
4.02 Residential Mortgage-Backed Securities ...

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

4.03 Commercial Mortgage-Backed Securities ..........

.............. 2,523,626

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 .
4.05 Totals 0 0 0 0 0 2,523,626 2.4 0 0
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccccccuuee B A 3,423,510 |....cocnvnene. 5,710,239 |..cccovnnee. 2,657,870 |...ooiiiiicicne 0 [ 855,207 |............ XXX ovvivies oo 12,646,826 |....covoveecce 10.8 | 15,559,670 |.cvoveveeiienee 14.6 [ 12,646,825

5.02 Residential Mortgage-Backed Securities ...

....58,155 .

... 150,676 |..

.. 31,247 |.

...240,331 |..

238,711 |...

...240,332 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [0 [0 T 0 Jooeeeeeeeeeeeeieeen 0 e 0 e XK [ 0 e 000 oo O | 0
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 . 628,759 0.6 0
5.05 Totals 3,481,665 5,860,915 2,689,117 253 855,207 XXX 12,887,157 11.0 16,427,141 15.4 12,887,157
6. Industrial and Miscellaneous
6.01 Issuer Obligations ............ccoeverveereeeieeeeeeeeees foovieeinns 10,611,914 |............. 15,040,918 |............. 62,397,201 |..cccennnen. 7,444,165 |......cooneee 323,136 |............ D00 S 95,817,334 |coiiiiee, 81.9 [ 74,990,414 [.ooeiiie 70.5 [ 73,798,481 |............. 22,018,853
6.02 Residential Mortgage-Backed Securities ... I 2,122,683 |...occvvnee 284,291 |, T4 4T | 56,800 eovereireneieiirieienns (V1 D.0.0 SN 2,538,245 |..coieiie 2.2 | 629,878 ..o 0.6 [ooeeriieiins 538,245 |....cceennee 2,000,000
6.03 Commercial Mortgage-Backed Securities .......... [.....ccocoocviiiennn. [0 [V [V [V (V1 D0, 0. CNN R [V 0.0 [ e 0.0 [ [0 0
6.04 Other Loan-Backed and Structured Securities ... 50,288 505,284 69,062 61,580 0 XXX 686,214 0.6 5,323,139 5.0 24,747 661,467
6.05 Totals 12,784,885 15,830,493 62,540,734 7,562,545 323,136 XXX 99,041,793 84.7 80,943,431 76.1 74,361,473 24,680,320
7. Hybrid Securities
7.01 Issuer Obligations ..........ccceeveveeeeerieerieeeeeeeeies |ooeeeesee e 0 775,870 [ooveeeeeeeeeeeeeeen O e 0 [ D.0. & N RO 775,870 [ooveeieeiiiieeen 0U7 [ 778,861 [ 0U7 [ O e 775,870
7.02 Residential Mortgage-Backed Securities ... L0 e 0 L 0 e 0 [ XXX w0 . .0
7.03 Commercial Mortgage-Backed Securities .. B N 0 e 0 [ 0 oo 0 e 0 [ D,0, 0. CNN R 0 Joeeereereenieeennn 000 Lo e 000 | 0 e 0
7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals

oo

. 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




ANNUAL STATEMENT FOR THE YEAR 2022 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
2 5 6 7 8

1 3 9 12
Over 5 Years Col. 7 as a % of | Total from Col. 7 Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Total Current Year Prior Year Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.cccoceeeee foerviniiniiniiniccn0 Jiin 0 0 o0 el O e XX i 0 [ 000 e [ 0.0 e [ TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0

10.03 Totals 0 0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 XXX 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ...........ccccveevrceineinciinneenns oo 15,035,349 |.............. 21,351,102 |.............. 65,830,941 [.............. 10,122,072 oo 1,178,343 | XXX o 118,517,807 [ 97.0 e XXX oo 90,723,082 |......c.c... 22,794,725

12.02 Residential Mortgage-Backed Securities .......... |.ccccooene. 2,181,556 |..ooiiie 436,404 105,718 e B7,063 0 e XK 2,780,731 28 o XX 780,733 oo 1,999,908

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 Unaffiliated Certificates of Deposit
12.09 Totals
12.10 Line 12.09 as a % of Col. 7

................ 1,178,343

78.2

60I1S

13. Total Bonds Prior Year
13.01 Issuer Obligations ...........ccceoviiiinrniniiiiiiene
13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

183,724 |

84,727,460

13.08 Unaffiliated Certificates of Deposi XXX

13.09 TOtalS ....oviiiiiiiiceeee [ 10,746,624 |.............. 27,189,541 [.............. 63,592,646 |................ 3,719,888 106,415,916

13.10 Line 13.09 as a % of Col. 9 10.1 100.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 7,450,469 |.............. 18,407,509 |............... 53,564,686 84,727,460

14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

.181,557 |...

.105,718

...942,265 |.

................ 7,651,702

......................... 8.4

6.5

15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........cccecvriiinininininenene
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

................ 7,584,880
................ 1,999,999




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEar .............ccovoeueueveras |oeecererereecens 21,456,915 | [V 21,456,915 oo 0

2. Cost of cash equivalents aCQUIrEd .............ccoeueueveveccuceeeeeeeeeeceeeeeee e seseeaeas [ 135,192,274 |.oooviee 14,559,965 |................ 120,632,309 [.ooivereeiiecierecie

3. ACCIUAI OF DISCOUNL ... [roneen s o TP TPV FTU TP TTST

4. Unrealized valuation inCrease (AECrEase) ............ceovevevrvevevererereeeeeeeseesesesesens feeeenerenesereiesnens 4,977 |, 977 oo e

5. Total gain (108S) ON AISPOSAIS .........coeveveveiieieeierereieissieieieiee et sessseses [reseseceeaeeseseesesecaenas (1) ) (215 S SRR

6. Deduct consideration received on diSPOSAIS ...............ccceueveveerecueueieeeeencaens [orereeceenenns 144,132,229 |, 9,480,029 |................ 134,652,200 |...oovevererieciereicie

7. Deduct amortization of Premilm ...........ccoiciiiiiiiiiiesiee e e 0 oo eeeeeee e eees [

8. Total foreign exchange change in book/adjusted carrying value ............cccco. foreviiininiiniiciicn, 0 e oo [

9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis O O TP TV HTT TP
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

THB-9) et |t 12,521,902 |.....cccovveineee 5,084,878 |...cccovirenne 7,437,025 oo 0

11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e (U N [V RN [0 R

12. Statement value at end of current period (Line 10 minus Line 11) 12,521,902 5,084,878 7,437,025 0

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 Codes 6 7 Fair Value 10 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-45-6 ..... United States Treasury N-UNSECURED .................... L SD [ e | s e LA e 999,219 |...99.2344 |.....cooeiiiinnnn 992,344 |..eiiiinnnnn 1,000,000 |.evvennirrinnnnnn 999,924 |..ooovviiiiiiiiinn o 48 [ (U 0 |ueen 2.750 |...... 2.765 ...06/19/2018 ...|....05/31/2023 ...
91282C-AZ-4 ..... United States Treasury N-UNSECURED .................... LSD | s b LA s 599,906 |...89.4531 [.......ccouennnns 536,719 |oveeeeieeennnnn 600,000 [-eeeevnuniaaaees 599,945 [..oiiiiiiiiiiiin o 18 [ (U [ 0.375 |...... 0.378 ...12/08/2020 ...|....11/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 1,599,125 | XXX 1,529,063 1,600,000 1,599,869 0 166 0 0 [ XXX XXX XXX XXX
36207H-VH-7 ..... |Ginnie Mae | Pool-POOL #432716 ... . LA ) 1,539 . 100.0237 |... . 1,550 |.... 01,550 |.. 1,541 e 0 0 e 7.500 |...... 7.902 ...02/17/1998 ...|....06/01/2026 ...
36208C-Y9-2 ..... Ginnie Mae | Pool-POOL #447236 ... . 4. LA ..614...98.2619 |... ...617 |.. o 0 0 7.500 |...... 7.741 ...02/17/1998 ...|....06/01/2027 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 2,153 | XXX 2,156 2,167 2,155 XXX XXX 14 180 XXX XXX
0109999999. Total - U.S. Government Bonds 1,601,278 [ XXX 1,531,219 1,602, 167 1,602,024 XXX XXX 12,470 29,930 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 XXX XXX 0 0 XXX XXX
197036-JK-3 ..... |Co|ton Joint Unified Sch-GENERAL OBLIGAT . .. 1.DFE ..|... .. 779,800 |...38.0330 |... 1,901,650 |.... .5,000,000 |.. e 1,521,121 [ el 100,135 [0 feeieeeeel0 122201000 |- 6.170 |[N/A ..... ....12/28/2011 ...|....08/01/2042 ...
797272-KA-8 ..... San Diego Community Coll-GENERAL OBLIGAT . . . 1AFE ... .. 614,940 |...49.5880 |... 1,487,640 |.... .3,000,000 |. ....1,156,786 |......ooienieee fooeeen.... 64,601 |0 el 0 .02.0.000 ). 5.830 [N/A ..... ...12/28/2011 ...|....08/01/2039 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 1,304,740 | XXX 3,389,290 8,000,000 2,677,907 0 164,736 0 0 XXX 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 1,304,740 | XXX 3,389,290 8,000,000 2,677,907 0 164,736 0 0| XXX 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 0 0 0 [ XXX 0 XXX XXX
913366-DG-2 ..... Regents of the Universit-REVENUE BONDS . 105.3880 |..eevvnnnianns 927,414 |.oeovenn 880,000 |-eevvvunneeeennn 877,731 feeieiiiiiiiiees e384 |0 e l0 e 6.458 ....01/12/2010 ...|....05/15/2029 ...
690353-RX-7 ..... United States Internatio-UNSECURED ...99.0247 |... LT3A,T66 | T84S | i (B8) [0 0 e 4.440 ...01/15/2010 ...|....02/27/2027 ...
592248-AZ-1 Metropolitan Pier & Expo-REVENUE BONDS . ...85.7160 |. ..1,714,320 |. .2,000,000 .0.000 |.. ....12/22/2011 .. 06/15/2027
592248-BB-3 ..... [Metropolitan Pier & Expo-REVENUE BONDS . ...34.9940 |. ..489,916 |. . 1,400,000 .. .0.000 |.. ....12/23/2011 .. 06/15/2044 ...
606092-EU-4 ..... [Missouri Joint Municipal-REVENUE BONDS . . 100.0000 |. ..1,500,000 |. .1,500,000 .1,500,000 |.. ......5.978 |.. ...12/11/2009 .. 01/01/2023 ...
649902-2P-1 ..... New York State Dormitory-REVENUE BONDS .... . 101.1130 |... 1,385,248 |.... 01,366,421 [ e 1,440 L0 0 5.292 . 72,500 |....12/29/2009 ...|....03/15/2025 ...
678553-AN-8 ..... Ok lahoma City Economic D-TAX ALLOCATION ... ...99.8120 |... e 1,000,000 [.eeneeeeeniiiieee foeeernniieeeeen0 el 0 o0 e 3.004 . 30,040 |....03/27/2013 ...|....03/01/2023 ...
T24795-AB-5 ... Sports & Exhibition Auth-REVENUE BONDS ... . 102.7330 |.................616,398 |................ 600,000 |.................619,466 |.......ccevvinees forrrnnnnnn (2,940) |oenennnniinnnnnnl0 i l0 e 7.920 . 51,480 |....12/18/2001 ...|....07/01/2030 ...
795681-GL-3 ..... Salt Lake County Municip-REVENUE BONDS .... . 100.2350 |.............. 1,358,184 |.............. 1,355,000 |......00eeeen 1,855,000 |.eeeneeeennnnnnes foveeemnnaeeee (15) vl o0 e 5.280 .. 102,762 |....12/09/2009 ... |....12/01/2024 ...
92812U-03-5 ..... Virginia Housing Develop-REVENUE BONDS ... . ...95.8060 |... eeeerneeeennn 464,750 | 463,872 [ [ 26 0 [0 4.300 . 22,124 |....12/04/2013 ... |....12/25/2043 ...
812631-HB-8 ..... City of Seattle WA Drain-REVENUE BONDS .... 1.B FE . .. 720,840 |. 100.4040 |... 727,929 |.... 721,708 |oeeeeneeeeeenns e 1,841 |0 [0 5.000 . 36,250 |....12/22/2009 ...|[....11/01/2024 ...
97712D-J6-4 ..... Wisconsin Health & Educa-REVENUE BONDS ... e [2 1.CFE . 2,019,960 |...97.7110 |... .. 1,954,220 |.... 02,011,485 | v (1,898) |0 o0 4.000 . , . 80,000 |....02/23/2018 ... |....11/15/2043 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 11,794,647 | XXX 12,844,606 12,646,826 XXX XXX XXX 142,345 578,148 XXX XXX
313920-Cli-8 ..... Fannie Mae REMICS-FNR 2001-31 ZC LA L 102.4752 |.ooeveiieeeeenn 57,846 |onnniinn 56,449 i 81,454 | e (7T 0 0 ] 6.500 ...05/31/2008 ...|....07/01/2031 ...
31287P-D8-3 ..... Freddie Mac Gold Pool-FG 63727 .. LA L 101.5388 |eeeeenieeeeennn 3,847 | 30788 et 30863 s e B8 |0 0 6.000 ...01/08/2002 ...|....02/01/2032 ...
312878-6R-3 ..... Freddie Mac Gold Pool-FG C67180 . LA L 101.5388 |.ooeeeniiiiien 4,642 | BT L 4885 | e 27 0 [0 6.000 ....04/05/2002 ...|....05/01/2032 ...
312878-FS-1 ..... Freddie Mac Gold Pool-FG C66477 . LA L 101.5388 |oeeeeenieieeeeenen 5,795 | 5707 el BT s e B 0 0 6.000 ....04/05/2002 ...|....04/01/2032 ...
31287T-GK-5 ..... Freddie Mac Gold Pool-FG C67402 .. 1.4 .. . 101.5388 |. .6.000 |.. ...04/05/2002 .. 05/01/2032
31287U-EQ-1 ..... Freddie Mac Gold Pool-FG 068243 . 1.A .. . 101.5283 |. .6.500 ....05/03/2002 .. 06/01/2032
31288H-7A-2 ..... Freddie Mac Gold Pool-FG C78989 .. 1.4 .. . 103.2969 |. ......5.500 ....04/29/2003 .. 05/01/2033 ...
31292G-5V-4 ... Freddie Mac Gold Pool-FG C00860 . LA . 103.8287 |.eeeeeniieeeeennnn 5,146 | 4,956 | 4870 | e 106 [0 0 e 7.000 ....08/12/1999 ...|....09/01/2029 ...
31202H-NH-3 ... Freddie Mac Gold Pool-FG C01292 .. LA . 104.4815 |.ooivvniieeenn 22,531 | 21,565 [ 17,061 [ e B3 [0 [0 ] 6.000 ....07/15/2002 ...|....02/01/2032 ...
31292H-0N-7 ... Freddie Mac Gold Pool-FG C01361 . LA . 104.4815 |.ooeeeniiieeeennnn 5,961 [ 5,706 [ 5,385 [ e e 26 [0 [0 6.000 ....04/05/2002 ...|....05/01/2032 ...
313398-FC-8 ..... Freddie Mac REMICS-FHR 2333 UZ ... LA . 103.5405 |...covvnnneeeennnn 21,907 foniniiiiinnnnnn 20,385 [ nn 28,517 e e (488) [0 [0 6.500 ....12/30/2007 ...|....07/01/2031 ...
3133TT-RX-1 ... Freddie Mac REMICS-FHR 2329 ZA ... 4 e 1A L 102.3197 |oeeeiiiiee et 73,056 [ 71,400 [t 79,876 |enccceeeee o (1,709) [0 o0 e 6.500 ....12/30/2007 ...|....06/01/2031 ...
3133TV-EN-2 ..... Freddie Mac REMICS-FHR 2355 CE .......ccovvvvvvvnnnnnnncfoee vunnnnnns 4. LA . 103.0655 |.....coeeneeeeenna 15,9077 | 14,726 | 14591 o e 19 o0 0 ) 6.500 ...11/27/2001 ...|....09/01/2031 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 241,217 | XXX 242,200 235,551 240,330 0 (1,470) 0 0 XXX XXX XXX 1,243 16,646 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 12,035,924 [ XXX 13,086,806 14,265,067 12,887, 156 0 97,018 0 0 XXX XXX XXX 143,588 594,794 XXX XXX
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07274N-AX-1 ..... Bayer US Finance |1 LLC-SENIOR UNSECURED ............foes vuu]vunnnns 1,2 e L 2BFE | 969,801 |...94.4519 |.......ccoes 944,519 [...coovnnnnnns 1,000,000 |..eenrirrennnnnn 975,176 [ooniiiiiiniiiiin o 10,146 [0 el s 2.850 |...... 3.99%4 ....04/07/2015 ...|....04/15/2025 ...
361640-NA-2 ..... GE CAPITAL INTL FUNDING-SENIOR UNSECURED .......eeeefoes von]ovnnee| oenieees .. 2.BFE ..|... .. 700,964 |...92.2762 |... ..635,000 |eevvvunieeeennn698,903 foiiiiiiiiiiies e (3,268) |0 o0 e 4.418 |...... 3.443 ....02/25/2022 ...|....11/15/2035 ...
42981C-AA-6 ..... HIGH STREET FUNDING TRUS-SENIOR UNSECURE .. .. 2.AFE ..|... ...93.1592 |... .2,000,000 |..eevnieneenn2,000,005 [oiiiiiiinniniins Jovvvennneeen () [0 0 s 4111 |...... 4.110 ....03/08/2018 ...|....02/15/2028 ...
85208N-AD-2 ..... Sprint Spectrum Co LLC /-FIRST LIEN .. .. 2.AFE ..|... ...98.5863 |.............. 1,109,005 |.............. 1,125,000 |..ccevnuneeee 1,125,000 oeeeeeeeennnnnes fovveeenniiieeeen0 feeiiccenl0 [0 e 4.738 |...... 4.738 ....03/14/2018 ...|....03/20/2025 ...
00914A-AK-8 ..... Air Lease Corp-SENIOR UNSECURED .. 2.BFE ..|... ...82.6041 reeeveeneeen 1,000,000 [oanniiinnnnnn 999,371 i e 384 L0 [0 3125 |...... 3.722 ....02/25/2022 ...|....12/01/2030 ...
026650-BH-3 ..... American Honda Finance C-SENIOR UNSECURE ............foee o] eeeriic]| coiriinins .. 1.G FE ..|... ...91.1321 |... 1,822,641 |.... e 1,997,618 [ e 803 [0 o0 e 2.300 |...... 2.333 . . . ...09/06/2016 ...|....09/09/2026 ...
02666T-AA-5 ..... American Homes 4 Rent LP-SENIOR UNSECURE ............[oee o] oo 1,2 iiiis .. 2.CFE ..|... ... 92.7228 |..ooovinennnns 2,781,685 |.... 002,990,631 [ooiiiiiiiiiieees v 1,580 [0 o0 4.250 |...... 4.318 ... 48, .. 127,500 |....01/31/2018 ...|....02/15/2028 ...
031162-CR-9 ..... Amgen Inc-SENIOR UNSECURED .......ccevvemereeemnnnnnees foon e e [1,2 s .. 2.AFE ..|... ...74.0498 |... .. 1,480,996 |.... e 1,828,543 [ e 5797 0 o0 e 3.150 |...... 3.837 e 22, . 54,250 |....02/25/2022 ... |....02/21/2040 ...
T78296-AA-1 ... Ross Stores Inc-SENIOR UNSECURED L2.AFE .. ...96.6202 |. ..966,202 |. .998,686 |.. .3.375 |...... 3.453 s . 33,750 |....09/15/2014 .. 09/15/2024
95000U-2A-0 ..... Wells Fargo & Co-SENIOR UNSECURED L2.AFE .. ...92.7101 .. 1,854,201 |. .1,966,333 |.. .3.584 |......3.933 B . 71,680 |....03/14/2018 .. 05/22/2028
698900-AG-2 ..... Ovintiv Inc-SENIOR UNSECURED ... .. 2.CFE .. . 105.3212 |. ..526,606 |. .505,840 |.. ......7.200 |......7.018 s . 36,000 |....11/14/2001 .. 11/01/2031 ...
00036A-AB-1 ..... AARP-BOND .. 1.CFE ..|... . 110.4369 |... . 500,000 |.. 514,202 e [ 1,228 0 [0 7.500 |...... 7.041 ...6, . 37,500 |....09/06/2001 ...|[....05/01/2031 ...
10921U-26-7 ... Brighthouse Financial GI-SECURED ... .. 1.G FE ..|... ...83.0691 |... . 1,342,000 |.. 70787/ R FORRR N 4 T R | B FORPN | N RS 2.000 |...... 3.024 . 27,064 |....02/28/2022 ...|....06/28/2028 ...
36143L-20-6 ..... GA Global Funding Trust-SECURED .... - 1.GFE ... ...82.9122 |... ..550,000 |-eeevrunieeeennn 510,886 foeeieiiiiiiiees foeeeeennnn5,095 |0 [0 e 1.950 |...... 3.328 .3, . 13,913 |....02/28/2022 ...|....09/15/2028 ...
12641L-BU-6 ..... CSX Corp-SENIOR UNSECURED - 2.AFE L. . 105.5142 |... ... 500,000 |eeenniiiiennnnnd95,125 [ e840 [0 0 [ 6.800 |...... 7.002 s . 34,000 |....11/19/2001 ...|....12/01/2028 ...
224040-AG-3 ... Cox Communications Inc-SENIOR UNSECURED ... . |--2.BFE ..|... . 103.6431 |... .1,000,000 |.. 2n099,940 [ e 0 [0 6.950 |...... 6.950 e 32, . 69,500 |....04/23/1999 ...|....01/15/2028 ...
437076-BN-1 ..... Home Depot Inc/The-SENIOR UNSECURED ... .. 1.F FE ..|... ...91.5485 |... .2,000,000 |.. J91,314 | [ 2,216 [0 0 2125 |...... 2.247 s 12, . 42,500 |....09/06/2016 ...|....09/15/2026 ...
244199-BA-2 ... DEERE & COMPANY-SENIOR UNSECURED ......ccvvuuveeeemmnnn fooe von | voennee | s .. 1.F FE ..|... .. 499,508 |. 114.8541 |... 574,271 |.... ... 500,000 |.. 499,531 |evveeeieeiiiies feeeiiiie i 35 0 0 7125 |...... 7.138 R . 35,625 |....08/08/2001 ...|....03/03/2031 ...
620076-BL-2 ..... Motorola Solutions Inc-SENIOR UNSECURED ... .. 2.CFE ..|... ,996,660 |...97.3982 |... 1,947,965 |.... ,998, 145 O 204 [0 0 4.600 |...... 4.619 e 32, . 92,000 |....02/21/2018 ...|....02/23/2028 ...
92277G-AM-9 ..... Ventas Realty LP-SENIOR UNSECURED .. L2.AFE .. ,984,660 |...92.5094 |. ..1,850,187 |. 1,991,375 |.. .. 1,455 | .4.000 |......4.092 .26, .80,000 |....02/13/2018 .. 03/01/2028
302508-A0-9 . FMR LLC-UNSECURED .. .. 1.EFE .. ,207,145 |. 107.8254 |. .. 1,078,254 |. 1,193,518 |.. .. (25,677) |. .7.570 |......4.124 . s . 75,700 |....08/01/2014 .. 06/15/2029
44106M-AY-8 ..... Service Properties Trust-SENIOR UNSECURE . .4BFE .. ,462,410 |...66.2806 |. ..994,208 |. . 1,475,363 |.. . 2,850 |. .4.375 |......4.648 .24, . 65,625 |....01/30/2018 .. 02/15/2030
81721M-AM-1 ... Diversified Heal thcare T-SENIOR UNSECURE .5.AFE .. ,966,240 |...56.7070 |. .. 1,134,140 |. ,980,723 |.. 23,213 | 4.750 |......4.964 . 35, . 95,000 |....02/08/2018 .. 02/15/2028 ...
210518-Cli-4 ..... CONSUMERS ENERGY CO-SECURED ... 1EFE .. 999,661 |...96.5838 |. ..965,838 |. .1,000,000 999,735 |.. e 3.125 ... 3,140 .10, . 31,250 |....08/11/2014 .. 08/31/2024 ...
260543-BJ-1 ..... Dow Chemical Co/The-BOND .. 2.AFE ..|... .. 252,167 |. 111.2956 |... ..250,000 |.. 252,082 e e (228) |0 [0 7.375 |...... 7.219 ...01/23/2002 ...|....11/01/2029 ...
46817M-AL-1 ... Jackson Financial Inc-SENIOR UNSECURED . .. 2.BFE ..|... .. 238,116 |...77.7519 |... +.250,000 |oeeerrunieeeennnn238,416 [oieieiiiiiieees e300 [0 o0 e 3125 |...... 3.742 ....09/23/2022 ...|....11/23/2031 ...
06051G-HG-7 ..... Bank of America Corp-SENIOR UNSECURED ... .. 1.F FE ..|... ,991,340 |...92.5369 |... .2,000,000 |eevenreeennnn 1,994,776 [oooeiiinniiiniis v 719 [0 0 s 3.970 |...... 4.017 ....03/14/2018 ...|....03/05/2029 ...
10922N-AG-8 ..... Brighthouse Financial In-SENIOR UNSECURE .. .. 2.BFE ..|... ,126,510 |...95.1139 |... 1,000,000 |-eeveneeeeennn 1,118,910 [ e (12,081) [0 el s 5.625 |...... 3.710 ....02/25/2022 ...|....05/15/2030 ...
431282-A0-5 ... Highwoods Realty LP-SENIOR UNSECURED .. 2.BFE ..|... .. 1,976,360 |...90.2932 |... .2,000,000 |.. ,986,557 |ouveiiiiiiiiinnns forveiennnn2,283 o0 [0 4125 |...... 4.269 ....02/22/2018 ...|....03/15/2028 ...
548661-AK-3 ..... Lowe's Cos Inc-SENIOR UNSECURED .. .. 2.AFE ..|... .. 166,694 |. 107.1328 |... 178,912 |.... . 167,000 |.. ... 166,713 o e 3 0 [0 6.500 |...... 6.532 ...08/23/1999 ...|[....03/15/2029 ...
54866N-BN-0 ..... Lowe's Cos Inc-SENIOR UNSECURED .. .. 2.AFE .. . 108.7240 |. ..543,620 |. . 500,000 .507,322 |.. (1,346) |. .7.580 |......7.190 ....02/11/2002 .. 06/18/2027 ...
335720-AB-4 . First National of Nebras-SUBORDINATED .2.BFE .. ...96.0958 |. .. 1,921,916 |. .2,000,000 ,000,000 .. . (48) | .4.375 |......4.368 ....03/13/2018 .. 04/01/2028
907818-ED-6 ..... [UNION PACIFIC CORP-SR UNSECURED .. .1.GFE .. ...95.7615 |. ..957,615 |. .998,209 |.. .3.250 |......3.321 ....06/16/2015 .. 08/15/2025
023551-AJ-3 . Hess Corp-SENIOR UNSECURED .. .. 2.CFE .. . 108.6472 |. ..701,861 | .645,691 |.. .7.300 |......7.306 ....08/13/2001 .. 08/15/2031
038923-AD-0 . Arbor Realty Trust Inc-SENIOR UNSECURED C1LFPRL L ...98.4700 |. .. 1,969,400 |. .2,000,000 |.. ......5.625 |......5.616 ....03/08/2018 .. 05/01/2023 ...
38141G-2M-9 ..... Goldman Sachs Group Inc/-SENIOR UNSECURE .. .. 1.F FE ..|... ...81.5940 |... 815,940 |.... 972,560 [.oeeeeeeniiieeee eeeeeene 1,844 |0 0 e 3.102 |...... 3.424 ...02/25/2022 ... |....02/24/2033 ...
46647P-CU-8 ..... JPMorgan Chase & Co-SENIOR UNSECURED . .. 1.EFE ..|... ...81.4266 |... 1,628,531 |[.... 1,954,347 Lo e 3184 0 0 2.963 |...... 3.230 ....02/25/2022 ...|....01/25/2033 ...
61744Y-AP-3 ..... Morgan Stanley-SENIOR UNSECURED .. 1.G FE ..|... ...91.6292 |... 1,832,583 |.... e 1,972,962 o e 3,858 |0 [0 e 3.772 |...... 4.025 ....03/14/2018 ...|....01/24/2029 ...
650119-AA-8 ..... New York University-UNSECURED ..........ceevvvvvvvvnnns fooe von | eeeeen [T o .. 1.DFE ..|... ...97.9544 |... ..649,255 | e 176 0 0 5.2%6 |...... 5.559 ....12/22/2009 ...|....07/01/2032 ...
713448-CY-2 ..... PepsiCo Inc-SENIOR UNSECURED ........eevuueeeeemmmmnnnneefons e e [1,2 it .. 1.EFE ..|... ...97.6698 |... 122998,651 |oeeeeeieeeiiis feeeiie 493 0 0 3.500 |...... 3.555 ....07/14/2015 ...|....07/17/2025 ...
92343V-GK-4 ... Verizon Communications I-SENIOR UNSECURE ............[oeecci] oo 1,2 iiiis .. 2.AFE ..|... ... 75.3422 |... 1,506,845 |.... 01,893,048 [ 3,298 [0 0 3.400 |...... 3.809 - . ....02/25/2022 ...|....03/22/2041 ...
126650-CX-6 ..... CVS Heal th Corp-SENIOR UNSECURED |--2.BFE ... ...96.7478 |... 2,902,433 |.... . . 2,975,837 [oeeeieeiiiiieeeee e 3,984 |0 [0 4.300 |...... 4.473 .. 34, ..129,000 |....03/06/2018 ...|....03/25/2028 ...
00206R-GN-6 ..... AT&T Inc-SENIOR UNSECURED .. 2.BFE ..|... . 101.9217 |... ..2,038,434 |.... .2,000,000 |.. 2,136,243 [ e (23,243) |0 [0 6.550 |...... 5.003 ... 60, .. 131,000 |....12/01/2017 ...|....01/15/2028 ...
12201P-AN-6 ..... BURL INGTON RESOURCES FIN-SR UNSECURED .. 1.F FE .. . 115.0365 |. ..287,591 | ..250,000 .251,000 |.. .....7.400 |......7.337 . . 18,500 |....11/08/2001 .. 12/01/2031 ...
406216-BK-6 ..... HALL IBURTON C0O-SR UNSECURED ........cceeuviivrivvnnnnenne fone ven|eeenn [1,2 1iiiiss L. 2.AFE ... .. 323,543 |.. 88.7000 |... 260,778 |.... ..294,000 |. 823,136 i feeviin (B34) |0 0 5.000 |...... 4.305 , . 16,578 |....02/25/2022 ... |....11/15/2045 ...
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49456B-AP-6 ..... Kinder Morgan Inc/DE-SENIOR UNSECURED ..........ceeunsfors vun]vunnnns 1,2 e L 2BFE | 1,992,440 |...95.8278 |.............. 1,916,556 |.......ceen 2,000,000 |.eeevunninnns BIRCICiC T 2 R R (1< TN O | N RPN | SO S 44 I R 4.345|MS ...... ....02/22/2018 ... |[....03/01/2028 ...
497266-AC-0 ..... Kirby Corp-SENIOR UNSECURED .... .. 2.CFE ..|... 1,997,180 |...90.6678 |... e 1,998,479 [ e 282 o0 0]l 040200 - 4.215[MS ...... ....02/07/2018 ...|....03/01/2028 ...
718546-AR-5 ..... Phillips 66-SENIOR UNSECURED ... .. 2.AFE ..|... .. 999,000 |...94.3866 |.................943,866 [..............1,000,000 |.................999,464 |........ccooceerrs frriinninnnnnn 83 o0 00000032900 |- 3.911[MS ...... ....02/26/2018 ...|....03/15/2028 ...
718546-A-4 ..... Phillips 66-SENIOR UNSECURED .. 2.AFE ..|... .. 723,922 |...80.0400 |......euneeeeennnB33, 117 [oeenieiinnnen 791,000 |oeeevnnnee e 727,553 [oeeccciiieeee oveeeeennn 5,749 |0 0 2150 | 3.305 (D ....... ...02/25/2022 ... |....12/15/2030 ...
655844-Al-8 ..... NORFOLK SOUTHERN CORP-SENIOR UNSECURED ..........eeunsfoes e ooeenes | eeeeeees .. 2.AFE ..|... .. 87,392 |. 1004797 |...eevvvnnneeennn 91,437 o 91,000 [ociiiiin 87,989 e e 1,121 0 [0 000050590 L TA2Z[MN ...... ....06/17/2005 ...|....05/17/2025 ...
655844-BH-0 ..... NORFOLK SOUTHERN CORP-SENIOR UNSECURED N ............ [oe. ... vee |- 2.AFE )., ...92.2088 |..eevvvnieeeeenn 88,520 | 96,000 [oiiiiiiiiiee et 968,764 | e (28) |0 [0 ] 4837 | 4.772 (A0 ...... ....09/14/2011 ...|....10/01/2041 ...
655844-BL-1 ..... NORFOLK SOUTHERN CORP SR NT cevveeees | 2AFE Ll ...99.7877 |... .. 976,000 |veeeiiiiiiiens oo (9,980) |0 0 ]0002.908 L 1.717 |FA ... ....08/20/2012 ...|....02/15/2023 ...
78408L-AB-3 ..... SC Johnson & Son Inc-SENIOR UNSECURED .......coveeeens o ven | e [1,2 it .. 1.G FE ..|... ...96.2746 |... .1,000,000 |.. 0:999,816 |eeeeeeeeeeiins foeeeiii e 82 0 [0 00080350 3.359 |MS ...... ....09/30/2014 ...|....09/30/2024 ...
13645R-AD-6 ..... Canadian Pacific Railway-SENIOR UNSECURE ..2.BFE .. . 110.6752 |. ..276,688 |. ..250,000 .249,961 |.. .7.125 ....10/23/2001 .. 10/15/2031
867229-AC-0 ..... SUNCOR ENERGY INC-SR UNSECURED .. 2.AFE .. . 107.0904 |. ..1,070,904 |. .1,000,000 .997,892 |.. .7.181 ....01/24/2002 .. 02/01/2032 ...
06368B-GS-1 ..... Bank of Montreal-SUBORDINATED . L2.AFE .. ...88.2149 |. ..441,074 |. . 500,000 511,613 |.. e 3.201 . ....02/28/2022 .. 12/16/2032 ...
67077M-AD-0 ..... Nutrien Ltd-SENIOR UNSECURED ........cevuueereemmmmnnenncfors v [Aceee 1,2 s .. 2.BFE ..|... ...95.3141 |... 953,141 |.... .1,000,000 |.. 20:998,450 |eeeiiiiiiiiies feeeiie i 643 |0 [0 ]00223.000 . 3.070 |AO ...... ...08/23/2015 ...|....04/01/2025 ...
404280-BH-1 ..... HSBC Holdings PLC-SUBORDINATED D...... e | 2.AFE L. ...96.5925 |......ouunnnns 1,642,073 |.... .1,700,000 |.. e 775,352 [ e (14,901) [0 o0 el 42375 | 3.156 [MN ...... ....02/28/2022 ...|....11/23/202%6 ...
404280-BK-4 ..... HSBC HOLDINGS PLC-SENIOR UNSECURED ... D...... vee |- 1.GFE ... ...92.2260 |...ccennnnnnns 1,844,520 |.... .2,000,000 |.. e 1,999,495 [ e B9 [0 0 40040 ) 4.045 [MS ...... ....03/14/2018 ...|....03/13/2028 ...
539439-AQ-2 ...... Lloyds Banking Group PLC-SENIOR UNSECURE .. D...... woo |- 1.GFE ... ...90.0386 |.......oeunnns 1,800,773 |.... .2,000,000 |.. 1,961,774 [ 5,694 L0 0]l 30574 ) 3.942 |WN ...... ....02/02/2018 ...|....11/07/2028 ...
539439-AR-0 ..... Lloyds Banking Group PLC-SENIOR UNSECURE .. D...... - 1.GFE ... ...94.4390 |....coonnnnnns 1,888,780 |.... .2,000,000 |.. e 1,995,987 [oiiiiiiiiiieeee v 649 [0 0 ]l 4375 4.417 [MS ...... ....03/15/2018 ...|....03/22/2028 ...
67078A-AD-5 ..... nVent Finance Sar|-SENIOR UNSECURED .. D...... .. 2.CFE ..|... . ...92.1695 |.....couunnnns 1,843,390 |.... 01,998,010 [eeeiiiiiiineens v 305 feiiiiinnnl0 o0l 40550 .l 4.570 [AO ...... ....03/12/2018 ...|....04/15/2028 ...
853254-BK-5 ... Standard Chartered PLC-SUBORDINATED ... D...... 2 e .. 2.BFE ..|... .. 2,000,000 |...87.8647 |.............. 1,757,294 |.... . . 122,000,000 [...eeeeenniiiieee Jeeeeeneieeeeeend0 o0 0 .. 40866 .. 4.866 |MS ...... 1,156,156 |....03/12/2018 ...[....03/15/2033 ...
92857T-AH-0 ..... VODAFONE GROUP PLC-SENIOR UNSECURED D...... . |- 2.BFE ..|... .. 520,189 |. 112.6307 |... 563,153 |.... ... 500,000 |.. (N [STR 1 R R 72800 AR | R RPN | I R (74 TN AN 7477 ....07/24/2001 ...|....02/15/2030 ...
2027A0-J2-3 ..... Commonweal th Bank of Aus-SENIOR UNSECURE .. 1.DFE .. ...95.1174 |. .. 2,853,522 |. .3,000,000 .2,998,802 |.. .3.908 ....03/12/2018 .. 03/16/2028
55608J-AN-8 ..... Macquarie Group Ltd-SENIOR UNSECURED .... .1.GFE .. ...94.0711 ..940,711 | .1,000,000 .1,000,000 |.. .4.654 ....03/19/2018 .. 03/27/2029
874060-AW-6 ..... Takeda Pharmaceutical Co-SENIOR UNSECURE . .2.BFE .. ...99.1461 .. 1,487,192 |. .1,500,000 1,495,979 |.. .5.052 ....11/19/2018 .. 11/26/2028
606822-AV-6 ..... Mitsubishi UFJ Financial-SENIOR UNSECURE ............[... ... .. 1.G FE .. ...94.4731 ..2,834,192 |. .3,000,000 .3,000,000 |.. .3.960 ....02/26/2018 .. 03/02/2028 ...
60687Y-AR-0 ..... Mizuho Financial Group I-SENIOR UNSECURE ............[... ... JUUUTN I .. 1.G FE .. ...94.0924 |. ..940,924 |. .1,000,000 .1,000,000 |.. .4.017 ....02/28/2018 .. 03/05/2028 ...
893830-B0-1 ..... Transocean Inc-SENIOR UNSECURED . D...... 1.2 oo . 5AFE ... . 100.1250 |... 562,703 |.... ..562,000 |.. 343,600 [......ccoeeniiene foveennn 11,983 [0 il 0l 112500 . 28.064 ...09/11/2020 ... |....01/30/2027 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 90,381,319 | XXX 84,196,565 91,133,000 90,732,460 0 8,891 0 0 XXX XXX XXX 1,117,869 4,092,805 XXX XXX
05949T-AX-7 ..... Banc of America Funding -BAFC 2006-1 1A2 .... 4 | AN 125,967 |...96.6878 |... ...125,974 ....03/06/2006 ...|....01/01/2036 ...
12667F-EG-6 ..... Alternative Loan Trust 2-CWALT 2004-J2 3 .... 4 [ TARM L ... 37,655 |...96.8005 |... ....04/29/2004 ...|....04/01/2034 ...
126694-LC-0 ..... CHL Mortgage Pass-Throug-CliHL 2005-24 A3 .... 4 e 5.0 FM L .. 120,228 |...63.5999 |... ... (5,500) | ....01/11/2006 ...|....11/01/2035 ...
16165Y-AV-4 ..... ChaseFlex Trust Multi-ClI-CFLX 2007-M1 2F .... 4 [ TARM L .. 150,267 |...82.4481 |... ... (1,424) |. ....10/03/2013 ...|....08/01/2037 ...
404328-AZ-2 ..... HSI Asset Loan Obligatio-HALO 2007-2 3A6 . 4 3B RN L .. 327,779 |...32.8415 |... .. (8,321) . ....09/03/2013 ...}|....09/01/2037 ...
693541-AC-0 ... PNVAC GMSR ISSUER TRUST -PNMSR 2018-GT1 ... v |4 o L 2.BFE L 2,000,000 |...99.0614 |... ....2,000,000 ...02/21/2018 ...|....02/25/2023 ...

1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 2,761,808 | XXX 2,479,445 2,830,308 2,538,245 46,833 (15,335) XXX XXX
02665U-AA-3 ..... AMERICAN HOMES 4 RENT-SERIES 2014-SFR2 C .. 4 | LA FE L .. 440,126 |...96.3191 |... ..428,054 |.. ....430,275 e (1,179) ). ...10/16/2014 ...|....10/01/2036 ...
46617F-AA-2 ..... JGWPT XXVIIT LLC-HENDR 2013-1A A ceveeee | eeeeeeee | LAFE L .. 231,225 |...81.6566 |... .. .. ....231,192 ....03/13/2013 ...|....04/15/2067 ...
90783T-AA-8 ..... Union Pacific Railroad C-FIRST LIEN ......ooovvvnvnns foon o] oonnnnn | s L ACFE s 24,747 [...98.1823 [....ccvvuuneeens 24,295 |.oiiiiiiiiinnnns 24,743 |t 24,743 ...07/22/2004 ...|....07/02/2025 ...

1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 696,098 | XXX 625,535 684,183 686,210 0 (1,283) 0 o[ XXX XXX XXX 2,368 25,631 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 93,839,313 | XXX 87,301,545 94,647,491 93,956,915 46,833 (7,721) 11,656 0 [ XXX XXX XXX 1,145,885 4,259,703 XXX XXX
26156F-AA-1 ..... |Dresdner Funding Trust I-CMZB 8.151 06/3 ............ | ...... | ....... |1,2 ......... B3.CFE o |oueiiieeennnns 777,451 1. 103.2825 |...cevvuunnnens 774,621 |oeeveiieeennnn 750,002 [iieieinnnnnnns 775,873 [oooiiiiiiiiiiieee foeeeennnns (2,999) |- eevemnmnanaeens (U 0 |...... 8.151 |...... TAD e | 30,733 |oeeeeiiiaanes 61,133 [....11/30/2001 ...|....06/30/2031 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 777,451 | XXX 774,621 750,002 775,873 0 (2,999) 0 0 [ XXX XXX XXX 30,733 61,133 XXX XXX
1309999999. Total - Hybrid Securities 777,451 XXX 774,621 750,002 775,873 0 (2,99) 0 0 XXX XXX XXX 30,733 61,133 XXX XXX




€013

ANNUAL STATEMENT FOR THE YEAR 2022 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 10 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 105,947,282 | XXX 102,734,145 115,512,518 108,432,935 0 269,282 0 0 XXX XXX XXX 1,303,403 4,761,836 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 3,005,326 | XXX 2,723,801 3,068,026 2,780,730 46,833 (16,800) 11,656 0 XXX XXX XXX 26,905 158,093 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 696,008 | XXX 625,535 684,183 686,210 0 (1,283) 0 0| XXX XXX XXX 2,368 25,631 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 109,648,706 | XXX 106,083,481 119,264,727 111,899,875 46,833 251,199 11,656 0 XXX XXX XXX 1,332,676 4,945,560 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 5,136,690 1B ..$.............. 3,443,129 1C..$.............. 3,550,400 1D .$.............. 6,666,375 1E..$............. 7,142,579 1F .$ ... 9,209,181 1G.$............ 18,709,719
B  2A..$...... 19,719,955 2B .. 2C.$ ...
1C ...0 3B.. 3C..$...
1D ....0 4B. 4C ..$
1E .2,324,323 5B 5C..$...
1F 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
00914A-AK-8 ......... Air Lease Corp-SENIOR UNSECURED .... .|....02/25/2022 ... WELLS FARGO .. 955,730 |.. .... 1,000,000 |..
031162-CR-9 ......... Amgen Inc-SENIOR UNSECURED . |--..02/25/2022 ... | VARIOUS ... 1,822,746 |.. .... 2,000,000 |..
10921U-26-7 ......... Brighthouse Financial GI-SECURED ...02/28/2022 ... | GOLDMAN .. ... 1,263,466 |.. ... 1,342,000 |..
10922N-AG-8 ......... Brighthouse Financial In-SENIOR UNSECURE . .| GOLDMAN .. .... 1,130,940 |.. .... 1,000,000 |..
36143L-20-6 ......... GA Global Funding Trust-SECURED . .| VARIOUS .. ....505,791 |.. ....550,000 |..
361640-NA-2 . ..|GE CAPITAL INTL FUNDING-SENIOR UNSECURED . 02/25/2022 ... |VARIOUS .. 702,171
38141G-2M-9 . ..| Goldman Sachs Group Inc/-SENIOR UNSECURE . 02/25/2022 ... [VARIOUS .. .970,716
406216-BK-6 . ..| HALLIBURTON CO-SR UNSECURED ............ 02/25/2022 ... | BOFAMLSEC 328,770
46647P-CU-8 ......... JPMorgan Chase & Co-SENIOR UNSECURED .... .|-...02/25/2022 ... | VARIOUS ... 1,951,163 |..
46817M-AL-1 ......... Jackson Financial Inc-SENIOR UNSECURED . veer|-...09/23/2022 ... |EXCHANGE OFFER ....238,116 |.. .250,000 |..
718546-AW-4 ......... Phillips 66-SENIOR UNSECURED ..|....02/25/2022 ... RBC CAPITAL MARKETS . ....721,803 |.. ....791,000 |..
92343V-GK-4 ......... Verizon Communications |-SENIOR UNSECURE .... . |--..02/25/2022 ... | VARIOUS .... 1,889,750 |.. .... 2,000,000 |..
06368B-GS-1 . .|Bank of Montreal-SUBORDINATED .... ...02/28/2022 ... [CITIGROUP GLOBAL MAR .513,370 .500,000

....02/28/2022 ... | GOLDMAN ..

404280-BH-1 ......... | HSBC Holdings PLC-SUBORDINATED .. . .1,790,253 1,700,000
872440-Ad-5 . .. [TIAA Churchill Middle Ma-CHWML 2016-1A A . B oY 0 01 = o PP PP PPPPPPT AT .. (1,000,330)).. ..(1,000,000)).. .. (3,231)
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 13,779,455 14,062,000 111,542
2509999997. Total - Bonds - Part 3 13,779,455 14,062,000 111,542
2509999998. Total - Bonds - Part 5 237,503 250,000 2,062
2509999999. Total - Bonds 14,016,958 14,312,000 113,604
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 14,016,958 XXX 113,604
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
36207H-VH-7 .. |Ginnie Mae | Pool-POOL #432716 ..11/156/2022 .| PAYDOIN ... 371 0 L3 .0 ..06/01/2026 .
912828-XG-0 .. |United States Treasury N-UNSECURED . ..12/31/2022 . | MATURITY 0. L0 .0 ..3,200,000 |. 0 ..06/30/2027 .
36208C-Y9-2 .. |Ginnie Mae | Pool-POOL #447236 ................. ..01/15/2022 .| PAYDOIN ... . .. 126 .. 0. . L1 Ll 126 ). .. 0. 5..06/01/2027 .
0109999999. Subtotal - Bonds - U.S. Governments 3,200,495 497 0 4 0 4 3,200,495 0 XXX
230563-AU-2 ...| Cumber land County Improv-REVENUE BONDS .. ..04/15/2022 . | MATURITY ... ...2,400,000 |... 2,448,672 0 .. (1,523)|... ..2,400,000 |.... .0 ..04/15/2022 .
31287P-D8-3 .. |Freddie Mac Gold Pool-FG C63727 .. ..01/15/2022 . | PAYDOUN . .. 456 |.. L0 ....458 | 0 ..02/01/2032 .
31287S-6R-3 .. |Freddie Mac Gold Pool-FG C67180 .. ..11/156/2022 . | PAYDOWN . 345 |.. L0 L3411 0 ..06/01/2032 .
31287S-FS-1 .. |Freddie Mac Gold Pool-FG C66477 .. ..12/15/2022 . | PAYDOUN . 468 |.. L0 .462 |. 0 ..04/01/2032 .
31287T-GK-5 .. |Freddie Mac Gold Pool-FG C67402 ............... | cenenns .12/15/2022 . | PAYDOUN ... 0 .0 ..06/01/2032 .
31287U-EQ-1 .. |Freddie Mac Gold Pool-FG C68243 ............... |.eeeeee ..12/15/2022 .| PAYDOIN ... 0. 0. ..06/01/2032 .
31288H-7A-2 .. |Freddie Mac Gold Pool-FG C78989 ............... |.ceeeees ..12/15/2022 .| PAYDOIN ... 0 .0 ..06/01/2033 .
312914-VY-7 .. |Freddie Mac REMICS-FHR 1474 E .... ..11/15/2022 .| PAYDOIN ... 0. 0. ..02/01/2023 .
31292G-5V-4 ...|Freddie Mac Gold Pool-FG CO0860 .. ..12/15/2022 .| PAYDOIN ... 0 .0 ..09/01/2029 .
31292H-NH-3 ...|Freddie Mac Gold Pool-FG C01292 .. ..12/15/2022 .| PAYDOIN ... 0. 0. ..02/01/2032 .
31292H-0N-7 ...|Freddie Mac Gold Pool-FG CO1361 .. ..12/156/2022 .| PAYDOIN ... 0 .0 ..06/01/2032 .
313398-FC-8 .. |Freddie Mac REMICS-FHR 2333 UZ ... ..12/15/2022 .| PAYDOIN ... 0. 0. ..07/01/2031 .
3133TT-RX-1 .. |Freddie Mac REMICS-FHR 2329 ZA ..12/156/2022 . | PAYDOWN . L0 0 ..06/01/2031 .
3133TV-EW-2 .. |Freddie Mac REMICS-FHR 2355 CE ..12/15/2022 .| PAYDOWN . L0 0 ..09/01/2031 .
313920-Cli-8 .. |Fannie Mae REMICS-FNR 2001-31 ZC . ..12/156/2022 . | PAYDOWN . . . L0 N 0 ..07/01/2031 .
606092-ER-1 .. |Missouri Joint Municipal-REVENUE BONDS ...... | ....... ..01/01/2022 . | MATURITY ... . 1,000 000 [|.evvennnn 1 000 000 . 1,000,000 .. 0. . 1 000 000 |.... 0. ..01/01/2022 .
690353-RX-7 .. |United States Internatio-UNSECURED ............|....... ..08/27/2022 .| SINKING PAYMENT .. ... 133,208 .... 133,208 . 133,233 |.. 0 ..133,208 |.... .0 ..02/27/2027 .
724795-AB-5 .. | Sports & Exhibition Auth-REVENUE BONDS ...... |....... ..07/01/2022 . .... 100,000 .... 107,110 . 108,734 |.. 0. ..103,572 |.... 0. ..07/01/2030 .
46617F-AA-2 .. |Salt Lake County Municip-REVENUE BONDS ...... |....... .. 12/16/2022 . .. 645,000 ...645,000 . 645,007 |.. 0 .0 ..12/01/2024 .
913366-DG-2 .. |Regents of the Universit-REVENUE BONDS ...... |....... ..05/15/2022 . s s .. 59,819 [.. 0. 0. ..05/15/2029 .
92812U-03-5 ...|Virginia Housing Develop-REVENUE BONDS ...... |....... .. 11/25/2022 . 165,234 [ 165,234 |............ 164,913 0 .. 12/25/2043 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,567,983 4,622,302 4,576,171 0 0 4,571,069 XXX
02665U-AA-3 .. | AMERICAN HOMES 4 RENT-SERIES 2014-SFR2 C ....|....... ..12/17/2022 .| PAYDOIN ... 0 .0 ..9,036 |.... ..10/01/2036 .
05949T-AX-7 .. |Banc of America Funding -BAFC 2006-1 1A2 ... |....... ..12/25/2022 .| PAYDOIN ... 0. .0 ...58,725 |.... ..01/01/2036 .
12667F-EG-6 .. | Alternative Loan Trust 2-CWALT 2004-J2 3 ... |....... ..12/25/2022 . | PAYDOIN ... 0 . .0 ...9,769 |.... ..04/01/2034 .
126694-LC-0 .. | CHL Mortgage Pass-Throug-CWHL 2005-24 A3 ....{....... ..12/25/2022 . | PAYDOIN ... 0. (1217 | .0 . 15,511 [.... ..11/01/2035 .
16165Y-AV-4 .. | ChaseFlex Trust Multi-CI-CFLX 2007-M1 2F ... |....... .12/25/2022 . | PAYDOUN ... 0 ... 12,466 |... .0 ..08/01/2037 .
40432B-AZ-2 .. |HSI Asset Loan Obligatio-HALO 2007-2 3A6 .. ..12/25/2022 . | PAYDOUN . L0 ..7,087 .0 ..09/01/2037 .
46617F-AA-2 .. | JGIPT XXVI11 LLC-HENDR 2013-1A A ..12/156/2022 . | PAYDOWN . L0 .0 ..04/15/2067 .
650119-AA-8 .. |New York University-UNSECURED .... ..07/01/2022 .| CALL 100 ... . L0 .0 ..07/01/2032 .
85208N-AD-2 .. | Sprint Spectrum Co LLC /-FIRST LIEN ..12/20/2022 .| SINKING PAYMENT . 500 000 |.. .500,000 L0 .0 N ..03/20/2025 .
90783T-AA-8 .. |Union Pacific Railroad C-FIRST LIEN ... ..08/27/2022 .| SINKING PAYMENT .109,259 .. 109,259 |.. . 109,435 L0 .0 ..109,019 N ..07/02/2025 .
87244C-AJ-5 ...| TIAA Churchill Middle Ma-CHMML 2016-1A A . 3 ..12/29/2022 . | DIRECT . 0 0 .0 L0 .0 L0 ..10/20/2030 .
46817M-AK-3 .. | Jackson Financial INC ..e.eoveeiivvnunnnieennnnns D. ..02/28/2022 .| DIRECT . 0. o0 0. .0 0. ..0]..10/20/2030 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaff|l|ated) 824,676 828,636 819,788 802,962 0 0 823,949 721 727 25,010 XXX
2509999997. Total - Bonds - Part 4 8,593, 154 5,397,114 5,442,587 5,379,624 0 0 8,595,513 (2,359) (2,359) 168,688 XXX
2509999998. Total - Bonds - Part 5 238,116 250,000 237,503 0 0 0 238,116 0 0 6,510 XXX
2509999999. Total - Bonds 8,831,270 5,647,114 5,680,090 5,379,624 0 0 8,833,629 (2,359) (2,359) 175,198 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 8,831,270 XXX 5,680,090 5,379,624 0 14,254 0 14,254 0 8,833,629 0 (2,359) (2,359) 175,198 XXX




g1

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest

(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for

or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and

fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
46817M-AK-3 .. [ Jackson Financial Inc-SENIOR UNSECURED |....... ..02/24/2022 . |MORGAN .....oviivvinnnnniiiiiinnnnns ..09/23/2022 . | EXCHANGE OFFER .......... |ieeevennns 250,000 J.......... 237,503 |.......... 238,116 |..oevunnnnns 238,116 |oeuueniiiiinnnn [U 614 | [U P 614 | [0 o [U [ U P [ P 6,510 |..oouunnnnns 2,062
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 250,000 237,503 238,116 238,116 0 614 0 614 0 0 0 0 6,510 2,062
2509999998. Total - Bonds 250,000 237,503 238,116 238,116 0 614 0 614 0 0 0 0 6,510 2,062
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals

237,508

238,116

238,116




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Bank of New York Mellon .....cccoeeuennnene e New York, NY oo | reenieee foree e [ e [ 2,165,044 |.. XXX.
PNC Bank ............... Pittsburgh, PA ..
Wells Fargo ... Winston Salem, NC

0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories

XXX XXX
0199999. Totals - Open Depositories XXX XXX 0 0 2,012,995 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 2,012,995 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX

XXX

1. January....o..d 676,232 4. 7. 10.  October.
2. February...|.coconinnnne 1,209,643 5. , 8. 11.  November...
3.  March (366,575) 6. June 963,646 9. September 2,350,735 12.  December 2,012,995
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6

Code Rate of Interest

Description Date Acquired Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

[ 12/27/2022
12/30/2022 .
el 12/30/2022 ..........

........... 02/08/2023 ...
. 01/03/2023
............ 02/13/2023 ...

SPIRE INC COMMERCIAL PAPER ....
VF CORP COMMERCIAL PAPER
WALGREENS BOOTS ALLIANCE INC COMMERCIAL ...

1,988,052 ..

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 5,084,878
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 5,084,878
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 5,084,878
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 5,084,878
09248U-71-8 ....... |BLACKROCK LIQUIDITY FUND-EXEMPT MONEY MA ... iereuniiiiiunnniiiiiuuun s i st etuui s e s e eetii s e e e e eesi e e s e eesai s e e s eeasaseesseesaassesseesnaneeseesnnnssssesnnnnsssseesnnnnnene | eevennnnnes [oeseesnnnns 11/25/2022 .ovvvvnn e 0.000 [oeeeiiiiiiiiiiiies e o 7,437,024
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 7,437,024

8609999999 - Total Cash Equivalents

12,521,902

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

8
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MANHATTAN NATIONAL LIFE INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia
Hawalii ........ccooooiiiiic

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........cccocveiiniiiiineenene

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada .......cccoveiiiiiiiiiees
New Hampshire
New Jersey .......ccccovveeneeieniieneens

New Mexico
New York

Oklahoma ...
Oregon .....coviveiiiininiene s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ........ccccooevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate Alien and Other

INSURANCE
INSURANCE

LIFE INSURANCE .

Subtotal

............................................................................................................... 0 [ O e 0 e
............................................................................................................... 0 [ O i 0 e
............................................................................................................... 0 [ O e 0 e
............................................................................................................... 0 [ O i 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 7,740,629 7,938,230 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)
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