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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS o |eren s 10,387,537,966 |....coovvvreeeeiereirniricens freeiiinens 10,387,537,966 |.......... 10,646,049,667
2. Stocks:
2.1 Preferred STOCKS .....c.ouiuiiiiririiieicieieccn ettt [eee e 55,739,545 |oviiiieereeee [ 55,739,545 |.cevirien. 53,652,877
2.2 COMMON SEOCKS .....vvvieiieiiriresiteteteiee sttt enenens [oeeeeereennnns 396,729,360 |....ccvvennne 16,163,612 |....oeneeee. 380,565,748 |............... 265,884,047
3. Mortgage loans on real estate:
BT FIISEHENS oot e 5,155,333,696 |[....covivviieeirrcces e 5,155,333,696 |............ 5,079,187,970
3.2 Other than first HENS.........oiiiieee e [ [ [oreses e [reesre e
4. Real estate:
4.1 Properties occupied by the company (less $ .o
ENCUMDIANCES) ....veeiieieieieee ettt sesnnnes|erebereseeneens 61,312,356 |[...ocvoveeeeieieecceeceeie o 61,312,356 |..ccocovnneee 59,662,004
4.2 Properties held for the production of income (less
O ENCUMDIANCES) ...oovveveiieieieieieeeeieieieiees [erereieineens 286,355,246 ..o [ 286,355,246 |............... 288,005, 184
4.3 Properties held for sale (Iess $ ..o
LY aTeTU T ol o] =g ot =T) O A RO T PO KPP OU PR RPN
5. Cash ($ ....(144,371,912) ), cash equivalents
[ 403,378,405 ) and short-term
investments ($§  ............ 1,572,224,274 ) oo e 1,831,230, 767 [ooceeeceirriccieivncnees e 1,831,230,767 |............ 1,409,681,985
6. Contractloans (including $ oo premium notes) ...... [-oeoeeerrenene. 335,756,277 334,792,232 |.orinn 333,154,707
7. Derivatives ............... . 161,592,096 |.. . 161,592,096 |.. .. 118,311,796
8. Other iNVESIEd @SSELS ....c.cueuiuiiieieieicicieeeeseeeie et [oeeereneineeas 578,878,045 578,878,045 |........... 3,721,820,908
9. Receivables for SECUNtIES .............ocoiiiiiiiiiiiiii s
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ..........cccceciiiiiiiiiic i
12. Subtotals, cash and invested assets (LIN€S 110 11) ...oeeeeeervnnrrireccienenens foeieienns 19,250,465,354 |................. 17,127,657 |.......... 19,233,337,697 |.......... 21,975,411,145
13. Title plantsless $ ..ccooovvviiiiiiiiiiiics charged off (for Title insurers
(1011 IR RO RO OO RO PP PO PR TP RTO PP
14. Investment income due and @CCTUEA ............c.ccueoueeeeeeeeeeeeeeeeeeeeeeee e |eereereeeaneans 235,687,908 |...cooveoveeieeeeeeeeeeees e 235,687,908 |............... 227,051,521
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 5,350,308 |......cccevreenee 1,236,776 |..oooveveernee 4,113,532 |.ovv 6,503,017
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovrciniiinnne.
earned but unbilled PremiumS) ........ccceeoirirrrreeeiesersseeeeeees oo 148,652,930 [....ooeceeeeeeicceeenees oo 148,652,930 |........cc...... 152,791,353
15.3 Accrued retrospective premiums (3 ..o )and
contracts subject to redetermination ($ .........coceiiiiiiiiinne ) ceeee e [ [ |
16. Reinsurance:
16.1 Amounts recoverable from reiNSUIErS .............coceeveeueeveeeeeeeeeeeeeeeeen | 363,942,888 |.....coeoveeeeeeeeieeeeeeees e 363,942,888 |................ 279,000,453
16.2 Funds held by or deposited with reinsured cOMpanies .............ccccceeveeees frevvvereeieencns 3,355,485 ..o [ 3,355,485 |.ocoeiin 3,257,700
16.3 Other amounts receivable under reinsurance contracts ............c..ccoeeee. foeveeeeens 1,252,004,762 |....coovveveeeeeeeeeeeeeeeeeee o 1,252,004,762 |.....c.c........ 877,054,167
17.  Amounts receivable relating to uninsured plans ............ccccoeoieieririiniinecns oo [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon .... |....c.cccoue. 19,076,302 |vvveeeveeeeeeeeeeeee s oo 19,076,302 |...ccveeeee. 26,747,169
18.2 Net deferred tax asset .........cccccueeeennne. ..297,999,403 |.. .. 144,998,337 |.. ..153,001,066 |.. ..129,511,718
19. Guaranty funds receivable or 0N dePOSIt ...........ccocveerieerieerieeieeeeeeeeees e 1,777,219 | e, 1,777,219 | 1,772,878
20. Electronic data processing equipment and SOfWAre .............cccoeueueereeririenes foeveerirenennnns 37,456,256 |.....c.cooonn.. 21,757,071 e 15,699,185 |...oocveveeeee 8,496,302
21.  Furniture and equipment, including health care delivery assets
(B e ) ettt [eere s 610,258 |...covevivrnne 610,258 |[...eeeceeeiricicerriices e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i [ o
23. Receivables from parent, subsidiaries and affiliates ................cccocovveevieeies foevereiinnenn 59,416,336 |[....ccveverereieeeeecceeee o 59,416,336 |......c.co.... 26,311,136
24, Health care ($ .oooeeeeererereeieieeenens ) and other amounts receivable ...... |.....ccccc....... 16,467,670 |.....ccccvvene 16,467,670 ..o o
25. Aggregate write-ins for other than invested assets ............ccccceoeeeirerieieenenes foererecieincns 869,270,661 |..........c..... 284,589,863 |........c.c..... 584,680,798 |......ccceou... 37,623,900
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucveveervcvereiieieecieieiee e e 22,561,533,740 |................ 486,787,632 |.......... 22,074,746,108 |.......... 23,751,532,459
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt enenenenenes [ronesennens 1,252,874,931 | [ 1,252,874,931 |............ 1,047,551,675
28. Total (Lines 26 and 27) 23,814,408,671 486,787,632 23,327,621,039 24,799,084,134
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccoccvees oo s [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Reinsurance Permitted Practice ..., 548,218,786 |...ovvvovorerrveeiisceriiinns [reveieniin 548,218,786 |.....oocoroerrveerrrereieennnns
2502. Miscellaneous Receivables ... foeeeeeieeneeees 25,474,943 |...coove 1,453,487 |.coere. 24,021,456 |......ccoee... 23,293,833
2503. Credit Insurance Recoverable .........ccocoooiioiiioiiiciiceceeeeeeeeeeeeeeeen o 11,574,550 |oovoiieceeeeeeeeeeeees e, 11,574,550 ..o 13,833,901
2598. Summary of remaining write-ins for Line 25 from overflow page ..284,002,382 |... ..283,136,376 |... 866,006 |... 496,166
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 869,270,661 284,589,863 584,680,798 37,623,900




STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ........... 17,376,372,508 less $
(including $  .cvenve 10,733,969,638  MOGACO RESEIVE) .......oeevvriiiiecectete ettt ae s ss st s s s s ssensnas [eeseneeees 17,376,372,508 |.......... 17,022,424,426
2. Aggregate reserve for accident and health contracts (including $  ......cccccceevvicvirvnece. MOACO RESEIVE) ..o o 31,442,730 |.. .... 31,508,661
3. Liability for deposit-type contracts (including $ 429,738,625 |. .. 446,280,685
4. Contract claims:
T (OO S SO PE R TP TSP PRTRUOPORRRPTRTPTPTUIN HOURRRROt 204,408,769 |.......ccco.. 192,194,702
4.2 Accident and health 13,805,007 14,244,300
5. Policyholders’ dividends/refunds to members $ .190,787 and coupons $
and unpaid 190,787 oo 186,846
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ .......ccooeoiiiiiiiinenns
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ...ocooveiiiiiiii MOACO) .o
7. Amount provisionally held for deferred dividend policies not included iN LINE B ..o [ree e ies oeeeeie e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  .oeeeeiiiennn 124,384 accident and health premiums ............ccocooeveees [eereeeeenens 2,141,706 |.ocvovenenee 1,797,123
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONTTACES ............ciiiruiiiiiiieie ettt ettt ettt ettt b et b e e b et st st ene [sessas e s et n e s eanans [oaesssteseessss s s s nae e
9.2 Provision for experience rating refunds, including the liability of $ .... accident and health
experience rating refunds of which § ... o rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $ ...................
Lot =T LT ST PO SU T RRPEPRRTRTOTRRRURPRRPSTRTRIN IURURURUIUI (R 1 IR LK 1t I IR 1,206,871,589
9.4 INtErest MAINTENANCE RESEIVE .......cc.iiiiiiiiiitiie ettt ettt ettt ettt e e te bt eteete e bt eteeseeeeeseeseebeeseeseaseaseeseesessessesseeseanesnees [oeeseesneneeensieeeenenenee [oeeseeseeeeeeeeee e e eeeeeea
10. Commissions to agents due or accrued-life and annuity contracts $
[ 2,432,638 and deposit-type contract funds $  ......... 6,928,060 |...cocvceeenne 7,366,356
11.  Commissions and expense allowances payable on reinSUranCce aSSUMEM ............cceuriiriririrerueeerereeneneseseseeeeeesenenesesssessesesens [oeeeeeeeceeens 2,719,891 | 1,489,235
12, General EXPENSES AUE OF GCCIUEH ...........cceiveueiveueieeteeteteetetiesetesatessetessesesessesesteseeseseesetesssseasesessasessssesessesessetessesesasensasensssensssens [resseneneeseneans 37,799,097 | 51,588,414
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred @lIOWANCES) ............c.cueueueuiiiirieieieieseieeseiseesesese st sesesessses [eseseseaeeeaes (2,045,404).......cccvenne (2,544,780)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ............ceueururuiiiirieieieeeee et e 428,048 |.....ccovvenee 9,017,067
15.1 Current federal and foreign income taxes, including $ ..........cccoccovvenene. on realized capital gains (losses) .
15.2 Net deferred tax ability ............ooi ettt
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 79,259,584 |. 105,702, 126
18.  Amounts held for agents' account, including $ ...847,725 agents' credit balances ....847,725 |. ...132,513
19. Remittances and items not allocated .137,331,868 |.. .68,532,889
20. Net adjustment in assets and liabilities due to foreign eXChange rates ..o [ [
21. Liability for benefits for employees and agents if NOt INCIUAEA @DOVE ..........ccoovoiviiieveieieiiiiiciieeie ettt [ 4,529,034 ..o 729,400
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and UNP@Id ..............ccoiiiiiiiiii s
24. Miscellaneous liabilities:
24,01 ASSEL VAIUHION FESEIVE .......ocviviieiiieeiieieeteie ettt te et et et e s et e s et es et ese st esesteseseeseseesese s ese s esessesessesessesensesensesensssesena oereeseneeneneas 158,051,230 |....cocoe..... 616,778,297
24.02 Reinsurance in unauthorized and certified ($ ... ) companies 19,231,242 (..o 18,513,060
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccocevvevvciniciciiccss ) TEINSUMETS Lviiveis oeeeeeieicieeieeeeeeeees [oeeinieeeeens 13,694,223
24.04 Payable to parent, subsidiaries and affiliates ............c.cceeeiiiririreee s .. 19,896,790 . 11,926,871
2405 Drafts OULSTANMING ... .eoieieiieiie ettt b et et eea e e e aeees e e eae e st e s e ea s e easeemeeenseeseeeseeaseenseeseenseenseanseenseenseans [oreeeneeiuesiaesiae e e e s e e s aesins oaeeieeseesia e s s
24.06 Liability for amounts held under UNINSUIE PIANS .........oouiiiiiiiiiiiie ettt sttt e be e beeteeeeemeesnsesnees [ereeeaeesee s s e s esaesaesns oaeeseseesiaesaeesaeesae e
24.07 FUNAS held UNET COIMSUIANGCE ......c.viveuiiveeeiieeiieetiseetestetesteteestesestesessesesaesessesessesessesessesessssesessesessesessesessesessesensasensasaneasens ...4,247,908
2408 DEIVALIVES ...ttt ettt et e et e e st e et e s e e e s teeaeeeaeees e e s e e s e e aseea s e eA b e ea b e eR e e eR e e eR £ e Rt e et easeenseenneeneeeneeeneeeneeaneenneenne [saeeaeea e et ea e et
24.09 Payable for securities ..... .194,466,631 |.. . 49,533,310
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveiieciieciece
25. Aggregate write-ins for liabilities 356,027,748 354,569,982
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25) ......cccviuiiiieiiieriiierisietesieteeste et eaens 20,673,122,362 20,229,047,996
27.  From Separate ACCOUNTS STAIEIMENE ............ccviueiiieiiieiesietestetetet ettt ese st sesaeseseesessesessebessesessssessssessssesessesessesessesessesensssensssenes [oesseseruens 1,252,874,931 |............ 1,047,551,675
28.  Total iabilities (LINES 26 BNA 27) .....c.cueiiiueeeeeieie i eeeeeeee e eseseee e eeseses e e esesesesese s e e seseseses s sesesesesesassesesesesessssesesesesesnsassesesesens 21,925,997,293 21,276,599,671
29, COMMON CAPILAI STOCK ....viviietiieriietiisteistese sttt stete st te st te et et et e sesbesessesestesessesesseseseesessebessssesessesessesessesessesensabesessensssessssesesseseafoesessesnssesnnans 5,000,000 |...cocoveeeenee 5,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiii ettt sbe e e [oreeeaee st e sae s s e ses oaessesee e eiee s sae s
32, SUIPIUS NOTES ...ttt bbb h et h e E e E e b e H e b e e b h e h e e E e e b e e b e e b e e b e e h e e b e s et e bt e b e et e e b e et e e b b et e re e
33. Gross paid in and contributed surplus
34. Aggregate write-ins for Special SUMPIUS fUNAS ..........iiiiiiiieee ettt e e e e e e e e e e e e neseneensenen [eoeeseeneee e e seeeeneneneeee [oeeeee e e e e e e e e e e
35, UNG@SSIGNEA FUNAS (SUMPIUS) ...euvveuierieieieieieietesie ettt ettt ettt et se et e st ese s e s et ese s ese s ese s esessesessesessesess s esessesesesesesesesessesennns [eesesensenes 1,369,922,040 |........... 3,490,782,757
36. Less treasury stock, at cost:
shares common (value included iN LINE 29 $  ...oo.civiiiiiiiiiiiiies ) et seeiees e oo
shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ .......cccovrvrrrrreciiiencns in Separate Accounts Statement) .............. 1,396,623,746 3,517,484,463
38, TOtals Of LINES 29, 30 @NGA 37 ... et e e e e e e et e ettt e et ettt e s e e 1,401,623,746 3,522,484 463
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 23,327,621,039 24,799,084 ,134
DETAILS OF WRITE-INS
2501. Property and casualty reinsurance 11abililies ..o oeseeseeeesenas 178,228,706 |............... 184,288,268
2502. Restricted options COITAtEral ...ttt s s e eneaenens |oaereeseiseseas 151,049,233 |............... 143,808,401
2503,  Pending SCREAT TTEMS ..ottt nnnten [oenaenenen e 20,523,793 |..cooveeees 19,942,034
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiveueueriiiiiiirieieteieieee st e 6,226,016 |...cccveveennne 6,531,279
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 356,027,748 354,569,982
3101.
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from oVerflowW PAGE .........ccuiiiiiiiiiiiiici e oo ere e
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from OVerfloW PAgE ............ccoiiiiiiiiiii i [ee e eeee e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............c.cceeeeeveeeeis fooreerieenns 588,871,644 |............... 421,131,270 |............ 1,277,690,470
2. Considerations for supplementary contracts with life contingencies..............cocoeeeeerinenneceeenerene oo 241,566 |....cccceeveneee 1,425,527 |.cooveeee 3,430,270
3. Netinvestment iNCOME .........c..covrveirieirieiiicieesee e ..192,789,560 |.. ..209,784,779 |.. ..1,020,180, 137
4. Amortization of Interest Maintenance Reserve (IMR) ..........ccccoeiririreicecccneene e (2,614,838) .. 312,198 |. ... (6,917,460)
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES ..........ccccveirrrirrie e [oeeeeee e eee oeeee e
6. Commissions and expense allowances on reiNSUrance CEAEM ............cooviiriireriruereiiereieresiereseeresessees foeeeeeeseseneens 24,931,759 |..oovove 5,846,597 |..ccoovnnn. 157,971,274
7. Reserve adjustments ON reiNSUranCe CEAEM ..........cuiiriiiiurueieiiiieriresieie et e (1,753,293) s [ (224,642,716)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.evvieruruererieeceeeese e seseae et s sassese s ssssesese s ssssasss [oeseeesenececaeees 3,814,170 | 4,060,561 |..cccocnnen. 14,671,771
8.2 Charges and fees for deposit-type CONIACES ..........c.oiiiiiiiieeeceie e e [eeee e [eeee e
8.3 Aggregate write-ins for miscellaneous income .. 39,219,237 39,777,914 157,228,516
9. Totals (Lines 110 8.3) ..ooueurueeiieieieeeieieceeieieeene 845,499,805 682,338,846 2,399,612,262
10. DAt DENETILS ... e e eneeneenesnennneneneenneseefeeseeeneenn. 98,243,154 |, 120,401,277 |............ 371,290,027
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ............ccoovvvevevereueueenecenene foeeeeeeeeeeeeeeeee. 949,782 L. 526,263 | 2,464,536
12, ANNUILY DENETILS ... s
13. Disability benefits and benefits under accident and health CONracts ..............ccceveveerieeeieenieeseseeens e 5,121,204 |..cocovee. 5,752,484
14. Coupons, guaranteed annual pure endowments and similar benefits .............ccoovrrrecieinnnnneies oo 21,002 | 2,618 |.
15.  Surrender benefits and withdrawals for life contracts ..................... 34,504,334 ..187,324,805 |..
16.  GrOUD CONVEISIONS .....ueiuiieiietienieateesteauteeseeauteaseesseeseasseanseaseeesseaneeaseeaseenseesseenseanseenseenseeneeeneenseenseenseena|oesaesiseaisesnesessiessessneans [oeseeiaesiaesiaesiee s e s
17.  Interest and adjustments on contract or deposit-type contract funds .............ccceoerrrrrnceinnnnnnseecd e (1,127,386) |- 4,101,106
18.  Payments on supplementary contracts with life CONtINGENCIES .........c.ceueuiiriiirieieieirceeeeeeeeee e 16,618 [ 19,162
19. Increase in aggregate reserves for life and accident and health contracts l 353,882,151 63,816,109 680,727,992
20.  Totals (LINES 10 10 1) .uuiiiiiucieeeieie ettt see et ese st e e es e e s s e sesese s s s ssesesesessnsesesesesesnnsnsens ernesnaneeenaas 536,059,986 |.......ccc.... 494,776,053 |............ 1,449,983,929
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt n st enens [eomnnnnanan e 71,221,869 | 61,929,810 |....ccoveeve 257,921,567
22. Commissions and expense allowances on reiNSUrance aSSUMED ...........coviueueeeeerenerererereerereseenenssesens [oeeeeeeecieens 3,784,607 |..ooveenee 4,679,264 |.. ... 16,507,993
23. General insurance expenses and fraternal EXPENSES ...........cccvrveueriererieierieieeeieeeieeeie e e se e e seese e 65,021,956 |..ccooeenee. 53,896,938 |................ 223,934,964
24. Insurance taxes, licenses and fees, excluding federal iINCOME taxXes ...........cc.ecevveueiereeereesieesieesees e 10,750,471 | 11,107,134 oo 43,287,871
25. Increase in loading on deferred and uncollected PreMIUMS ..........ccooveeiieueieresieieieieeeiee e [eeeeeeeee e 2,854,921 [..ocoovit 2,808,400 |.. ... (3,015,873)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............ccveveerieerieierieieieeeeieeeeeene oo 148,275,351 |..cvvee (9,975,927 ... (52,798,101)
27. Aggregate write-ins for deductions .... 32,878,292 27,395,501 121,634,676
28, TOtalS (LINES 20 10 27) w.uuveiieieeeeieteeeieaeieeee et e eseees et aeseseses et eessssesese s s sssesesesesesssssesesessnsesesesesnas 870,847,453 646,617,173 2,057,457,026
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt h ettt st (25,347,648) ... 35,721,673 |.oceoe 342,155,236
30. Dividends to policyholders and refunds to members 425,630 406,001 1,454 041
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LiNE 30) .........ccccoviuiuiuereiiiieeceeieieiee s esssseae e ess s s ss s s s ses s [ecoee e nnacaes (25,773,278)|...cccoenee. 35,315,672 |...ocn.. 340,701,195
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccovereeeeurrerennnes (4,199,657) 2,070,400 3,170,361
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus Line 32) .........cccceveveveerecuevevenns foeccccn (21,573,621) | e 33,245,272 |................ 337,530,834
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 13,614,004 (excluding taxes of $  ...ccoovneeeeee (13,288,436)
TranSTErTEd 10 the IIMR) .....c.eiiiiecieteie ettt ettt a et s et s s e s e s 32,033,481 16,058,435 (2,597,653)
35.  Netincome (LiNe 33 PIUS LINE 34) .....cuciiuiuiiieiiiicieieteeietee sttt sttt ettt essssesesaenennas 10,459,860 49,303,707 334,933, 181
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, PriOr YEAT .............c.c.eueueureeieeeteeeeeeeeeee et ese e 3,522,484 ,463 3,989,512,890 3,989,512,890
37, NELINCOME (LINE 35) ..ouiuueiiieeieieeeeeie et eaee e e e e s s s e s es e e s eseses e e eseseses e s s e seseseses s sssesesesesefonsessnnsesneen 10,459,860 |......ccconv... 49,303,707 |..ecvovennee 334,933,181
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..2,596,521 ... 28,476,828 |.. ... 14,259,766 |.. (239,645,864)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccccciuriiriiriiriiiiccceeeeeeeeee e s e
40. Change in net deferred iNCOME tAX .......cccooveveveveveeeeceeccieeeeee ettt ... 13,508,754 |.. ... (3,279,249) ... 8,462,500
41. Change in nonadmitted assets ..(29,373,760)|.. ..(17,221,448)|.. ..(89,853,963)
42. Change in liability for reinsurance in unauthorized and certified companies ............ e (718,182) [ (30,361) e 468,432
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44.  Change in asset valuation MESEIVE .............ccuiiiiiiiiiiiiee e
45.  Change in treasury StOCK ...........cccciiiiiiiiiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47.  Other changes in surplus in Separate Accounts Statement ...............ccociiiiiiiiiiiiii e
48.  Change iN SUMPIUS NOES .....coiiiiiiiiiie ettt ettt et e et eeseeeseesseenseeseenseanseeneeeneeeneenseens oesneeiaesiaesiie s e s e siesae e [oenesiiesiesieesies s s sae s e es [oebesiaesiaesee s e
49. Cumulative effect of changes in accounting PrinCIPIES ...........cccooiiiiiiiiiiiiieeeeese e oo oo e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..ot
51.  Surplus adjustment:
L3 It == 1o I OSSPSR RTRUUROPRRPRORTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............cc.ccoceiiinnne ..
51.4 Change in surplus as a result of rEINSUIANCE ...........c.oueruruiiiieieieieee e s (18,878,890 [....cveeeeeeeeeeeeees e 18,878,890
52, Dividends t0 SIOCKNOIAETS .......c.oviiiueeeueirieiiiicicteisirieeseeetet sttt es s e eses et seses et se s e eessssae s es|oesnicaas (3,154,087,264)|................ (23,000,000) ....cocvnenvne (685,000,000)
53. Aggregate write-ins for gains and losses in surplus 571,024,870 3,594,730 (15,172,457)
54. Net change in capital and surplus for the year (Lines 37 through 53) .........cccceeiriiieriienisieeiee e (2,120,860,717) 34,131,329 (467,028,427)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,401,623,746 4,023,644,219 3,522,484 ,463
DETAILS OF WRITE-INS
08.301. Property and Casualty Reinsurance INCOME .........occooioiiviiiiiueuieciiee ettt 34,843,185 |............. 34,531,929 |............... 140,658,598
08.302. Retention Fees ColTeCted ...t o 1,801,678 | 1,884,629 |..oooiiene 7,856,600
08.303. MiSCEITaANEOUS INCOME ....oueeieiiieceee ettt s s et es e fens s e s neseaen 1,491,575 | 2,083,942 | 4,292,366
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow Page .........c.covvrueueueiiinininnnsieieeecnese e 1,082,799 | 1,277,414 | 4,420,952
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 39,219,237 39,777,914 157,228,516
2701. Property and Casualty Reinsurance Expenses ..... ... 33,272,638 |.. ... 27,382,731 |..
2702. Fines and Penalties to Regulatory AUthOrities ... e 281 | 12,770
2703. Interest on Funds withheld ........ocoooioioioioeeeee e (394,587)...cceeeeeeeeeeeeeeeee
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccooiiiiiiiiiniicisesesesese e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 32,878,292
5301. Reinsurance Permitted Practice —Surplus Relief ... 548,218,786 |- oo
5302. Prior year correction to Modco reserves .......... 12,430,514 [ el
5303. Change in deferred tax on non-admitted items .. ...10,227,289 |.. ..6,154,407
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE ...........ccveueiiieiiierinieiiieesesee e 148,281 (21,326,864)
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 571,024,870 (15,172,457)




STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

CASH FLOW

Curre;t Year Prior2Year Prior Ye:;r Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUIANGCE ...........ccccucuiuiiiiciciiirieicc e [raeseeseennnees 592,213,752 |cvvoirrinne 424,779,208 |............ 1,279,235,010
2. Net iNVeSIMENT INCOME ........uiiiiiiiiii st [rosnnnnaeaeaa 165,088,160 |................ 206,564,351 |....cocennee. 976,742,948
3. MISCEIIANEOUS INCOIME ....evuieirieiieetieetteet ettt b bbbttt s 67,829,158 49,465,061 330,630,582
4. TOtAl (LINES 110 B) cuueuiiieiiieiieicieiiee ettt 825,131,070 680,808,615 2,586,608,540
5.  Benefit and 10Ss related PAYMENLS ..........ccccviveiiiiiiieiiiei ettt be s s be s ssennens |oresessesennas (128,417 ,175) .o 432,161,612 |cooovee. 36,903,226
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell AcCounts ................. |-oeeerecnnes 147,775,975 |.ooeevnn. (9,336,140)|....cooeve.e. (53,067,444)
7. Commissions, expenses paid and aggregate write-ins for deductions .............ccccoeoerieeeececennnneens foeeccicnne 553,383,740 |............... 182,691,521 |............ 1,554,586,981
8.  Dividends paid t0 POIICYNOIAETS ........c.eiririiirieeeeeiiniieirise sttt ettt [eeeneeeesinn e seas 363,068 |....coovovvriciinne 355,571 oo 1,422,940
9. Federal and foreign income taxes paid (recovered) netof $ ............... (32,913,003) tax on capital
GAINS (JOSSES) «.vuvuvreriureetetrerieiseeeeetetsesteseaeaeese st eseeetes e st eseeete e e seaesee et e s e e e eses et e s e e eeses et et s e ansnseseses e s (25,871,956) 13,195,591 48,532,894
10.  Total (LINES 5 throUGN 9) ....cuiuiuieiiiieicieiceicei ettt bbb 547,233,652 619,068, 155 1,588,378,597
11.  Net cash from operations (Line 4 minus LiN€ 10) .......cccceirieirieririeiiiiteisiee et enens 277,897,418 61,740,460 998,229,943
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb bbb bbb ..955,875,435 |..
12.2 Stocks .............. ... 38,361,371 |..
12.3 Mortgage loans ... ...93,723,122 |..
124 REAI ©STALE ...ttt ettt ettt et et ettt e et ee e e e eee e eeeeenaeneenes e e ees oo 5,371,205 |.ovooieieiie 5,371,205
12.5 Other INVESIEA @SSELS ........c.cuiiiiiriciiiiiri ittt [reennsnaeaeinnns 6,107,632 |....ccovvneene. 36,182,265 |............ 1,248,204,609
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ...........ccccccovves |vccinoncns 19,383,902 .o o 46,593,444
12.7 MiSCEIIANEOUS PrOCEEAS ......eveieeieiiriiseecaetseseeseeete st seseeeaes st seeseee s s s seseseteaessssesesesesesesansnsesanas 192,077,092 69,295,715 131,926,457
12.8 Total investment proceeds (LINES 12.1 10 12.7) .c.ocveuevieuiriiieiiiiisee ettt siese s [oereseesens 1,305,528,554 |................ 712,436,000 |............ 5,926,493,415
13.  Cost of investments acquired (long-term only):
131 BONGS ©.ovieeiee ettt et ettt s st s sttt ens et ensennns | |eetenniennees 720,179,579 |......c.... 1,407,651,999 |............ 3,900,019,948
13,2 STOCKS ..ottt [eeees e 119,795,025 |...ccvvevneee 26,100,418 |.....ccovvneeee 251,452,457
13.3 MOMGAGE [OBNS .....ueeirieiiicieireie ittt ettt bbbttt nsiens|oeeesinessneans 181,851,530 [..ccvvneene 246,886,962 |............ 1,467,277,59
13,4 REAI ESIALE ...ttt [rese s 4,739,545 |...ooccvniiinne 4,377,082 |...ooovvnene 14,568,957
13.5 Other INVESIEA @SSELS ........c.cuiuiiriiriiiciirieccic ettt [oeseananeennaes 17,430,863 |......ccovvevnee. 50,584,641 |.....cccconne. 514,797,405
13.6 MisCellan@ous @pPPlICALIONS ...........ccueuriririiirietriri ettt ae s seses e neee 43,280,300 36,251,359 322,687,536
13.7 Total investments acquired (LINES 13.1 10 13.6) ..c..cueieueieieieieieieeieeee e 1,087,276,842 1,771,852 ,461 6,470,803,899
14. Netincrease (or decrease) in contract loans and premium NOLES ...........ceevvvererieeerierereerereeeeeeieeeeenes 1,618,668 649,500 10,349, 155
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) .........ccccocceerveerieenieerieeeeenns 216,633,044 (1,060,065,961) (554,659,640)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAl NMOLES .....c.eiiiiieieiee et e e e e neeneen|eetessesiestestesiesie e snesresies [etesiese st ses [eeresie e
16.2 Capital and paid in SUrplus, 1€SS tre@sury STOCK .........c.coiiiiiiieieieeieee e e seenees[eeie e ses [ e
LSRR 1oL (o 1N =T o i (U7 T L A K RSO
16.4 Net deposits on deposit-type contracts and other insurance liabilities ................ccccoeereerieeeies foereeireennnn (17,669,446)................ (12,542,660)................... 5,811,878
16.5 DiVIdeNds t0 SLOCKNOITETS ..........cueviiiiieiiieieieieitiee ettt nenien [eneesinessins s [enessineesneas 23,000,000 |..coveennee 685,000,000
16.6 Other cash provided (APPHEA) ........ccueueuririeirieieieieieeeeee et es s se s saeeesesnas (55,312,234) 18,408,435 121,591,984
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeieriercercieeieseescsse ettt (72,981,680) (17,134,225) (557,596, 138)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . [.....c.ccc..... 421,548,782 |.......... (1,015,459,726)|.............. (114,025,834)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....cvuieieieiiieiiieiete ettt nenenienns |oevinenines 1,409,681,985 |........... 1,523,707,819 |........... 1,523,707,819
19.2 End of period (Line 18 plus Line 19.1) 1,831,230,767 508,248,093 1,409,681,985
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Traded previous years security issuance for CUrFeNt YEAr .......cccviiiiiinieiniiieies oo [orereeeeessneseesnenenee oreeeneneeeenns 28,562,757




STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A &H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

Currer11t Year PriorzYear Prior Yegr Ended
To Date To Date December 31

.......................... 8,888 ..o 10,460 | 38,172
............... 214,824,802 |................205,854,817 |...............837,776,134
................ 569,750,547 |............... 202,100,184 |............ 1,390,382,403
................... 4,415,519 |...................4,433,760 |................. 19,260, 156
................... 3,600,692 |..................6,291,546 |................. 25,052, 164
................ 170,644,838 |................. 14,366,300 |................. 64,606,808
................... 1,908,849 |.................. 1,900,300 |................... 7,428,043
................... 3,680,072 |...................3,695,095 |................ 15,792,850
................... 1,683,496 |................... 1,822,081 |................... 7,124,345
................ 970,607,703 |................440,474,543 |............2,367,461,075
................ 970,607,703 |................440,474,543 |............2,367,461,075
................... 4,583,154 |...................0,246,404 |................. 44,100,736
975,190,857 449,720,947 2,411,561,811

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 10 from overflow page

Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)




STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

The financial statements of American National Insurance Company (“ANICO” or the “Company”) are presented on the basis of accounting practices prescribed or
permitted by the Texas Department of Insurance (“TDI").

The TDI recognizes only statutory accounting practices (“SAP”) prescribed or permitted by the State of Texas for determining and reporting the financial condition and
results of operations of an insurance company and for determining its solvency under Texas Insurance Law. The National Association of Insurance Commissioners
(“NAIC”) Accounting Practices and Procedures Manual (“NAIC SAP”) has been adopted as a component of prescribed or permitted practices by the State of Texas.
The Insurance Commissioner of the State of Texas has the right to permit other specific practices that deviate from prescribed practices. Such permitted practices
employed by ANICO include the following:

At March 31, 2023, ANICO used the following permitted practice that resulted in reported statutory surplus or risk-based capital that is significantly different from the
statutory surplus or risk based capital that would have been reported had NAIC statutory accounting practices or the prescribed regulatory accounting practices been
followed:

Effective March 31, 2023, ANICO implemented a permitted statutory accounting practice to recognize an admitted asset related to the notional value of coverage
defined in an excess of loss reinsurance agreement. This reinsurance agreement has a 20-year term and provides coverage to ANICO for aggregate claims incurred
during the agreement term associated with a closed block of level premium term life policies and universal life policies with secondary guarantees exceeding an
attachment point as defined in the agreement.

The value of this asset subject to the above permitted practice was approximately $548.2 million in total at March 31, 2023 and is reported on line 25 (i.e. Aggregate
write-ins for other than invested assets) of the balance sheet and will result in an undiminished, equivalent increase in statutory surplus.

In the event ANICO had not employed any or all of these permitted and prescribed practices, ANICO’s risk-based capital (“RBC”) would not have triggered a regulatory
event.

The following table presents a reconciliation of ANICO’s net income and capital and surplus between NAIC SAP and practices prescribed or permitted by the State of
Texas:

F/S F/S
SSAP # Page Line # 2023 2022

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 10,459,860 $ 334,933,181
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:
(3) State Permitted Practices that are an increase/(decrease)

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 10,459,860 $ 334,933,181
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 1,401,623,746 $ 3,522,484,463
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:

Reinsurance Permitted Practice 4 3 35 $ 548,218,786
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 853,404,960 $ 3,522,484,463

Use of Estimates in the Preparation of the Financial Statements
No significant change.

Accounting Policy

(1) No significant change.

(2) Bonds not backed by other loans are generally stated at amortized cost using the scientific interest method, except for bonds with an NAIC designation of 6, which
are recorded at the lower of cost or estimated fair value.

(3) - (5) No significant change.

(6) Loan-backed securities are stated at amortized cost using the retrospective method including anticipated prepayments at the date of purchase, except for those
with a NAIC designation 6, which are stated at lower of amortized cost or estimated fair value. Interest on bonds is not accrued when the collection of interest is
uncertain.

(7) - (13) No significant change.
Going Concern

Based upon its evaluation of relevant conditions and events, management did not have substantial doubt about the Company’s ability to continue as a going concern
as of March 31, 2023.

NOTE 2 Accounting Changes and Corrections of Errors

A.

Accounting Changes
No significant change.

Correction of Errors

During the current year’s financial statement preparation, the Company discovered an error in the compiling and reporting of the modco reinsurance, which resulted in
a $12,430,514 understatement of net income at December 31, 2022.



STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 3

NOTE 4

NOTE 5

Business Combinations and Goodwill
No significant change.

Discontinued Operations

No significant change.

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

(1) - (5) No significant change.

(6) Investment in Impaired Loans — Average Recorded Investment, Interest Income Recognized, Recorded Investment on Nonaccrual Status and Amount
of Interest Income Recognized Using a Cash-Basis Method of Accounting:

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total

a. Current Year
1. Average Recorded Investment $18,327,180 $18,327,180
2. Interest Income Recognized $ -
3. Recorded Investments on Nonaccrual
Status $39,650,000 $39,650,000

4. Amount of Interest Income Recognized
Using a Cash-Basis
Method of Accounting $ -
b. Prior Year
1. Average Recorded Investment $ -
2. Interest Income Recognized $ -
3. Recorded Investments on Nonaccrual
Status $ -
4. Amount of Interest Income
Recognized Using a Cash-Basis
Method of Accounting $ -

(7) Allowance for credit losses:
Current Year Prior Year
a) Balance at beginning of period $ 493,120 $ 493,120
b) Additions charged to operations $ 14,838,419
c) Direct write-downs charged against the allowances $ -
d) Recoveries of amounts previously charged off
e) Balance at end of period (a+b-c-d) $ 15,331,539 $ 493,120

(8) - (9) No significant change.

B.  Debt Restructuring

No significant change.

C. Reverse Mortgages

The Company had no investments in reverse mortgages.

D. Loan-Backed Securities

(1) Prepayment assumptions for mortgage-backed/asset-backed securities were obtained from independent third party pricing services or internal estimates.

(2) At March 31, 2023, the Company did not have any securities within the scope of SSAP 43R Loan-backed and Structured Securities, with a recognized
other-than-temporary impairment due to the intent to sell or an inability or lack of intent to retain the security for a period of time sufficient to recover the
amortized cost basis.

(3) At March 31, 2023, the Company did not hold any loan-backed securities with a recognized credit-related other-than-temporary impairment.
(4) Unrealized loss fair value information:
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ (70,277,788)
2. 12 Months or Longer
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 1,088,137,540
2. 12 Months or Longer
(5) All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether an other-than-temporary impairment should be

recognized. As of March 31, 2023, the Company believes it has the intent and ability to hold these securities long enough to allow the cost basis of these

securities to be recovered. Although the investment securities above did not meet management’s criteria for other-than-temporary impairment at this time, it is

possible that future events or information could cause them to conclude that declines in value are other-than-temporary.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

The Company has no repurchase agreements or securities lending transactions.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company had no secured borrowing repurchase agreements.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company had no reverse repurchase agreements.

71



STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

H. Repurchase Agreements Transactions Accounted for as a Sale

The Company had no repurchase agreements.

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
The Company had no reverse repurchase agreements.
J.  Real Estate
No significant change.
K. Low Income Housing tax Credits (LIHTC)
No significant change.
L.  Restricted Assets
No significant change.
M.  Working Capital Finance Investments
The Company had no working capital investments.
N.  Offsetting and Netting of Assets and Liabilities
The Company had no offsetting and netting assets and liabilities.
O. 5GlI Securities
The Company does not have any 5GI securities.
P.  Short Sales
The Company does not have any Short Sales.
Q. Prepayment Penalty and Acceleration Fees
No significant change.
R.  Reporting Entity’s Share of Cash Pool by Asset Type
The Company does not participate in any cash pools.
NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
No significant change.
NOTE 7 Investment Income
No significant change.
NOTE 8 Derivative Instruments
A.  Derivatives under SSAP No. 86—Derivatives
(1)-(7) No significant change.
8) The Company had no derivative premium payments due or undiscounted future premium commitments.
B. Derivatives under SSAP No. 108—Derivative Hedging Variable Annuity Guarantees
The Company had no derivative hedging variable annuity guarantees.
NOTE9 Income Taxes
No significant change.
NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A.-F. No significant change.

G. American National Group, LLC, a Delaware limited liability company (“ANAT”), owns all outstanding shares of the Company.

Brookfield Reinsurance Ltd. (formerly known as Brookfield Asset Management Reinsurance Partners Ltd.) became the ultimate parent of the Company as a result of
its completed acquisition of ANAT on May 25, 2022.

On January 1, 2023, the Company’s wholly owned subsidiary ANH Investments, LLC (“ANH”) distributed the stock of its wholly owned subsidiary American National
Insurance Holdings, Inc. (“ANIH") to the Company, and the Company distributed such stock to ANAT. Such transactions were pursuant to approvals from the
domiciliary state insurance regulators of the Company and the subsidiary insurance companies owned by ANIH as of December 31, 2022. In addition, on January 1,
2023, the Company distributed its entire interest in its wholly owned subsidiary, ANTAC, LLC to ANAT.

H.-O. No significant change.
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NOTE 11 Debt

A.  No significant change.

B. FHLB (Federal Home Loan Bank) Agreements

(1) The Company has access to the Federal Home Loan Bank of Dallas (FHLB) financial services including advances that provide an attractive funding source

for short-term borrowing and for access to other funding agreements.

As of March 31, 2023, certain municipal bonds and collateralized mortgage obligations with a fair value of approximately $14.7 million and commercial
mortgage loans of approximately $1.1 billion were on deposit with the FHLB as collateral for borrowing. As of March 31, 2023, the collateral provided

borrowing capacity of approximately $679.8 million. The deposited securities and commercial mortgage loans are included in the Company’s statutory
statement of admitted asset page within bonds and mortgage loans on real estate, net of allowance, respectively.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ -
(b) Membership Stock - Class B $ 7,000,000 $ 7,000,000
(c) Activity Stock $ -
(d) Excess Stock $ 1,944,200 $ 1,944,200
(e) Aggregate Total (a+b+c+d) $ 8,944,200 $ 8,944,200 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 679,763,962 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ -
(b) Membership Stock - Class B $ 7,000,000 $ 7,000,000
(c) Activity Stock $ -
(d) Excess Stock $ 1,857,900 $ 1,857,900
(e) Aggregate Total (a+b+c+d) $ 8,857,900 $ 8,857,900 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 775,888,256 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years
Membership Stock
1. Class A $ -
2.Class B $ 7,000,000 $ 7,000,000
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) $1,121,015,079 $ 1,206,499,039 $ -
2. Current Year General Account Total Collateral Pledged $1,121,015,079 $1,206,499,039
3. Current Year Separate Accounts Total Collateral Pledged
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 1,266,326,830 $1,286,578,770 $ -
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $1,121,015,079 $ 1,206,499,039 $ -
2. Current Year General Account Maximum Collateral Pledged $1,121,015,079 $1,206,499,039
3. Current Year Separate Accounts Maximum Collateral Pledged
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $1,424,386,600  $1443818747  § -
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(4) Borrowing from FHLB
a. Amount as of Reporting Date

1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ - XXX
(b) Funding Agreements $ -
(c) Other $ - XXX
(d) Aggregate Total (a+b+c) $ - $ - $ -
2. Prior Year end
(a) Debt $ - XXX
(b) Funding Agreements $ -
(c) Other $ - XXX
(d) Aggregate Total (a+b+c) $ - $ - $ -
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ -
2. Funding Agreements $ -
3. Other $ -
4. Aggregate Total (1+2+3) $ - $ - $
11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)
c. FHLB - Prepayment Obligations
Does the company have
prepayment obligations under
the following arrangements
(YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other No
NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans
A. Defined Benefit Plan
(1) - (3) No significant change.
Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2023 2022 2023 2022 2023 2022

(4) Components of net periodic benefit cost

a. Service cost $ 130,338 $ 521,350 $ 28,375 $ 236,185

b. Interest cost $ 3,744,168 $ 10,250,731 $ 27,788 $ 113,363

c. Expected return on plan assets $ (5,967,641) $ (28,930,216)

d. Transition asset or obligation

e. Gains and losses $ 519,444 $ - $ 117,024 $ (4,767,263)

f. Prior service cost or credit $ -

g. Gain or loss recognized due to a

settlement or curtailment $ 188,060 $ 752,240

h. Total net periodic benefit cost $ (1,385,631) $ (17,405,895) $ 173,187 $ (4,417,715) $ -

(5) - (18) No significant change.
B.-I. No significant change.
NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant change.
NOTE 14 Liabilities, Contingencies and Assessments
No significant change.
NOTE 15 Leases
A.  Lessee Operating Lease
No significant change.
B. Lessor Leases

(1) Leasing is not a significant part of the Company's business activities in terms of revenue, net income, or assets.

(2) The Company had no investments in leveraged leases.
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NOTE 16

NOTE 17

NOTE 18

NOTE 19

NOTE 20
A

Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of

Credit Risk

The Company had no financial instruments with off-balance sheet risk or significant concentrations of credit risk.

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

The Company had no sales, transfers, or servicing of financial assets and extinguishment of liabilities during the reporting period.

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

No significant change.

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

Fair Value Measurements
(1) Fair Value Measurements at Reporting Date
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total

a. Assets at fair value
Common Stock- Unaffiliated and Mutual
Fund $ 15,922,132 | $ 6,643,164,374 | $ 356,975,181 $ 7,016,061,687
Preferred Stock $ 20,918,400 $ 29,886,000 $ 50,804,400
Options $ 161,592,096 $ 161,592,096
Separate Account Asset $ 336,315,875 | $ 722,979,272 $ 1,059,295,147
Total assets at fair value/NAV $ 373,156,407 | $ 7,366,143,646 | $ 548453277 | $ -1 8,287.753,330

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total

b. Liabilities at fair value
Separate Account Liability $ 336,315,875 | $ 722,979,272 $ 1,059,295,147
Total liabilities at fair value $ 336,315875 | $ 722979272 | $ - 19 - 13 1,059,295,147
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy

Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End

a. Assets
Common Stock
Unaffiliated $ 246,059,515 $ 3,749,541 | $ (38,443,043) | $164,384,411 $(18,775,243) $ 356,975,181
Preferred Stock $ 5,057,677 $ 24,828,323 $ 29,886,000
Options $ 118,311,796 $ (10.168.110) ] $ 33.837.848 | $29.061,250 $(9.450,688) $ 161,592,096
Total Assets $ 369428988 |$ 13 - 19 (6.418569)|$ 20223128 | $193.445661|$ - 15282250310 $ - 18 548453277

(3) Transfers between levels, if any, are recognized at the end of the reporting period.

(4) As of March 31, 2023, the fair value of the Company’s investments in Level 3 totaled $548.5 million. The market values held as equity and fixed income
securities are obtained from various pricing services. There has been no change in the valuation techniques and related inputs.

(5) The fair value information for derivative assets are included in the above tables.

B.  Not applicable.

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $8,964,426,818 |$ 10,387,537,966 | $ 15,922,132 | $6,643,164,374 | $ 2,305,340,312
Common Stock-
Unaffiliated and Mutual
Funds $ 363,140,498 |$ 380,565,748 |$ 6,165,317 $ 356,975,181
Preferred Stock $ 50,804,400 [$ 55,739,545 |$ 20,918,400 $ 29,886,000
Private Leases/BA
Asset $ 4,661,763 | $ 4,661,763 $ 4,661,763

Options

Mortgage Loans

Joint Ventrue Interests -
Real Estate

BA Loans

Policy Loans

Short Term Investments
Separtate Account
asset

Investment Contracts
Separate Account
Liability

$ 161,592,096
$4,703,196,681

$ 8,336,849
$ 60,020,820
$ 334,792,232
$1,572,224,274

$ 1,059,295,147
$ 153,768,826

$ 1,059,295,147

$ 161,592,096
$ 5,155,333,696

$ 8,336,849
$ 59,225,638
$ 334,792,232
$1,5672,224,274

$1,252,874,931

$ 336,315,875

$ 336,315,875

$1,572,224,274

$ 722,979,272

$ 722979272

$ 161,592,096
$4,703,196,681

$ 8,336,849
$ 60,020,820
$ 334,792,232

$ 153,768,826
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In accordance with SSAP 100R, a fair value hierarchy is used to determine fair value based on a hypothetical transaction at the measurement date from the
perspective of a market participant. An asset or liability’s classification within the fair value hierarchy is based on the lowest level of significant input to its valuation. The
input levels are defined as follows:

Level 1 - Unadjusted quoted prices in active markets for identical assets or liabilities. The Company defines active markets based on average trading volume
for equity securities. The size of the bid/ask spread is used as an indicator of market activity for fixed maturity securities.

Level 2 - Quoted prices in markets that are not active or inputs that are observable directly or indirectly. Level 2 inputs include quoted prices for similar assets
or liabilities other than quoted prices in Level 1; quoted prices in markets that are not active; or other inputs that are observable or can be derived principally
from or corroborated by observable market data for substantially the full term of the assets or liabilities.

Level 3 - Unobservable inputs that are supported by little or no market activity and are significant to the fair value of the assets or liabilities. Unobservable
inputs reflect the Company’s own assumptions about the assumptions that market participants would use in pricing the asset or liability. Level 3 assets and
liabilities include financial instruments whose values are determined using pricing models and third-party evaluation, as well as instruments for which the
determination of fair value requires significant management judgment or estimation.

The Company has evaluated the various types of securities in its investment portfolio to determine an appropriate fair value hierarchy level based upon trading activity
and the observability of market inputs. Based on the results of this evaluation and investment class analysis, each price was classified into Level 1, 2, or 3.

The pricing service utilizes market quotations for fixed maturity securities that have quoted prices in active markets. Since fixed maturities generally do not trade on a
daily basis, the pricing service prepares estimates of fair value measurements for these securities using its proprietary pricing applications, which include available
relevant market information, benchmark curves, benchmarking of like securities, sector groupings and matrix pricing. Additionally, an option adjusted spread model is
used to develop prepayment and interest rate scenarios.

Equity and fixed income securities are priced by independent pricing services. The pricing service evaluates each asset class based on relevant market information,
credit information, perceived market movements and sector news. The market inputs utilized in the pricing evaluation, listed in the approximate order of priority,
include: benchmark yields, reported trades, broker/dealer quotes, issuer spreads, two-sided markets, benchmark securities, bids, offers, reference data, and economic
events. The extent of the use of each market input depends on the asset class and the market conditions. Depending on the security, the priority of the use of inputs
may change or some market inputs may not be relevant. For some securities additional inputs may be necessary.

The Company has reviewed the inputs and methodology used and the techniques applied by the pricing service to produce quotes that represent the fair value of a
specific security. The review confirms that the pricing service is utilizing information from observable transactions or a technique that represents a market participant’s
assumptions. The Company does not adjust quotes received by the pricing service.

The pricing service utilized by the Company has indicated that they will only produce an estimate of fair value if there is objectively verifiable information available. If
the pricing service discontinues pricing an investment, the Company would be required to produce an estimate of fair value using some of the same methodologies as
the pricing service, but would have to make assumptions for market-based inputs that are unavailable due to market conditions.

The estimates of fair value for most fixed maturity investments, including municipal bonds, provided by the pricing service are disclosed as Level 2 measurements as
the estimates are based on observable market information rather than market quotes.

The Company can hold a small amount of private placement debt and fixed maturity securities that have characteristics that make them unsuitable for matrix pricing.
For these securities, a quote from a broker (typically a market maker) is obtained. Due to the disclaimers on the quotes that indicate that the price is indicative only, the
Company includes these fair value estimates in Level 3.

For publicly-traded equity securities, prices are received from a nationally recognized pricing service that is based on observable market transactions, and these
securities are classified as Level 1 measurements. For certain preferred stock, current market quotes in active markets are unavailable. In these instances, an
estimated fair value is received from the pricing service. The service utilizes similar methodologies to price preferred stocks as it does for the fixed maturity securities.
If applicable, these estimates would be disclosed in Level 2 measurements. The Company tests the accuracy of the information provided by reference to other
services annually. The majority of the Company’s common stock is related to the FHLB stock as described in Note 14 - Contingencies. Since there isn’'t an observable
market for the FHLB, these securities are held at cost and disclosed in Level 3.

The market value of derivative instruments is obtained by a broker (typically a market maker). Due to the disclaimers that the prices is indicative only, the Company
includes these fair value estimates in Level 3.

The fair value of mortgage loans is estimated using discounted cash flow analyses on a loan by loan basis by applying a discount rate to expected cash flows from
future installment and balloon payments. The discount rate takes into account general market trends and specific credit risk trends for the individual loan. Factors used
to arrive at the discount rate include inputs from spreads based on U.S. Treasury notes and the loan’s credit quality, region, property type, lien priority, payment type
and current status. Mortgage loans are classified as Level 3 investments.

Notes receivable are carried at the outstanding principal balance plus accrued interest. Fair value is estimated by the Company based on the borrowing rates currently
available to the Company for bank loans with similar terms and maturities and are classified as level 3 investments.

Separate accounts assets reported as Level 1 in the fair value hierarchy are mostly comprised of common stocks. Common stocks are generally traded on an
exchange. Separate accounts assets reported as Level 2 relate to investments in U.S. government and treasury securities, corporate bonds, preferred stock and
exchanged traded mutual funds. These separate accounts assets are assigned a fair value estimate based on observable market information rather than market
quotes. Separate account liabilities are reported at fair value in a level similar to the asset counterpart.

Short-term investments are primarily commercial paper rated A2 or P2 or better by Standard & Poor's and Moody's, respectively. Commercial paper is carried at
amortized cost which approximates fair value. These investments are classified as Level 2 measurements.

For other financial instruments discussed below, the Company believes that their carrying value approximates fair value. This assumption is supported by the
qualitative information discussed below. These financial instruments are classified as Level 3 measurements.

The carrying value of policy loans is the outstanding balance plus any accrued interest. Due to the collateralized nature of policy loans such that they cannot be
separated from the policy contracts, the unpredictable timing of repayments and the fact that settlement is at outstanding value, the Company believes the carrying
value of policy loans approximates fair value. Policy loans are classified as Level 3 investments.

The carrying value of investment contracts liability is equivalent to the accrued account balance. The accrued account balance consists of deposits, net of withdrawals,
plus or minus interest credited, fees and charges assessed and other adjustments. The Company believes that the carrying value of investment contracts liability
approximates fair value because the majority of these contracts' interest rates reset at anniversary.

D. Not Practicable to Estimate Fair Value

As of March 31, 2023, there were no financial instruments for which it is not practicable for the Company to estimate fair value.

E. Investments measured using Net Asset Value
The Company had no investments measured using net asset value.
NOTE 21 Other Items

No significant change.
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NOTE 22 Events Subsequent
Subsequent events have been considered through May 15, 2023 for these statutory financial statements which are to be issued May 15, 2023.

Type | — Recognized Subsequent Events:

On May 11, 2023, the Company entered into an excess of loss reinsurance agreement with Hannover Life Reassurance Company of America (Bermuda) Ltd.
effective March 31, 2023. See Note 1 for additional discussion.

Type Il — Nonrecognized Subsequent Events:
There were no nonrecognized subsequent events for the period ended March 31, 2023.
NOTE 23 Reinsurance
No significant change.
NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
The Company had no retrospectively rated contracts or contracts subject to redetermination.

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of January 1, 2023 were $22.2 million. As of March 31, 2023, $3.6 million has been paid for incurred losses and loss adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years are now $19.4 million as a result of re-estimation of unpaid claims and claim
adjustment expenses. Therefore, there has been $0.8 million of unfavorable prior-year development from December 31, 2022 to March 31, 2023. Original
estimates are increased or decreased, as additional information becomes known regarding individual claims.

B. There were no significant changes in methodologies and assumptions used in calculating the liability for unpaid losses and loss adjustment expenses as of
March 31, 2023.

NOTE 26 Intercompany Pooling Arrangements
The Company had no intercompany pooling arrangements.
NOTE 27 Structured Settlements
No significant change.
NOTE 28 Health Care Receivables
A.  Pharmaceutical Rebate Receivables
No significant change.
B. Risk-Sharing Receivables
The Company had no risk sharing receivables.
NOTE 29 Participating Policies
No significant change.
NOTE 30 Premium Deficiency Reserves
No significant change.
NOTE 31 Reserves for Life Contracts and Annuity Contracts
No significant change.
NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No significant change.
NOTE 33 Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No signifacant change.
NOTE 34 Premium & Annuity Considerations Deferred and Uncollected
No significant change.
NOTE 35 Separate Accounts
No significant change.
NOTE 36 Loss/Claim Adjustment Expenses

No significant change.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, @s reqUIred DY the MOTEI ACL? .........c.iuiiiieiueirieiiee ettt sttt es s et st eses e et e e eseseee e e e es s ee e eSS s 2 seseeee e s aesesee e s s e eeseses et s essnseseeesesns s Yes[ ] No[X]
If yes, has the report been filed with the domiciliary STate? ..o Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ ] No[X]
L e Fo 1 Sl o) e 1 =T T T T O S PSSO O PP PR PPRPRRPRRPRONY
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS BI INSUIEI? ...ttt ettt ettt ettt ettt a et et et et et et et e s e se st s e s et et et et es e e e et eses a2 et et et esess s es e s et et et e s esese s eses et et et et esese s eseses et et eseseas s es et et etes et esnen s eseseseretesn Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ...............ccccoiiiiiiiiii s Yes [ X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
The reporting entity dividended the ownership of its indirect insurance company subsidiaries and its ownership of ANTAC, LLC to its parent
company, American National Group, LLC. .....
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ...t Yes [ X] No[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........ccccceveieiiiiiineneiceee 1837429
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ..............cccooiiiiiiiis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code |  State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ..... 12/31/2020
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ...........ooceururririeeeernnecenennns 12/31/2020
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
[ C=) OO U SRRSO 06/10/2022
By what department or departments?
Texas DepartmMent Of INSUFANCE ... ettt et e et e et e e et et e e e e e st et e e e e e e e e e e e e e e e e e e e e e e e e ennanns
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ...........ciiieoeeeeeee ettt ettt e et s e e e e e e e s eeee e e e e e et s s et eeeeea e s s e s eseeeeeseeseeseeneseseenenanaens Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? ..............c.ccocoiiiiiiiie Yes[ 1 No[ 1 NATX]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting period? .... . Yes[X] No[ ]
If yes, give full information:
American National Insurance Company’s license was revoked by order of the New Mexico Office of Superintendent of Insurance on March 9,
2023, and was subsequently reinstated without lapse from March 9, 2023, upon entry of an Order On Reconsideration effective April 4, 2023.
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............ccooiiiiiiiiiiiiiiniiiceeeceeeeee Yes[ 1 No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB | OCC | FDIC | SEC
ANICO Financial Services INC. ...cccoooormieemnneeeicisseseeeieeeeene Galveston, TeXas .....ccccoeeererecenneninecieieeneene ....NO.....|....NO.....[....NO.....]... YES....
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............ccocevevevevevcvereseeeesecie e Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[ X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified Officers? ... Yes[ ] No[ X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccccociiiiiiiiies Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...............ccoooiiiiiiiiii S, 22,599,095
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agré@MENtS.) ............cceuiieieeiuereieieeeeeeeese et Yes [ X] No[ ]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ................ccocoiiiiiiiiiii $.... ....42 457,379
Amount of real estate and mortgages held in short-term investments: ...........cccccceeeeeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....

18,774,987 16,163,612

$.

$.

$.
ShOrt-TerM INVESTMENTS ..ottt e e it e et et et e s nena S e
Mortgage Loans on Real Estate .... 592,462,008 $.. ....688,636,488
All Other ....3,401,206,456 $. 38,465,401
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. ....4,012,443,451 $.. ....7143,265,501
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiieeeeeee et e D et S e,
Has the reporting entity entered into any hedging transactions reported on Schedule DB7? ..........cccooiiiiiiiiiiiiece s Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccceviiiiiiiiicnes Yes[ X] No[ 1 NAT ]
If no, attach a description with this statement.
For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiiii e L R

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
Moody National Bank .............ccccoeeeioieiiiiiiiiciccceee e 2302 Post Office Street, Galveston Texas, 77550 ........ccccoovvevveveunnnne.

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............................. Yes[ 1 No[ X]

If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Anne Lemire ... ...

Scott Brast ...

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNvested asSets?.............ccveveveirieeiuereieiseecee e Yes[ ] No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........cccooevereieieicicicieiens Yes[ ] No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? .......c. oo oottt ettt e st e e s e st e e st e aeesbe e s e eneeaneeeneeeneesneenaeennen Yes[ ] No[ X]

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities? ............ Yes[ ] No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ..............ccccooeiin. Yes[ ] No[ X]

8.2



STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

GENERAL INTERROGATORIES

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

117 FArM MOMGAGES ...ttt e et e e e e e e e e e e et e e e e e ae e e e e e e e e et e e e e et e e e e e e e e eeaes B

1.12 RESIAENLAI MOMGAGES ......c.viiiiiiee ittt bbbt bbbt bt bt b e et s et e et eb e e e e b e s e e s b e e b e aesa e e eneene s B

1.13 COMMETCIAI IMOTGAGES ....c.e.eeeteteieniaieeeestetetetee sttt e ettt es sttt e e e e e b e e et e e eae e se e e e b e b e b e Rt a e e e e s e s ebeEebesea et ae e e e et et et en et et as s esebenenin B 4,895,118,630

1.14 Total Mortgages in Good Standing 4,895,118,630
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMNS.........c.cuiiiiiiiiierieieeeieeererereseteie ettt $ 96,005,478

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months
R o Ty Y [Ty (o= o TSSOSO PSPPI [P

1.32 RESIAENLAI IMOMIGAGES ... .e.veiviitiitiite ettt ettt ettt ettt ettt te e bt eteeteeteeteeteeteeaeeee et e eeeeeeeseeseeReeReeeeeeeeseeeeebeeseeaeeseeseeseeseeseeneeneeneaseanens Daeestesseaeeseeseeaeeaeeseeseeseeseeeeaneseeeeanaa

1.33 Commercial Mortgages 124,559,589

1.34 Total Mortgages with Interest Overdue more than Three MONENS ...........ccooucuirieuiiiiiiiiiee ettt be e s s $ 124,559,589

1.4 Long-Term Mortgage Loans in Process of Foreclosure
T.47 FarM MOMGAGES ...ttt ettt et e e e et e e e e e e e e e e e e e e e e e e e e aeeae e e e ae e e e e e e e e ene e e e e e e e e e e e neaes B
1.42 ReSIAENEAI MOMGAGES ......c.eiiiiiitiiie et h bt bbbt E e E e b b e h e bt s b e et e b e e et e b e bt s b e s e e s b e ebe i e e eneeaeene e B
1.43 COMMETCIAI IMOTGAGES ...ttt ettt ettt e ettt es sttt se s e e e b et et e s ea e e se e e b e b e b e Rt a et e e 4o s ebeEebesen et se e e s et et eben et et as e esebenenn B 39,650,000
1.44 Total Mortgages iN ProCeSS Of FOTECIOSUIE .........c.iiiiiiieieieieieiie ettt s e s e s e e e s eseseeeses e e e s anenenas B 39,650,000

1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNeS 3.1 + 3.2) ...ccocciriiiriiiiiiieisiee ettt $ 5,155,333,697

1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
OGN - Ty Y (T (o= o TSR PRRPRRRY B
G T To [T o 1Y o Ty (o F= o [T SRS UR PR [ USSR
1.63 COMMEICIAl IMOTIGAGES ... ..eiutiiiei ittt sttt ettt st et e et e e bt e bt e bt ea bt eaeeea e e sReeeh e e eb e e bt embeem bt em bt embeeeeesaeesbeesbeeabeenbeenbeennennne B

1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

2. Operating Percentages:
2.1 AGH IOSS PEICENT ......eeiieeeeeteteeeeee et ettt ettt e et et et et et et ea et et e s es et et et esessss et eseseses et eseseas st eseses et et et eseas st es e s e s eses et eseas s es et e s et et esesess s es et et esetesesnas SAeAeatseseteseseneae ittt et et etenenene 67.900 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiieeietetetetceee et et e teteteseaee et et et et et et eseaesses et et et et esesesess s e s et es et et esessss s e s et et et et esessas s es s et et et eseesas s esas e s e st e e s esesesesenen e e st et es et enenene 2.400 %
2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........ceiieririiririetiriitestitesesteststesestesestesessesessasessssessssessssessssesessesessesessesasss Soestesestasentesesteseseeseseeseseasases 58.000 %

3.1 Do you act as a custodian for Nealth SAVINGS BCCOUNES? .........ccceiiiiiirieiiiiitet ittt sttt sttt st se st esestesessesessebessebe e esesssbessssessssesessesassesenes Yes[ ] No[X]

3.2 If yes, please provide the amount of custodial funds held as of the reporting date ............cccoiiiiiiiiii e B e

3.3 Do you act as an administrator for health savings accounts? .....

3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoiiiiiiiiiiieiii e B e
4. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............c.cccocevenene Yes [ X] No[ ]

4.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
dOMiCile Of the FEPOMING ENLILY? .........vvieieceeieiei ettt ettt ettt a s a s s s s et seses e s s s s e ses e s s s s s s sses s sanssansesessanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1 In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to

establish had it retained the risks. Has this been done? ....................

I N[ 1 NALT ]

5.2 If no, explain:

6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

6.2 If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations [ 2 Through 5 Contracts
1. Alabama ..o AL oo L s 2,435,844 |.......... 14,260,900 16,858,345
2. AlASKA it AK oo L e 190,805 [..cvvveneneee 105,638
3. Arizona ..... .. AZ 4,775,782 |. 9,922,857 14,728,308 |..
4. Arkansas .. .. AR .2,799,069 |. 2,478,300 |.ceoeeeee 23,933 | [ 5,301,302 |..
5. California .. .. CA ...29,963,305 |. 75,050,245 105,211,414 |..
6. Colorado ...... .. CO 4,542,337 |. 5,054,397 ...9,639,317 |..
7. Connecticut .. . CT ....950,895 |. 15,563,735 .16,520,704 |..
8. Delaware ............. .. DE ..(788,201)|. ....1,736,271
9. District of Columbia . . DC .. 427,129 |. 1,006,447
10. Florida .. .. FL ...15,179,182 |. 62,574,790 ..
11.  Georgia .. GA .... 6,522,316 |. 74,444 152 .81,103,424 |..
12.  Hawaii .. .. HI 2,366,779 |. ....2, 143,127 ...4,511,452 |..
13. Idaho .... . ID ....670,140 |. 3,453,177 .. 4,187,006 |..
14.  lllinois ... LIl 4,790,120 |. 30,805,305 .35,733,344 |..
15.  Indiana . . IN 1,577,914 |. 14,167,152 .15,774,954 |..
16. lowa ..... LA 1,645,870 |. 5,649,053 .. 7,345,482 |..
17. Kansas . KS 1,036,453 |. ....3,204,197 .. 4,336,930 |..
18, Kentucky ......covceeeeviveiiiieiieeeiceeeceieeeees KY e b fenn01,493,100 | 5,485,781 oo 134,807 | [ 7,073,693
19.  Louisiana .......cccocevevvenceeenceeniieeniiensieeeneeee. LA e b [ 9,435,134 [l 23,339,486 29,062,247
20. MaiNe ..cceeevveeeiieiieiesiee e sieeesneesneeeneee. ME e Lo 407,661 | 1,477,913 |. ...1,935,574 |..
21.  Maryland . ..13,172,053 |. .16,474,958 |..
22, Massachusetts ........ccccoveereeieieenicieieeene MA oL [ 1,915,431 [ 12,149,609 14,112,671
23, MIChigan .....ccceiiiiiiiieiieee e M e b 3,137,617 | 16,556,755 19,847,550
24.  Minnesota . .. MN ... 1,009,566 .16,719,769 |..
25.  Mississippi .. MS ....4,290,610 ...6,997,363 |..
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciieee s MO
27, MONtANA .....oeeiiiiiiiiic s MT
28. Nebraska .. . NE
29. Nevada ........ NV s
30.  New Hampshire .........cccoccoveeviicenincninens NH [l foei.616,280 ... 5,357,860
31, NEW JEISEY ...covvieiiiiiiiicieiceeeeeeeeee e NJ [ b o 4,373,733 | 32,384,036 36,764,173
32.  New Mexico . NM ... 1,183,084 |. ...5,983,149 |..
33, NeW YOrK ...cccoevevevenreeniieeniieeenneenseeenceeenee. NY e Ne 01,031,318 | 1,411,344 |, .. 2,442,973 |..
34. North Carolina .. 15,071,113 .19,027,758 |..
35.  North Dakota 1,616,830 ...1,923,556 |..
36. Ohio .ccccueennee 21,676,228 .25,249,679 |..
37. Oklahoma . 8,914,146 .12,373,930 |..
38. Oregon ......... 4,095,117 ...5,909,190 ..
39. Pennsylvania ... 30,346, 155 .33,915,630 |..
40. Rhode Island .... ....2,613,991 .. 2,977,789 |..
41.  South Carolina . 8,636,515 11,738,110 |..
42. South Dakota ... 2,674,803 .. 3,484,525 |..
43. Tennessee ... 32,387,259 .37,163,202 |..
44. Texas ....... 49,546,532 106,124,414 |..
45.  Utah..... 4,199,690 ...8,125,219 |..
46.  Vermont 2,169,329 |. .. 2,838,917 |..
47, VIrginia ..ooceeeeeeeveeieeeieeseseeseeseeseeseeneenees. VA e b e 2,504,500 ... 16,330,979 18,843,708
48.  Washington ........ccccceeveevenieeieniesiesieeee. WA | b i 2,486,732 | 10,707,448 13,213,586
49. West Virginia ....1,095,021 |. ...2,010,259 |..
50. Wisconsin .... s K ..10,122,056 |. .12,184,316 |..
51, WYOMING .oveeiieieeieeieeieeieeieeeeseeseeeeeeee. WY i b feeis 345,098 |............ 1,809,292
52.  American Samoa .........cccceceeeriieeiiieeeineaans AS |l 19,090 [
53. Guam ............. o GU el 345,063 . 2,300 |.
54. Puerto Rico ...... .. PR ..45,958,929 |.
55. U.S.Virginlslands ..........cccociiiiiiniininnnen, VI e Ne e 1094
56. Northern Mariana Islands ..............cccccoeeinie MP [ b e 97,109 [
57. Canada ......cccccceevuveennnns o CAN [ N 163,280 |
58. Aggregate Other Aliens . OT ...132,150 |. .. ..
59.  Subtotal .....cccccceviiiiiiiiiiiiiee e XXX el 223,699,763 . 740,395,385 |........... 6,621,614 [ [ 970,716,762 |........... 4,583,154
90. Reporting entity contributions for employee benefits
PlANS....ciiieiieieeeeeieeeeie e see e XX [ 70,439 o [ 105,531 [oeoieieieeies [ 175,990 |ovovveeieeeices
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties...........coceeveeeeeeeeeeeeees oo XKoo |oeeeeeen76,209 [ oo o o 476,209 |
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccceeeeuuveeeeeeiinnnes fonenes 0, O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ...1,219,011
94.  Aggregate or other amounts not allocable by State..|....... XXX....... foeeeoviriiiiiiiiiiis i foveeiiiiiiiiiiiciiis e e .
95.  Totals (Direct BUSINESS).......cccoevrveeereerenenenenenesforeeens XXX .. 972,587,972 |..
96.  Plus Reinsurance ASSUMEd...........ccvvveverenrenenrenenne foeeens XXXooo , . . .... 12,456,068 |..
97  Totals (All Business).... XXX .225,608,641 |. 740,395,385 |. . ..985,044,040 |..
98. Less Reinsurance Ceded...........ccoovevrrrenenennnens o DLOZC G (22,428,073)|........ 402,477,581 393,139,479
99. Totals (All Business) less Reinsurance Ceded XXX 248,036,714 337,917,804 5,950,043 591,904,561 4,583, 154
DETAILS OF WRITE-INS
58001. USA Overseas Military ...
58002. GBR United Kingdom ....
58003. DEU Germany
58998. Summary of remaining write-ins for Line 58 from
OVErflOW PAGE ...ovvieeiiiiiiiesiieieeie e e D.9.0 GV R, 5,793 |eveiiins 130,300 [ooooeeiieeie L PR RS 136,168 ..o
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 57,832 132, 150 75 190,057
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccccceveviieiiiieiiie e e XXX e oo oo [ e e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.............ccccceviees o 54 4. Q- Qualified - Qualified or accredited rEINSUIET............covrereeeeeeeeeeieres v
2. R - Registered - Non-domiciled RRGS............ccciiiiiiiiiiiiiiicecec e reenens 5. N - None of the above - Not allowed to write business in the state............. ....... 3
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Bruce Flatt Brian Kingston

Partners FC Il Ltd.
(Bermuda)
I
Partners FC Ltd. Partners BK Ltd.
(Bermuda) (Bermuda)
47.68%" 199%™

1
R Voting Interest : Beneficial Interest
N |
BAM Re Trustee Ltd.
(Bermuda) L
T Public®
Voting Trustee Partners Trust
(Bermuda)
Class B Limited Voting .
Shares (100%) \C/(I)etl;sg/-\sligcrt:ngeable Limited
i ian (@)
Brookfligﬁg'riz())ratlon Brookfield Reinsurance Ltd.
Berm
FEIN 98-0521601 (Bermuda)
Class C Non-Voting Shares (Direct/Indirect 100%) Continued on next page |

Class A Jr. Pref Shares, Series 1 (100%)
Class A Jr. Pref Shares, Series 2 (100%)

(1) This percentage represents both the percentage of beneficial interest in the BAM Re Partners Trust and the percentage of voting interest in BAM Re Trustee Ltd., which are the same percentage numbers. The remaining 33.32% beneficial interest in BAM Re Trust and 33.32% voting interest in its trustee, BAM Re
Trustee, is held through entities owned by (i) Sachin Shah (6.66%), (ii) Anuj Ranjan (6.66%) (iii) Connor Teskey(6.66%), (iv) Cyrus Madon (6.66%) and (v) Sam Pollock (6.66%).

(2) Pursuant to Commissioner’s Order No. 2022-7321 (HCS No. 1130540), Brookfield Corporation is not a control person within the Registrants’ holding company system, however Brookfield Corporation is included in this organizational chart due to certain commitments made by Brookfield Corporation in connection with
its disclaimer of affiliation filing.

(3) To the Company’s knowledge based on filings made with the SEC as of the date hereof, Bruce Flatt is the only person holding 10% or more of the Brookfield Reinsurance Ltd. Class A Shares.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART (continued)

Continued from previous page

Brookfield Reinsurance Ltd.

(Bermuda)

BAMR Holdings Ltd. BAM Re Capital BAM Re Holdings BAM Re UK Holdings BAM Re Holdings Ltd."
(Bermuda) Management Ltd. (DIFC) Ltd. Ltd. (Bermuda)
(Bermuda) (UAE) (United Kingdom)
0.001% GP
BAM Re Canada ; P BAM Services BNRE Bermuda
BAM Ri (UK) Limited
B Services Inc. (United( Kin)gdom) (Barbados) Inc. Services Ltd.
L (British Columbia) (Barbados) (Bermuda)
99.999% LP
PF Fund Limited BAMR Freestone Brookfield Annuity Brookfield Annuity North End Re North End Re Ltd BAMR US Holdings
Partnership Holdings kft. Holdings UK Ltd. Holdings Inc. (Cayman) SPC (Bermuda) ’ (Bermuda) | Ltd.
(Ontario) (Hungary) (United Kingdom) (Canada) (Cayman) (Bermuda)
Brookfield Annuity Brookfield Annuity 14.19% BAMR US Holdings LLC
Company UK Ltd Company (Delaware)
(United Kingdom) (Canada) FEIN 92-0894383
FEIN 98-1672376 T
[ 99.999% LP |
American Equity American National Brookfield
Brookfield Annuity US Inc. Inv_estment Life Group, LLC Reinsurance
(Delaware) Holding Company® (Delaware) Investments LP
FEIN 38-4088410 (Delaware) (Delaware)
4.55% Freestone Re Ltd.
(Bermuda)
FEIN 98-1672376
| Other subsidiaries of
American National

(1) In addition to the entities shown in this chart, BAM Re Holdings Ltd. owns direct or indirect interests in certain other entities, primarily in connection with investments..
(2) On June 15, 2022, North End Re (Cayman) SPC (“North End Cayman’) transferred approximately 4.14% of the voting securities of American Equity Investment Life Holding Company (“AEL’) to Freestone Re Ltd. (“Freestone Re”).
As a result of this restructuring, North End Cayman and Freestone Re own approximately 14.19% and 4.55%, respectively, of the voting securities of AEL (representing 18.74% in the aggregate).

BAM Reinsurance LLC
(Delaware)
FEIN 86-3528887

Brookfield Capital
Solutions LLC
(Delaware)

BNRE Triangle
Acquisition Inc.
(Delaware)

BNRE Bermuda
Merger Sub Ltd.
(Bermuda)

BNRE Triangle Merger
Sub Inc.
(Delaware)
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Abbreviated Organizational Chart (continued)’
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American National Group, LLC
FEIN: 3([))-&221711

Freestone Re Ltd.? American National Insurance Holdings, Inc. 2 American National Insurance Company ANTAC, LLC 2
FEIN: 98-1672376 FEIN: 88-4277274 FEIN: 74-0484030 FEIN: 76-0457938
Bermuda DE NAIC Co. Code: 60739 ™
X
American N ‘t IC 8 InvesimértS nc.
merican National Cou . nvestments, Inc.
et s Corcpay {iermative Beneft, ANICO Eade s BN: 85033 2827
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NAIC Co. Code: 29319 : N_V
>
I , ANDV 97, LLC® ANH20, Inc. ®
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Amen(c:an Nz?nogal Properfy And American National, FEINCIE Y 5410 — Inv?:sérlr;\?nzt 7/-\%?%6 gc. X X
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. 55%%(3 1 31%§3§01 Adminishrators, Inc, NAIC Co. Code: 13803 ™
- - - 0. Code:
American NoatgnaéXLéfg Jnsurance o ™ South Shore Harboyr
3 Development, LLC
N FEIN: 75-1016594 FEIN.T6.0176053
N NAIC Co. Code: 71773 ) - ANICO Financig IX
H > American National Gengral - - - — Services, Inc.
N Inégrl?\‘nc“eﬁ%ry ?g American lgatmnal L|fe? Insurance FEIN: 45&475493
- 43- 1 ompan 9
NAIC Co. Cade: 36642 FEI“%&%E&M —  AREN
Garden State Life Ins. Company * — latay. X
FEIN: 221700758 NAIC Co. Cade: 63126
NAIC Co._l(_)XOde 63657
ANPAC Lloyds Ins . . ; ANH Investments, LLC ®
Managemert, Inc. American National Ips. Service — FEIN: 87-3278551 ANIND TX, LLC®
FEIN-76-0442824 FEIN: 424071580 United Farm Family, NV FEIN: 760620853
Standard Life & Accident MO __ Insurance Compan 12
Insurance ComEanX FEIN: 14-170987.
FEIN: 73:099423 [ | NAIC Co. Code: 20963
NAIC Co. Code 86355 NY
X American National Lioyds
| Insurance Comﬁ)an}/ . "
FEIN: 75-255121 ANISCO of Washu}&ton LLC
NAIC Co. Code: 10043 FEIN: 88-2842497
X WA
Standard Plus, Inc. °
FEIN: 20-0610755
X
(1) In addition to the entities shown in this chart, American National Group, LLC owns a direct or indirect interest in certain other entities, (6) 100 % owned by American National Property And Casualty Company.
primarily in connection with real estate and other investments. (7) Not a subsidiary company, but managed by ANPAC Lloyds Insurance Management, Inc.
(2) 100% owned by American National Group, LLC. (8) 100% owned by ANTAC, LLC.
(3) 100% owned by American National Insurance Company. (9) 100% owned by ANDV 97, LLC.
(4) 100% owned by American National Insurance Holdings, Inc. (10) Not a subsidiary company but managed by American National Insurance Company.

(5) 100% owned by Standard Life and Accident Insurance Company. (11) 100% owned by American National Insurance Service Company.
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 60739 ....|74-0484030 .. [ 1343722 ..... 0 v | American National Insurance Company ........... JURR U U RE........ American National Group, LLC ........cccuuneee (0T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
American National Life Insurance Company of American National Insurance Holdings, Inc.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 71773 ... | 75-1016594 .. [ 1343731 ..... 0 v | TEXAS +vvvvvvvvrrerrrrrersssassssessssrasasssnsenseanaaae JURR U U TA e | e (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
Standard Life and Accident Insurance Company American National Insurance Holdings, Inc.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 86355 ....|73-0994234 .. ............. L) T BN JURR U U LA | e (0T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
American National Insurance Holdings, Inc
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 63657 ....|22-1700753 .. | .............. 0 v | Garden State Life Insurance Company ........... JURR U U TA e | e (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
American National Life Insurance Company of American National Insurance Holdings, Inc.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 63126 ....| 14-1400831 .. .............. 0 v | NEW YOrK wvvveeeeeieeeeeiieieeeeeieeeeeeeeeeeeveveaaeaaes LNYL (0T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 13803 .... | 14-1415410 .| ..oovvvreenns 0 v | Farm Family Casualty Insurance Company ...... LNYL (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 29963 ....| 14-1709872 .. 0.. United Farm Family Insurance Company .. LNYL Ownership .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
American National Property and Casualty
. 0408 ...[Brookfield Reinsurance Ltd. Group .... |..... 28401 ....|43-1010895 .. [ 1343946 ..... 0 v | COMPANY +eeeeeeeeeeeeeeee e e e e e e e ee s .. Mo..... (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ....YES..... JUUU R
American National
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 39942 ....|43-1223793 .. American National General Insurance Company .| Company ... Ownership .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
American National County Mutual Insurance
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 29319 ....|43-0617723 .. COMPANY ceeeeeeeeeeeeee e ..|American National Insurance Company ........ Management . |Brookfield Reinsurance Ltd. .............. I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 10043 ....|75-2551212 .. American National Lloyds Insurance Company . .| ANPAC Lloyds Insurance Management, Inc. ... |Attorney In-Fact ... .. |Brookfield Reinsurance Ltd. .............. U I
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|30-1221711 .. American National Group, LLC ....cccoeeeeeennnnnn BAMR US Holdings LLC . | Qunership .|Brookfield Reinsurance Ltd. .............. I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-4277274 .. American National Insurance Holdings, Inc . | American National Group, LLC .. | Ownership.. .|Brookfield Reinsurance Ltd. . . I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|87-3278551 .. ANH Investments, LLC ......ccccovuuununnnnnnnnnnnns American National Insurance Company ........ Ownership ..|Brookfield Reinsurance Ltd. .............. I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0457938 .. ANTAC, LLC oo American National Group, LLC .................. OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Reinsurance Ltd. .............. I R
American National Registered Investment
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|27-3841963 .. Advisor, INC. .eeeeeeeiiiiiiiiiiiiiiiiiiiiieieeeeeeeees .| American National Insurance Company ........ Ownership .100.000 ...|Brookfield Reinsurance Ltd. .............. N0 JUUUR I
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|74-2894432 .. Alternative Benefit Management, Inc. .......... . ......|American National Insurance Company ........ Ownership .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|45-2475493 .. ANICO Financial Services, Inc. .....cccccceeeens JURN RN U DS........ American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Reinsurance Ltd. .............. N0 JUUUR I
American National Insurance Holdings, Inc.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0356539 .. [ ........cce.nn 0 e | American National Administrators, Inc. ....... J N U NEA L e | e OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Reinsurance Ltd. .............. N0 JUUUR I
American National Property and Casualty
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|43-1071580 .. [ .............. 0 e | American National Insurance Service Company |..MO.....|...... NIA....... COMPANY s OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Reinsurance Ltd. .............. N0 JUUUR I
American National Insurance Service
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-2842497 .. .............. 0 e | ANISCO of Washington, LLC ........ccoeeeiiiiiiiens WAL NIA....... COMPANY s OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Reinsurance Ltd. .............. N0 JUUUR I
American National Property and Casualty
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0442824 .. 0.. ANPAC Lloyds Insurance Management, Inc. ..... J N U NIA....... Company Ownership .100.000 ...|Brookfield Reinsurance Ltd. .............. N0 JUUUR I
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0620853 .. 0 ANIND TX, LLC . |ANDV 97, LLC Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .
. 0408 ...[Brookfield Reinsurance Ltd. Group .... |..... 00000 ... [20-5822860 .. 0.. ANREINV, LLC ANDV 97, LLC Ounership .100.000 ...|Brookfield Reinsurance Ltd.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0554942 .. 0.. ANDV 97, LLC ANTAC, LLC ... Ownership .100.000 ... |Brookfield Reinsurance Ltd.
. 0408 ...[Brookfield Reinsurance Ltd. Group ... |..... 00000 ... [45-5303462 .. 0 ANICO Eagle, LLC TR .. | ANTAC, LLC Ounership.. .4.100.000 ... [Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|85-9332827 .. 0.. AN/CAN Investments, Inc. ... LCAN.... ... NIA....... ANTAC, LLC ... Ownership .100.000 ... |Brookfield Reinsurance Ltd.
. 0408 ...[Brookfield Reinsurance Ltd. Group ... |..... 00000 ... [20-1134768 .. 0.. ANH20, Inc. ......... ANTAC, LLC Ounership .100.000 ...|Brookfield Reinsurance Ltd.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1672376 .. 0 Freestone Re Ltd. . . ....|A........| American National Group, LLC . | Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0178253 .. 0.. South Shore Harbour Development, LLC ... J N U NIA....... ANTAC, LLC Ownership .100.000 ... |Brookfield Reinsurance Ltd.
Standard Life and Accident Insurance
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-0610755 .. 0.. Standard Plus, Inc. ......coeeeeeens Company Ownership .100.000 ...|Brookfield Reinsurance Ltd. ..............
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|45-5303462 .. 0 BAMR US Holdings (Bermuda) | Ltd . |BAM Re Holdings Ltd. .. . | Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|85-9332827 .. 0 . BAM Re Holdings Ltd. ... .. |Brookfield Reinsurance Ltd. .. | Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-1134768 .. 1 NYSE, TSX . Brookfield Reinsurance Ltd. .. |BAM Re Partners Trust ... . | Other.... .. 0.000 .... |Bruce Flatt and Brian Kingston
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1672376 .. 0 BAM Re Partners Trust .... . |BAM Re Trustee Ltd. .. [Management. .. 0.000 .... |Bruce Flatt and Brian Kingston
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0178253 .. 0 v | el ... |BAM Re Trustee Ltd. .......... Partners FC Ltd. .......evvvvvvvvveneeiiiviiinnnns OWNETSNIP. e ..47.680 ....[Bruce Flatt ....




STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

L'EL

2 3 4 13 14 15 16
Type If
of Control Control
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Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... BAM Re Trustee Ltd. .......... Partners BK Ltd. ................ Ownership ..19.000 ....[Brian Kingston ... T

20-0610755 ..

..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ...

. Partners FC Ltd. .. .. |Partners FC Il Ltd. . | Ownership.. ..}.100.000 ...|Bruce Flatt .

..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... Partners FC |1 Ltd . |Bruce Flatt .... . | Ownership.. ..}.100.000 ...|Bruce Flatt .

..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... Partners BK Ltd. ................. ..|Brian Kingston . | Ounership.. .100.000 ...|[Brian Kingston ...

..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1566597 .. Brookfield Reinsurance Investments LP . .. |BAM Reinsurance LLC ... .. | Management. .. 0.000 .... |Brookfield Reinsurance Ltd. .

..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|86-3528887 .. BAM Reinsurance LLC .... . |BAMR US Holdings LLC ..... .. | Ounership.. .100.000 ...|Brookfield Reinsurance Ltd. .

...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... BAMR Holdings Ltd. .. .. |Brookfield Reinsurance Ltd. Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .

...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... BAM Ri (UK) Limited .... .. |BAMR Holdings Ltd. . Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .

..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... BAM Re Canada Services Inc. .. |BAMR Holdings Ltd. . Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .

..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... BAM Services (Barbados) Inc. . .. |BAMR Holdings Ltd. . Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .

..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... BAMR Freestone Holdings kft. . .. |BAM Re Holdings Ltd. Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .

..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... Brookfield Annuity Holdings Inc. .. |BAM Re Holdings Ltd. Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .

...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... North End Re (Cayman) SPC ..... .. |BAM Re Holdings Ltd. Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .

...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| .. North End Re Ltd. ..|BAM Re Holdings Ltd. ..... Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .

..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... | 38-4088410 .. Brookfield Annuity US Inc . |Brookfield Annuity Company ... Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . .

..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1672376 .. Brookfield Annuity Company .... Brookfield Annuity Holdings Inc. .... Ownership .100.000 ...|Brookfield Reinsurance Ltd. ..............
American Equity Investment Life Holding

..|American Equity Investment Group ..... |..... 00000 ....|42-1447959 .. (3981379 ..... 1039828 ...... NYSE . . | Company North End Re (Cayman) SPC Ownership ..14.040 ....|Shareholders

..|Brookfield Reinsurance Ltd. Group .... BAM Re Capital Management Ltd. . . |Brookfield Reinsurance Ltd. Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .

.100.000 ... |Brookfield Reinsurance Ltd.
.100.000 ...|Brookfield Reinsurance Ltd.
.100.000 ... |Brookfield Reinsurance Ltd. .

..|Brookfield Reinsurance Ltd. Group ....
..|Brookfield Reinsurance Ltd. Group ....
..|Brookfield Reinsurance Ltd. Group ....

BAM Re Holdings (DIFC) Ltd. ......
BAM Re K Holdings Ltd. ..
BAMR US Holdings LLC

Brookfield Reinsurance Ltd. .. Ownership
Brookfield Reinsurance Ltd. .........ccceennnn Ownership
. |BAMR US Holdings (Bermuda) | Ltd. . [Ownership..

..|Brookfield Reinsurance Ltd. Group .... PF Fund Limited Partnership BAMR Holdings Ltd. .........eeeeeeenens Management.... .}.. 0.000 .... [Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... Brookfield Annuity Holdings UK Ltd. .... BAM Re Holdings Ltd. ......ccoeeeeeees . | Ounership .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... Brookfield Annuity Company UK Ltd. .|Brookfield Annuity Holdings UK Ltd. Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .

..|Brookfield Reinsurance Ltd. Group .... Brookfield Capital Solutions LLC BAMR US Holdings LLC . | Ounership .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... Volta Holdings LP BAMR Holdings Ltd. . Management.... .}.. 0.000 .... [Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|87-3288802 .. 121 Village Corner Development, Ltd. . | ANREINV, LLC ... Management. .. 0.000 .... |Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|36-4814921 .. 121 Village Lots 2/3, Ltd. ....ccuuueeeee ANREINV, LLC Management.... .}.. 0.000 .... [Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| weverrreeennnns 1363015 Alberta Ltd. Chipman Development Corporation .. Ownership .100.000 ... |Brookfield Reinsurance Ltd.
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|26-4431276 .. ANCAP Jasper, LLC ... . | ANICO Eagle, LLC . | Ounership.. ..}.100.000 ...|Brookfield Reinsuance Ltd. ..
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... |26-4730727 .. ANCAP Jasper |1, LLC .. ANICO Eagle, LLC Ounership .100.000 ...|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... Argerich 2022-1, LLC Argerich Holdco 2022-1, LLC Ownership .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... Argerich Holdco 2022-1, LLC . |BAMR US Holdings LLC ..... . | Management. . |Brookfield Reinsurance Ltd. .

.|Brookfield Reinsurance Ltd. .

..|Brookfield Reinsurance Ltd. Group ....

BST Funding 2022-1, LLC .

. | BST Holding 2022-1, LLC .

Ownership..

..|Brookfield Reinsurance Ltd. Group .... BST Holding 2022-1, LLC .. . | American National Insurance Company . [Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... BST Holdings 2022-1E Ltd . | American National Insurance Company ........ |Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... BST Holdings 2022-2E Ltd . | American National Insurance Company ........ |Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... BST Holdings 2022-3E Ltd .. | American National Insurance Company . [Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... BST Funding 2022-1E Ltd . .. |BST Holdings 2022-1E Ltd .. Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... BST Funding 2022-2E Ltd . .. |BST Holdings 2022-2E Ltd Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... BST Funding 2022-3E Ltd . .| BST Holdings 2022-3E Ltd Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... Canadian Cottage Company Ltd. .. |Chipman Holdings, Inc. .. . | Ownership.. ..|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... Bach F1 2022-1, LLC . .. |BAMR US Holdings LLC .. Management. .. |Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... BACH F1 Interco 2022-1, LLC .. |Bach F1 2022-1, LLC ... Ownership.. ..|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... Boccherini F2 2022-1, LLC ........ .. |BAMR US Holdings LLC .. Management. . |Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... Boccherini F2 Interco 2022-1, LLC .. |Boccherini F2 2022-1, LLC . . | Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... Brahms PP Interco 2022-1, LLC ... . |Brahms PP 2022-1, LLC ... . [Ownership.. ..|Brookfield Reinsurance Ltd. . .
..|Brookfield Reinsurance Ltd. Group .... Brahms PP 2022-1, LLC BAMR US Holdings LLC . | Managenment.... . |Brookfield Reinsurance Ltd. ..............
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. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. Chipman Holdings, Inc. ......ccceveeenns AN/CAN Investments, Inc. ............ Ownership .100.000 ...|Brookfield Reinsurance Ltd. ....... I R
0408 ...|Brookfield Reinsurance Ltd. Group .... 0 Chipman Industrial Park No. 1 Inc. .. |Chipman Development Corporation . | Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . U I
. 0408 ...|Brookfield Reinsurance Ltd. Group .... . 0 Eagle IND., L.P. ... .. |ANIND TX, LLC ..... . |Management. .. 0.000 .... |Brookfield Reinsurance Ltd. . I R
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|83-2990147 .. 0 Eagle Burleson Park LLC .. .. |Eagle IND., LP . | Ownership.. 100.000 ... |Brookfield Reinsurance Ltd. . I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|83-2964071 .. 0 Eagle Tri County LLC .. .. |Eagle IND., LP . | Ownershiop .. 100.000 ... |Brookfield Reinsurance Ltd. . I R
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-1198091 .. 0 Galveston Island Water Park, L.P. . NIA. . |ANH20, Inc. .... . |Management. 0.000 .... [Brookfield Reinsurance Ltd. . N
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-4937509 .. 0.. Germann Road Land Development, LLC .. CO.erf e NIA....... ANICO Eagle, LLC .... Ownership .|Brookfield Reinsurance Ltd. I R
MRPL Retail Partners, Ltd. (Shops at Bella
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-8243164 .. 0.. Terra) ANICO Eagle, LLC Ownership ..|Brookfield Reinsurance Ltd. I R
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|46-3426560 .. 0 TC Blvd. Partners, LLC ...NIA....... | ANICO Eagle, LLC . . | Ownership.. ..|Brookfield Reinsurance Ltd. . I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|46-3432650 .. 0.. TC Blvd. Partners |, LLC T NIA....... ANICO Eagle, LLC Ownership ..|Brookfield Reinsurance Ltd. I R
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0444990 .. 0.. Town and Country Partnership T fens NIA....... ANDV 97, LLC Ownership ..|Brookfield Reinsuance Ltd. I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|80-0947060 .. 0 Town Center Partners, Ltd. . .| TC Blvd. Partners, LLC Management. . |Brookfield Reinsurance Ltd. . I R
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3971831 .. 0.. TX Galileo LLC BAMR US Holdings LLC . | Management.... . |Brookfield Reinsurance Ltd. 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3904685 .. 0.. TX Hooke LLC .... BAMR US Holdings LLC . | Managenment.... . |Brookfield Reinsurance Ltd. 13
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3957208 .. 0 TX Kepler LLC ... . |BAMR US Holdings LLC .. Management. . |Brookfield Reinsuance Ltd. .. 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3921297 .. 0.. TX Leibniz LLC .... BAMR US Holdings LLC . | Management.... . |Brookfield Reinsuance Ltd. 13
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3871687 .. 0.. TX Newton LLC ... BAMR US Holdings LLC . | Management.... . |Brookfield Reinsurance Ltd. 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3889808 .. 0 TX Wren LLC . |BAMR US Holdings LLC .. Management. . |Brookfield Reinsurance Ltd. . 13
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... [20-8668116 .. 0.. 121 Village, Ltd. ANREINV, LLC .. |Management.... .. |Brookfield Reinsurance Ltd. I I
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. BEP BID Il Euro AIVL.P. ..... Brookfield Reinsurance Investments LP ...... Ownership .|Brookfield Reinsurance Ltd. 13
0408 ...|Brookfield Reinsurance Ltd. Group .... 0 BAMR BID Il US AIV LP . . |Brookfield Reinsurance Investments LP ...... |Ownership.. .|Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. BAMR BID Il AIV LP American National Insurance Company ........ Ownership ..|Brookfield Reinsurance Ltd. 13
0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. Boole L.P. .o American National Insurance Company ........ Ownership ..|Brookfield Reinsurance Ltd. 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0 Archimedes L.P. . | American National Insurance Company ........ |Ownership.. ..|Brookfield Reinsurance Ltd. . 13
0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. Cantor L.P. ........ American National Insurance Company ........ Ownership ..|Brookfield Reinsurance Ltd. 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. NER Note Issuer 1 Ltd. ...... North End Re (Cayman) SPC .........ccceeeneens Ownership ..|Brookfield Reinsurance Ltd. 13
0408 ...|Brookfield Reinsurance Ltd. Group .... 0 NER Note Issuer 2 Ltd. . | American National Insurance Company .. [Ownership.. ..|Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. NER Note Issuer 3 Ltd. ...... American National Insurance Company ........ Ownership ..|Brookfield Reinsurance Ltd. 13
0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. NER Asset Holdco 1 Ltd. ..... NER Note Issuer 1 Ltd. ..... Ownership .|Brookfield Reinsurance Ltd. 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0 NER Asset Holdco 2 Ltd. . |NER Note Issuer 2 Ltd. .. . [Ownership.. .|Brookfield Reinsurance Ltd. . 13
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| .. 0.. NER Asset Holdco 3 Ltd. ..... NER Note Issuer 3 Ltd. ..... Ownership ..|Brookfield Reinsurance Ltd. 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1684989 .. 0.. Bylsma 2022-1, Ltd. . American National Insurance Company ........ Ownership ..|Brookfield Reinsurance Ltd. 13
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1685005 .. 0 Casals 2022-1, Ltd. . . | American National Insurance Company ........ |Ownership.. ..|Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1685038 .. 0 Dupre 2022-1, Ltd. .. .. | American National Insurance Company ........ |Ownership.. .|Brookfield Reinsurance Ltd. . 13
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 . 0 Bylsma 2022-1, LLC .. ..|Bylsma 2022-1, Ltd. ............ . | Ownership.. .|Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0 Casals 2022-1, LLC .. .. | Casals 2022-1, Ltd. . | Ownership.. .|Brookfield Reinsurance Ltd. . 13
0408 ...|Brookfield Reinsurance Ltd. Group .... 0 Dupre 2022-1, LLC ... . |Dupre 2022-1, Ltd. . . | Ownership.. .|Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0 BGL PT Land, LLC .. . |Brookfield Reinsurance Investments LP . | Ownership.. .|Brookfield Reinsurance Ltd. . 13
0408 ...|Brookfield Reinsurance Ltd. Group .... 0 BGL PT, LLC ........ . |Brookfield Reinsurance Investments LP ...... | Ownership.. .|Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1691929 .. 0 Atreides Leto Holdco 2022-1 Ltd. .. . | American National Insurance Company ........ |Ownership.. .|Brookfield Reinsurance Ltd. . 13
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1691732 .. 0 Atreides Paul Holdco 2022-1 Ltd. .. |American National Insurance Company . [Ownership.. .|Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1695168 .. 0 Atreides Paul 2022-1 Ltd. ..... .. | Atreides Paul Holdco 2022-1 Ltd. .... Ownership.. .|Brookfield Reinsurance Ltd. . 13
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... [98-1694739 .. 0 Atreides Leto 2022-1 Ltd. .. |Atreides Leto Holdco 2022-1 Ltd. . Ounership.. ..|Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1693420 .. 0 Atreides 2022-1 Ltd. ... .. | Atreides Leto Holdco 2022-1 Ltd. Ownership.. ..|Brookfield Reinsurance Ltd. . 13
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 0 BGL Pinehurst Land, LLC . .. |BAMR US Holdings LLC ..... Management. . |Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 0 BLI Pinehurst Mezz, LLC . .. |BAMR US Holdings LLC .. Management. . |Brookfield Reinsurance Ltd. . 13
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 0 BGL Pinehurst, LLC ..... . |BAMR US Holdings LLC .. . | Management. . |Brookfield Reinsurance Ltd. . .13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 0.. BLI Pinehurst, LLC BLI Pinehurst Mezz, LLC .... Ownership .|Brookfield Reinsurance Ltd. .............. .13 ...
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

.: BAM Re Partners Trust owns 100% of the Class B Limited Voting Shares of Brookfield Reinsurance Ltd. ...
Investment Special Purpose Vehicle

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ..o.| werrrrrrrrininn | e 0 v | BAM Re Bermuda Real Estate JV Member Ltd. ... |..BW....)...... OTH....... BAM Re Holdings Ltd. ...ccovvvvvveeeieieennnnnnns (0T T ..49.000 ....|Brookfield Reinsurance Ltd. .............. N0 e
Brookfield Bermuda Real Estate Holdings
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ..o.| wevrerrrreenenn | e 0 v | Blue Investment SPE Ltd. .....coovvvvvvvivivinnnnns LBW....) . NIA....... Ltd, e (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. .............. NO...... I R
Brookfield Bermuda Real Estate Holdings Ltd.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 .10 .. Brookfield Bermuda Real Estate JV LLC ...... Ownership .100.000 ...|Brookfield Reinsurance Ltd. .............. I R
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 . 0 Chipman Development Corporation .. | AN/CAN Investments, Inc. .. .. | Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 .10 .10 Brookfield Bermuda Real Estate JV LLC . .. |BAM Re Bermuda Real Estate JV Member Ltd. |Ownership.. ..}..49.000 ....|Brookfield Reinsurance Ltd. . I R
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... e |0 .10 BNRE Bermuda Services Ltd. .......... .. |BAMR Holdings Ltd. .... Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . U I
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|92-2035543 .. [0 ... .10 BNRE Triangle Acquisition Inc. . .. |BAMR US Holdings LLC .. . Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . I R
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|92-2064626 .. (O ... .10 BNRE Triangle Merger Sub Inc. .. |BNRE Triangle Acquisition Inc. . | Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... .. |0 ... .10 BNRE Bermuda Merger Sub Ltd. .... . |BNRE Triangle Acquisition Inc. ... . | Ownership.. .100.000 ... |Brookfield Reinsurance Ltd. . I R
0408 ...|Brookfield Reinsurance Ltd. Group .... .10 ... .10 Grace Property Holdings Limited .. |Brookfield Reinsurance Investments LP Ownership.. 50.000 ....|Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... .10 ... .10 BNRE 77G Holdings Ltd. ......... . |BAM Re Holdings Ltd. .....cccevveeeennns .. | Ounership.. 100.000 ... |Brookfield Reinsurance Ltd. . 13
0408 ...|Brookfield Reinsurance Ltd. Group .... .10 ... .10 2022 Ganymede Note Issuer LP . . | American National Insurance Company . [Ownership.. 100.000 ... |Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... .10 ... .10 2022 Titan Note Issuer LP .. . | American National Insurance Company ........ |Ownership.. 100.000 ... |Brookfield Reinsurance Ltd. . 13
0408 ...|Brookfield Reinsurance Ltd. Group .... .10 ... .10 2022 Europa Note Issuer LP . . | American National Insurance Company ........ |Ownership.. 100.000 ... |Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... .10 ... .10 2022 10 Note Issuer LP ...... . | American National Insurance Company ........ |Ownership.. 100.000 ...|Brookfield Reinsurance Ltd. . 13
0408 ...|Brookfield Reinsurance Ltd. Group .... .10 ... .10 2022 Ceres Note Issuer LP .. |American National Insurance Company . [Ownership.. 100.000 ...|Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... .10 ... .10 BREF VI Cayman 1LP .... . |BAM Re Holdings Ltd. ........... .. | Management. 100.000 ... |Brookfield Reinsurance Ltd. . . 13
0408 ...|Brookfield Reinsurance Ltd. Group .... .10 0.. 776G Propco Limited BNRE 77G Holdings Ltd. ........ . [Ownership .|Brookfield Reinsurance Ltd. .............. W13
Asterisk
1. .| Bruce Flatt and Brian Kingston are also ultimate controlling persons




STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ............ccccoeieeis NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
€1ECHrONICAIIY WIth ThE INAIC? ... ..ottt ettt ettt s et e st ee e s e e s e e e e e oS e e ses e e e b e S e 2 eseEeEee e S e 2 eeseE e b s s e e s e b et eseseenseseae s s s nsntetenn NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

domicile and electronically with the NAIC? ... YES

Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? .............ciiiriiieeree et s e ss et s e enes NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ..........ccoiiii e NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? .............oiuiriiiiiiree ettt YES

Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

AUGUST FILING

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile

and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should

be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............ccocviiiiiiiiii e N/A

Explanation:

Bar Code:

A
6 0 7 3 9 2 0 2 3 4 9 0 0 0 0 0 1

N N MR
6 0 7 3 9§ 2 0 2 3 3 6 5 0 0 0 0 1

Reasonableness of Assumptions Certification required by Actuarial Guideline

XXXV [Document Identifier 445]
6 0 7 3 9 2 0 2 3 4 4 5 00 0 1

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
3

0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

6 0 7 3 9 2 0 2 3 4 4 8 0 0

0

o
—

0 1
0 1

14



STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  MGU FEe INCOME ....ovvveeeceeeeieeeeeeccee e neneneneneneeanns|oreieeeseeinenenss 800,008 [oovieiiiiiiiicccceeees oo 866,006 |.......cccvvvennnene 455,239
2505.  Qverfunded Pension . ..159,569,970 |...
2506. Disallowed IMR ......cooomieiieeeeeeeeeeee e eeee |oveveeeeeeenn 11,764,189 | 77,764,189
2507.  Prepaid EXPENSE ...covioieeeceeiririicieieenineeieeeisneseseeeisesenesenenenesnesesnnssnsessennnnns[esesenennneeeees 28, 201,748 [ 28,271,743 | [
2508. Debit SUSPENSE .....c.cocveveveveriiiiinane
2509. Miscel laneous Nonadmitted Assets
2510.  AdVanCes .......cccococeeeveeeveeenennan.
2511, Taxes 0ther Than FIT ..o [oaeteseseeeeessse s esessnenens |oeeseseseieeeeees e s esseees [oereseseeeses e eseesesesesesenes feesesesesesesesesennas 40,927
2597. Summary of remaining write-ins for Line 25 from overflow page 284,002,382 283,136,376 866,006 496,166
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504.  Miscellaneous invesStMent [Habilities ....ociiiiiiie ettt ettt e e e s e e e seseseneneresnsensreannans |oeeeeseeeseeenns 4,045,274 ..o 4,406,700
2505.  RetiTee DENETIT FESEIVE ..ottt ettt ettt e ettt e e e e et et e e e e eeeeteeaeeeeeeeeteseeaeeaeeseneeesenseesensresensnnsensnnas |ooeeeseeeieseeeenns 2,180,742 |.cooovee 2,124,579
2597. Summary of remaining write-ins for Line 25 from overflow page 6,226,016 6,531,279
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Group Reinsurance FEe INCOME .........ccoiueuiiruiieiiieicieicie ettt [eebesseieeecienaen 1,082,799 | 1,277,414 | 4,420,952
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 1,082,799 1,277,414 4,420,952
Additional Write-ins for Summary of Operations Line 53
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
5304. Change in pension plan unrecognized gains (10SSES) ..ocvveeeeieeeieirieieieeee e e 148,281 | 2,130,686 |................ (21,326,864)
5397. Summary of remaining write-ins for Line 53 from overflow page 148,281 2,130,686 (21,326,864)
Additional Write-ins for Schedule T Line 58
Direct Business Only
1 Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Active Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
58004. MEX MEXICO ..ovoveeiiieieiereiereeeesisisie e [ D,0.¢ G T 3,071 | [ 19 s o 3,146
58005. ITA Italy .........
58006. NLD Netherlands ..
58007. BEL Belgium ......
58008. ESP Spain .....
58009. LUX Luxembourg
58010. THA Thailand .......cccccovviviiiereereiieieieeeieieeene
58011. TN Taiwan ....
58012. JPN Japan
58013. AUS AuStralia ...ccooeveeeeiereeieeeeeeee
58014. PHL Philippines
58015. CHL Chile
58016. ABW Aruba ..
58017.
58018.
58019.
58020.
58997. Summary of remaining write-ins for Line 58
from overflow page XXX 5,793 130,300 75 136, 168
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAT ...........cccoveueieieeeieeieieiee ettt ese s ese s seseesessesesnnns [eesesesienenens 347,667,188 |................ 356,323,596
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........co.iiiiieee ettt ettt e e e e et e et e e eeeneeeneesseesneesseennees [eesneeisesisesssssesssensnenaeens [seseesseeisesise e e eeaaeeanens
2.2 Additional investment made after aCQUISIEION .............ccuiuiriiieiiiei ettt be e b e e s sbesessesssaesesnesennes[ereeseieeneieanenas 4,739,545 | 14,568,957
3. Current year Change iN ENCUMDIANCES ............ciiiiitii ettt ettt ettt ete ettt ate st eteeteeeeeaeeseeaeaseeseaseeaeaseaseaseeseeseaseasesseasessesnessessesnens [oesomiomiesiesiss it e s ies s eses [orisiesies s
4. Total gain (I0SS) ON GISPOSAIS ........cvcveveveuiuieiieieteteteececeeee et etete e st s e s et ese s s s s s s sesesesessasa s s s sesesesessssassssesesesesesessssassasenes |eoeseseseneneeeetesseeseieeennens |oesereesessseeenene 1,006,163
5. Deduct amounts reCeived ON AISPOSAIS ...........ccocveveieveveueeeeeeieiiete et eeeaeae ettt e et ea s s s st e s et eses e s s s et sesesesessasasssesesesessassnans [sereseseeneseseseseneennsnenenenes [oereeeeeieeeenes 5,371,205
6. Total foreign exchange change in book/adjusted Carrying VAIUE ..........c.cocuiiiiiiiiiiiieiie ettt es [eeseeiae e e e
7. Deduct current year’s other than temporary impairment reCOgNIZEA ...........coiiiiieiiiiiiii et see [eere e
8.  DeducCt CUITENt YEAI'S AEPIECIAtION ...........eveieieiieieiietesiteteet ettt et ese et et e se s ese st ese s eseseesese et ess et ese s esessese s eseseesessesesaesenesenes 4,739,131 |
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) . ...347,667,602 |.
10. Deduct total NONAAMItEEA @MOUNES .........oiuiiiee ettt et e e et e e st e e st e st e ae e beenbeenseesseeneeeneeeneeeseenseenseanne [eaeeseeseateateeasenasenannnes
11.  Statement value at end of current period (Line 9 minus Line 10) 347,667,602 347,667,188
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&aI ............cceveveeervevereieeeeeceeseeseeesaeas |oeecececenes 5,079,187,970 |........... 4,803,681,236
2. Cost of acquired:
2.1 Actual cost @t M OF ACQUISITION .........o.oeeieeececececceeeee ettt s e s s ee e eanaeesn s esesesnensnssensnssnnnanns |eeeeesenennnees 110,386,800 |............ 1,048,399,474
2.2 Additional investment made after CQUISITION ..............ccoeueueuiiirieeeeeeeeetceees e et e st eesen s st s s seseseesesessssssessesesensnessssasanns |oeesesesseenens 71,464,730 |................ 418,878,122
TN 0o = 17-4=To [ 1= (=T =Y M1 (=T =X = Ta T o 10T USROS AN
4. ACCTUAI OF QISCOUNL ...ttt a ettt et e a e h e e ae e e s e e ea e e et et e e st et e e as e e as e easeeateeaseeseenaeenseeneenne [seenneense st e nss e e e e e e e et
5. Unrealized valuation INCrEASE (AECTEASE) .......ccueiuiiuiiiiiteitiite ettt bbbttt b bbbt bt bt bt bt e bt e bt bt e bt e bt et nb ettt eebe et b ane [eeeeeee e et
6. Total gain (I0SS) ON AISPOSAIS .....eiuiiuieieie ettt et e e e e e e e e e e e n e e e en e e s eneeneeneeneen s et enseneeneensennenens [ennemeesene e et et
7.  Deduct amounts reCeiVed ON GISPOSAIS ..........cvviveviveeeeeeeeeeeeeeee e eee e eee e et e e ee e s e s e s et e eae e s e e es et eseeseeaeaneeseseeeeeenanenenaes ... 93,723,122 |.
8. Deduct amortization of premium and mortgage interest points and commitment fees ............. (2,855,737)|.
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............cccooeoeveieieienenenes foovmiel
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........ccccvvririririeiereririiesesesieieseseseese st sssnens [eoeseeenenenenas 14,838,419
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... [-ccccceune. 5,155,333,696
12, Total valUALIoN @IIOWEANCE .........oooiiiiiiiiet et h e ettt a et e st e st e st e e st e e a s e ea e e et e st e st e s e esseeaseeaseeaeeeanens [sheenseese et e et e et e easeeseeaes
13, SUDLOtal (LINE 11 PIUS LINE 12) w.oouiuieiiieieieieieeieie ettt ettt s e s st sesesesn e s st esesenenesnnnans [eoescaeanans 5,155,333,696
14.  Deduct total NONadMIttEd @MOUNTS .........oiiiiiiiii ettt a e eae e ae e a e e e e e b e e b e et e et e eaeeeaneeseenas [sseessenseesseesse et e et e et e ets [oteeteete et e et e e e sae e
15.  Statement value at end of current period (Line 13 minus Line 14) 5,155,333,696 5,079,187,970
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DecembEr 31 Of PriOr YEAI ..........cc.ceieueieierieieiesieeiesesieseieseeesessssese st esessesessesesaesessesesessennssenes |eoeieeseens 3,721,820,908 |............ 4,499,818,221
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISIEION .......c.euiuiiiieieieiee ettt e e e et eneeesesenenenns [eonissesenananaees 6,320,000
2.2 Additional investment made after acquisition . 11,110,863 |.
3. Capitalized deferred INtErest NG OtNET .............ccocveiiiiieeeeieeceeeeee ettt ettt ettt et se st et s et e st eseaeas s st eseseseseseanns [oeeeeeseseeeeeaeaeaeneaes 1,168 |.
4. ACCTUAN OF GISCOUNL ..ottt ettt et et s e s s s s e st e s e s e s e s s ae s s s st et et esessas s s s sesesesessssasssasseseseseseasasanas |eeeseseseneeneeneeeeas (29,723)
5. Unrealized valuation INCrEASE (AECTEASE) ...........c.cueriiveriiieriiiesisiesesieteseesesesteestessstesessesesaesessesessesessesessssassasessssessssessssesessesessases [ooesesiene (2,238,721,128)|................ (68,845,832)
6.  Total gain (I0SS) ON QISPOSAIS .......c.ceeveueiieiiietiieteieteteteeetese et e et esestesesseseseesesaesessesessesesesesessesessesessesessesessesessssesessesnsesesesnnns [oeesesseseieeneneenenes (76,589)|..cccveernnnen 8,622,688
7. Deduct amounts reCeived ON AISPOSAIS ...........c.eeeieueiieiirieieietesieteeeteseete sttt ese s ese st ese st eseseesesseseseesesessesesesesesessesessesessesesneses |ooesesseseinans 920,640,295 |............ 1,226,768,701
8. Deduct amortization of premium and dEPrECIALION .............ccceiriiueriiieiitee sttt ete s reesbeestesessesssaesessesessesesessessssessssessssesesne [oeesesessesenneennans 907,159 ..ot 5,869,067
9. Total foreign exchange change in book/adjusted Carrying ValUE .............c.cccooiiiiiiiiiiiii e [oeeesieeee s o
10. Deduct current year’s other than temporary impairment reCOgNIZEA ..............ccoiiiiiiiii i [ [
11. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5+6-7-849-10) ........cccceeurirreirieerieeieeiee e ...578,878,045 |. 3,721,820,908
12.  Deduct total NONAAMIttEA @MOUNTS .........oiuiiiiiee ettt ettt et e e e e e st e e st e eaeeeaeeeseenseenseanseenseenseenseeneesneenne [onenssenseeiseeiseente et e saeens [oreeaeeseetesseesaeesaeenaneaes
13.  Statement value at end of current period (Line 11 minus Line 12) 578,878,045 3,721,820,908
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEAI ...........ccceeeiririeieierereeeeeieeiesese s [eoceeas 10,984,361,578 10,201,679,377
2. Cost of bonds and Stocks aCqUIred .............cc.cevveueeeeueeeeeeeeeeeeeeeeeeeeeieenne ...839,974,604 |. 4,151,472 ,405
3. ACCTUAN OF GISCOUNL ...ttt ettt s ettt a s s s s e s et e s s s e s e s e st s s ssaese s s s s s ses et e s sassssesesessssnanas [oeseeesnaciceceen 2,017,207 | 8,939,208
4. Unrealized valuation iNCrEaSe (AECIEASE) ............cevivivieiueueriiieseesesesesssessssetesesssessssesese s et s sssesesesssessssesesessssssssesesessssnsssesesesssanns [eossacsceseenanas 16,046,386 |......cccoceeennnd 667,563
5. Total gain (I0SS) ON QISPOSAIS ........c.cuiuiirieeeieteieieeiieie ettt ettt e e e sss et et esesesese s st et et esese e s ssesesesesesesessssesesesesnnnns |ooesesseeaeaeaeasanans 186,817 [ (26,371,557)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cveveviueiieieieeeeeeeeeeeee e eeeeeeeee e se e eeeeesesesesesessseasannans [oeeseesenseeens 994,236,806 |........... 3,295,249 ,350
7. Deduct amortization OF PrEMILUM ...........c.ciiiiuieiitieeteee ettt et et et ettt e e et eae et eaestese et eteesete et et essetessssesssaessssessssesesseseesesessasensans |oeeseseseeaneaeas 8,582,548 |....cocoee... 38,027,074
8. Total foreign exchange change in book/adjusted CAITYING VAIUE .............cooouiueueueririiiisisieieieieteseee st sesesesnsnns [oeseseneeeseeseeaeaens 239,633 |.ooieeriene (239,765)
9. Deduct current year's other than temporary impairMeNnt FECOGNIZEA ...........ceivririririiieietereiee sttt ss s sssseses[oeseseeseseseeseeaeieiseeneeeeenas .21,735,388
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ..............coeeeeeverererieiens fooverriciciiiiiiicicices [ 3,226,159
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .............. 10,840,006,871 |. .10,984,361,578
12.  Deduct total NONAAMIEEA @MOUNLS ......e.eeeeeeeeeeeeeee e et e et e et e et e et e e e eeeeeeeeeeeeeeeeeeeeeeseeseeeeeseeseeeeeseeseeeeeeeeeeeseeneenesnen |eeeeeeeeeeeeens 16,163,612 |......c.......... 18,774,987
13.  Statement value at end of current period (Line 11 minus Line 12) 10,823,843,259 10,965,586,591
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted 2 ’ ¢ Book/Asdjusted Book/,fdjusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC 1 ()t bbbttt [ 5,543,403,846 |................ 983,289,558 |......cccunnee 549,089,960 |.......ccccvrvnve 3,919,917 |.......... 5,981,523,3671 |-eviiieeeieeeirrriireenns v [ 5,543,403,846
2. INAIC 2 (@) ettt ettt ettt b btk a e b ek bt b e R e bt b et b et et ettt ee et et e [rere s 4,488,662,012 |...cccvvenenee 115,536,540 |......ccevnve 243,552,123 |..ooviiene (11,183,436)|............ 4,349,462,993 ... [ [ 4,488,662,012
3. NAIC 3 (8) coveeeeieieiie ettt ettt sttt b bt R ettt s e bt R Rt e R R bR R Rt e st b bt r e e e s s sttt ne e [eee e 397,400,025 |.....ccccuenvne 16,103,076 |....c.ccovvenvne 4,146,963 |......coo.c.... 10,016,354 |............... 419,372,492 |t [ o 397,400,025
L 2 02 = TSSOSO PPN RN 28,726,239 |.......cco...e. 59,142,680 |.......c.o.c..... 42,556,152 |.ovociicnnne 18,300,627 |..ooveveernne 63,613,394 | o e 28,726,239
5. NAIC 5 (8) et bbbt [r s 1,281,874,683 |......cccceeenee 2,790,000 |eeveerereeneireeerireneeniene [ 179,424 |............ 1,284,844 107 |.oovieeeeeeeecceernines [ o 1,281,874,683
B, INAIC B (@) vttt ettt b bt e bbbt b b bk h bbbt bt bt bt et e ettt 3,537,040 901,740 4,438,780 3,537,040
7. Total Bonds 11,743,603,845 1,176,861,854 839,345,198 22,134,626 12,103,255, 127 11,743,603,845
PREFERRED STOCK
8. NAIC T bbbttt b e b [reere e 29,962,000 |-..eeeeeereeerirereeininirinenes [erreeenirnneennsnnrnees e eenieene[rere e 29,962,000 |-..evverereeeririneeeriririrene [ e 29,962,000
9. INAIC 2 et £ AR R R £ e R SRR bRt e et bbb n et ne et nenenenenens [renenr e 17,710,800 v o e 1,938,668 |.....cccevne. 19,649,468 |.......ooiviiiriciriiriene [ [ 17,710,800
T, NAIC 3 e b bbb bbb st sttt [seee e 5,057,677 [eeeeeeeeerrieiceirnniies foeeeeisni s [rerereneeeiss e [ 5,057,677 [eeeeeeeeerrereeenirnniies foereieirnneneessseseeenns [ 5,057,677
I T 72 2 TP ST PSPPSR SRR 922,400 [...vvoceeeireieneieireienees e [ s 922,400 ... e o 922,400
12, NAIC 5 oottt ettt bbbk s st e et R bRt e s R bbbt Re et s sttt esene e es et ensenenen [ereeeerenene e nennes [eeereinnn s [oree s [ (922,400)|.......cevevrenne (922,400) [......ceeeeeeeereeeciniririnines Joereeeeeeneneneiese e [rererenee s
180 INAIC B .ttt b e h b e R e b E b e bt b et et e ettt n et bt enee 1,070,400 1,070,400
14, TOUAl PrEFEIMEA STOCK ......vuivieiieciieieie i 53,652,877 2,086,668 55,739,545 53,652,877
15. Total Bonds and Preferred Stock 11,797,256,722 1,176,861,854 839,345,198 24,221,294 12,158,994 ,672 11,797,256,722
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ oo 1,395,795,887 ;: NAIC2 $ ooveeveeeeeeeereeeeeeeinian P NAIC3 $ oo NAICA $ oo i NAIC5 $ e, 319,921,274 ; NAICE $veeeeeeeeeeeeeceeeeeae




SCHEDULE DA - PART 1

Short-Term Investments

STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 1,572,224,274 XXX 1,572,224,274 22,410,920 188,387
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCembEr 31 Of PriOr YEAI ..........ccc.cerieueieieieieiesieieietesieseseeseessesessese st esessesessesessesessesesessesnssenes |eoeseesees 1,094,950,626 |................ 110,448,750
2. Cost of Short-term iNVESIMENES ACUITEA .........c.eiuiieieiiiieieieteieteiet ettt ettt et e et ese st ese s esessesessesesessessssessssesesseses |ooeseesesenseaes 581,587,364 |............ 1,462,352,228
3. ACCTUAD OF QISCOUNL ...ttt et e et e e e et e e e et e e e e et e e e s e e enee e eneeneeeeeeseeensenenennnnnnns [oereeneenseneeneens 1,394,764 ... 2,425,010
4. Unrealized valuation iNCrEASE (JECTEASE) .........c.ccvevevviverereeeeieieeeetetetetesesessee e et et etesesesesssesesesssesesessssssesssasesesesessanssesssssesesesesnns [esesenesasssesesesssenenennannsans |oeesesesessseseeeseanenenas (86)
Total gain (I0SS) ON AISPOSAIS .......c.cueeieieeeeeceeeceeeeeeie ettt s e s e s et et e s e s s s st et esesesesessas s s aseseseseasasssssesesesessssanas |oeesesesessneneneaeaeaeeaeeas 322 |

6. Deduct consideration received 0N QISPOSAIS .............ccuiueiiueiiieiiieteiietesteteesteestesessesestesessesesseseessessssessssesessesessesessasensssansssenes [oersesessenenes 105,708,802 |................ 480,275,276
7. Deduct amortization Of PrEMIUM ........o i ittt ettt e e ae e bt e e bt e be e bt eabeenteemeesseesheesbeesbeenbeenbeenseenneansesnees [onesusessesisesiaesiaesinesneans [oaeesessesee s saee s sae s
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccuiiiiiieiiiiiiac e s sreesree s [oseesiie s sns oaesiesee s e
9. Deduct current year’s other than temporary impairment reCOGNIZEM ............cociiiiiiiiii et eee |oee e ses oaesiee s e
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9) .........cocceeerieirieerieieieieeeeesee s [eeveenneaes 1,572,224,274 |............ 1,094,950,626
11.  Deduct total NONadMItEEd @MOUNLS ..ottt e et e e e e e e e e e e nenes [sremteaeenneee e e neeneenennnes [eeeeeeee e e e e
12.  Statement value at end of current period (Line 10 minus Line 11) 1,572,224,274 1,094,950,626
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) .....c.c.cvcveeivcuereiieisieesesesseessssesesesesessssesesassssssssesesssssssssesesassssssssesasasenns sesesesessssses 118,311,792
Cost Paid/(Consideration RECEIVEA) ON AAAIIONS .............c.cveveiiieieieeieieiiiecietete ettt ae s et s et s s s s esese s ssssesese s s ssssssesesesessssssssesssssnsnanses | £atstsesesssienes 29,061,250
Unrealized Valuation INCrEASE/(AECIEASE) .............cuoveurueueieieeeseeetesesssasaese st ssssssese s s sssaesese s ssssssssese s s s sssss e st s s s aesese s s s s ssses s s s s sesesesssnansssesesssans teessssssiesanas 41,380,876
SSAP NO. 108 AGJUSTMENTS ......teitiiitietieie ettt a e he e bt b e e E e e bt e bt e e e e oot £ e He e eh e e 1h e e £ H £ e b e e bt e b e et e ea et e es e ees e nbe e ebe e e b e e nb e e bt e bt eneean e e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cueveviiieieiteueteeieeeete st et eesseaete s et ee s ae st e s es s st e st e s es s s eae s s sessss et e b s s s ses et b e s s ensesese s s s snsssetesasessnsnsesesanns easassssiesanas (17,711,138)
Considerations received/(Daid) ON tEIMINALONS .............c.ceviiucueieieiiectetetet st e st ss s et et st s sesese s s s ssassese s s sssssse s s s ssssesesesssssasassesessssassesesasnnans | ebesessssssssesesa 9,450,684
440 7251 o PP PP PTOS

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (Lines 14+2+3+4+5-6+7+8+9) .........cocoiuiuiieiiieceeeeieiieeeetese et sse et ssesesesesenns aessssseesenns 161,592,096
(DTt [ Ter g ToTgEoTo [T i (=To I EoT T PPN
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.cviiuiuouiiieececteteiee ettt ettt bt ss b b s n s s s esen st et sesassnsnsesesanans taesesesesnenes 161,592,096

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOr YEAI)........c.ii ittt ettt ettt et e eseeeaeesse e st e sse e s e esseeseeeaeeeseeeseeaseeaaeans Saaessaessseasaesseeaaaesaeeaaeanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ..........ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinuUS .............ccccciiiiiiis coeieie e
3.12 Section 1, COIUMN 15, PLIOT YEAI .....ccueiiiieiiiieie ettt ettt ettt ete et seaes £eteeteabeaeeaa e s e e b e st e st e sbeabees £abesteareanesresaesnesaesresnesaeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............cccccciiiiiiis coeeeeeeeee e
3.14 Section 1, Column 18, prior year

Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinuUS ............ccccccciiiiiiis coeieeeeeee e
3.22 Section 1, Column 17, Prior YEar ................ g ........ JEE........ LR ... . EEE ... SIS . SE—...........
Change in amount recognized
3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........J

3.25 SSAP NO. 108 AQJUSTMENLS ... .eiuiiiiiiiiiiitieie ettt ettt sttt ettt te e ae e £obeebeateaaeaa e e et s b e sb e e beabeabees £kt ebeebeebeebeebeebeeb e s be et e abees £eaeeaeeaeeseeaeeaeeneaeeae e e eanas

10 o) o) =TI (IR TN i o 1T UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year .............ccccociiiiiiiiii i

Less:

4.21 Amount used to adjust basis of hedged item .............ccciiiiiiiiiiiiiis

4.22 AMOUNE FTECOGNIZEM .....oveiiiiieiieeiee ettt ettt e e e e sheesbeesseanesasssassaes e saeas

4.23 SSAP NO. 108 QQJUSIMENLS ....e.viiiiiiiiiiitieei ettt ees eeebe et e e e sa e e b e e et e b e st e abe s teabesbeaaeareaaeareseeeaeeeeeae e

T8 o) o) =TI (IR Lo oy o g UL I 1= OO
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiitiiiiiit ettt ettt ettt ettt eaee s et e sheesbe e bt e bt em bt ambeee et saeeeaeeebeeebe e be e beenbeambeen Semeeaeeaeesaeeaaeeaaeesaesaneans
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtioNs IN PriIOT YEAI .........oouiiiiiiiee ettt e et et e s Seaeeaesae e s e s e e e aaesaaesaneas
Book/Adjusted carrying value at end of current period (LINES 142+3.3-4.3-5.1-5.2) ..ottt ettt b e b e ae e et e e ae e e ae e e st e aseens Saeesaaeaseeabeesaeesaaesaeeeaeeaes
Deduct total NONAAMIEA @MOUNLS ..ottt et bt bbb e E e E £ e b e e b e £ H £ e b e e E e e b e e R £ e h e e E £ e E e e b £ £ E e e E e e h e e b e e R e e b e e b e e b e e bt s b e e bt e beebe s Saemsee e ese e e e e e e e e e e enenneens

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiiiiiiiii ittt sttt st h e e s b e e bt e bt e a bt ea et ea et sheeeaeeeb e e ebeeabe e beembeanbeen Sesseeneeaeesaesaaeeaaessaesnneans
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

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
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check
[T N T= Yo 11 g T I 01 100V o e SRR 161,592,096
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............c.cccoiiiiiiiiiiiiiiiiie e
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt a e s s s et et eseasasssnanesesesessssnnensneneneeninenee s 161,592,096
Part D, SECHON 1, COIUMIN B ......oueeeeeeeeeeeeee ettt et e et e e et et e e e e e e e e e e et e e e e e e e e e e e e e ee s eneseesnneanesenaanns  aneesessesseans 161,592,096
o= Tl S Y=o (o o W IR 0o (¥ o o 200 OSSR

Total (Line 3 MIiNUS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ettt sttt sttt sbeebeenesnesnnsnesies i

Fair Value Check
Part A, SECHON 1, COIUMN 16 ......cueiuiieiieeiee ettt ettt e ettt e te e et e et e e te e e e teeteeteeteeteeteeteeteeteeteeteeteeteeteeeeateeteeteesesaeeseetesteatesteatesreaseas  seeesessesseans 161,592,096
=Tl = TR Y=Tox 1 1) o N B O ) 11 ' e 1 TSRS
TOtal (LINE 7 PIUS LINE 8) ..ottt e ettt e s s s s e s et et e s e s ssasssesesesessnmnsnsnenenenineees s 161,592,096
Part D, SECHON 1, COIUMN O ...ttt et e et et e e e e e e e e e e e e et e e e e e e e e enseaeenneeneeeeasesennanns  aaeesessesseans 161,592,096
o= T S Y=o (o o Wt IR o] (¥ 0 oo W 0 OSSR

Total (Line 9 minus Lin€ 10 MINUS LINE T7) .eouiiiiiiiiii ittt sttt ettt s st sbeenbeenesnesneneesies i

Part A, SECHON 1, COIUMN 27 ...ttt bt bt b e e bt e bt e et e e b e e a st eh et eb e e e b e e b e e e bt e bt e bt et e et e eaeesbneabeens oheesbeesbeeateeateenteaseateanes
L= Tl S RS T Tod o] o T R O] U] I T TR
Part D, SECHON 1, COIUMN T2 ...ttt a et et a e et e et e e s st e st e e s s e e ae et e e et e et et e e b e e sb e e b e easeaane aheeabessbeeateeateeteaseaeeanes

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiieiee et snennennenens i
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ...........cccoveueieieeieeieieie ettt ese s ese s seseesesaesesenns [eesesensnaennene 315,091,194 |............ 1,351,119,200
2. Cost Of Cash €QUIVAIENTS BCQUINEM ........c.ceeuiuiieiiieieieieieteie ettt ae e se et e et esa s ese s ese s esesseseseesensesesessessssesesesessesnnnans |eoeseesenens 3,502,204,006 |.......... 14,724 193,572
3. ACCTUAI OF GISCOUNL ...ttt s s b st m et em st es et nacicieans [nmnnanansnsnnenanas 172,079 | 746,449
4. Unrealized valuation iNCIEASE (AECIEASE) .........c.uiuiiuiiuiiiete et ettt ettt eteete e ettt e et steeteeteateeteeaeeseeteasessesseaseeseaseaseaseaseenessessessessennes |oeeeeiesineseeeeenenenenee [oeeeeeeeeeeseeee e e eeeeeeas
Total gain (I0SS) ON GISPOSAIS ........cueuieuerieieiieieiietete ettt ettt et et e et e et ese s esesseseseeseseesesessesessesesesessesessesessesessesesessesesesans [ersesenseseseasenenneaes 23,755 oo

6. Deduct consideration received 0N ISPOSAIS .............ccciueriiuiiiieriiietiiieseseeteseetetsteestessssesesaesessesessesessssessssessssessssesessesessesessasens oereesesnene 3,414,112,629 |.......... 15,760,968 ,027
7. Deduct amortization Of PrEMIUM ........oii ittt ettt et ae e bt e she e be e bt e abeenbeemeesseesaeesbeesbeenbeenseenbeensesnsesnnes [omesunessnsiasesaesiaesiaesiaeans [oaeesesseeeesieesaeesae e s
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiaii et sreesree s [eree e ses oaeeiesee e
9. Deduct current year’s other than temporary impairment reCoOgNIZEd ...............coooiiiiiiiiiiii e oo oo
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) .........ccceceiiriririririeerieeereneeeseeeseeesesenes e 403,378,405 |................ 315,091,194
11.  Deduct total nonadmitted @MOUNES ..ot as [ere et e [t
12.  Statement value at end of current period (Line 10 minus Line 11) 403,378,405 315,091,194
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
HOME OFFICE BUILDING . ..| GALVESTON 01/01/1971 .......... T T O FO P FE PP RPUPP ISP 2,399,543
SHOPPING CENTER ... BILOXI ..... ... 08/01/1967 .. . |Various ..
HOTEL ......... LEAGUE CITY . ...10/01/1988 .. . |Various ..
COMMERCIAL .. .|LEAGUE CITY . ... 12/01/1987 .. . |Various ..
HEALTH CLUB .... . | LEAGUE CITY 10/01/1988 Various
OFFICE BUILDING LEAGUE CITY 12/01/1995 Various
OFFICE BUILDING .. LEAGUE CITY . ... 12/01/199% .. . |Various ..
OFFICE BUILDING .. COSTA MESA ...06/01/1993 .. . |Various ..
OFFICE BUILDING .. DALLAS ........ ... 09/30/2003 .. . |Various ..
SHOPPING CENTER SAN FRANCISCO .. 12/31/2010 Various
SHOPPING CENTER . | CONROE 09/23/2013 Various
SHOPPING CENTER ... LOGANVILLE ...... ... 10/08/2013 .. . |Various ..
OFFICE BUILDING .. GREENWOOD VILLAGE ... 11/20/2014 .. . |Various ..
OFFICE BUILDING .. DUBLIN ....ccvn . 03/17/2015 . |Various ..
OFFICE BUILDING .. DAYTON .. ... 04/28/2015 . |Various ..
OFFICE BUILDING .. DAYTON .. ... 04/28/2015 .. . |Various .. . (15,
OFF ICE BUILDING DENVER 12/08/2015 Var ious 150,323

0199999. Acquired by Purchase 4,739,545
0399999 - Totals 4,739,545
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property Name of Purchaser iati Recaan (11-9- 10) Disposal Disposal Disposal Disposal brances Incurred

0399999 - Totals




STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

[AVE|

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquwed Rate of Interest Time of Acquisition After Acquisition and Buildings

1823403 .... .S, .. . 02/03/2023 . ... 8.000 |.. .. 24,550,000 |... .. . 111,200,000

1823603 . ENGLE00D .08/16/2022 .. 10.000 .. 47,200,000

1838901 . SAN JOSE .06/01/2022 .. 13.630 .. 19,400,000

1840602 . CHANDLER . 06/17/2022 .. .5.250 .. 19,000,000

1844301 . HONOLULU . 10/06/2022 .. 5.000 .. 96,700,000

1844801 . IRVINE . 11/29/2022 .. 6.500 .. 70,600,000

18455018 NEW YORK .01/15/2023 .. 6.560 .. 24,000,000 .. 26,666,667

18455028 ... NEW YORK ... .01/15/2023 .. ... 8.100 |.. ....6,000,000 |... .6,666,667

18456018 .. DURHAM .. S .01/27/2023 .. .. 6.270 |.. .. 47,336,800 |... .. 63,200,000

323001 . MAUI . .S .06/03/2016 .. . 116,350,000

329501 .. CHINO . .S, . 09/29/2022 .. .. 42,290,000

329801 JEFFEHSONVILLE S .01/26/2023 .. .. 42,250,000

329901 HOUSTON S . 09/29/2022 .. 55,100,000

330101 .. MORENO VALLEY .S . 09/29/2022 .. .. 38,500,000

330201 .. CORSICANA .. . 09/29/2022 .. .. 27,000,000

330301 .. GALVESTON .. .08/16/2021 .. .. 68,340,000

330401 .. SAN ANTONIO .01/26/2023 .. .. 65,000,000

330501 SAN ANTONIO .01/26/2023 ..

330701 NEW BRAUNFELS .. .06/01/2022 ..

330801 GARDEN CITY . 09/29/2022 ..

330901 GARDEN CITY .. .01/26/2023 ..

331001 1171972021 ..

APEX 1171972021 ..
WINCHESTER ... . 09/29/2022 ..

331201 RALEIGH . . 03/11/2022 .. .

331401 .. BOISE .... . 04/14/2022 .. .. 55,700,000

331501 VANDALIA ... .06/01/2022 .. .. 62,800,000

331601 . 04/29/2022 .. .. 30,750,000

331701 CAPE CORAL ... .01/26/2023 ..

331901 SALT LAKE CITY . . 08/23/2022 ..

1845401B ... .. | NEW YORK . . 11/29/2022 .. .. . .. .

332001 ..iiiiiie e LOUDON s e e et e e e e e e e e e e e e e e e e e e s e e e e ennns e e e eeennnnaeeennnnnnaeeennnnn 09/22/2022 ..o L £ P (SR PPy 3,463,000 |..vvuuuiiiieii e 42,900,000
0599999. Mortgages in good standing - Commercial mortgages-all other 101,486,800 79,814,730 1,727,337,778
0899999. Total Mortgages in good standing 101,486,800 79,814,730 1,727,337,778
1699999. Total - Restructured Mortgages

18450018 ..eeeiiieiiie e |!\EW Y ORK e eeeetie e et eeeei e e e e eein e e e eeennsaeeeenennneeeeennnnaeeeennnnnaeeeennnnnaeeernnnnnaaee | nnnseseeeennnnseeeennnnn NY e eees o e fere s 09/08/2022 ..eevvvunn Joerenneeeeennnaneaeeennaas 5.500 |-ernuiiieiiiie e 8,900,000 |-euuueeeeiiiia e eeennie e eeeenns (8,350,000)f-- e eeeernneeeeeeen e 57,088,888
1999999. Mortgages with overdue interest over 90 days-Residential mortgages-all other 8,900,000 (8,350,000 57,088,888
2499999. Total - Mortgages with overdue interest over 90 days 8,900,000 (8,350,000 57,088,888
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 110,386,800 71,464,730 1,784,426, 666

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
1813201 oo KNOXVILLE ©.vvvieiiiiiiiiiiiiiiiiiiiiiiiiie fovviiiiiininnnnes L PP P FOPPPON 12/06/2013 .....J...... 01/03/2023 ..... ......... 22519749 | i, 14,088 [.vvvvennniiiiiiiins foeeeeeeiieieieiiieees Jevviiiiiiees 14,058 |..vvvveeeeeiiiiieiens fonnnns 22,533,807 |........ 22,533,807 |..vvvveeiiiiiiiiiiies foviiiiiiiiiiiiiiiiiis o
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  [(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

1813202 ... KNOXVILLE ... 12/06/2013 ....01/03/2023 ..... |ccouunnns 1,616,203 [o.eniiiiiiiiiiiiins v [ e [ e e 1,616,203 |..........1,616,203 |...

1817401 ... 12/16/2014 ....02/21/2023 13,691,689 |.... .. 13,616,456 |...

1822901 ... TINLEY PARK ... ....06/01/2022 ....01/05/2023 ...3,963,754 |.... .3,963,754 |...

1823402 . .. |KOLOA ........... .07/15/2021 .. .02/03/2023 2,475,785 |. .2,500,000

1834201 . .| COLORADO SPRINGS .06/01/2022 .. .02/14/2023 1,860,285 |. . 148,215 .2,008,500

329601 .. RICHMOND .. 09/29/2022 ...02/07/2023 ... 26,756,944 |.... ... 387,782 |. .. 27,144,726 |...

0199999. Mortgages closed by repayment 72,884,410 582,878 73,383,446 73,383,446

1770501 ... GREENVILLE 06/01/2022 24,699 |

1774501 . BROADVIEW HEIGHTS . .06/01/2022 .. 141,360 |.

1778501 . SANTA CLARITA . .06/01/2022 ..

1778701 . DAYTON . .06/01/2022 ..

1779301 ... HURST ... 06/01/2022 R IO

1781001 ... ROCHESTER 06/01/2022 R R 2,103,886 |....

1790101 ... HUNTERSVILLE .. 10/26/2009 B 13,389,478 |....

1792801 ... LAS VEGAS ... 06/01/2022

1796601 ... 06/01/2022

1799401 ... COTTONWOOD HEIGHTS 06/01/2022

1801301 ... SEATAC eeeeeeeeeeeerneeeeeemnneneeeeen Jeemmmeeeeeeee WA o s et 08/18/2009

1804801 ... TAMPA 06/01/2022

1805901 . LA CANADA FLINTRIDGE .06/01/2022 ..

1807601 . SHILOH . .06/30/2022 ..

1807801 . FENTON ... .01/15/2013 ..

1808301 . ROCHESTER HILLS . .02/26/2013 ..

1808401 . PASADENA .. .06/01/2022 ..

1808402 ... PASADENA .. 06/01/2022

1808801 ... SACRAMENTO .. 06/01/2022

1810501 ... 07/25/2013

1810701 ... 06/01/2022

1813401 ... 06/01/2022

1813501 ... ALPHARETTA 06/01/2022

1813601 . NOVI ... .06/01/2022 ..

1814001 . DELAWARE .... .06/01/2022 ..

1814801 . SALT LAKE CITY .06/01/2022 ..

1815001 . LOUISVILLE .. .06/01/2022 ..

1815301 . RICHMOND .. .06/01/2022 ..

1816301 ... CINCINNATI .. 09/29/2014 R IO

1816401 ... CHARLOTTE ... 06/01/2022 R R 9,191,866 |....

1817101 ... LOGAN CITY .. 12/09/2014 [ IO 18,671,825 |....

1817201 ... ENGLEWOOD ... 12/11/2014 [ R 11,375,200 |....

1817801 ... JONESVILLE .. 01/15/2015 [ IO 26,777,340 |....

1818501 ... 03/16/2015 I . 11,929,024 |....

1818601 ... LINTHICUM HEIGHTS . 06/01/2022 oo founnnieniinn cevvniiees foeeeeennn 7,778,135 |....

1818901 ... FORT WORTH .. 06/01/2022 ... s [ 6,469,756 |....

1819001 . COLUMBUS .. ... 11/08/2013 .. . 11,447,530 |.

1819002 . COLUMBUS ... 11/08/2013 .. .. 321,182 |.

1819101 . COLUMBUS .06/01/2022 .. . 13,829,218 |.

1819102 ... COLUMBUS .. 06/01/2022 .....

1819301 ... L I VERMORE 05/21/2015 .....

1819401 ... THE WOODLANDS ... 06/01/2022 .....

1819501 ... CONCORD ... 05/26/2015 .....

1819901 ... AUSTIN ... 06/01/2022 .....
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  [(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

1820001 ... CHARLESTON .. 06/01/2022 [ R 3,300,022 |.... ...50,764 .

1820201 ... 06/24/2015 ... |oceeeiiinn e [ 17,585,249 |....

1820301 ... 06/24/2015 ... foeeeeeeeeins e [ 2,769,144 |....

1820501 . .06/25/2015 .. . 18,574,612 |.

1820701 . PARAMOUNT .07/29/2015 .. . 11,728,181 |.

1821001 . NEW ORLEANS . .06/01/2022 .. . . 47,276,506 |.

1821101 ... WARRENVILLE ... 09/01/2015 [ R 21,518,139 |....

1821301 ... 06/01/2022 B 52,279,011 |....

1821401 ... TALLAHASSEE 06/01/2022

1821801 ... BROOKPARK ... 06/01/2022

1821901 ... 06/01/2022 JUR RN

1822001 ... COLLEGE PARK .. 06/01/2022 [ IO 12,327,418 |....

1822101 ... COPPELL 06/01/2022 [ R 11,029,358 |....

1822501 ... GLENDALE . 10/19/2015 B 20,872,520 |....

1822701 . .| COLUMBUS .06/01/2022 .. . 26,082,288 |.

1822702 . .. | COLUMBUS .06/01/2022 .. 3,577,276 |.

1823201 . . | DALLAS . 12/07/2015 .. 9,871,814 .

1823401 ... 06/01/2022 ..34,483,4% |.... . ...233 656 |...

1823801 ... PLAINFIELDS ... 03/08/2016 22,124,548 |.... 169,976 |. ... 169,976 |...

1823901 ... LOS ANGELES ... 03/15/2016 17,583,951 |.... 119,275 |. .. 119,275 |...

1824001 ... LOS ANGELES 03/15/2016 ..30,540,545 |.... .. 207,162 |.

1824201 ... 06/01/2022 oo oeeennnnn6,368,739 [ ...53,472 |. .

1824301 ... DEERFIELD ... 06/01/2022 [ R 2,074,823 |.... ... 18,366 |...

1824401 ... DALLAS 04/14/2016 21,239,046 |.... . ... 163,177 |...

1824501 ... LOS ANGELES ... 06/01/2022 31,114,888 |.... 196,021 |. .. 195,021 |...

1824601 . LOS ANGELES .06/01/2022 .. . 16,971,757 |. 106,375 |.

1824801 . MINNEAPOLIS . .06/01/2022 .. 4,374,416 |. .38,424 |.

1825001 . . |POOLER ... .05/13/2016 .. . 22,760,617 |.

1825401 . . | CINCINNATI ... 08/03/2016 .. . 35,546,767 |.

1825701 . CARLSBAD .. .08/25/2016 .. 9,340,982 |.

1825801 ... 08/29/2016 e |oeeennn...8,886,729 ...

1825901 ... MILWAUKEE ... 09/15/2016 [ IO 11,620,860 |....

1826701 ... FORT WORTH .. 11/17/2016 I . 11,175,609 |....

1826801 ... LAGUNA BEACH .. 12/06/2016 ...9,535,720 |.... .

1827001 ... BROOKF IELD 12/13/2016 e oeeennnnn9,081,541 ... ...56,857 . .

1827301 ... NAPERVILLE 12/16/2016 B 21,225,793 |.... .. 179,513 |...

1827601 . LEHI ... .03/15/2017 .. . 19,656,275 |. 134,284

1827801 . IRVINE . .08/30/2017 .. . 44,186,165 |. 176,542

1828201 . ROCKVILLE .06/01/2022 .. 26,870,729 159,692

1828401 . COLUMBIA . .05/23/2017 .. 9,544,901 ..74,942

1828501 . GILBERT .05/24/2017 .. . . 12,962,784 |. ..96,977

1828701 ... PHOENIX ... 06/09/2017 R IO 8,194,080 |.... ... 60,147 |...

1828901 ... BIRMINGHAM .. 06/15/2017 [ R 18,324,131 |.... .. 139,858 |...

1829001 ... 06/01/2022 R IO 3,899,313 [....

1829201 ... SCOTTSDALE 06/01/2022 [ R 52,078,885 |....

1829801 ... WOODLAND HILLS 07/13/2017 [ IO 14,724,974 |....

1830101 ... KNOXVILLE ... 06/01/2022 [ R 5,989,431 |....

1830201 ... NAPERVILLE .. ....06/01/2022 19,473,348 |.... .

1830301 ... LEHI ... ....09/26/2017 23,126,9% |.... ..3,125 |... .. 154,704 |...

1830501 . PHOENI X .06/01/2022 .. . 18,201,876 |. 118,846

1830601 ... PHOENIX ... 06/01/2022 18,804,281 |.... .. 122,780 |...
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SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  [(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

1831001 ... RINCON 11/14/2017 ... 43,247 |.

1831101 ... FARMINGTON HILLS 11/16/2017 ... 44,69 |.

1831401 ... HUTCHINS .. 11/21/2017

1831501 . HOUSTON ... .12/04/2017 ..

1831601 . NASHVILLE .06/01/2022 ..

1831602 . NASHVILLE .06/01/2022 .. . 18,971

1831701 ... DUBLIN 12/13/2017 29,331,058 |.... 161,121 .

1831901 ... MOUNT LAUREL 06/01/2022 [ IO 17,422,880 |.... .. 104,456 |...

1832001 ... NORTH SALT LAKE .... 06/01/2022 R RN 6,371,853 |....

1832401 ... LOS ALTOS ... 06/01/2022 [ IO 17,596,897 |.... .

1832801 ... NEW YORK ... 06/01/2022 [ R 20,027,783 |.... . .. 132,176 ...

1832901 ... SOUTH JORDAN 06/01/2022 B 36,418,954 |.... 268,509 |. ... 268,509 |...

1833101 ... AMERICAN CANYON ...ovvvvvvnnneenrennnnns fevvneneeeeeenes CAececccias o e s 07/26/2016 24,734,625 |.... 172,065 |. .. 172,085 |...

1833301 ... SAN DIEGO ... 04/05/2018 I 6,673,499 |.... ...42,125 [

1833401 . . | MILWAUKEE .06/01/2022 .. . 11,100,086 |.

1833601 . SCOTTSDALE .. .05/30/2018 .. . 57,967,601 |.

1834001 . NEW CANEY 04/08/2016 .. ..54,104,539 |.

1834002 .... NEW CANEY ...eeeeeeeeeeeemmnnneeeerenninnes Jemmmmeeeeeenes T foenees e s 12/16/2021

1834401 ... R O | R IR IR 06/01/2022 15,447,678 |....

1834901 ... DRAPER .....ieeeerrneeeeemmmnnneeerennnnes Jeemmmmeeeeeeee Ul o s e 06/01/2022 25,700,008 |....

1835001 ... MIAME BEACH e feeeeeeveeee Fl o e s 10/30/2018 40,152,205 |....

1835201 e eeeeeee [ CARY e [ eeeeeeeee e NCe e [ e 09/02/2015 17,395,275 |.... . .

1835401 ... 0 R 1| U FORRURUUUUUR 05/29/2019 25,282,119 |.... ... 146,691 [...

1835501 ... HOUSTON e eeeeenee Jeeemmieeeeeeeee T [ s [ 06/01/2022 28,083,016 |.... 159,974 |. ... 159,974 |...

1835601 ... DUBLIN ... 06/01/2022 31,119,757 |.... .. 177,528 |. . 177,528 ...

1835701 . COLUMBUS .06/01/2022 .. . 14,881,791 |. 72,020 |

1836001 . TEMPE .. .10/29/2019 .. ..16,532,452 |. 97,187 |.

1836201 . HAZELWOOD ... .06/01/2022 .. . 41,299,773 |. 277,684 |.

1836301 . AMERICAN FORK . .06/01/2022 .. . 10,501,418 |.

1836401 . AURORA ....... .06/01/2022 .. . 46,477,955 |.

1836601 ... GREENSBORO .. 12/17/2019 21,983,888 |.... 136,882 |. ... 136,882 |...

1836901 ... CHICAGO ... 06/01/2022 [ IO 25,317,139 |.... .. 167,158 |. .. 167,158 |...

1837101 ... BUFORD ... 06/01/2022 R R 8,599,070 |.... ....60,430 .

1837201 ... BELLEVLE .... 06/01/2022 [ IO 10,957,448 |.... ....68,490 |.

1837301 ... 06/01/2022 I . 35,023,747 |.... .. 203,173 |.

1837601 ... LOS ANGELES ... 06/01/2022 13,125,962 |.... ....92,99 |.

1837801 . PINOLE . .06/01/2022 .. ...6,142,061 |. 41,748 |

1837901 . PLANO ... .06/01/2022 .. . 14,812,941 |. .85,308 |.

1838101 . LAKE FOREST .06/01/2022 .. . 24,478,917 |. 117,848 |.

1838201 . GREENVILLE .. .06/01/2022 .. 14,826 |.

1838301 . LEMONT ... .06/01/2022 .. .40,293 |.

1838401 ... RUSKIN ... 06/01/2022 R IO ....24,607 |.

1838501 ... BELLEVILLE .. 06/01/2022 R R 7,116,946 |.... ....47,698 |.

1838601 ... GLENVIEW .... 06/01/2022 [ IO 41,369,066 |.... .. 173,687 |.

1838701 ... FORT WORTH 06/01/2022 [ R 58,476,600 |.... .. 352,262 |.

1839101 ... CULVER CITY ... 06/01/2022 R IO 8,675,599 |....

1839401 ... EL SEGUNDO 06/01/2022 [ R 3,088,254 |.... .

1839501 ... COLORADO SPRINGS 06/01/2022 ..o lovenniiiinnn cevvvniins e 17,269,911 |.... ... 152,848 |...

1839701 ... HOUSTON ... 06/01/2022 ..o feunneeeeins ceeeiiee [ 1,360,483 [o.nniiiiiiiiiiiiinn v 88 [ e [ 88 e el 8LBT16 [ 8,616 ...

1840101 . COLUMBUS .. .06/01/2022 .. . 30,961,458 |. 194,979

1840801 ... WEST VALLEY CITY .. 06/01/2022 ...9,653,675 [...iiivvnnniiiiiiin e 628 o e e 828 o o 83,396 [ 83,39
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
1841001 ... HENDERSONVILLE .. 06/01/2022 B PO 5,778,110 |.... ...53,224 |.
1841201 ... 06/01/2022 .....ovevvrrrnins s foeeeees 46,784,685 |....
1841401 ... SHELBY TOINSHIP . 06/01/2022 ..o fovvennninnns s | 10,331,459 |....
1841501 . L [MIAMT .. .03/10/2022 .. . 24,190,336 |.
1842401 . .. [MARCO I'SLAND .01/26/2023 ..
1843901 . . | BOCA RATON .. .08/30/2022 ..
1844501 ... LINCOLNIOOD . 11/07/2022 ...2,992,500 |....
1844901 ... 12/13/2022 27,357,500 |....
322601 LOS ANGELES ... 06/01/2022 13,778,411 |....
323601 SOUTH JORDAN .. 06/01/2022 32,380,628 |....
326501 09/29/2022

326502
326701
327201
327501 ..

.. [RICHMOND ..
. [RICHMOND ..

COLUMBUS ..
DRAPER ...
SOUTH JORDAN ..

09/29/2022
06/14/2018
09/29/2022

.01/26/2023 ..

327502 .. . .12/04/2018 .. 1,129,717
327701 .. .| SAN ANTONIO . .02/27/2019 .. . . 16,843,670 |.
328101 09/29/2022 N R 64,336,028 |....
SPARTANBURG ... 09/29/2022 N R 11,268,002 |....
SPARTANBURG ... 07/05/2022 N RO 4,007,267 |....
PROVO ... 09/29/2022 N R 11,308,727 |....
DULUTH . 12/16/2014 N R 13,691,689 |....
1843701 ... ORLAND PARK . 08/24/2022 N RO 9,171,115 ... ..
1826101 ... .... | BEDFORD 09/29/2016 B IO 27,486,986 |.... 8,786,986 |..conniiieeeeeiiis e (8,786,986)|..
1809901 .o HOUSTON e 06/01/2022 .. foveeeeiiis e o 27,001,432 |..ovvveeeieiiiiieiene foviiiiiiiiiiiiiiiiins e 6,051,432 [0 founnn (6,051,432)). e foviiiiiiiiiiiiiiiss o s e e
0299999. Mortgages with partial repayments 2,694,919,847 565,602 14,838,419 (14,272,817) 20,339,676 20,339,676
0599999 - Totals 2,767,804,257 1,148,480 14,838,419 (13,689,939) 93,723,122 93,723,122
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 9 10 11 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Admini- Date Actual Cost Additional
CuUsIP Name of Vendor strative Originally at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Symbol Acquired Acquisition After Acquisition Encumbrances Ownership
....................... BLI PINEHURST MEZZ, LLC (DUKE) evevvuuseeeemmmunnaaeennnnnnaaeennnnnnnaaeas wevrnnnnrneerrnnnneneerrnnnssesernrnnnnes fonnnres NOrrvunnrnse JANICO Loniiiiiiiii it s e ceeiiie e e eeeinieeeeeennnns [eeerennnns enneeees |2..01/27/2023 ... reeernnnnneeeenns 0,820,000 [ iiiiiiii i e eees freneeeeeeenaas
1299999. Non-Registered Private Funds - Mortgage Loans - Affiliated 6,320,000 XXX
....................... [LOC to Standard Life InSurance COMaNY .........ooooeeoseesmeseeceecesee | I T T I T R P X A
1499999. Non-Registered Private Funds - Other Fixed Income Instruments - Affiliated 5,500,000 XXX
Equity Fund 7077 - Sound Point Partners US Direct Lending Fund |1,
CVC Credit Partners, LLC .... ...09/24/2018 ... ... 87,907 ... 130,973
. |Equity Fund 7085 - Northstar Mezzanine Partners VI| Feeder LP ..... .[Northstar Capital, LLC .... ...10/30/2019 ...|. 111,751 |. . 77,189 |.
Equity Fund 7089 - PineBridge Private Credit Rated Feeder, LP ..... PineBridge Investments, LLC ...12/06/2019 ... e 12,151 ...560,518
..................... Equity Fund 7109 - PineBridge Private Credit Il RFF, LP ............. PineBridge Investments, LLC ...11/19/2020 ... e eeeennneeeeernnnneneeennnns forererrennnnneeennnna 916,888 [ ... 2,119,342
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 788,192 2,888,022
..................... Equity Fund 7049 - Morgan Stanley AIP DCO Fund I, LP ... wererneeeeeeenrnnneneeeenns Jeeneee PR [Morgan Stanley AIP ooooeeeiiiiiiii e feeeeeeeee .........|....07/19/2015 e e eeennnneeeeennnn [eereernnneneeeeennnns 79,987 [ [ 421,246
..................... Equity Fund 7059 - Arrowhead Capital Fund 1, LP ...cccuuviinnninnnnns iierernsrerinneenssernssernssernsseenes oereens Neooreoo. [Arrowhead Partners GP, LLC ..ocveuviivniiiiniiiniiiiiiiineiins Jovenniinn s wevennees [....06/28/2017 ... ceeiiinneererenieeeeereees foererennnnenneennns 2,974 [ foeeiiiinnnn... 1,945,758
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 109,961 2,367,004

Equity Fund 7095 - NB Real Estate Secondary Opportunities Fund, LP

Equny Fund 7126 - BVRE Fund I, LP ...

Neuberger Berman ..... ...12/26/2019 ...

.. 2,982,400 |....

€03

Ball Ventures, LLC ...05/25/2022 ... 5,412,290
2199999. Joint Venture Interests - Real Estate - Unaffiliated 762,710 8,394,699
|Argerich Holdco 2022-01, LLC ...09/08/2022 ... 3,950,000
2299999. Joint Venture Interests - Real Estate - Affiliated 3,950,000
6099999. Total - Unaffiliated 1,660,863 13,649,725
6199999. Total - Affiliated 6,320,000 9,450,000
6299999 - Totals 6,320,000 11,110,863 13,649,725
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 19 20
9 10 12 13 14
Book/ Book/
Adjusted Total Total Adjusted
Carrying Current Change in| Foreign | Carrying
Value Year's Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- ized Adjusted |Change in| Less Exchange
Encum- | Valuation | ciation) or Deferred | Carrying Book/ Encum- Gain Total
Date brances, | Increase | (Amorti- Interest Value Adjusted | brances (Loss) Gain Invest-
CuUsIP Name of Purchaser or Originally Disposal Prior (De- zation)/ and (9+10- | Carrying on Consid- on (Loss)on | ment
Identification Name or Description State Nature of Disposal Acquired Date Year crease) [ Accretion Other 11+12) Value Disposal [ eration | Disposal Disposal [ Income
. | TCCL 1 McMillan Eagle Partners, L.P. ........ Houston ...ovvevevevneiinnnninnnee fovvvennns TXaveinnnes Return of Capital ...ccovveviviivniiiniiiinnns ....02/26/2018 ...|....03/31/2023 ...{........ PR O O P N PPN FETTOUOTOUPPTPUIN NTTTTN 26,854 |........ 26,854 |.oovveniiiiiinn foeiiiiiiiiiiiis i o
1299999. Non Registered Private Funds - Mortgage Loans - Affiliated 26,854 26,854 26,854
Equity Fund 7089 - PineBridge Private Credit
................... Rated Feeder, LP .......cccovmmiireeemnnnnnnneennn [New York cooeeeiiiiiiiiiiiiiinnnis veeennnn |Return of Capital .ooooeeiiiiieinniiiniiinnnns [....12/06/2019 ... [....08/29/2023 ... |........ 27,029 |oeeeeeeeeiiiis foeeeeiiieeees eeeerneeeeeeen fereeeeeeennnes eeeeeneeeeeenn feeeeeeee 27,029 |0 27,029 [
Equity Fund 7100 - Benefit Street Partners
................... SOF 1 eeeeeeieeeeenmiineeeenemnneeeeennnneeeeeens [NEW YOTK covvniiiiiiiiiiiiiinnns veeeena.- | Return of Capital .oovoiiiiiiiininnniinnnn. [....04/01/2020 ... |....02/27/2023 ...|....... 458,126 |....ccoeeevunnns fooeennnnnaaens iecernnineeeeens feeneeeeeenniaes Joeeennniaaeeeens [onnn... 458,126 458,126 |....oeeeeennn
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 485,155 485,155 485,155
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on | ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Equity Fund 7049 - Morgan Stanley AIP DCO
................... FUN 1, LP weeeiieeeeeeeeneeeseeeeneneeenee | WEST CONSNONOCKEN vovveveeeenn |oevevres Phuceecees |RETUPN OF Capital woueueeveeveeerevrenennes |oer 07/19/2015 |10 0271672023 o forerrn 525,05 |ovveiciin oo fvnirneieies fooeeeieiieine [ foveeveiveienns roeee 525,081 [100000525,051 |ovveeiciens ooeeenrenrcines v [,
Equity Fund 7053 - Monroe Capital Private
................... Credit FUnd 11 LP w.eoeeereeceeeeeeeeeeeeceenees [ORICAG0 wevucercenrencenrennrenene Joevenres Ilevcuece | REAUN 0F Capital woueuceeveeveeerevenenns |o0r 04/15/2016 .. |00 0873072023 o fovveren 759,232 [ooveeicici oo v [ [ foveeveiveieens froeeen 759,282 [0 759,282 | oveeeereivcines v [,
Equity Fund 7059 - Arrowhead Capital Fund
................... T P e |PAFAMUS e [ Ndeeeas [ Return of Capital coveeeiiiiivneniiiiinnnnnn [1..06/28/2017 .......08/29/2023 ... ..o 131,256 [onniiiiiiiins Joevvniiiiiennn oo i o e [ 181,256 | 131,266 [ i fe
Equity Fund 7106 - Audax Senior Loan Fund I,
................... LP tiiiiiiiiiiiiniinneceneeeeeeeess [BOSTON i e MALLLL L | Return of Capital L 122.09/30/2020 L L.02/10/2023 L TA3AT e e e Lo e L e I8 LTI AT i L e i
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 2,128,710 2,128,710 [ 2,128,710
03663#-10-8 ..... ANTAC, LLC ovveviiiiiiiiii e Galveston ......coeevvvviiinninninns fovvennnns Tevenns Return of Capital .......ooovvvvnniiiiiinnnnns ....12/30/1994 ...]....01/01/2023 ...|..685,909,676 [.(531,792,020)|......cvevvvune forvrrerinniiins Joviiiiiiiiiinns .(531,792,020)|.....cvvnnnnnnnn ..685,909,676 |..154,117,657 |..coevvvniiiiinn fooveeiiiiiiiinns fovvviiiiiiiiiinn feeeieiiiiiiennns
(1,711,671,56 (1,711,671,56
................... ANH Investments, LLC .........coeevvenneeeennnnn. [Galveston ooovvvieiiiiiiiinnnneens Joeennnnn TXeeeo. .| Return of Capital ..oooovveiiiiiiiinnnnnenns |-...08/21/2007 ... |....01/01/2023 ... [2,468,177,588 6) reeiennnneeeees feeeeeeeeeennnns foeeeennnniaaaees [B) seeeennnneeeeee [2,468,177,588 |.. 756,306,022 |....iieeininns fooeernnniiaaeeen foeeeeeeniins foeeeeiiniaeees
(2,243,663,58 (2,243,663,58
2099999. Joint Venture Interests - Common Stock - Affiliated 3, 154,087,264 6) 3, 154,087,264 | 910,423,679
................... [Land - Eagle IND wevvoveoeeeeeeeesessssessess JHOUSEON coorerrresresreseesenes Jooresress Thoveeeeeee [EGIE 10, LP wovroerersresseesesnesne oeee12/01/1999 vofooverrerne worcerees Joree 7,020,000 [ooveverreruesee Joosrosroseesnene |ooosuesmesneses Jooeesnesnersesns Jooseeeereroene Joersoreereenoee Joree 7,020,000 [oove 7,029,000 [oovrevorueruere |oueruerereries Joreereresmeres Jooseereseseeee
2299999. Joint Venture Interests - Real Estate - Affiliated 7,029,000 7,029,000 7,029,000
. |Seattle ... . WA.........| Sale of Interest ....12/22/2014 ...|.... 01/01/2023 ... .. 86,589 VU IO 10,000 |........ 10,000 [..oeeeerreenaes Joeennns (76,589)....... (76,589)|......ceeeenn
.. .. | lrvine . . CA.........|Return of Capital ... 12/22/2014 ...|.... 03/14/2023 ...]|....... 139,854 N TN 536,897 |....... 536,897 .. 403,954
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 226,443 546,897 546,897 (76,589) (76,589) 403,954
6099999. Total - Unaffiliated 2,840,308 3,160,762 3,160,762 (76,589) (76,589) 403,954
(2,243,663,58 (2,243,663,58
6199999. Total - Affiliated 3,161, 143,118 |6) 6) 3,161, 143,118 | 917,479,533
(2,243,663,58 (2,243,663,58
6299999 - Totals 3, 163,983,426 |6) 6) 3, 164,303,880 | 920,640,295 (76,589) (76,589) 403,954
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SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
cusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-FU-0 ......... UNITED STATES TREAS ....ieeeeeieeeeemnnneeeeerenneeeeeenns e e eeeenns s e eeennnaeeeernnnnnneennnnnnneeenns | sveesrnnninnens Joennnd 01/20/2023 ..... Burrows Capital Advisors thru Cetera ... 15,333 |. ... 15,000 |...
91282C-GP-0 ......... UNITED STATES TREAS ...iiiiiiiiiiiiiiii e reni s senni s s srnn s s srnnn s s nnnnnansennns | aeeeeensninenes Joouond 03/08/2023 ..... OPPENHEIMER & CO., INC. ... 98,844 | ..100,000 |...
91282C-GT-2 ......... UNITED STATES TREAS ....iiieeuuusiermnnnuusrarnnnnnssseernnnnnsaennnnnsssennnnnnsssesrnnnnssseernrnnnsreeeee | sveesesssnnsees |eennns 03/31/2023 ..... OPPENHEIMER & C0., INC.
0109999999. Subtotal - Bonds - U.S. Governments
03523T-BF-4 ......... ANHEUSER-BUSCH INBEV .....eeeeeeenneeeeeenne e e eeeeenineeeeeensseeeennnnseeernnnnneeeeennnnneeennnnns | aveevensninnens Joennnd 01/03/2023 ..... Burrows Capital Advisors
055531-AG-2 ......... 0 U [SSUUUUURRRRUUIN RPN 02/17/2023 ..... PRIVATE
055531-Ad-6 ......... BLP COML MTG TR e e e eeeeee e e e ee e e e e e e e e e e e e e e e emn e e e e e ennae e e e eennnneeeeennnnnneees | nveesensninnens Joennnd 02/17/2023 ..... PRIVATE
20826F-BD-7 ......... (00000 I | PP PP PP PPPTPPPTPPRE P RSN 01/03/2023 ..... Burrows Capital Advisors thru Cetera ...
209111-FZ-1 ......... CONSOLIDATED EDISON ..eeereeeeeeeenneeeeeeenne e e e e ernn e e eeeenne e e e eennnneeeerrnnnneeeennnnnneennnnn | aveesensnnnnees Joennndd 01/03/2023 ..... Burrows Capital Advisors thru Cetera ...
20250R-AX-4 ......... ENBRIDGE ENERGY PART ....iviiiiiiiiiiiiie e e e s ervnia s eesnnns s ssnnnnnnnenes | aeeeeennninenes |oounid 01/03/2023 ..... Burrows Capital Advisors thru Cetera ...
548661-EN-3 ......... LOWES COS INC .veeeeeeennueeeeeerne e e e eeenne s e e e eeen e e e e e ernns s e e eennnseeernnnnneeeeennnnneeennnnns | aveevensninnees Joennnd 01/03/2023 ..... Burrows Capital Advisors thru Cetera ...
559080-AC-0 ......... MAGELLAN MIDSTREAM P ..ttt e s e e s s evnnns s e e snnnnnnes | eernnnnneeeenns [oonesd 01/03/2023 ..... Burrows Capital Advisors thru Cetera ...
655844-CJ-5 ......... |NORFOLK SOUTHN CORP .......ieeeermuneeeemnnneeeeernnnieeeerennneeeeeennneeeernnnaeeeernnnnneeennnnnnns | svesneesrennins [oeeees 01/03/2023 ..... Burrows Capital Advisors thru Cetera ... N
68371Y-AN-3 . ..|Open Text Corporation 02/09/2023 PRIVATE ... . 19,400,000 |. .20,000,000 |.
68389X-Bli-4 . ..| ORACLE CORP .... 03/01/2023 PRIVATE 3,915,309 |. 5,000,000 |.
694476-AA-0 . ..|PACIFIC LIFECORP ... 03/01/2023 PRIVATE 6,260,199 |. 5,292,000 |.
79588T-AA-8 ......... SAMMONS FINANCIAL GR ....eeeereneeeeeenneeeeeeeneeeeeennne e e eeennneeeeerennnneeernnnnnneenennnnnens | svevrensninnees Joennndd 03/01/2023 ..... PRIV ATE e ettt e e e e e e et e e e e e e e e nna e e e eennnn e e eennnnn e eeeennnnnaes [reeerrnnaaereennnnnaneeernnnnaaeaes Jrerrnian e 8,858,501 [c.eeeeeeeenneeeeens 7,700,000 |...
79588T-AD-2 ......... SAMMONS FINANCIAL GR ....viviiiriiiiiiiriis i escieiis s scsni s s rnnn s s srnna e s sennn s snnnnannes | aeeeeennninenes Jonand 03/01/2023 ..... PRIVATE ... 2,459,272 | 2,840,000 |...
814120-AC5 ......... SECURITY BENEFIT LIF e eeeee e e ee e e e e e e e e e e e e e e e e e e e e e mnnn e e e eennnnneeeeennnn | aveesensninnees Joennnd 03/01/2023 ..... PRIVATE . e e et e e et e e e e e e e e e e e e e e e e e enna e e e eeennnnaaeeeennnnnaeeeennnnnnaeeennnnnnes [rreerrnnnanreerrnnnnnneeennnnnanees reeernnnnnneeennnnnnees 0,305,728 |oeiiiiiiiiiiiis 5,772,000 |...
89566E-AD-0 ......... TRI-STATE GENERATION ©..eevviiiiiiiiiiin e ssernn s snnnnn s enenns | aeeeeennninenes Joanid 03/01/2023 .....
907818-GA-0 ......... UNTON PAC CORP ...eeeeee e e eeeeee e e e eeee e e e eeene e e e e eennn e e e eennne e e e e rrnnnneeenrnnnanneennnnnnnens | sveevennninnees Joennnd 01/03/2023 ..... Burrows Capital Advisors thru Cetera ...
91324P-EJ-T7 ......... UNITEDHEALTH GROUP | et essnai s esvnnnn s e snnnnnns | aeeeeennnnnenes |oonnid 02/15/2023 ..... OPPENHEIMER & CO., INC. ..
91913Y-AL-4 ......... VALERO ENERGY CORP N .....eeeeeeiieeeeeenie e e e eeene e e e e eeene e e e eennee e e e eennnn e e e eennnnnneeeennnnnns | aveesennninnees Joennndd 03/01/2023 ..... PRIVATE 5,724,084 ....coovvniiiiiiinnnnnn 5,025,000 |...
920253-AF-8 . L [VALMONT INDS INC .. ettt e s s e s sanae s e esnnnnessennnn | aeeeeennninnees |oonandd 03/01/2023 ..... PRIVATE ... .. 10,080,361 |. .. 10,480,000 |...
92343V-AP-9 ......... | VERIZON COMMUNICATIO . 03/01/2023 PRIVATE ...
92343V-FV-1 . ..|VERIZON COMMUNICATIO . 01/03/2023 Burrows Capital Advisors thru Cetera
95709T-AK-6 . .| WESTAR ENERGY INC .. 03/01/2023 PRIVATE ...
PPFNEQ-M7-8 . ..| ARGERICH 2022-1, LLC . PRIVATE
PPFNFE-61-8 . ..|PW Publishing Partners, LLC - Class C PRIVATE
000000-00-0 ......... P Publishing Partners, LLC = Class ! .....ccoiiiiiiiiiiiiiiiiiiniiiiiieecccciiiee e ccvviieeeeninne | eeeeeennineens fonnid 03/17/2023 ..... PRIVATE ...
PPFPM7-M6-1 ......... TX KEPLER LLC = € TRANCHE ...eeeeeieeeeeeiee e e eeee e e ce e e e e e e e e e e e e e eennn e e e eennnnns | aveevennnnnnens Joennid 02/15/2023 ..... PRIVATE ...
PPFPM7-M8-7 ......... TX LEIBNIZ LLC = A TRANCHE ..ovuniiiiiiiiiiiiiiiiiin i crrni e s nennn s snnnnnnes | aeeeeennninenes Joonid 02/15/2023 ..... PRIVATE ...
PPFPM7-MO-5 ......... TX LEIBNIZ LLC = B TRANCHE ...eeieeeeeneeeeeeene e e eeeene e e e eeenne e e e e rrnn e e e eernnnnneennnnnnnees | aveesennninnens Joennnd 02/15/2023 ..... PRIVATE ...
PPFPM7-MA-2 ......... TX LEIBNIZ LLC = € TRANCHE ...evveniiiiiiiiieiceiiie e ccviiie s scevii s sevniie s e svnnanesesnnnnnns | aeeeeennninenes |oonnidd 02/15/2023 ..... PRIVATE ... A
PPFPM7-MC-8 TX NEWTON LLC - A TRANCHE ... 02/15/2023 ..... PRIV ATE e ettt e e e e e e et e e e e e e e e nna e e e eennnn e e eennnnn e eeeennnnnaes [reeerrnnaaereennnnnaneeernnnnaaeaes Jrerrnian e 3,710,548 |.
PPFPM7-MD-6 . ..| TX NEWTON LLC - B TRANCHE 02/15/2023 PRIVATE 2,319,093 |.
PPFPM7-ME-4 . .| TX NEWTON LLC - C TRANCHE ... 02/15/2023 PRIVATE ..927,638 |.
PPFSF4-D9-4 .........[PW Publishing Partners, LLC - Class B 03/17/2023 PRIVATE .. 6,370,000 |.
PPFSL7-NH-1 ..|ARM Master Trust, LLC .. 03/30/2023 PRIVATE .56,517,680 |.
PPFX3T-HN-6 . ..[Brahmns PP 2022-1, LLC - Debt . 03/17/2023 PRIVATE N
PPFX5R-8II-8 ......... TX WREN LLC = A TRANCHE ...eeeeeeeeeeeeee e e e eee e e ee e e e e e e e e rennn e e e eennneneennnnnnnees | aveevennninnees Joennnd 02/15/2023 ..... PRIV ATE e ettt e e e e e e et e e e e e e e e nna e e e eennnn e e eennnnn e eeeennnnnaes [reeerrnnaaereennnnnaneeernnnnaaeaes Jrerrnian e 3,790,168 |.
PPFX5R-8X-6 ......... TX WREN LLC = B TRANCHE ...eevvveniiiiiiiiii i rrnii s nnnnn s snnnnanes | aeeeeennninenes fonnndd 02/15/2023 ..... PRIVATE ...
PPFX5R-8Y-4 ......... TX WREN LLC = € TRANCHE ...eeeeeeieeeeeeeie e e ee e e ee e e e e e e e e e e e e e e e ennneeeeennnnns | areenrnnnnnees Joennnd 02/15/2023 ..... PRIVATE ...
PPGBON-68-4 ......... TX GALILEO LLC = A TRANCHE ...veviiiiiiiiiiieiiiiis i rrnni s nnnnn s snnnnanes | aeeeeennninenes fonnnd 02/15/2023 ..... PRIVATE ...
PPGBON-69-2 ......... TX GALILEO LLC = B TRANCHE ....eeiieieeneeeecenne e e eeennne e e eeernne e e e eernneeeeeennnnneenennnnnnes | aveevennninnees Joennnd 02/15/2023 ..... PRIVATE ...
PPGBON-6A-9 ......... TX GALILEO LLC = € TRANCHE ...eeveniiiiiiiiieicciiie e ccriii s ceenii s e svniee s e evnnnns e snnnnnns | aeeeeennninenes Joonnnd 02/15/2023 ..... PRIVATE ...
PPGBON-6C-5 ......... TX HOOKE LLC - A TRANCHE .... ...02/15/2023 ..... PRIVATE ...
PPGBON-6D-3 ......... TX HOOKE LLC = B TRANCHE ....iieuuuniiiiiunnniiiiiissiisiiitii s s s reaii s s s s searssseseresnaseasnaanans 02/15/2023 ..... PRIVATE
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PPGBON-6E-1 ......... TX HOOKE LLC = € TRANCHE ...eeeeieeeeeeeeie e e eeeeee e e e e eeni e e e e e eene e e e e e nnee e e e e emnnneeeeennnnnnes | svensninsennnns [oeeens 02/15/2023 ..... PRIVATE ... B ... .
PPGBON-6G-6 ......... TX KEPLER LLC = A TRANCHE ...eviiiiiiiiiiiiiiii e s e s s s s nnnnn s enens | eeesnnnnenenens fooeesd 02/15/2023 ..... PRIVATE ... G ...
PPGBON-6H-4 ......... TX KEPLER LLC = B TRANCHE .....ieeeeeeeeeeieene s e e eerne e e e eeene e e e e eeenn e e eeennneneeennnnnnneeees | ovennsnnsennnns [oeeens 02/15/2023 ..... PRIVATE s N .C.
06849V-AA-1 . .|BARRICK GOLD FIN CO .. . 01/03/2023 Burrows .. 387,974 |. . A
71644E-AG-7 PETRO-CANADA oo e 03/01/2023 ..... PRIVATE ... 11,918,941 |. ....11,000,000 ... LA FE ..
867229-AD-8 SUNCOR ENERGY INC NE .... R 03/01/2023 ..... T RO KO, 2,820,741 |ovevviiiiiiiiis 2,610,000 |... A FE
867229-AE-6 . ..| SUNCOR ENERGY INC NE . 03/01/2023 PRIVATE . 11,291,520 | .10,000,000 |. A FE
251526-CT-4 . .. [DEUTSCHE BK AG N Y . 02/06/2023 PRIVATE .. 5,500,000 |. .. 5,500,000 |. A
822582-AD-4 . .. [ SHELL INTERNAT IONAL 03/01/2023 PRIVATE . 19,448,712 |. . 16,031,000 |. .DFE
822582-AN-2 . .. [SHELL INTERNAT IONAL 03/01/2023 PRIVATE . 22,351,633 |. .20,000,000 |. EFE ..
91311Q-AC-9 . .. [UNITED UTILS PLC ...... 03/01/2023 PRIVATE . 13,907,569 |. . 12,500,000 |. LA FE ..
PPFNBT-8F-6 . ..|Dupre 2022-1, Ltd.-Class F 02/22/2023 PRIVATE . . BFE ..
PPFNBT-8G-4 . ..|Casals 2022-1, Ltd.-Class C 02/22/2023 PRIVATE .FFE ..
PPFNBT-8H-2 . ..[Bylsma 2022-1, Ltd.-Class C 02/22/2023 PRIVATE .FFE ..
PPFPBK-VS-6 . ..|Dupre 2022-1, Ltd.-Class B .. 02/22/2023 PRIVATE .CFE ..
PPFPBK-X4-7 . ..|Dupre 2022-1, Ltd.-Class E .. 02/22/2023 PRIVATE BFE ..
PPFPBK-X5-4 . ..|Casals 2022-1, Ltd.-Class B 02/22/2023 PRIVATE .CFE ..
PPFPBK-X6-2 . ..|Bylsma 2022-1, Ltd.-Class B 02/22/2023 PRIVATE .CFE ..
PPFQBC-H1-7 . .. |Dupre 2022-1, Ltd.-Class C .. 02/22/2023 PRIVATE N N .FFE ..
PPFQBC-H7-4 . .. [Dupre 2022-1, Ltd.-Class D 02/22/2023 PRIVATE .. 1,700,000 |. .. 1,700,000 |. .BFE ..
PPFSBL-7C-0 . .|Dupre 2022-1, Ltd.-Class A .. 02/22/2023 PRIVATE . 10,300,000 |. . 10,300,000 |. A FE ..
PPFSBL-7D-8 Casals 2022-1, Ltd.-Class A ... 02/22/2023 ..... PRIVATE ... .... 11,900,000 |. .... 11,900,000 |... A FE
PPFSBL-7E-6 Bylsma 2022-1, Ltd.-Class A ... 02/22/2023 PRIVATE ... .... 14,350,000 |. .... 14,350,000 |... A FE
PPFTBE-4U-7 . ..|Casals 2022-1, Ltd.-Class D 02/22/2023 PRIVATE .BFE ..
PPFTBE-4V-5 . .|Bylsma 2022-1, Ltd.-Class D 02/22/2023 PRIVATE .BFE ..
PPFTBE-5H-5 Casals 2022-1, Ltd.-Class F ... 02/22/2023 PRIVATE ... .B FE
000000-00-0 Bylsma 2022-1, Ltd.-Class F ... 02/22/2023 PRIVATE ... BFE e
PPFUB7-0A-9 . ..[Casals 2022-1, Ltd.-Class E 02/22/2023 PRIVATE BFE ..
PPFUB7-0B-7 . ..|Bylsma 2022-1, Ltd.-Class E 02/22/2023 PRIVATE .B FE
PPFLKJ-NH-1 . .|BID Il Notes . 03/30/2023 PRIVATE . 26,953,398 |. . 26,953,398 |.
PPFOKG-SG-3 . EnWW oo 01/27/2023 PRIVATE .. 7,100,000 |. .. 7,100,000 |.
PPFQMF-48-7 . .. | Duke Securitization B PRIVATE .16,000,000 |. .16,000,000 |.
000000-00-0 . ..| BlueRock- Revolving Credit Faciility PRIVATE 115,575,000 |. 115,575,000 |.
PPFZ3H-XF-6 ......... PR (SRR IR 03/17/2023 ..... T RO KO, 7,100,000 |[...cevvvvnniiniinnnnns 7,100,000 |...
PPG060-86-4 ......... BID I11- 2022 Ceres Note LISSUET .oveuuueieeeeieiiieeeeeeiie e e ceeeie e eeeeee e e ee e e e eennneneees | areevrnnninnnes Jeennid 03/30/2023 ..... PRIVATE ... .... 26,953,398 |. .... 26,953,398 |...
PPG710-6U-6 ......... BID Il Note Issuer = 2022 Titan Note .....ceuviiiiiiiiiiiiiiiiiiiiieiciiiiee i eccviiieeees | eeeeeenniineens foenndd 03/30/2023 ..... PRIVATE ... .... 26,953,398 |. .... 26,953,398 |...
000000-00-0 ......... BID Il Note Issuer - 2022 Europa Note | .....ccoeuuiiiivemmmuiiiiiiiniiieeeecennin e eeeenneeeeeennn | cvevvvnniinnnes Joennid 03/30/2023 ..... PRIVATE ... .... 26,953,398 |. .... 26,953,398 |...
PPGB19-NA-O ......... Duke Securitization .......ccceeviiiiiiiiiiiiii s [ e [ 01/27/2023 ..... PRIVATE ... .. 34,206,889 |. .... 34,206,889 |...
PPGD14-BB-8 ......... BID Il Note Issuer - 2022 Ganymede NOTE .........ceeveussrrermrnnnsrrermennnsnnerrnnnnassaernnnnnnneenee | avessenssnnnees Joennnd 03/30/2023 ..... PRIVATE 26,953,398 [...oiiiiiiniiaieeens 26,953,398
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 719,915,519 708,711,954 2,244,019 XXX
2509999997. Total - Bonds - Part 3 720,179,579 708,976,954 2,244,306 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 720,179,579 708,976,954 2,244,306 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks
000000-00-0 ......... ARGERICH HOLDINGS 2022-1, LLC eevvuuieeeennneeeeemnneeeeeennieeeeeernnneeeeeennneeeernnnnnneeeeeen | sensninnennnnns Joennsdd 02/21/2023 ..... PRIVATE ... ..3,950,000.000 [...eeeevrnuireeennnnnn 3,950,000 |.

PPFSF4-DA-1 . ..|Brahmns PP 2022-1, LLC - Equity .
PPFV7Q-W2-1 . .. | ATREIDES LETO HOLDCO 2022-1, LTD.
PPEW3S-M3-9 ......... ARCHIMEDES - EQUITY

PPFTBE-4T-0 ......... Dupre 2022-1, Ltd.-Equity ..ooeecveeiieiiiiiiiee e

03/17/2023
12/30/2022

P 08/05/2022 .....

...... 02/22/2023 ...

PRIVATE
PRIVATE

PRIVATE ...

PRIVATE

6,202,500.000 |.
1,664,194.000 |.
N ... 3,912,076.590 |....
.................. 2,544,751.160
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PPGO0J-4T-3 ......... Casals 2022-1, Ltd.~EqUity ..ooooveiiiiiiiiiiiiiis [ Do il 02/22/2023 ... [PRIVATE L.eeee s [eerre e 2,359,875.000 |....
PPGO0J-4U-0 ......... Bylsma 2022-1, Ltd.~Equity ..ooooveiiiiiiiiiiiiiinn [ Do 02/22/2023 ... [PRIVATE ©oovniiccc s [eerrenenrereeaaan 2,602,250.000 |....
000000-00-0 ......... Y07 BV PR (DPPPPPPPOPPPPPP RN 01/23/2023 ... [PRIVATE oo s [eerrenee e 5,613,000.000 |....
000000-00-0 . ..|BST 2022-2 Equity ... v |ennnn01723/2023 ... ..6,054,600.000 |.
000000-00-0 ......... BST 2022-3 Equity [ 01/23/2023 ... [PRIVATE oo s [eerrerneeeeeeae 5,171,400.000 |....
PPFY70-HO-4 ......... Grace Building Class A P 03/17/2023 ..... ....59,281,682.120 |....
PPFZ6A-4A-1 ......... BREF VI LP [ PP PP I 03/21/2023 ..... ....49,783,128.000 |....
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other

119,795,025 XXX XXX
5989999997. Total - Common Stocks - Part 3 119,795,025 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 119,795,025 XXX XXX
5999999999. Total - Preferred and Common Stocks 119,795,025 XXX XXX
6009999999 - Totals 839,974,604 XXX 2,244,306 XXX
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..38382D-GX-1 | GNMA REMIC TRUST .... [ [P . 03/01/2023 . | MBS PAYDOMN ....9,747 9,997 9,748 | ()] .9,747 |.. . 02/20/2050 . (1.B FE ....
..831628-CY-6 | SBA PC FIX 100087 .. [T PO . 02/15/2023 . | CALL at 100.000 .... ....5,813 |... ....6.,373 |............. 6,281 (D). P .6,274 .. . 09/25/2036 . [5.A ........
0109999999. Subtotal - Bonds - U.S. Governments 15,560 16,370 16,029 (8) 16,021 XXX XXX
..655867-JD-2 |NOHFOLK VA ... | 03/01/2023 .|MATUHITY . | ...... 1,000,000 |........ 1,000,000 |........ 1,000,000 |........1,000,000 |.... e e . cee e PP SO 1,000,000 |.. . 03/01/2023 . [1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 1,000,000 1,000,000 1,000,000 1,000,000 1,000,000 XXX XXX
..10604P-AD-5 |BRAZORIA CNTY TEX IN .. - |- 01/31/2023 . [ CALL at 100.000 .... .. 200,000 ..191,481 .191,500 |.. . 03/01/2039 . [1.E ........

65,000 |.
..190,190 |.

..13049G-AA-8 | CALIFORNIA MUN FIN A
..3137A3-UB-4 | FHLMC REMIC SERIES .

01/01/2023 . | CALL at 100.000 .
03/01/2023 . [ MBS PAYDOIN .

65,000
.190,478

. 10/01/2035 . [2.A FE ...
. 12/15/2025 . [1.B FE ....

..3137A3-IID-7 | FHLMC REMIC SERIES . 03/01/2023 . [ MBS PAYDOIIN . ..238,671 ..238,278 | .238,671 . 12/15/2025 . |1.B FE .
.. 3137A5-4H-4 | FHLMC REMIC SERIES ....ooooiiiiiiiiiiiiiiiieieins | eeeens . 03/01/2023 . (MBS PAYDOIN ... .. 189,974 . 189,687 |.... .189,974 |.. . 01/15/2026 . |1.B FE .
.. 3137A5-HP-2 | FHLMC REMIC SERIES ......coouviiiiiiiiiiiieeees | s . 03/01/2023 . (MBS PAYDOIN ... .. 123,575 123,575 |.. . 01/15/2026 . |1.B FE .
..3137A7-DZ-0 |FHLMC REMIC SERIES .....ceoviiiiiiiiiiiiiiieeeins | eeeeenn . 03/01/2023 . (MBS PAYDOIN ... . 02/15/2026 . |1.B FE .
..3137A7-EV-8 |FHLMC REMIC SERIES ......ccoiuviiiiiiiiiiiieceees | e . 03/01/2023 . (MBS PAYDOIN ... . 02/15/2026 . |1.B FE .
..3137A7-RG-7 | FHLMC REMIC SERIES .....ccoiiiiiiiiiiiiiiiieeaens | eeeeens . 03/01/2023 . (MBS PAYDOIN ... . 03/15/2026 . [1.B FE ....
..3137AP-VQ-0 | FHLMC REMIC SERIES ......ccoiumiiiiiiiiiiiieeeees | e . 03/01/2023 . (MBS PAYDOIN ... . 03/15/2026 . [1.A FE ...
.. 31393N-QT-9 | FHLMC REMIC SERIES ....cocoiiiiiiiieiiiiiieeains | eeeeens . 02/01/2023 . (MBS PAYDOIN ... . 02/15/2023 . [1.B FE ....
..31393V-F9-7 |FHLMC REMIC SERIES ......ccoiumiiiiiiiiiiiieeeies | e . 03/01/2023 . (MBS PAYDOIN ... . 06/15/2023 . [1.B FE ...
..31396V-65-2 | FNVA REMIC TRUST . 03/01/2023 . [ MBS PAYDOIN . . 06/25/2037 . [1.A FE ...
..31397S-R-6 | FNMA REMIC TRUST . 03/01/2023 . [ MBS PAYDOIIN . . 04/25/2026 . [1.B FE ...
..31398M-PG-5 | FNVA REMIC TRUST . 03/01/2023 . [ MBS PAYDOIN . . 03/25/2025 . [1.B FE ....
..31398N-F7-4 | FNMA REMIC TRUST .....ooveiiiiiiiiiiiiiiiiiieees | e . 03/01/2023 . (MBS PAYDOIN ... . 10/25/2025 . [1.B FE ...
..31398P-112-1 | FNMA REMIC TRUST .....evviiiiiiiiiiiieiiiiiinaes | eeeeens . 03/01/2023 . (MBS PAYDOIN ... . 05/25/2030 . [1.B FE ....

..31398Q-5P-8 | FHLMC REMIC SERIES ...
..63607V-AA-4 | NATIONAL FIN AUTH N ...
..63607V-AB-2 |NATIONAL FIN AUTH N ...
..64469N-AC-3 | NEW HAMPSHIRE ST FED ..

....... . 03/01/2023 . (MBS PAYDOIN ...

....... . 01/01/2023 . [CALL at 100.000 ....
....... . 01/03/2023 . [CALL at 100.000 ......... |....
....... . 01/04/2023 . [PRIOR YEAR INCOME ....... |....

. 05/15/2030 . [1.B FE ...
. 07/01/2035 . |2.B FE ....
. 10/01/2037 . |2.B FE ....
. 09/01/2022 . [1.C FE ....

. (2,883)

..64460N-AE-Q | NEW HAMPSHIRE ST FED .......cooeiiiiiiiiiiiiiiiins | eeeenn . 01/04/2023 . [PRIOR YEAR INCONE ....... . 09/01/2023 . [1.F FE ...
..649902-P5-6 | NEW YORK ST DORM AUT .. [ PO . 02/15/2023 . [MATURITY R R . 02/15/2023 . [1.B FE ....
..927780-LS-3 | VIRGINIA COLLEGE BLD . woo | [ 01/04/2023 . |PRIOR YEAR INCOME ....... e e | . e |- P .. . 09/01/2022 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 7,684,286 7,684,286 7,433,899 7,672,860 5,811 5,811 7,678,669 5,617 5,617 XXX XXX

..00108H-AH-3 | AEP TEX INC CORPORATE .........ccceverieriiiiiienns | eeeenn . 01723/2023 . [PRIVATE .....ooooiiiiiiiins | e 4,808,150 |........ 5,000,000 |........ 4,978,600 |........ 4,987,333 | [ 41 | 1 | s 4,987 474 |oooees s (179,324) |...... (179,324) . 06/01/2028 . |2.A FE ....

SINKING FUND REDEMPTION

..00164T-AD-0 | AMC EAST CMNTYS LLC ..ooveeeniiiiiieeeiiiieeeees | e . 01/15/2023 . .. 11,628 ... 11,628 e, 11,628 ) K .. . 01/15/2053 . [1.F FE ....
..00912X-AY-0 | AIR LEASE CORP ......ccevviiiieiiiiiiiieniiiiinns | eeeeens . 01/24/2023 . [PRIVATE ... .......9,338,400 |..... 10,000,000 |........9,590,000 |........9,746,990 |.... .3,244 | . ieennnn 9,750,233 .. ...... (411,833) [...... (411,833) . 12/01/2027 . |2.B FE ....
..015271-AG-4 | ALEXANDRIA REAL ESTA .....ocooiuiiiieiiiiiiieeees | eeens . 03/16/2023 . [PRIVATE ......cooviiiiiies [ s 14,578,924 |....... 15,166,000 |....... 15,759,928 |.......15,524,041 |.... . (11,037) |. (11,087) fereeeeeeiiies | 15,513,008 |.ooceeniiiieees s 1,254,832 |..... 1,254,832 . 07/30/2029 . |2.A FE ...
..017175-AE-0 | ALLEGHANY CORP DEL ......cccoevviieeeiiiiiiiieeanns | eeeeens . 03/16/2023 . [PRIVATE .....oooviviiiiinins foeeeniiiinnieniis [ 4,669,200 |........ 5,000,000 |........ 4,993,350 |........4,994,859 |....coooiiiiii foereennnn 134 L e 134 L 4,994,993 |.. (325,793) . 05/15/2030 . [1.E FE ...
..035240-AL-4 | ANHEUSER-BUSCH INBEV .....ccoeeuriiiiiiiiiiiiieees | e . 01/723/2023 . [PRIVATE ......oooiiiiiiins [ s 17,613,990 |...... 18,000,000 |....... 17,766,190 |....... 17,859,528 |.ooooeeeiiiiies oo 1,588 [ 1,588 | [ 17,861,117 |.. (247,127) . 04/13/2028 . |2.A FE ...
..036752-AB-9 | ANTHEM INC ...ooviiiiiiiiiiiiiiiiiiiee e | eeeeees . 03/16/2023 . [PRIVATE .....ooovviiiiiiins forneeeiiiiineeenn s 11,100,960 |....... 11,657,000 |....... 11,931,910 |....... 11,821,167 [oevveeeieiiiii [ (7,208) [ e (7,208) [ e 11,813,964 |.. (713,004) . 12/01/2027 . |2.B FE ....
..036752-AG-8 | ANTHEM INC .....ooommiiiiiiiiiiiiieeiiieeeees | e . 03/16/2023 . [PRIVATE ......cooviiiiiies [ s 11,575,800 |....... 12,000,000 |....... 12,450,900 |....... 12,280,671 |oevveeeeeeeiis [oeeeeea (11,680) e e (11,880) [ | 12,269,041 (693,241) . 03/01/2028 . |2.B FE ....
..037389-BB-8 | AON CORP ... 03/20/2023 . | PRIVATE 15,984,899 .16,573,000 .17,100,218 |. 16,947,619 16,934,006 (949,107) | . 12/15/2028 . |2.A FE ....

..04010L-AV-5 | ARES CAP CORP .....
..05369A-AD-3 | AVIATION CAP GROUP L ..

01/23/2023 . | PRIVATE
03/16/2023 . | PRIVATE

10,591,240
4,733,400

11,000,000 .10,939,810 |.

..4,870,400 |.

10,980,536
. . 4,950,043
........ 4,827,911

(389,296) |.
(216,643) |

. 03/01/2025 . |2.C FE ....
. 08/01/2025 . |2.B FE ....

.4,945,661 |.
.4,825,997 |....

..054561-AJ-4 | AXA EQUITABLE HLDGS CORPORATE ... |....... . 01/23/2023 . [PRIVATE ... ...... 4,861,200 |........5,000,000 |........ 4,720,900 |.... .. ...33,289 . 04/20/2028 . |2.A FE ....
..05565E-BJ-3 |BMI US CAP LLC ..eovveeniiiiiieeeiiiieeeeeiiies | eeeens . 03/17/2023 . [PRIVATE ....ovvviiiiiiiiins forneeeiiiiieeeeen s 10,272,203 |....... 10,921,000 |[....... 11,018,672 |....... 10,987,711 [ oo (2,161) [ | (2,161) [ | 10,985,550 |.. (713,258) . 04/18/2029 . [1.F FE ...
..06051G-GC-7 | BANK AMER CORP . [N PO . 01/23/2023 . [PRIVATE ... S 14,672,400 |....... 15,000,000 |....... 15,416,800 |....... 15,193,708 |.ooooeeiiiiiins Joennenn (3,096) [ooeeeeniiiiines o (3,006) [eeeiiiiieeees s 15,190,612 |.. (518,212) . 11/25/2027 . |2.A FE ...
.. 10112R-AX-2 | BOSTON PPTYS LTD PAR ....oeevvivvvniieiiiiiiiiiins | eeeees . 01723/2023 . [PRIVATE .....oovvvviiinnnns Joveeeniiiiiieeininn |oeeen 4,818,950 |....... 5,000,000 |........ 4,813,700 |........ 4,912,487 |..oooooveveenss foonn 1,760 i e 10760 i e 4,914,247 | o (95,297) . 02/01/2026 . [2.A FE ....
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1’603

..120568-AX-8 |BUNGE LTD FIN CORP ......ceevveeieeiiiiiiieceiis | e . 03/16/2023 . [ PRIVATE 12,244,190 12,810,225 |.... ...7,049 |... 12,817,274 |.. (573,084) |...... (573,084) . 08/15/2026 . |2.B FE ....

.. 12327B-AA-4 | BUSINESS JET SECURITIES LLC ...ovvvvveeeiiiiins | eeeens . 03/15/2023 . (MBS PAYDOMN . ... 417,842 ....417,943 |.... ... 417,842 .. . 04/15/2036 . [1.F FE ...
..125411i-AA-8 | C H ROBINSON WORLDWI ......ccvvrieeieiiiiiiieees | e . 03/17/2023 . . 4,807,800 .4,978,218 |.... .4,979,036 |.. ... (171,236) . 04/15/2028 . |2.A FE ....
L 12563L-AN-7 | CLI FDG VI LLC i | eeeens . 02/18/2023 . (MBS PAYDOMN . .. 148,500 ... oeienenn.. 148,510 ). eeeenen.. 148,500 .. ...386 |. 09/18/2045 . |1.F FE ....
..126650-CX-6 | CVS HEALTH CORP .......oooeeeiiiiiiieiiiiiiiceeees | eeeens . 03/16/2023 . [PRIVATE ......cooeiiiiiiins [oeeeeeiiiiieeeees [0, 24,905,825 ..., 25,500,000 |....... 25,388,145 |.......25,438,632 |....ccooeriiiis foeeeeeen 902 [ e 902 [ e, 25,439,534 |...ocoeiiieees s 4,512,741 |..... 4,512,741 ...083,924 |. 03/25/2028 . 2.B FE ....
.. 126650-CY-4 | CVS HEALTH CORP ......oovveeiiiiiiiieiiiiiiieeeins | eeeeans . 03/17/2023 . [PRIVATE ......coooviininnns |oeneeniniineeennns [oee. 9,406,000 |...... 10,000,000 |........ 9,734,300 |........9,769,559 |...oocciiiiiins fonninninn2,202 | 2,282 | [ 9,771,811 [ | (365,811) |...... (365,811) ...472,689 |. 03/25/2038 . [2.B FE ....

.. 126650-AA-2 | CVS PTC 2013
.. 12667F-4F-9 | CWALT INC 2005-7CB ....
..17307G-L2-2 | CITIGROUP MTG LN TR ...
..208251-AE-8 | CONOCO INC .........
..20826F-AG-1 | CONOCOPHILLIPS CO
..219350-AH-8 | CORNING INC ........

....... . 03/10/2023 . [ VARIOUS
....... . 03/01/2023 . | MBS PAYDOMN .
....... . 03/01/2023 . (MBS PAYDOMN .
01/24/2023 . | PRIVATE ...
01/23/2023 . | PRIVATE
03/14/2023 . | PRIVATE

(6,596) |........ (6,5%) 2,333 |.01/10/2036 . [2.B FE ....
. 01/25/2035 . [3.B FM ....
. 11/25/2035 . [1.D FM ....
. 04/15/2029 . [1.F FE ...
. 05/15/2025 . [1.F FE ...

. 03/01/2029 . |2.A FE ....

LT73,137 |
(221,805) |
(235,149) |.

.. 7,642,504 |.
..8,194,901 |.
..5,79,300 |.

. 7,499,973
.8,396,947
.5,515,349

.8,304,864 |.
.5,530,784 |.

. 8,175,142
. 5,280,200

..5,000,000

.. 24422E-RT-8 | DEERE JOHN CAP CORP .....cccevviiiieieiiiiieeeees | e . 01/27/2023 . [MATURITY ..oovvieiiiiiis [ s 23,508,000 |....... 23,508,000 |....... 23,797,455 |.......23,510,298 |.... - (2,209) . 23,508,000 |.. . 01/27/2023 . [1.F FE ....
..25755T-AK-6 | DOMNOS PIZZA MSTR ....ccoeiiiiiiiiieniiiiiiieeiiis | eeeeens . 01/25/2023 . (MBS PAYDOMN . ... 19,313 ...19,313 |.... K ..19,313 |.. . 07/25/2048 . |2.A FE ....
..26078J-AE-0 | DOWDUPONT INC .....ovveiieiiiiiiieeieiiiiieeees | e . 03/17/2023 . 4,949,900 .5,319,689 |.... - (3,177 |. - (8,177) ... .5,316,512 |.. (366.,612) |...... (366,612) . 11/15/2038 . |2.A FE ...

..269246-BS-2 | E TRADE FINANCIAL CO .oovvvvvieieeeiiiiieeeeiis | eeeens . 03/16/2023 . [PRIVATE ......ooovviiiiiinns foeeeniiiineeeniis [ 4,868,800 |........ 5,000,000 |........ 4,941,450 |........ 4,963,127 |ooooiiiiiiieins [ 1,314 L [ 1314 | s 4,964,441 oo [ (95,641) |....... (95,641) |..uuvveeinn 56,250 |. 06/20/2028 . (1.G FE ....
SINKING FUND REDEMPTION

..28932\-AA-3 | ELM ROAD GENERATING .
..2936411-AM-0 | ENTERGY LA LLC ...... 03/20/2023 . | PRIVATE ..9,000,000
..29379V-BL-6 | ENTERPRISE PRODS OPE .. . 01/24/2023 . [PRIVATE ... R 3,087,610 |........ 3,146,000 |........ 3,278,447 |....
..3136B0-TE-6 |FNMA REMIC TRUST ......ooeiiiiiiiiiiiiiiiiiieees | e . 03/01/2023 . (MBS PAYDOUN .......ccouuis |oeeeeiiiiieeeeis feeeeenns 16,201 [........... 16,201 |............ 16,975
SINKING FUND REDEMPTION

02/11/2023 . ..255,776 ..255,776 |

..9,636,930 |.

..255,776 |..
.9,200,115 |.

.255,776
. .9,184,680
........ 3,201,723 |..

. 02/11/2030 . [1.F FE ...
. 01/15/2026 . [1.F FE ...
. 02/15/2027 . |2.A FE ....
. 02/25/2048 . [1.A FE ...

(389,790) |...... (389,790) |..
...... (114,113) |...... (114,113)

. (15,455'5)

..346845-AG-5 | FORT BENNING FAMILY
..35671D-AZ-8 | FREEPORT-MCMORAN INC
..361448-Al-3 | GATX CORP .
..362341-6V-6 | GSR MTG TR 2006-1F .
..362341-7N-3 | GSR MTG TR 2006-1F ....
..36270D-AC-2 | GS MTG SEC TR
..36270D-AE-8 | GS MTG SEC TR
..36270D-AG-3 | GS MTG SEC TR
..37045X-BT-2 | GENERAL MTRS FINL CO
..378272-A0-1 | GLENCORE FDG LLC
..402740-AD-6 | GULFSTREAM NAT GAS S ..
..443510-AJ-1 | HUBBELL INC
..44891A-AK-3 | HYUNDAI CAP AVER INC
..44891A-BD-8 | HYUNDAI CAP AMER INC
..449652-AG-1 | ILPT COML MTG TR .
..465685-AK-1 | ITC HLDGS CORP ....
..465685-AP-0 | ITC HLDGS CORP
..46625H-RY-8 | JPMORGAN CHASE & CO

01/16/2023 . | ..
03/15/2023 . [MATURITY .
03/20/2023 . | PRIVATE
03/01/2023 . [ MBS PAYDOIN .
....... . 03/01/2023 . (MBS PAYDOIN ...
....... . 01/06/2023 . [PRIOR YEAR INCOME ....... [....
....... . 01/06/2023 . [PRIOR YEAR INCOME ....... |....
....... . 01/06/2023 .
....... . 03/17/2023 .
....... . 01/23/2023 . [PRIVATE ...
. |- 03/20/2023 . [PRIVATE ...
- |- 03/16/2023 . [PRIVATE ...
03/17/2023 . | PRIVATE
03/17/2023 . | PRIVATE ...

01/06/2023 . [PRIOR YEAR INCOME
....... . 03/16/2023 .
....... . 03/20/2023 . [PRIVATE ...
....... . 03/20/2023 . [PRIVATE ...

... 62,815
11,250,000
16,269,810

...62,815 ...80,529 |.
.11,250,000 .10,718,328 |.
17,000,000 .15,956,970 |.
... 3,382

...63,046 |.
11,235,818 |.
16,706,997 |.
.3,352 |
... 7,012 )

..62,815
11,250,000
16,734,941
.3,382
.. 13,857 |..

. 01/15/2051 . |2.C FE ....
. 03/15/2023 . [1.G FE ....
. 03/30/2025 . |2.B FE ....
. 02/25/2036 . [3.B FM ....
. 02/25/2036 . [1.D FM ...
. 11/15/2035 . [1.D FE ....
. 11/15/2035 . [1.G FE ...
. 11/15/2035 . |2.C FE ....
. 01/17/2027 . |2.B FE ....
...123,139 |. 10/27/2027 . [2.A FE ....
. 09/15/2025 . |2.B FE ....
. 02/15/2028 . |2.A FE ....
. 09/27/2026 . |2.A FE ....
. 11/02/2026 . |2.A FE ....
. 10/15/2027 . |2.C FE ....
. 06/30/2026 . |2.B FE ....
. 11/15/2027 . |2.B FE ....
. 02/01/2028 . [1.F FE ...

........5,063,409 |..
....... 12,970,890 |..
....... 25,510,858 |..
........ 3,153,661
12,596,142
.5,008,852

e 4,773,700 |......0l5, AT ........5,067,065 |....
..... 12,416,140 |.......13,000,000 |.......12,944,450 |.......12,970,519 |....
..... 24,901,000 |.......25,500,000 |.......25,540,040 |.......25,511,908 |....
...... 3,072,691 |........3,285,000 |........3,062,211 [........ 3,148,417 [....
11,934,018 .13,127,000 11,041,303 |. 12,565, 161
. 4,668,850 ..5,000,000 ..5,016,450 |. .5,000,377

..... 3,541,208 |.....3,541,208
. (80,970) |....... (80,970)
(662,123) |...... (662,123) |..
(340,002) |...... (340,002) |..

(639,596) |...... (639,5%)
(404,680) |...... (404,680)
(611,012) |...... (611,012)

....... 10,439,000 |.......10,379,262 |.......10,412,466 |....
........ 6,500,000 |........6,049,817 |........6,464,021 |....
...... 10,000,000 |.......10,231,700 |...... 10,108,718 |....

.......10,414,050 |..
........ 6,465,540 |..
....... 10,108,112 |..

..46628Y-AS-9 | JP MORGAN MTG TR .......oevieriiiiiiiiiiiiiieees | e . 02/01/2023 . (MBS PAYDOIN ... .1,802 ... L1875 ... 1122 | .1,892 |.. . 07/25/2036 . [1.D FM ...
..46630W-AX-8 | JP MORGAN MTG TR ......vveiieiiiiiiiieeiiiiiiiiaes | eeeeens . 03/01/2023 . (MBS PAYDOIN ... 225 . ....216 |.... w215 | . 06/25/2037 . |1.D FM ....
..500255-AU-8 | KOHLS CORP ......eeeeeeeiiiieeeeeciiiieeeeeiiees | eeeees . 01/23/2023 . [PRIVATE ......oooviiiiiinns |oeeeeiiiieeeeens [+2.....3,046,218 ... 4,004,000 |........ 4,108,206 |........4,008,200 [...ooeeeeinnnns Joeeenneen (10) oo e (10) [ s 4,098,000 |..oooeenniinnes founns (151,872) |...... (151,872) . 07/17/2025 . |3.B FE ....

..525015-AB-9 | LEHIGH UNIV ..
..526602-AE-7 | LEONARD WOOD FAMILY ...
..534187-BF-5 | LINCOLN NATL CORP IN ..

....... . 03/14/2023 . [PRIVATE ...
....... . 01/18/2023 . [CALL at 100.000 .
....... . 01/24/2023 . [PRIVATE

...... (590,838) |...... (590,838) . 11/15/2043 . [1.D FE ....
. 07/15/2040 . |2.C FE ....

. 12/12/2026 . [2.A FE ....
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..55336V-AK-6 |MPLX LP .oooeeiiiiiiiiiiiiiiiiiiceeecceccceceeceeeeen [ . 01/23/2023 . | PRIVATE ... . 4,846,050 |........ 5,000,000 |........ 5,023,900 |.... e (74) s s 5,011,168 |.oooeeeeeeeeeins [oees (165,118) ...185,625 |. 03/01/2027 . (2.B FE ....
..61980A-AD-5 |MOTIVA ENTERPRISES L .....evvvvvvvvvnnnnninnniinnns [eeennn . 03/14/2023 . | PRIVATE ... ..6,327,927 |........ 5,915,000 |........ 6,919,072 |.... S (B,867) |eeeeiiiiiiieees s 6,791,713 |.. (463,786) ...271,244 . 01/15/2040 . [2.A FE ....
..636180-BM-2 |NATIONAL FUEL GAS CO .....eevvvvvememmennnnnnnnnnns [eeeennn . 01/24/2023 . |PRIVATE ....ovvvvvininnnnnnn fooeeeeeeiiiieeeenns | 11,720,978 |....... 11,750,000 |....... 12,371,003 C(6,227) | e 11,959,680 |.. (238,703) ...324,169 |. 07/15/2025 . [2.C FE ....
..636180-BN-0 | NATIONAL FUEL GAS CO ......evvvvvvvvmnnnnnnnninnans [eeeennn . 03/21/2023 . |PRIVATE ...oovvvvvinnninnnns foeeeeeeeeeeeeeeeeens | 13,528,226 |....... 14,469,000 |....... 14,389,780 |....... 14,422,377 |.... L1826 | e 14,424,203 |.. (895,978) . 09/15/2027 . (2.C FE ....
..637417-AJ-5 |NATIONAL RETAIL PPTY ....oeiiiiiiiiiiiiiinns [ . 01/23/2023 . |PRIVATE ...oovvvvnninnnnnnns fooeeeeeiiiieeeeeeens | 4,756,350 |........ 5,000,000 |........ 4,782,150 |........4,882,997 |.... L1828 | e 4,884,826 |.. (128,476) . 12/15/2026 . [2.A FE ....
..670346-AP-0 |NUCOR CORP ......cooveeiiiiiiiiiiiiiiiecccccieeeieen [ . 01/23/2023 . |PRIVATE ...ovvvvvviininninns foeeeeeeeeeeneeeeeens | 11,084,090 |....... 11,493,000 |....... 11,326,162 |....... 11,391,777 |.oooooeiiiiiiins el 1136 | e 1136 [ o 11,392,914 |.. (308,824) . 05/01/2028 . [1.G FE ....
..68389X-Bli-4 | ORACLE CORP .....eeoveeeeiiieiiieiieiee [ . 03/01/2023 . |PRIVATE ....ovvvvininnnnnnns fooeeeeiiiiieeeeieees e 3,915,309 |........ 5,000,000 |........ 5,524,050 |........5,483,378 |...coovviiiiiins founennnnn(3,788) [euniiiiiiiiiiis oot (B8753) | s 5,479,624 |.. . 524,785 . 04/01/2040 . (2.B FE ....
..693506-BP-1 |PPG INDS INC .....cooereeeiieeiiieieees [ . 03/16/2023 . |PRIVATE ....ovvvvvvnnninnnns foeeeeeeeeeeeeeeeeens | 14,229,000 |....... 15,000,000 |....... 14,763,700 |.... e e 9,202 | 5,202 | e 14,864,260 |.. (635,260) . 03/15/2028 . (2.A FE ....
..694476-AA-0 | PACIFIC LIFECORP ... [ . 03/01/2023 . . 6,260,199 ..5,292,000 .. 7,117,613 |........6,830,119 |.... .6,810,178 |.. (549,979) |..... . 09/15/2033 . [1.G FE ....
..746245-AA-7 | PURENEST FUNDING LLC 02/20/2023 . | MBS PAYDOMN . ..416,653 ..416,653 |. ..416,653 |. 416,653 | e e .. . 12/22/2036 . [1.G FE ....
..785592-AU-0 | SABINE PASS LIQUEFAC 01/23/2023 . | PRIVATE ..7,000,000 ..7,098,210 |. .7,051,284 |. .7,050,625 (317,395) |.. . 03/15/2028 . (2.B FE ....
..79588T-AA-8 | SAMMONS FINANCIAL GR 03/01/2023 . | PRIVATE ..7,700,000 ..9,676,918 |. . .9,506, 131 (647,630) |.. . 10/15/2043 . (2.A FE ....
..79588T-AD-2 | SAMMONS FINANCIAL GR .....oevvvvvvveriiiiiiiiiiiens [eeennn . 03/01/2023 . |PRIVATE ....ovvvvvnnnninnnnn fooveeneiniienennenns [00000.2,459,272 | 2,840,000 |........ 2,845,680 |........2,844,841 [.....iiiiiiiis fooiiiieeeeen (86) | e (88) [ e 2,844,755 |oooeviiiiiiiiinn [ (385,483) |...... (385,483) . 04/16/2031 . [2.A FE ....
..814120-AC-5 | SECURITY BENEFIT LIF ooeeeeeeeeeeeeeeeee [ . 03/01/2023 . |PRIVATE ......ovvvvvvnnnnnns Joeveeeeneennnneeenes |00 6,305,726 | 5,772,000 |[........ 7,104,195 |........6,853,451 [....ovvvvununnnn fooeeeen (12,507) |ooeeiiiniiiins | (12,597) | v 6,840,854 [...cccoeiiiiiies |oennn (535,128) |...... (635, 128) . 10/01/2033 . (2.B FE ....
..828807-Cli-5 | SIMON PPTY GROUP LP .....cooeeeeiiiiiiinis [ . 01/23/2023 . |PRIVATE .....ovvvvvnnnnnnnnn Jooveeeeeeeeenenenees [00....9,593,750 |, 10,000,000 |........ 9,900,600 |........9,961,923 |....oooiiiiiins vt 793 | feviiieeenn 793 [ oo 9,962,716 [ o (368,966) |...... (368,966) . 01/15/2026 . [1.G FE ....
..828807-DC-8 | SIMON PPTY GROUP LP ....coeeeeeieeeeeeeeeees [ . 03/17/2023 . |PRIVATE ....oovvvvvvnnnnnnns Joeveeeeeeeneeeeeenns | 4,684,100 |oeeees 5,000,000 |[........ 5,002,900 [........5,001,447 [..oovvviiiinis foovoiiiieaan (B7) | e (B7) [ [ 5,001,379 [ooooiiiiiiiiiies |ornnn (317,279) |...... (317,279) . 06/15/2027 .
..828807-DE-4 | SIMON PPTY GROUP LP ....ccooeeeeiiiinniiis [ . 03/17/2023 . | PRIVATE ... ..4,632,400 |........ 5,000,000 |........ 4,960,700 |........4,978,924 |......oooiiiis o879 | e 879 e e 4,979,804 [ |orenn (347,404) |...... (347,404) . 12/01/2027 .
..83546D-AJ-7 | SONIC CAP LLC 2020-1 ......cooveeriieiiiiiiiineeens [ . 03/20/2023 . | MBS PAYDOMN ... ... 25,000 ...25,000 . . 01/20/2050 .
..83546D-AN-8 | SONIC CAPITAL LLC ...ovvveniiinniiiniiniiiiiiiiiiinn [ . 03/20/2023 . | MBS PAYDOMN ... ... 12,500 ... 12,500 ...12,500 |.... . 08/20/2051 .
..83546D-A0-1 | SONIC CAPITAL LLC ...ovvnniniiiiiiniiiiiiiinn [ . 03/20/2023 . |MBS PAYDOUN ..o foeeeeeeeieeieeeeeees e 5,000 [oevvnnnnnns 5,000 ieiiiiennnn. 5,000 ...l . . . 08/20/2051 .
..845437-BR-2 | SOUTHWESTERN ELEC PW 01/23/2023 . | PRIVATE ... . 4,836,300 ..5,000,000 ..5,017,140 |. .5,010,533 |. .5,010,421 (174,121) |.. . 09/15/2028 .
..846101/-AB-1 | SOVRAN ACQUISITION L .. 03/17/2023 . | PRIVATE . 2,807,79% .. 2,965,000 ..2,831,308 |. .2,907,922 |. .2,911,330 (103,534) |.. . 07/01/2026 .
..85208N-AE-0 | SPRINT SPECTRUM CO L .. 03/14/2023 . | PRIVATE 4,955,350 ..5,000,000 ..5,585,000 |. . 5,439,144 |. .5,427,090 (471,740) |.. . 09/20/2029 .
..875484-AK-3 | TANGER PPTYS LTD PAR . |- 01/11/2023 . | PRIVATE 14,934,365 .16,045,000 .16,079,318 |. 16,062,507 .1,058,421 . 07/15/2027 .
..88315L-AE-8 | TEXTAINER MARINE V11 . |- 03/20/2023 . | MBS PAYDOMN . ..152,698 .. 155,465 |. . .152,698 . 08/20/2045 .
..88315L-AS-7 | TEXTAINER MARINE ......oovvvvrvrirriiiiiniiiiiiinens [ e . 03/20/2023 . | MBS PAYDOMN ... .... 120,000 ..119,857 |.... 120,000 |.. . 08/20/2046 .
..89566E-AD-0 | TRI-STATE GENERATION .......eevmememmninniiniiinnns [erennn . 03/01/2023 . .5,358,757 |.... . 06/15/2040 .
..89656G-AA-2 | TRINITY RAIL LEASING LP .......ovvvvvrnniniiiinnns [eeennn . 02/19/2023 . | MBS PAYDOMN . . 07/19/2051 .
..89683L-AA-8 |TRP 2021-2 LLC ...cooveveeeeeieiiiii [ . 02/19/2023 . | MBS PAYDOMN . . . . . . 06/19/2051 .
..913017-BA-6 | UNITED TECHNOLOGIES ......covvvvvriiiiiiiiiiiiinins [ . 03/16/2023 . ..917,533 |... ..795,000 |........1,014,030 |.... . . .936,190 |.. ....... (18,656) |....... (18,656) . 09/15/2029 .
..91913Y-AL-4 | VALERO ENERGY CORP N .. . 03/01/2023 . |PRIVATE ....ovvvvvninnnninns fooveeeeiiiieieeeeees | 5,724,044 |........ 5,025,000 |........ 6,524,058 |.... .. (11,062) | L (11,082) | e 6,318,426 [..ccccnnnces |oenn (594,382) |...... (594,382) . 06/15/2037 .
..920253-AF-8 | VALMONT INDS INC .... 03/01/2023 . | PRIVATE 10,080,361 .10,480,000 .11,034,216 | (2,371) |. . (2,31) 10,989,212 2,412,563 |.....2,412,563 |.. . 10/01/2044 .
..02277G-AM-9 | VENTAS RLTY LTD PART 03/16/2023 . | PRIVATE . 4,666,950 ..5,000,000 ..4,961,650 |. . 4,978,326 |. .. 829 . 4,979,155 . 752,143 |. 752,143 |.. . 03/01/2028 .
..92343V-AP-9 | VERIZON COMMUNICATIO 03/01/2023 . | PRIVATE . 4,751,876 ..4,000,000 .. 4,955,240 |. .4,828,614 |. . (6,084) . 4,822,529 L 425,431 425,431 . 04/15/2038 .
.. 92343V-DU-5 | VERIZON COMMUNICATIO 03/20/2023 . | PRIVATE . 4,021,640 ..4,000,000 ..4,169,400 |. .4,136,280 |. ..(1,499) .4,134,781 (113,141) | (113,141) |.. . 03/16/2037 .
..928668-AU-6 | VOLKSIAGEN GROUP AVE 01/23/2023 . | PRIVATE . 8,381,437 ..8,475,000 ..8,520,6% |. .8,505,260 |. . (304) . .8,504,956 (123,519) | (123,519) |.. . 11/13/2028 .
..04974B-GL-8 |WELLS FARGO CO MTN B .. . 03/17/2023 . |PRIVATE ...ovvvvviiiniinnnns fooeeeeeieiiieeeeeens | 24,373,410 |....... 25,000,000 |....... 26,126,100 |.......25,561,437 |.... (16,989) |.eevvvvviiiiinnn feveene 25,544,448 |.....ccccees |onn 3,034,261 |..... 3,934,261 . 07/22/2027 .
..95000U-2A-0 | WELLS FARGO & CO .eevvvveeeeeieeeiieceicceeeceeeees [ . 03/21/2023 . |PRIVATE .....ovvvvvvnnnnnnns foeveeeeneennennennns |000...4,693,050 | 5,000,000 |........ 5,062,000 |........5,030,327 |.... C(1,466) |eeeeeeeeeeieees e 5,028,861 |.. (335,811) |...... (335,811) . 05/22/2028 .
..95709T-AK-6 | WESTAR ENERGY INC ....coooeiiieiiiiiiiiiiiiiiieieees [ . 03/01/2023 . |PRIVATE ....ovvvvvnnnnnnnnns fooveeeeeeeeeeeeeenns [000.0.2,521,885 | 2,690,000 |........ 3,283,360 |.... C(3,160) | e 3,227,297 |.. (705,412) |...... (705,412) . 09/01/2043 .
..PPEG4L-HK-6 |PATTON BIP HOLDCO |1 LLC ...ovvnnnnininiiniiiiinnn [eennnn . 02/21/2023 . | MBS PAYDOMN 12,531 12,033 |.... 12,531 . 09/30/2028 .
..PPEQFO-MY-0 |BNYC REIT LLC ..eevveviiinieinninieineneeniieneinanns [ eeennn . 01/06/2023 . |PRIOR YEAR INCOME ....... 708,000 |. 12/20/2022 .
..PPEV22-61i-3 |BOP Properties Holdings LLC . 01/06/2023 . |PRIOR YEAR INCOME .. 501,000 |. 12/20/2022 .
..PPFOBF-1F-9 | OCM ENLK HOLDINGS LLC .| 02/21/2023 . | MBS PAYDOMN U . 09/30/2028 .
..PPFSL7-NH-1 | ARM Master Trust, LLC . |- 03/31/2023 . | PRIVATE 2N .2 . 06/15/2026 .
..PPFUDB-BG-1 | BAM NEPTUNE HOLDINGS US LLC . 01/06/2023 . [PRIOR YEAR INCOME o . 08/11/2023 .
..71644E-AG-7 | PETRO-CANADA . 03/01/2023 . |PRIVATE .....coovnvnnnnnnnn Joveeeeeeeeeeneeeeee. ... 11,918,941 |, 11,000,000 |....... 14,084,940 13,874,863 |.... 13,843,416 |.. ... (1,924,475) |... (1,924,475) ...192,714 ). 05/15/2035 .
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..867229-AD-8 | SUNCOR ENERGY INC NE .. A..... . 03/01/2023 . |PRIVATE ....ovvvvinnnnnnnnns fooveeeeeiiiieeeeenns e 2,820,741 |........ 2,610,000 |........ 3,403,910 |........ 3,349,395 [.... ... (8,611)]. (881 | s 3,340,784 |..ooovvviiiiiinn e (520,043) |...... (520,043) . 12/01/2034 . [2.A FE ....
..867229-AE-6 | SUNCOR ENERGY INC NE . 03/01/2023 . | PRIVATE ... 11,291,520 10,000,000 .13,503,050 |. 12,996,135 |. .. (23,982) | . 12,972,153 (1,680,633) ... (1,680,633) |.. . 06/15/2038 . [2.A FE ....
..903520-AD-6 | USQ RAIL | LLC ......... . 03/28/2023 . | MBS PAYDOMN . . . . . . . o . 02/28/2051 . [1.F FE ....
..90354P-AA-5 |USQ RAIL Il / USQ CANADA . 03/28/2023 . | MBS PAYDOMN . . . . 06/28/2051 . [1.F FE ....
..000800-AF-2 |ROYAL BK SCOTLAND N ...... . 01/24/2023 . | PRIVATE ... 12,019, 12,223, A ,097, ,961) | ,91) |.. . 07/28/2025 . (2.B FE ....
..00182E-BF-5 | ANZ NEW ZEALAND INTL/LDN . 03/20/2023 . | PRIVATE . 4,704,000 ..5,000,000 ..5,077,450 |. .5,038,610 |. .5,036,824 (332,824) | (332,824) |.. . 07/17/2027 . (1.E FE ....
..01609W-AT-9 | ALIBABA GROUP HLDG L .. . 03/17/2023 . | PRIVATE 13,994,200 .15,000,000 .14,838,500 |. 14,912,604 |. X 14,916,231 (922,031) | (922,081) .. . 12/06/2027 . [1.E FE ....
..04686J-AA-9 | ATHENE HOLDING LTD .... . 01/23/2023 . |PRIVATE ...ovvvvvviinnininns foeeeeeeeeeeeeeeeeens | 24,601,710 |....... 25,925,000 |....... 25,656,698 |....... 25,772,314 |oeeeviviiiniiins e 1,810 [ [ 1,810 | s 25,774,124 oo s 3,541,285 |..... 3,541,285 ...573,321 |. 01/12/2028 . [2.A FE ....
..05578A-AJ-7 |BPCE S A . 03/20/2023 . |PRIVATE ....ovvvvvnnnnnnnnns fooeeeeeieiiieeeeeens | 15,322,270 |...... 17,000,000 |....... 16,183,530 |.......16,546,202 |........oooeeees | s 8577 |oiiiiiiiiiiiins foueenns 18,577 foiiiiiiiiiiiin o 16,564,869 |.. ... (1,242,59) |... (1,242,599) ...385,215 |. 01/11/2028 . [1.E FE ....
..05964H-AJ-4 | BANCO SANTANDER SA . . 03/21/2023 . | PRIVATE 9,305,220 10,000,000 ..9,763,000 |. .9,851,406 |. .9,857,044 (551,824) |...... (551,824) |.. . 04/12/2028 . [1.G FE ....
..096591-2F-0 | BNP PARIBAS ..... . 01/24/2023 . | PRIVATE ... . 9,808,726 .10, 115,000 .10,078,719 |. 10,092,686 |. 10,092, 921 (284,195) |. (284,195) |.. . 08/14/2028 . [1.G FE ....
..12807C-AA-1 | CAL FDG IV LTD . . 03/25/2023 . | MBS PAYDOMN . e 148,750 |l 148,750 |........... 151,437 |.......... 148,781 |.... ieeeen.... 148,750 ). . 09/25/2045 . [1.F FE ....
.. 204460-AF-9 | EQUINOR ASA . 03/21/2023 . |PRIVATE ....ovvvvvnnnninnnns fooeeeeiiiieiieeeenns e 4,574,200 |........ 5,000,000 |........ 4,960,500 |........4,970,000 |....oooovviiinns oo 834 | e 834 i e 4,970,924 |oovvviviiiiiinn [ (396,724) |...... (396,724) . 04/06/2030 . (1.D FE ....
..55608J-AK-4 | MACQUARIE GRP LTD SR . 03/21/2023 . | PRIVATE 11,646,625 .12,500,000 . 12,455,400 |. 12,473,615 |. 12,474,527 (827,902) |. (827,902) |.. . 11/28/2028 . [1.G FE ....
..606822-AD-6 |MITSUBISHI UFJ FINL . 03/21/2023 . | PRIVATE 9,479,300 10,000,000 .10,422,700 |. 10,174,290 |. 10,162,362 (683,062) |...... (683,062) |.. , . 03/01/2026 . [1.G FE ....
..756250-AE-9 | RECKITT BENCKISER TR . 01/24/2023 . | PRIVATE 23,583,250 .25,000,000 .24,279,870 |. 24,628,632 |. 24,633,994 (1,050,744) [... (1,050,744) |.. .62,500 |. 06/26/2027 . (1.G FE ....
..806213-AB-0 |SCENTRE GR TR 1 / SC . 01/24/2023 . | PRIVATE 19,264,600 .20,000,000 . 19,942,440 |. 20,018,483 |. 20,017,364 (752,764) |. (752,764) |.. 668,889 |. 02/12/2025 . [1.F FE ....
..806213-AD-6 | SCENTRE GR TR 1 / SC . 01/23/2023 . | PRIVATE . 4,728,850 ..5,000,000 ..4,769,550 |. . 4,924,670 |. . . 4,926,360 (197,510) | (197,510) |.. .39,271 | 10/28/2025 . [1.F FE ....
..822582-AD-4 | SHELL INTERNATIONAL . 03/01/2023 . | PRIVATE 19,448,712 .16,031,000 .24,261,155 |. 23,721,762 |. . K 23,662,782 .4,583,921 |.. 215,751 . 12/15/2038 . |1.D FE ....
..822582-AN-2 | SHELL INTERNATIONAL . 03/01/2023 . | PRIVATE 22,351,633 .20,000,000 .25,512,600 |. 25,137,135 |. .. (37,349) | 25,009,787 .2,368,745 |.. ,026,667 . 03/25/2040 . |1.E FE ....
..8656211-AY-6 | SUMITOMO MITSUI FINL . 01/24/2023 . | PRIVATE ... . 9,540,600 10,000,000 ..9,967,500 |. .9,982,171 .24 . .9,982,3% (441,795) |.. 186,060 . 01/17/2028 .|1.G FE ....
..88315L-AG-3 | TEXTAINER MARINE V11 . 03/20/2023 . | MBS PAYDOMN . .. 243,295 .. 243,295 ..246,792 |. .. 243,31 . (46) | .243,29 . . . 09/20/2045 . [1.F FE ....
..90352J-AC-7 | UBS GROUP FDG SWITZ . 01/24/2023 . | PRIVATE ... . 5,746,740 ..6,000,000 ..6,027,240 |. .6,014,730 |. .. (221))]. .6,014,508 . 03/23/2028 . [1.G FE ....
..91311Q-AC-9 | UNITED UTILS PLC . . 03/01/2023 . | PRIVATE 13,907,564 .12,500,000 .15,007,240 |. 13,991, 111 .. (38,975) | 13,952, 136 . . 08/15/2028 . [2.A FE ....
..961214-Dli-0 | WESTPAC BKG CORP . ..... |- 01/24/2023 . [PRIVATE 9,525,760 10,000,000 ..9,698,701 .9,832,319 |. ..2,016 |. .9,834,336 (308,576) |.. . 01/25/2028 . (1.D FE ....
..PPE3DK-P7-7 |NER SPV - NOTE 2 ... .. (D..... . 03/31/2023 . | PRIVATE ... ..338.810 |........... 338,810 ... 334,484 ... ... 162 |. .. ........334,646 |.. . ... 4,164 . 12/30/2028 . [2.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 947,175,589 936,535,471 970,780,689 925,481,916 (280,225) (272,909) 967,765, 151 (3,567,879) |  (3,567,879) XXX XXX
2509999997 Total - Bonds - Part 4 955,875,435 945,235,317 979,230,958 934,170,805 (274,422) (267, 106) 976,459,841 (3,562,723) | (3,562,723) 22,165,102 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 955,875,435 945,235,317 979,230,958 934,170,805 (274,422) (267, 106) 976,459,841 (3,562,723) | (3,562,723) 22,165,102 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
..PPEJC9-G2-9 |BST SPV 1 - RESIDUAL EQUITY .... D..... . 12/21/2022 . | PRIVATE ... . |..3,003,863.760 |...... 3,003,864 |....oooiiiiiiiiiiens e 2,014,318 |.... 213,801 [ e e 213,501 | s 2,014,318 [...cocooiiiiiies |00, 989,546 |....... 989,546
..PPEJCO-G3-7 |BST SPV 2 - RESIDUAL EQUITY . . 12/21/2022 . | PRIVATE ...3,108,118.760 . 3,108,119 .. 1,803,354 |. 374,241 . 1,803,354 .1,304,764 |..
..PPEJC9-G4-5 |BST SPV 3 - RESIDUAL EQUITY . . 12/21/2022 . | PRIVATE ...2,806,387.000 . 2,806,387 ..1,361,157 | 223,045 . 1,361,157 .1,455,230 |..
..PPFY70-H9-4 |Grace Building Class A U T . 03/17/2023 . | PRIVATE ... ... [..29,443,001.440 |..... 20,443,001 [o..eevvvvennnnnnnnnn founnnns 20,443,001 |.oovvviiiiiiiiiiinns Joveiiiiiiieens .. 20,443,001 |.. .
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 38,361,371 34,611,830 4,358,040 810,787 810,787 34,611,830 3,749,540 3,749,540
5989999997. Total - Common Stocks - Part 4 38,361,371 34,611,830 4,358,040 810,787 810,787 34,611,830 3,749,540 3,749,540
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 38,361,371 34,611,830 4,358,040 810,787 810,787 34,611,830 3,749,540 3,749,540
5999999999. Total - Preferred and Common Stocks 38,361,371 34,611,830 4,358,040 810,787 810,787 34,611,830 3,749,540 3,749,540
6009999999 - Totals 994,236,806 1,013,842,788 938,528,845 818,103 (274,422) 543,681 1,011,071,671 186,817 186,817 22,165,102 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
S&P 500 INDEX
CALLSPREAD_1YR
853SPC074 ... Multiple «ooeeeenieeeees N/A et EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/08/2022 |. 04/06/2023 |.............ce. |-..... 35,000,000 30  |oeeeeeeii882,350 [oeeeeeeeeeecees feeneeeeeeenees Joeeemeeeeeees B [ [ L3 IO (42,528)]- e foeeeeeeeee o e | |
8P 500 INDEX | | 1
CALLSPREAD_1YR 14488.280/4925.8
853SPCO75 ..vvuvnns Multiple .oovveenennns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/08/2022 |. 04/06/2023 |.........cevvven fovnnns 11,000,00000 ... 569,910 |.eeveeneeieiiinnn [ 2 e [ P2 P (18,074)]cevvvvniivviennn feoneeieeiis v [ | e[ s
S&P 500 INDEX
DIGITAL_1YR 853SPC076
........................... Multiple weoeeeeeeeeeens [N/A oo |EQ/IDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |.04/08/2022 |.04/06/2023 |................ |-...... 8,000,000 .........4,488.28 |........ 177,600 [...ceemmmmmeeeeees Joummneneemmnnnns foeeemmmmeeeeee A [ [ A e U181 )] e e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC077
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXTO9 |.04/08/2022 |.04/06/2023 |................ |......13,800,000].........4,488.28 |.........282,900 [.....cceuvreerrers Jounnnnrrrrmmnnnnns foovrvnnnnnnrcninn [ermneeeees [ e [ e e fooeeiiiv | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC078 ... |Multiple ............... N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/08/2022 |. 04/06/2023 |.........ovveer |ovvnnns 4,300,000 |...ccuunnns 374.25(........ (287118 PR AR RN R R R [W£<I0)) R R R RN [P rrp) [N
8P 500 INDEX | |
CALLSPREAD_1YR 14392.590/4546 .33
853SPC082 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573 | 04/14/2022 |. 04/14/2023 |..oevveeeveennn feenes 3,600,000(0 s TE,168 [oeeeeeeeeeeeeee | foeeeeeiis P72 IR IO 262 e (7,955)]- e eeeeeneee Jeeemmmmeeeeeeneen foeeeeecemneee e | |
NASDAQ 100 STOCK INDX | | | | s
CALLSPREAD_1YR 13893.210/14605
853SPC083 .........cc.e. Multiple .oovveennnens N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/14/2022 |. 04/14/2023 |........eevvver |ounnnns 2,500,000(.930 | [CIC (00N R AR R 2,899 | i e 2,899 ... 02 P RO AR KRR (U N
8P 500 INDEX | 1
CALLSPREAD_1YR 14392.590/4580. 1
853SPC084 ............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 04/14/2022 |. 04/14/2023 |....covveeeveeen founnnn 39,800,000(50 .. 994,204 |- o [ 2,985 | ceiiie [ 2,985 | (99,806)[-..eevevvneeeee Jemmmmeeeeemmmn foereeeemneeeeen Joeeeeeeeee | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC085 ..........c... Multiple .oovveennnens N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 04/14/2022 |. 04/14/2023 |........eovvver |ounnnns 9,900,000 520,245 |...oovvieeeiiinn e e VZE ) SRR R, 775 |oeeennnns (34,452)).ccvveiiiiinnnns fooreeniis o e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPC086
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/14/2022 |. 04/14/2023 |................ |-vv.... 9,000,000 .........4,392.59 |......... 198,900 [...ccmmmmmmeeeeens Jormmneneemmnnnes foeeeennenn 2,385 [ [ 2,345 | (28,890 e [ eeemeeeee Jeeeeeeeeeeeeeee oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC087
........................... Multiple woevveveveeeee [N/A oo |EQ/ZIDX ... |Wells Fargo ........ KBIHIDSPRFMYMCUFXTO9 | 04/14/2022 |.04/14/2023 |.........coccc. |ovneev. 9,400,000 |.........4,392.59 |....e0.e 193,640 [ovoveeceeeiis [ fooeeeieeeieeens e fooreeiciieees s e oo oo e | e | e
8P 500 INDEX | 1
CALLSPREAD_1YR 14271.780/4421.2
8538PC09T ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... BA4YTDEBBGKMZOO31MB27 |.04/22/2022 |. 04/21/2023 |.......eeevveee |ounnnnn 2,500,000090 s 52,000 |-eeeeeeeeemnines forreeennieeeeeen [ LICTRT) [ N 4,973 |...nnneee. (7,484)]eeeeeeeees oo [ e | |
S 500 INDEX | 0
CALLSPREAD_1YR 14271.780/4454 1
853SPC092 ......evnnnnnn Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 04/22/2022 |. 04/21/2023 |.......evnvvvven fovnnnn 39,300,00000 ... LT TR Y/ VN R FORRRRR RN 81,218 [.eveeeeees o 81,218 (....... QK IE:T) RN PP RPN AP UUUUI U
8P 500 INDEX | 1
CALLSPREAD_1YR 271.780/4696.3
853SPC093 .....eenneeeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 04/22/2022 |. 04/21/2023 |.....eeveveeeen founnnn 11,500,000190 ... 604,900 [..eeeeeeeiieeees Jernneeeeeen foeeeeennn 25,049 | .oooviniinn fernns 25,049 |......... (B7,495)[..eeeeeeeeeee Jemmeeeeeemes oo e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC094
........................... Multiple woeveverervee [WA oo [EQZIDX ... | Credit Suisse ... ESBDKGMJYYYJLNBC3868 . 04/22/2022 |. 04/21/2023 |...vvvrveveves |ovnene. 8,900,000 f..ovvnd,271.78 | 194,990 oo oo o 47,205 e o 47,205 | (12,640) e o [ oo | e | e
S&P 500 INDEX
CLIQUET_1YR 853SPC095
oo |Multiple ... N/A . .|EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXTO9 |. 04/22/2022 |. 04/21/2023 |.... R 12,600,000 ......... 4,2711.78 (..
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC096 ... |Multiple ............... N/A et EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZO031MB27 |. 04/22/2022 |. 04/21/2023 |........ceeveee Jovnnnns 3,700,000]..ccccnnt 369.85).......... 87,690 [..ieeeeeeiiieeees Jorrnnenrereeiis foeeeeeiiinnns LA I T 457 |....nnnees (2,214)]- e foemmmmeneeeennns fornrererininnnines Joennneeeeeiins [ i | e
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 14131.930/4307.9
8538PC100 .......cc.... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/29/2022 |. 04/28/2023 |.......euevveeee founnnn 32,600,000(50 .. 787,942 |- [ s 457,044 | .ooveneens [ 457,044 |......... 105,984 [..oeeeeeeiieeeee Joemeeeeeeeeee foeeeeee e | |
S&P 500 INDEX
CALLSPREAD_1YR . .
853SPC101 ... Multiple .oovveennnens N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 04/29/2022 |. 04/28/2023 |........eevvvnr |ounnnns 9,400,000140 ... 485,980 [...oieiiiiieeies feeriniiicinii [ 162,201 [.eeeeeeens oo 152,201 | [(15:157.2) AR AR RN RN [T
S&P 500 INDEX CALL_1YR
853SPC102 ... oo |Multiple ... N/A . .|EQ/IDX ....... [Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 04/29/2022 |. 04/28/2023 |.... P PO 2,500,000 ......... 4,131.93 |.........254,000 40,743 .. F 1)) R N KO R [ [
S&P 500 INDEX
DIGITAL_1YR 853SPC103
........................... Multiple «eeeeeeeeeeeens [N/A oo |EQ/IDX ....... [Credit Suisse ..... E5S8DKGMJYYYJLNBC3868 |. 04/29/2022 |. 04/28/2023 |.............eee |-vvnnn. 7,500,000 .........4,131.93 |........ 160,500 [.oeeeeeeenneeeeens foenneeeeemmniees foeeeenn 141,706 [oeneennnes [ 141,706 oo 055,800 [ feeeeeeeeeeeee Jeeeeeneeeeeeeeeen oo | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC104
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/29/2022 |. 04/28/2023 |............ccee |oveenn. 9,100,000 f.........4, 131,93 |ooeeunt 164,710 [ooeecenniiniiiiis o foeeveniienecenes e [ e fns e v fooeeiiii | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC105 ... |Multiple .........euunnt N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/29/2022 |. 04/28/2023 |.........ovvvvr |ounnnns 2,500,000 |........... 367.76 |...euuunen 1,250 fonniininiiennns foennnnnieiiinnnns fooeeeennn 1,649 | 1,649 [.......... [QI:7/0)) R AR RN R RSUUUR R
S&P 500 INDEX
CALLSPREAD_1YR
853SPC106 .......cceu.. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 04/29/2022 |. 04/28/2023 |......eeeeevevee founnnn 28,100,00060 e 1,898,760 [ [ [ 854317 [ [ 454,317 |......... (12,308)[- e eeeeeeneeeee Joemmmeeeeeemmes foeeeeeeeneeccen e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14131.930/4627.7
853SPC107 ... Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 04/29/2022 |. 04/28/2023 |........eevvvnr |ounnnns 2,500,00060 ... JECION 00 R AR R 40,640 [..evenneens o 40,640 |.......... (R (510)) AR AR RPN U SUUUUR
S&P 500 INDEX CALL_1YR
853SPC108 .............. Multiple «oovveennnes N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868 | 04/29/2022 |. 04/28/2023 |....evvvvvvvvenn foonnns 6,900,000]......... 4,379.85 |......... LYLNVEVH S RPN RN 5,837 | eeeeeieees e 5,837 [cunnnnnn (34,946)..cvveneeveinnnnns foorevnnnieiieens o e | | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC109 ... |Multiple ...........unn. N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/29/2022 |. 04/28/2023 |.........ovvvee |ounnnns 1,000,000 36776 e <1 ) RN [CiCIe N (U R 659 |eeeennnnnns [R51:15)) AR R RN RN NPT [N
S&P 500 INDEX
CALLSPREAD_1YR
853sPC112 . eee |Multiple ... N/A . .|EQ/IDX ....... [Barclays .... . G5GSEF7VJP5170UK5573 . 05/06/2022 |. 05/05/2023 |.... P 2,500,000
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR
853SPC113 ... Multiple .... N/A . .|EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/06/2022 |. 05/05/2023 |.... P PO 2,500,000 |. 22
S&P 500 INDEX
CALLSPREAD_1YR
853SPC114 ..o Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653  |. 05/06/2022 |. 05/05/2023 |......evuvvevee founnnn 36,700,000 898,049 |- fore e e 601,495 |..ovennees o 601,495 |........ 171,021 oo [ e o | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14123.340/4531.1
853SPC115 ..vvvenes Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 05/06/2022 |. 05/05/2023 |........eeovvenr |ounnnns 7,200,000040 ... 367,200 [oneeiiiiiiineees Jerrineeecinii foeeeeenns 143,699 [.eveeeeens [ 143,699 |.......... R 1 R AR RPN R RSUUUR U
S&P 500 INDEX
DIGITAL_1YR 853SPC116
........................... Multiple «eoeeeeeeeeeen [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/06/2022 |. 05/05/2023 |.............cce |-vvn... 6,000,000 .........4,123.34 |......... 128,400 [...oovmmmemeeeens foennneneemmnnees foeeeennn 118,537 [ [ 118,837 | 46,336 [ [ e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC117
........................... Multiple «oooooeeeeeenns [N/A Lo  |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/06/2022 |. 05/05/2023 |................ [...... 11,600,000
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC118 ... |Multiple .........euunnt N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |.05/06/2022 |. 05/05/2023 |.........covvvnr |ouvnnns 2,500,000 ........... 365.01 |....u0tntn 59,250 founniriiiiinens fovvvnnnieviinnnns fooeeenl 5,712 e e [STA - £ U FUPRRR RTINS RO IPSRSUUUUUI SRR
S&P 500 INDEX
CALLSPREAD_1YR
8538PC122 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/16/2022 |. 05/16/2023 |......evuevveeee fevnnnn 37,800,000(60 ... 909,090 [-.eeeeeeeieeeees Jrreneeeeeeens foeees 1,028,369 [...oevvvvnn |oeeeee 1,028,369 |......... 390,599 |eeeveneeeeeeenn [ e e | |
S 500 INDEX | 0
CALLSPREAD_1YR 14008.010/4407.6
853SPC123 .....eunnnnnns Multiple .iovveennns N/A oo EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 05/16/2022 |. 05/16/2023 |........ccovvvvr Jovnnnns 9,800,000f10 ... 494,900 |..ooeenniiiiiiiinn fornniiiiis i 411,348 | ... 411,348 |......... 123,304 [ | foin e




STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)

¢'903

S&P 500 INDEX
DIGITAL_1YR 853SPC124
........................... Multiple ..ccooooeeeess [N/A ool |EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/16/2022 |.05/16/2023 |................ [....... 8,200,000 |........ 4,008.01 [........ 176,300 [....eeeeeemmmeenes feummmriiiiiiiins [t 213,760 [ | 218,760 |80, 472 i e e e | s
S&P 500 INDEX
CLIQUET_1YR 853SPC125
........................... Multiple ...cooooeeeeees [NA Lo  |EQZIDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BBE53 |. 05/16/2022 |. 05/16/2023 |................ [...... 10,200,000
S&PMARCSEXCESSRETURN
CALL_1YR 8538PC126 ... [Multiple ....
S&P 500 INDEX
CALLSPREAD_1YR
853SPC127 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 06/16/2022 |.05/16/2023 |.........cccceet |oonnne 2,500,000
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 3941.480/4079.4
8538PC131 ...evveee Multiple ..coeeennns N/A i EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKSS73 (. 05/24/2022 |. 05/24/2023 |...evvvvvenenss [oaenne 2,500,00000 [ 49,350 [vvveeeeiiiieee [ [ 64,082 [..coevenens fornnnnnnns 64,082 .......... 23,316 |oeeeiiiiiiiiiiiins [ [ [ | |
NASDAQ 100 STOCK INDX ( (| |
CALLSPREAD_1YR 11769.840/12408
853SPC132 ... Multiple .ccooeeeenis N/A il EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 05/24/2022 |. 05/24/2023 |.........coeeet |oeenne 2,600,000(.940 | 74,100 [ e el 19,783 [ oo [ 119,783 |.......... 73,907 [eeeeeeee o e | |
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 3941.480/4111.7
8538PC133 ...eeeennns Multiple ..coeeennns N/A i EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 05/24/2022 |. 05/24/2023 |.......evvveein |onnne 40,100,000(50 ... 951,172 [oveeeeeiiiee [ | 1,238,310 [.oeeeeeeen [ 1,238,310 |......... LT V2 T O EO Tl A FPPOPRRPTP P TS,
S&P 500 INDEX {0 e
CALLSPREAD_1YR 3941.480/4333.6
853SPC134 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 05/24/2022 |. 05/24/2023 |.........coeeet |oeenne 7,500,00060 ... S78,875 |oeeiieeees e o 408,017 [.eeeeniins feeenne 408,017 |......... 188,270 o e Lo o[
S&P 500 INDEX
DIGITAL_1YR 853SPC135
........................... Multiple .....ooeeeeeees [N/A Looiiiiii  |[EQ/ZIDX ....... |Credit Suisse ..... E58DKGMJYYYJLNSC3868 |. 06/24/2022 |. 05/24/2023 |...........ccce [evrenn. 8,100,000 1.........3,941.48 [........ 168,480 |...oooeerrrrnnnies [ [0 222,862 | e | 222,862 [ 77,219 [ [ e fe | | el
S&P 500 INDEX
CLIQUET_1YR 853SPC136
........................... Multiple ..ccoooceeeess |N/A ool |EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/24/2022 |.05/24/2023 |.........ceeees [ereeen. 9,500,000 |.........8,941.48 [........ 161,500 [oeeeeeeeennnienes oo [ Lo e e e e Lo e[|
S&PMARCSEXCESSRETURN
CALL_1YR 853SPC137 ... [Multiple ....
S&P 500 INDEX
CALLSPREAD_1YR
853SPC141 ....iieen. Multiple ..cooeeennnns N/A i EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 06/01/2022 |.06/01/2023 |.....evvvveenin |onnne 32,400,00080 ... B O PP F 709,652 |.oeeeeeees fereeens 709,652 |......... R O P e I
S&P 500 INDEX {0 e
CALLSPREAD_1YR 14101.230/4506.8
853SPC142 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 06/01/2022 |.06/01/2023 |........eervees |oeenne 5,900,00040 [ 205,590 [.evveeeeeeiiies e e ECRIR: i IO R 181,825 |.......... O O i O O L s
S&P 500 INDEX
DIGITAL_1YR 853SPC143
........................... Multiple .....oceeeeeees [N/A Looeiiiiii  |[EQ/IDX ....... |Barclays ............ G5GSEF7VJPSI70UK5573 |.06/01/2022 |.06/01/2023 |..........cccee [errrrnn 6,700,000 1.........4,101.23 [......eu 944,000 | [ [ 147,880 | | 147,580 [ 53,922 [ [ e e | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC144
........................... Multiple ..ccooooeeeess |[N/A ool |EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/01/2022 |.06/01/2023 |................ [eveeres 9,400,000 |......etid, 101228 [oeeei 478,900 [oneeeeeeniiiiiie [ [ Lo e e e e fee e[|
S&PMARCSEXCESSRETURN
CALL_1YR 853SPC145 ... [Multiple ............... N/A il EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 |. 06/01/2022 |.06/01/2023 |.......coeeees |oennne 2,500,000 ... 365.10 |......... 58,750 [veeeeeeiiieee [ [ 10,037 [ | 10,037 |........... /2 O e N
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR
853SPC146 .....eeeen. Multiple ..cooeeennnns N/A i EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 06/01/2022 |.06/01/2023 |....cevvvvrenss |oenne 2,500,0001.930 [ 7,280 [ [ s 140,319 [.ooeeeeeees i 140,319 |......... 0 O e
S&P 500 INDEX
CALLSPREAD_1YR
8535PC147 . .. |Multiple ... weeeeeeen |[EQZIDX ....... | SunTrust Capital .. |YDOJBGJWYOT8XKCSX06 |.06/01/2022 |.06/01/2023 |.... JUR 28,500,000
S&P 500 INDEX | 0 L e
CALLSPREAD_1YR 14101.230/4593.3
8535PC148 ... Multiple .... NA ... - [EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 06/01/2022 |. 06/01/2023 |.... e 2,500,000 80

. |EQ/IDX ....... [Bank of America ... B4YTDEBGGKMZOO31MB27 |. 05/16/2022 |.05/16/2023 |....

s 2,500,000

. |EQ/IDX ..

. |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/24/2022 |. 05/24/2023 |.... PR IO 2,500,000 ...61,500

. 1,376,550 ...871,557 | ... ....871,557 |.........203,063 |.

. 146,000 ....78,972]...

.... 14,52 |.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
S&P 500 INDEX CALL_1YR
853SPC149 ......eeeeeee. Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/01/2022 |. 06/01/2023 |.....vvvvvvvvenn feonns 5,600,000 373,520 |.evveneeeiiiiin [ [ 34,850 |..eevennnnn fernnnnn 34,850 ..l (V20412 F [P RN R
S&P 500 INDEX
CALLSPREAD_1YR
8533PC153 . Multiple .... N/A . .|EQ/IDX ....... [Barclays .... . G5GSEF7VJP5170UK5573 . 06/08/2022 |. 06/08/2023 |.... P 2,500,000 ... 49,475
S&P 500 INDEX
CALLSPREAD_1YR
8535PC154 .. ... |Multiple .... N/A ..o |EQZIDX ....... [Barclays .... .. G5GSEF7VJP5170UK5573 |. 06/08/2022 |. 06/08/2023 |.... [ I 31,000,000 e 749,580 [ i [0ee0ee0650,910 [ 2000850,910 |..een 212,893 [ [ e o | e[
8P 500 INDEX | 1
CALLSPREAD_1YR 14115.770/4523.6
8538PC155 ..o Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 06/08/2022 . 06/08/2023 |.eevvveevveennn foeeees 6,200,00040 [ 11,116 [ e e 189,865 |.oevvvvnens [ernins 189,865 |.......... 42,885 [.eeeeeieeeeee Jeeeenee e o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC156
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/08/2022 |. 06/08/2023 |................ |....... 6,000,000 [.........4,115.77 |..euu. 127,800 [oeeevennnneninns fovnnniiniinnnns Joeeennnnn 128,227 [ [ 128,227 | 45,767 [ [ e [ | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC157
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/08/2022 |.06/08/2023 |..............c. |-vvenn. 5,500,000 f.........4,115.77 |oeereiii 99,000 [oeeeennieeecens foemmeeeeemmnnees foeeemmmmeeeeeennn fevnnnnens fooreee o e [ e oo | | s
8P 500 INDEX | 0
CALLSPREAD_1YR 3666.770/3795.1
853SPC161 ... Multiple .oovveennnnns N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/16/2022 . 06/16/2023 |...evvvnnvvvinnn foenns 2,500,000 10 | 48,825 |ueveiiiiiiin | [ 76,073 [ceveeeeees o 76,073 .......... I £7) R AR KRR RN U
NASDAQ 100 STOCK INOX | | | |
CALLSPREAD_1YR 11127.570/11845
853SPC162 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/16/2022 |. 06/16/2023 |.........cceveer |ovnnnns 2,500,000(.300  |eeeenns 82,450 |.eeeeeeeeeeiees Joeeeeee e [ 142,582 [.eveneeees o 142,582 |.......... 66,894 [...oieeeiinieees Jeemnee e o e | |
S&P 500 INDEX ..
CALLSPREAD_1YR 3666.770/3827.7
853SPC163 ... Multiple .oovveennnnns N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/16/2022 |. 06/16/2023 |......eevvvvvven founnns 34,500,00040 ... 828,690 [..oevviiiiieies | o 1,306,966 |..ocvvvnnnn fennnnn 1,306,966 |......... 345,022 |.evvvvneiiiinnnn feeneeeiiii i [ | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPC164 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/16/2022 |. 06/16/2023 |.........cceveer |ovnnnns 7,300,00010 [ 361,204 e [ s 589,755 | .eevvvvinns [ 589,755 |........ 170,807 [+nneeeeeeeeieee Jeeemmmeeeeemenen oo e | |
S&P 500 INDEX CALL_1YR
853SPC165 ... eee |Multiple ... N/A . . |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/16/2022 |. 06/16/2023 |.... P 2,500,000 ...338,468 |... ....338,468 |..........83,762 |.
S&P 500 INDEX
DIGITAL_1YR 853SPC166
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |.06/16/2022 |.06/16/2023 |................ |-eve... 7,300,000 ........ 3,666.77 |........ 154,760 [oooeeeennnnniniins fovnniiniinnnnns oo 228,645 [ [ 228,645 e 55,745 [ [ e [ | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC167
........................... Multiple weeeveeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/16/2022 |. 06/16/2023 |................ [....... 8,000,000
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC168 ... |Multiple ......c........ N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.06/16/2022 |.06/16/2023 |.........cceveee |ovnnnnn 3,300,000 [........... 356.87 |oeeerenesn 76,230 [eeeeeeneieeeees Jeeenneeeeeeenis foeeeeennn 53,102 | e 53,102 |.......... 21,966 [-.eeeeennnieeee Jemmneeeeeeen o e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC172 .vvvnnns Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 06/24/2022 |. 06/23/2023 |.......eeovvvven fovnnns 40,800,000120 ... 991,440 |.eeveneiiiiiins [ [ 1,318,636 | .coevvennnn [ennnnn 1,318,636 |......... 428,993 |.evvviniieiinnn [ i [ | |
8P 500 INDEX | 1
CALLSPREAD_1YR 3911.740/4299.7
853SPC173 ..vveeee Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 06/24/2022 |. 06/23/2023 |........eueeveee |ounnnnn 7,300,000080 .. 359,160 |-evveeeeeeeeneen foeeeeeemniieeeeee Jeeeens 445,915 | oo [ 445,915 |........ 146,000 |vvevvnneeeeeennn fooeeeeeeeeeeee e foeee | | s
S&P 500 INDEX
DIGITAL_1YR 853SPC174
........................... Multiple woevveveveeere [N/A oo |EQ/IDX ... |Barclays ............ GSGSEF7VJP5I7OUKS573 . 06/24/2022 . 06/23/2023 |.......coeevers |ovver. 7,400,000 .........3,911.74 |, ... 158,360 [.ovoveeeeeeeeis [ oo 203,489 [ o [ .203,489 |1t 61,266 |ovoveve oo oo [ | e | e
S&P 500 INDEX
CLIQUET_1YR 853SPC175
oo |Multiple ... N/A . . |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/24/2022 |. 06/23/2023 |.... R 10,700,000 |......... 3,911.74|........ 185,110
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC176 ... |Multiple .....cc........ N/A ot EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZO031MB27 |. 06/24/2022 |. 06/23/2023 |.........ceveeee Jovennns 2,500,000{........... 359.40f.......... 58,000 f.oeeeveninaeeees Jorrnneneeerennns foeeeeennn RRCYL T 30,374 .......... 12,067 |oeeveeeeieeeenns fooeeeemiieieeen Jeinneeiennnes foeeremnieeeeeennn | v [ e




STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE DB - PART A - SECTION 1
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 3825.330/3996.7

853SPC180 .............. Multiple .ccooeeeens N/A il EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 07/01/2022 |.06/30/2023 |........ccceenn |onnnne 32,100,000/00  f........ 788,005 [..eeeeeiiiieee [ [ 1,118,457 [ ..o [t 1,118,457 |......... 329,336 |-.envrieeeeeeiinn foeeeeeeeeeies Lo fe [ |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC181 .....evee Multiple ..ooeennns N/A i EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 07/01/2022 |.06/30/2023 |................
S&P 500 INDEX
DIGITAL_1YR 853SPC182
........................... Multiple .coooooeeeeess |[N/A ool |EQ/IDX ....... |Barclays ............ GBGSEF7VJP5I70UKS573 |.07/01/2022 |.06/30/2023 |................
S&P 500 INDEX
CLIQUET_1YR 853sPC183
........................... Multiple ...coooeeeeees [N/A Lo  |EQZIDX ....... |Barclays ............ GSGSEF7VJP5I70UKS573 |.07/01/2022 |. 06/30/2023 |...........ce...
S&P 500 INDEX ..
CALLSPREAD_1YR 3825.330/4188.7
853SPC184 .............. Multiple .ccooeeeens N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 07/01/2022 |.06/30/2023 |........ccceenn |oenne 31,000,000440 [ 1,481,800 |.evveeeeeeiin e s 2,089,794 [...cconnns fernns 2,089,794 |......... 656,264 |...ooeniiiiieene | e e | e [ e
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 3882.710/4131.3
8535PC185 ... Multiple ..ooeennns N/A i EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 07/01/2022 |. 06/30/2023 |.....evvvveaeess [oeenne 2,500,000060 [ L O I I 116,486 | ..evvvnnnnn |oeeenns 116,486 |.......... N O e
S&P 500 INDEX {0 e
CALLSPREAD_1YR 3825.330/4284.3
853SPC186 .............. Multiple .ccooeeeens N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 07/01/2022 |.06/30/2023 |........ecovees |oennne 2,600,000(70 [ 144,500 |- e el 198,396 [...coonnvns fernannne 198,396 |.......... 62,432 [oooiiiiiiieeee e e e | e [
S&P 500 INDEX CALL_1YR
853SPC187 ...l Multiple .ccooeeeenis N/A il EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKS573 (. 07/01/2022 |. 06/30/2023 |....eevveeeaeenn [oennne 8,000,000 ......... 4,130.21 |......... 500,560 [.vveeeeenniiieee feereeeiiiieie [ 316,270 [ | 316,270 |.......... 42,253 [ooeiiiiiiecee [ e e | e [
S&PMARCSEXCESSRETURN
CALL_1YR 853SPC188 ... [Multiple ............... N/A il EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 [.07/01/2022 |.06/30/2023 |........cceveees |oennnne 2,500,000 ... 369.52 |.......... 2250 [ e e 30,956 [.cuvvniees |oeeenns 30,956 |.......... 12,261 | e e e
S&P 500 INDEX
CALLSPREAD_1YR
8535PC192 . woee |Multiple ...
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR
8535PC193 ..
S&P 500 INDEX
CALLSPREAD_1YR
8535PC194 ... Multiple ..cooeeennnns N/A i EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKS573 [ 07/08/2022 |. 07/07/2023 |.uevvvvvaanan |oennne 23,800,000
S&P 500 INDEX {0 e
CALLSPREAD_1YR 3899.380/4290.4
853SPC1%5 ............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 |. 07/08/2022 |.07/07/2023 |.....ceveveeees |oeenne 3,600,00000 | 183,240 | e e 227,795 |.eveeeeens [ 27,7% |.......... AR 7N ISR ISR R KRl P N
S&P 500 INDEX
DIGITAL_1YR 853SPC196
........................... Multiple ......coeeeeees [N/A Loooiiiiii  |[EQ/ZIDX ....... |Morgan Stanley .... 4PQUHNSJPFGFNF3BBG53 |. 07/08/2022 |.07/07/2023 |........cceeeeen [orrenn. 4,800,000 1.........3,899.38 [.......uu 104,640 | [ [ 81,078 | | 131,973 37,51 [ [ L e | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC197
........................... Multiple ..coooooeeeess [N/A ool |EQ/IDX ....... |Wells Fargo ........ KBIH1DSPRFMYMCUFXT09 |.07/08/2022 |.07/07/2028 |................ [....... 6,100,000 .........8,899.38 [......... 115,900 [....coeeeemrrrres foummmriiiiiiiis [ Lo e e (2,122) i e e e | s
S&PMARCSEXCESSRETURN
CALL_1YR 853SPC198 ... [Multiple ............... N/A il EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 [. 07/08/2022 |.07/07/2023 |.....cevvvveees |oennnne 2,500,000
S&P 500 INDEX
CALLSPREAD_1YR
8538PC202 .............. Multiple ..cooeeennnns N/A i EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 [. 07/15/2022 |.07/14/2023 |.....cevvvveess |oeennnn 2,500,000
S&P 500 INDEX {0 e
CALLSPREAD_1YR 3863. 160/4034.6
8535PC203 . weee |Multiple ... weeeeeeen |[EQZIDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/15/2022 |.07/14/2023 |.... JUR 35,000,000 |80

S&P 500 INDEX | 0 L e
CALLSPREAD_1YR 3863. 160/4248.7
8535PC204 ... Multiple .... NA ... - [EQ/IDX ....... [Bank of America ... B4YTDEB6GKMZOO31MB27 |. 07/15/2022 |.07/14/2023 |.... e 6,000,000 {00

320,000 [.vveeeeiiiiiieee ferreniiiiiiiieen [ 448,610 [.ooeeni [ 448,610 |......... 4 N O e

164,395 [ooeeeiieee [ | 221,607 [.eovvreees | 221,607 |.......... (I oK ) AU RO R U [ N

149,380 [ fernnnnnnnnnininnns feereeeeeeeeeeees [ [ e e L e e | |

. |EQZIDX ....... [Barclays .... . G5GSEF7VJPSI70UKS573 (. 07/08/2022 |.07/07/2023 |.... s 2,700,000 (60

. |EQ/IDX .. PR IO 2,500,000 |. 72 ....125,365 |...

Multiple .... . |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/08/2022 |.07/07/2023 |....

597,142 |oeeiiieeen | o 782,249 |.eoeieeas [ 782,249 |......... P23 NV PO Rl A RPN P [T

I 1,160,833 [...ccounnns fernns 1,160,833 |...

. 306,600

...397,841 ... ....397,841 ...
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 5 6 7 8 9 10 12 13 14 15 16 17 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized Year's to Carrying of at Inception
Income Maturity | Number Index Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Income Value Code | Fair Value | (Decrease) Accretion Item Exposure | Entity (b)
S&P 500 INDEX
DIGITAL_1YR 853SPC205
........................... Multiple «ooeeeenieeeees Barclays ............ GSGSEF7VJP5I70UK5573 |.07/15/2022 |.07/14/2023 |................ |-...... 7,500,000{.........3,863.16 eeeerneeeeeeennn frreeeeeeenneeee 207,227 [ |1l 207,227 ... 55,655
S&P 500 INDEX
CLIQUET_1YR 853SPC206
........................... Multiple .oovveennnens Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/15/2022 |. 07/14/2023 |................ |.......8,100,000{.........3,863.16
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC207 ... |Multiple .... . [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/15/2022 |. 07/14/2023 |.......cevvvvvvr |ovnnnns 2,500,000 ........... 355.62 |.......... 57,250 [oieiiieinnnees Jovnnnnniniiinnnn foeeeennnn 50,028 | oo o0 50,028 o 20,123 [ [ e e | e[
S&P 500 INDEX ..
CALLSPREAD_1YR 3961.630/4100.2
8538PC211 ..o Multiple «ooeeeenieeeees Wells Fargo ....... KB1H1DSPRFMYMCUFXTO9  |. 07/22/2022 |. 07/21/2023 |..eevvueeveeeenn feeens 2,500,000090  |eeeeerninn50,000 [ feeen e e 60,720 |.oeeevnnnn fennns 60,720 |.......... 18,457 [ Joemeeeeeemeeee feeeemmeeeeeeee o | |
8P 500 INDEX | | 0
CALLSPREAD_1YR 3961.630/4136.3
853SPC212 ...evennnnnnnn Multiple .oovveennnnns Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/22/2022 |.07/21/2023 |................ 54,400,000[40 [ 135312 | [ [ 1,630,668 |..ccvvvnnnn [ennnns 1,630,668 |......... 498,646 [.....ovviivvnnnnns foeevnnieeeeeiinnn [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 3961.630/4360.5
8538PC213 ...oeeeeeeee Multiple «ooeeeenieeeees SunTrust Capital .. 1YDOJBGJWYQTBXKCSX06 |. 07/22/2022 |.07/21/2023 |.....cevvueeveee |ounnnnn 9,300,000(70 oo d75,280 oo [ s 533,400 |..ccvvvnnnn fernnns 533,400 |......... 162,592 [..eeeeeeeieeeeee Jemneeeeeee o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC214
........................... Multiple .oovveennnnns Barclays ............ GSGSEF7VJP5I70UKS573 |. 07/22/2022 |.07/21/2023 |................ 12,300,000].........3,961.63 eeeerreeeeenns frreee e 317,349 [ ] 00317,349 L 91,598
S&P 500 INDEX
CLIQUET_1YR 853SPC215
........................... Multiple «ooeeeenieeeees Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 07/22/2022 |.07/21/2023 |................ 15,300,000
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC216 ... |Multiple ......c........ Bank of America ... B4YTDEB6GKMZOO31MB27 |.07/22/2022 |.07/21/2023 |......oevuevveee |ounnnnn 2,500,000 ........... 358.81 |.eeeurusn 57,500 [oeeeeeeeiieeees Jernneeeeeenns foeeeeennnn 36,660 [ oevnninins e 36,660 | 14,451 [ e e e | |
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR
8535PC220 . Multiple .... . [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/01/2022 |. 08/01/2023 |.........ovvvvr |ovvnnns 2,500,000 |. 23
S&P 500 INDEX
CALLSPREAD_1YR
8538PC221 .. Multiple .... . [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/01/2022 |.08/01/2023 |......cevuvveee Jounnnns 9,500,000
8P 500 INDEX | 0
CALLSPREAD_1YR 14118.630/4524.7
853SPC222 ....evvunnnnns Multiple «oovveennnes Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 08/01/2022 |. 08/01/2023 |...evvvvvvvvrenn foenns 3,000,000130 [ 180,300 e o s 120,501 | eeeeeein [ 120,501 |.......... 33,039 |.evvvniiviiinnnn fooreeei e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPC223
........................... Multiple «ooeeeenieeeees SunTrust Capital .. 1YDOJBGJWYIT8XKCSX06 |.08/01/2022 |.08/01/2023 |............cevn [-...... 2,900,000 .........4,118.63 e eeeerneeeeeeennn fereeeeeeennieeees Jeeeennn. 62,607 [ |, 62,607 ... 19,004
S&P 500 INDEX
CLIQUET_1YR 853SPC224
........................... Multiple .oovveennnnns Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.08/01/2022 [.08/01/2023 |................ [....... 2,500,000].........4,118.63
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC225 ... |Multiple ............... Bank of America ... B4YTDEB6GKMZO031MB27 |.08/01/2022 |.08/01/2023 |.........covvvvr |ounnnnn 2,600,000 |........... 363.45 [....tiii 60,080 [ooeeeeeeneeeiiinn oo e 23,266 [ el | 23,266 |........... 8,614 [ e [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
8538PC226 .............. Multiple «ooeeeenieeeees Credit Suisse ..... E58DKGMJYYYJLN8C3868  |. 08/01/2022 |. 08/01/2023 |...eeveunrneenne 31,300,000(00 e 1,520,180 [ [ [ 1,286,340 [ 1,236,341 |......... 342,880 ...eeeeennieees Joeemmnieeeeeennen ferreeeeenieees e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC227 ...evvnnnnnnen Multiple «oovveennnes SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 08/01/2022 |.08/01/2023 |........eeovvvnr |ounnnns 2,500,00020 i 84,000 foiiiiiiieees e [ 87,910 [ 67,910 |.......... LT CICT) R AR RN R SUUUUR R
8P 500 INDEX | 1
CALLSPREAD_1YR 14118.630/4612.8
8535PC228 . oo |Multiple .... . |Credit Suisse ..... E58DKGMJYYYJLNSC3868  |. 08/01/2022 |. 08/01/2023 |.eevvveevveennn feeees 2,500,000 70 e 145,250 [ e e 107,808
S&P 500 INDEX CALL_1YR
8538PC229 ......euunnnns Multiple «ovueeieeees Barclays ........... G5GSEF7VJP5170UK5573  |. 08/01/2022 |. 08/01/2023 |..evvvueveeeeen foaeeees 6,400,000]......... 4,448.12)........367,872 .o eeereiieieinnn [ e FORRPLY P N 70,126 |........ (16,120)]. +eeevmmeeeermenn fooneeeememiieeees foovrninnnrienrens fooreeeeiiiin | i | i
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
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S&P 500 INDEX
DIGITAL_1YR 853SPC230
........................... Multiple .coooooeeeess [N/A ool |EQ/IDX ....... |Barclays ............ GBGSEF7VJP5I70UKS573 |.08/01/2022 |.08/01/2023 |................ |....... 2,500,000
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR 13
8538PC232 ...eieiiiins Multiple ..ooeennns N/A i EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 [. 08/08/2022 |.08/08/2023 |........eevvers |oaennne 2,500,000 .
S&P 500 INDEX {0 e
CALLSPREAD_1YR 14140.060/4325.5
8535PC233 .............. Multiple .ccooeeeens N/A il EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UK5573 . 08/08/2022 |. 08/08/2023 |......eveveeens |oenene 20,100,000030  [........ T34,19 |t [ o 675,423 | .cevviiee | 675,423 |......... 202,296 |..eevveeeeeeiins foeineeeeeeeiies Lo fe [ |
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 14140.060/4552.0
8535PC234 ... Multiple ..ooeennns N/A i EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 08/08/2022 |.08/08/2023 |........evvverss |oaennne 6,500,000000 ... 330,200 |+eeniiiiieeeens [ o PLRYHVA I I R 252,015 |.......... LT O e
S&P 500 INDEX CALL_1YR
8535PC235 ... Multiple ..coeeennns N/A i EQ/IDX ....... Credit Suisse ..... E5SBDKGMJYYYJLNBC3B68 [ 08/08/2022 |. 08/08/2023 |....evvvvveeeess [oaenne 2,500,000......... 4,140.06 |......... 253,500 |.eeniiiiieeeens [ o RAKTYV I R 3,477 ... 18,317 |eeeeiieis oo o [ | |
S&P 500 INDEX
DIGITAL_1YR 853SPC236
........................... Multiple .ccoooceeeess |N/A ool  |EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/08/2022 |.08/08/2023 |................ [....... 6,400,000 |.........4,140.06 [......... 141,440 [......oooooiir o [ l137,080 [ | 187,080 o 41,244 L e e e | s
S&P 500 INDEX
CLIQUET_1YR 853sPC237
........................... Multiple ......coeeeeees [N/A Loooiiiiii  |[EQ/ZIDX ....... |Morgan Stanley .... 4PQUHNSJPFGFNF3BBG53 |. 08/08/2022 |. 08/08/2023 |..........ccceee [evrrnn. 4,800,000 .........4,140.06 [.....eeuun90,720 |oeeeeeeeeennnnnnns [ [ e e o (188 e e e | | el
S&PMARCSEXCESSRETURN
CALL_1YR 8535PC238 ... Multiple ............... N/A i EQ/IDX ....... Credit Suisse ..... E5SBDKGMJYYYJLNBC3868 (. 08/08/2022 |. 08/08/2023 |...evvvvvveenss [oaenne 2,900,000
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR
853SPC241 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJNYOTBXKCSX06 |. 08/16/2022 |.08/16/2023 |........cccoeens |oennnns 2,499,999 .33
S&P 500 INDEX
CALLSPREAD_1YR
8535PC242 .. oo |Multiple .... weeeeees |[EQZIDX ... |WelIs Fargo ........ KBIH1DSPRFMYMCUFXTO9 |. 08/16/2022 |.08/16/2023 |.... UV P 39,100,000
S&P 500 INDEX {0 e
CALLSPREAD_1YR 14305.200/4737.4
8535PC243 .. oo |Multiple ... . |EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJNYOT8XKCSX06 |. 08/16/2022 |.08/16/2023 |.... PR IO 5,700,000 (40 ..
S&P 500 IND
DIGITAL_1YR 8535PC244
........................... Multiple ......ooeeeeees [N/A Looeiiiii  |[EQ/IDX ....... |Barclays ............ G5GSEF7VJPSI70UK5573 |.08/16/2022 |.08/16/2023 |..........cccee [errrnn. 6,900,000 1.........4,305.20 |......... 954,560 |.oooeeeeenennnnens [ [ 109,190 | | 109,110 [ 31,404 [ [ e e | | el
S&P 500 INDEX
CLIQUET_1YR 8535PC245
........................... Multiple .ccoooeeeeess |N/A il |EQ/IDX ....... |Wells Fargo ........ KBIH1DSPRFMYMCUFXT0Q |.08/16/2022 |.08/16/2023 |................ [....... 8,100,000 |.........4,305.20 [......... 165,240 [.....ooeeeurieees formmrrniiiiiin [ Lo e e e e Lo L[| s
S&PMARCSEXCESSRETURN
CALL_1YR 8535PC246 ... [Multiple ............... N/A il EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 |. 08/16/2022 |.08/16/2023 |........ccoceet |-oennne 5,100,000
S&P 500 INDEX
CALLSPREAD_1YR

4,118.63 |......... 115,750 [ e el 17,330 |.vveeeees o 117,330 ...t 35,783 [coeeeiiiiieeee [ e e | e [

....508,441 |...

....128,883 |...

7,810 |oeeeee e s 49,382 | | 49,342 |.......... 18,322 |oeiiiiieceiis e e e

8538PC250 ......ceennnn Multiple ..cooeeennnns N/A i EQ/IDX ....... Credit Suisse ..... ESBDKGMJYYYJLNBC3BE8 [ 08/24/2022 |. 08/24/2023 |....eevvvveeeess [oaennne 2,500,000100 [ 51,000 [ouevvveeeeeniins forrrenneeiiiiins [ 47,958 [.eeeeeeeens e 47,958 |..ovvnnee L O O e [T,
NASDAQ 100 STOCK INDX

CALLSPREAD_1YR

853SPC251 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Bank of America ... BAYTDEBGGKMZOO31MB27 |. 08/24/2022 |.08/24/2023 |.........cccceet |ennne 2,500,000).640 [f......... 76,500 [neeveeeeeeeiies e el 83,375 [ | 83,375 |.......... 54,728 |ooeeeiiiiieeie [ e e | e [

S&P 500 INDEX
CALLSPREAD_1YR

8535PC252 ... Wultiple woveorerrennn. (/7 S— EQ/IDX ... Morgan Stanley ... 4PQUHNBJPFGFNF3BBE53 | 08/24/2022 |. 08/24/2028 |....vevvevvecves |oveee 32,800,000 77307 WO NS RS 765,839 [ oo oo 765,839 |.......... 203,666 [.....vvveereeree oo oo foeeeeeeseenens | cveeveene | e
s s MNoex | 1 0
CALLSPREAD_1YR 14140.770/4549.4
8535PC253 .. e [Muttiple ... N/A . -|E0/1DX ....... |Morgan Stanley ... 4PQUHNBJPFGFNF3BBG53 | 08/24/2022 |. 08/24/2023 |.... i 7,600,000 60 .. i 307,760 | .. 1. 307,760 |..........82,545 |.
&P 500 INDEX
DIGITAL_1YR 8535PC254
Multiple ... WA wveovees |EQ/IDK ... | Morgan Stanley ... 4PQUHNSUPFGFNF3BB653 |. 08/24/2022 |. 08/24/2023 |.... e 7,000,000].......... 4,140.77.. ...150,236 | ... 0. 150,236 |...........43,440 |
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
S&P 500 INDEX
CLIQUET_1YR 853SPC255
........................... Multiple weeeeeeeeeeeees [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 08/24/2022 |.08/24/2023 {................ |-.....10,500,000.........4,140.77 |.........215,250
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC256 ... |Multiple .... N/A . .|EQ/IDX ....... [Bank of America ... BA4YTDEB6GKMZO031MB27 |.08/24/2022 |. 08/24/2023 |.... P 3,700,000 |.. ...85,100
S&P 500 INDEX
CALLSPREAD_1YR
8535PC260 .. Multiple .... N/A . . |EQ/IDX ....... [Bank of America ... BA4YTDEBGGKMZO031MB27 |.09/01/2022 |.09/01/2023 |.... R R 34,900,000 (00 . 848,070 N R 1,016,694 |...ocovnnnn |nnnnn 1,016,694 |.........276,740 [ooivveinnnnnnnns fevnnineeeeiieens [ e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 3966. 850/4364.7
853SPC261 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.09/01/2022 |.09/01/2023 |.......eeuevveee |ounnnnn 5,700,000[30  [eeee. 291,840 e foeeeeeeee s 332,326 |.ceevvnnenn fernns 332,3%6 |.......... 93,017 [oneeeeennneeeee Jeemmmeeeeeeen o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC262
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Credit Suisse ..... ES8DKGMJYYYJLNBC3868 |.09/01/2022 |.09/01/2023 |................ |-...... 6,400,000].........3,966.85 |......... 132,480 [.....coeveeeerrees Jonnnrnnrinnnnnns [oeeennnn 160,843 [ Loeennn i [ 160,843 | 41,831 [ [ e foeeeecci | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC263
........................... Multiple weeeveeeeeeeens [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.09/01/2022 |.09/01/2023 |................ [-...... 9,100,000 revermnn ferrreeeennees e (BB e e e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC264 ... |Multiple ............... N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.09/01/2022 |.09/01/2023 |.......eeuevveee |ounnnnn 4,300,000 |..cevnnnnn 353,99 [onnii 98,900 oeeeeeeeeceeiin feeeeeeeeeieeeee e 109,377 [ e 109,377 |.......... A1,153 [ e o e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC265 .............. Multiple «oovveennnes N/A ot EQ/IDX ....... Bank of America ... BA4YTDEBGGKMZOO31MB27 |.09/01/2022 |.09/01/2023 |........eovvvvrn founnns 30,700,000(60 [..... 1,590,260 [.oevvveeneeiiiinn oo e 1,814,100 | .coevvennns [ennnn 1,814,100 |......... 507,330 [ovvnniivirnnnnnes foevvnnieeeeennnen [ i | |
8P 500 INDEX | 0
CALLSPREAD_1YR 3966.. 850/4442.8
8538PC266 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.09/01/2022 |.09/01/2023 |.......eeuevveee |ounnnnn 2,500,000(70 ... 148,500 [-eeeeeeeeeeeeenn foemeeeeeerniees foeeeenens 163,576 | .oovvvenens fernens 163,576 |.......... B5,470 [oneieeeeneeeee Jeeeemeeeeeeee o e | |
S&P 500 INDEX CALL_1YR
853SPC267 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/01/2022 |. 09/01/2023 |...evvuevveennn foenes 6,800,000 445,400 |- [ s 224,647 | oo [ 224,647 |.......... 20172 [eeeeeieeeee e o e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC271 ..vvvnns Multiple .oovveennnnns N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573 | 09/08/2022 . 09/08/2023 |.....vvvvvvvvenn foonnns 2,500,000000 | 49,975 |eeenieiiiiiens v [ 57,258 | ceeeeeiinn [ 57,258 |.......... TR0 R AR KRR RN [T
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR 12:
8538PC272 .. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 09/08/2022 |. 09/08/2023 |.....eeueveveenn fouurees 2,499,998(.830  |eeeens 62,250 |.eeeeeeeeenniees foeeeenneeeeeeen [ 81,329 |.ooiviiiis fernns 81,329 |.......... B4,805 [..eeeeeeeneeee Jeeemmeeeeeene o e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC273 ...eveennnnnen Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/08/2022 |. 09/08/2023 |.........cvvvver fevnnns 26,200,000 (K JCIe[VN R FOPRRRRRRR RN 751,196 [ .evveneees o 751,196 |......... 205,807 [ovvnnivienrnnnnes foevvnnineeeeeennn [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
8538PC274 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 09/08/2022 . 09/08/2023 |...evveevvevenn foaeees 4,500,000 228,330 |-eveeeeeeeeenen foreeeeeenieeeeee Jeennns 246,568 |.....oeee forreennnn 246,568 |.......... 68,459 [..eeeeeenieeee Jeemnee e o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC275
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Credit Suisse ..... ES8DKGMJYYYJLNBC3868 |. 09/08/2022 |.09/08/2023 |................ |-eve... 4,500,000 ........ 4,006.18 |..........96,750 [..ccoeveeeninrinns founnnrnniinnnnnns Joeeennnn 108,752 [ o [ 108,752 |t 28,372 [ [ fovveninnenvennns [ | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC276
........................... Multiple «eoeeeeeeeeeen [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/08/2022 |.09/08/2023 |..............ce |-vvnn.. 5,700,000 ........ 4,006.18 |......... 102,080 [..ceeemmmmmeeeeens formmnreeemmnnnes foeeemmmmeeeeeeeen v fooreee [ (9,784 [ e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC277 ... |Multiple .....cccoeennns N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.09/08/2022 |.09/08/2023 |.........cevveer |ounnnnn 2,500,000 ........... 354.82.......... 57,250 |.eeeeeeeeeenees foeeeeeneeeeeeen [ 60,151 |.eeeeevinen Jennens 60,151 |.......... 22,543 [ e e e | |
S 500 INDEX | 0
CALLSPREAD_1YR 14006 180/4137.5
853SPC278 ....uvienns Multiple «oovveennnes N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/08/2022 . 09/08/2023 |.....vvvvvvvvenn foenns 2,500,00080 | Y17 P R R 53,897 | .eeeeeiienn [ 53,897 |...unn..n. 14,593 [oevniiiiiiiinns oo [ e | |
NASDAQ 100 STOCK INDX ..
CALLSPREAD_1YR 11861.380/ 12541
8535PC282 .....eunnnnens Multiple «ovueeieeees N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/16/2022 |. 09/15/2023 |......cevieveee Jovnnnns 2,500,001{.040 ... 76,075 [ oeeeeeiieeeeenn Jonieneereriees foeeennes 106,487 |.ooovvvvnnn |ovennnns 106,487 |.......... 51,836 [ eeererrninnee Joommmmneeeeennnnn forrrrernnninnreee Jornneeeeennines | eeeeeeeees | eeveniiiieieinnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

8'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 3873.330/4047.2
8535PC283 .......enneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/16/2022 |. 09/15/2023 |.....cevuvveeee founnnn 41,800,00040 ... 1,034,968 | eevveeeeeeeeeen feeeeeeeeees e 1,341,028 [..oeeeenns | 1,341,028 |......... 834,454 [ e e e | ]
S&P 500 INDEX
CALLSPREAD_1YR
8535PC284 .............. Multiple .oovveennnens N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/16/2022 . 09/15/2023 |...evvvvvvvvinnn foenns 6,100,000 R[4 SRR IR RN 399,245 [.eveeneens [ 399,245 |......... 105,144 [ e [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC285
........................... Multiple weoeeeeeeeeen [N/A oo |EQ/IDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |.09/16/2022 |. 09/15/2023 |...........ceeee |-vvnnn. 7,000,000 .........3,873.33 |..euuu 153,580 [oeeeeeeeeeeees Joeneeeeeeenes Joeeeennnn 183,899 [ [ 183,899 | 43,372 [ e Jeeeeee e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC286
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.09/16/2022 |. 09/15/2023 |................ |....... 8,500,000 .........3,873.33 |......... 162,350 [..ooeevreenniriins fornnniiniinnnnns foovevnniiecceeen e [ e (18,289)] s [ i foeeeiccii | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC287 ... |Multiple ............... N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 09/16/2022 |. 09/15/2023 |....evvvvvvvvnnn foonnnns 2,700,000 |..cceunnnns 351.40 |..covvnnnn (R 20N R FPRR RN 85,050 [.eeuuneens o 85,050 |.......... LV (28 R E R ) RN PRt
8P 500 INDEX | 1
CALLSPREAD_1YR 3693.230/3822.4
8535PC290 ....eeennneenn Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573 | 09/23/2022 |. 09/22/2023 |..eevveeveeennn foeens 2,500,000090 s 48,725 | oo [ 69,201 [.evueneees foreiaeens 69,201 |.......... 14,790 [ooeeeeeeeeeeeeen Joemeeeeeemneees feeeemeeeeeeeeen e | | s
8P 500 INDEX | 0
CALLSPREAD_1YR 3693.230/3853.5
853SPC291 ....eevnnnnnen Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/23/2022 |. 09/22/2023 |.......eevvvven founnnn 32,300,00020 ... 761,311 [coeeiiiiiieeeies i o I (O (07 Y A 1,101,104 |......... AT PR KRR (R RN PSRRI I
8P 500 INDEX | 1
CALLSPREAD_1YR 3693.230/4064.4
8538PC292 ....evvunnnnnn Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/23/2022 |. 09/22/2023 |......eevuevveee |ounnnns 6,000,000000 ... 302,760 [..eeeeeeeieeeeee Jrrneeeeeenies [oeeeennnn 448,801 [..oeeeinns Joeeennnn 448,801 |......... 104,185 e eeeeeeen [ e o | |
S&P 500 INDEX
DIGITAL_1YR 853SPC293
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Credit Suisse ..... ES8DKGMJYYYJLNBC3868 |. 09/23/2022 |. 09/22/2023 |...........eeeee |oveen.. 5,900,000 .........3,693.23 |....... 122,720 [oooeeevnnnnneiiis fevnnniniinnnnns Joeeeennn 166,800 [ eeeenneens [ 166,800 |oeeennn 34,044 | [ e fooeeeiiii | e | s
S&P 500 INDEX
CLIQUET_1YR 853SPC294
........................... Multiple «eeeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/23/2022 |. 09/22/2023 |..........ceeeee |ovvnnn. 9,000,000 .........3,693.23 |......... 148,500 [...cevmmmeneeenns foenmneeeemnniees Joeeeennnn 210,285 [ [ 210,285 | 74,849 [ [ e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC295 ... |Multiple .... N/A . .|EQ/IDX ....... [Bank of America ... BA4YTDEB6GKMZO031MB27 |.09/23/2022 |. 09/22/2023 |.... P 2,500,000 ...57,000 ...104,624 |... ....104,624 |...
NASDAQ 100 STOCK INDX ..
CALLSPREAD_1YR 10971.220/11548
853SPC298 ............nn Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 09/30/2022 |. 09/29/2023 |.......evvvvvenr |ounnnns 3,200,000 (.310 |..eeens FEiC TR (VN Y RPN RN 138,470 | oo [ 138,470 |.......... LIV (VN R ESPRR R AR PRt [
8P 500 INDEX | | 1
CALLSPREAD_1YR 3585.620/3743.7
8538PC299 .......eunnnns Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653  |. 09/30/2022 |. 09/29/2023 |......evuvveeee founnnn 33,600,000(50 ... 812,112 [ e oo 1,201,419 .o | 1,211,419 ......... 289,711 [oee e Joeemmee e feeeeeeee e | |
S 500 INDEX | 0
CALLSPREAD_1YR 3585.620/3943. 1
853SPC300 ...vuvnnns Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/30/2022 |. 09/29/2023 |........evvvvver |ounnnns 6,000,000110 [........ 302,400 |..evveneeeiiiiinn oo s 469,298 | ..evvnnees [ 469,298 |.......... eI T I R E R ) RO PR
S&P 500 INDEX
DIGITAL_1YR 853SPC301
........................... Multiple «eoeeeeeeeeeens [N/A oo |EQ/IDX ....... [Credit Suisse ..... E58DKGMJYYYJLNBC3868 |. 09/30/2022 |. 09/29/2023 |............ceee |-vvn... 6,400,000.........3,585.62 |......... 133,120 [..ceeemmmmmieeeans foeneeeeeemnnes Joeeeenn 187,855 [ o 187,855 | 085,346 [ [ Jeeeeene e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC302
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/30/2022 |. 09/29/2023 |................ |......10,300,000.........3,585.62 |......... 190,550 [.....coeverrrrrers Jounnnrnniinnnnns Joeeennnn 229,415 [ [ 229,415 | 39,547 [ [ e foeeeici | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC303 ... |Multiple ...........uun. N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |.09/30/2022 |. 09/29/2023 |........euvvvenr |ovvnnns 2,900,000 ........... 346.19 |..........65,830 [ccoeerrrrnnninenns Jovvnnniniiinnnnns foeeeennnn 129175 [ 129,175 |.......... LT3 (VN NP ESPR R R PRt
S&P 500 INDEX ..
CALLSPREAD_1YR 3585.620/4015.8
8535PC304 . oo |Multiple .... N/A . .|EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/30/2022 |. 09/29/2023 |.... P 3,300,000 (90 ..
S&P 500 INDEX CALL_1YR
8538PC305 .....euunnnnns Multiple «ovueeieeees N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 09/30/2022 |. 09/29/2023 |......evviveeee Jovennns 6,700,000]......... 3,872.471......... 488,430 [..ooieiiiiiieeees | feeeeennns 783,993 |..ciiiiiinn feenes 783,993 )........ 160,677 |..neeeeeeennenns Jormmmmneeeennnnn foorrerrennnnnnres Jonnneneeeeinnns [ eieeeeeen | eeveeiieiiiiinns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC306 ... |Multiple ............... N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/30/2022 |. 09/29/2023 |........evvvvvnr fouvnnns 1,000,000 ........... 346.19 |....0uutn 22,500 [onniiviiinenees fovnnnnnieeiinnes [ 44,543
S&P 500 INDEX
CALLSPREAD_1YR
853SPC311 . Multiple .... N/A . .|EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYIT8XKCSX06 |. 10/04/2022 |. 10/04/2023 |.... R 35,600,000 JN AU 2,478,884 [ ...oevveei fonnnnn 2,478,884 |...
S&P 500 INDEX
CALLSPREAD_1YR
853SPC312 .. ... |Multiple .... N/A .oooeeoo  |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/07/2022 |. 10/06/2023 |.... [ I 11,100,000 .. ... 423,534 ........... e 823,534 [ 88,787 | feeee [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 3639.660/4001.4
8538PC313 .o Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/07/2022 |. 10/06/2023 |.........eeeveee |ovnnnns 3,000,000[40 .. 151,320 [oeeeeeeeeeeeees foeee e oo 2\ V R 227,200 |.......... 49,865 |...eeeeeeeneeeee Jemmneeeeeenn foeeeeeenneeen e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC314
........................... Multiple .ooooeeeeeeens [N/A Lo |EQZIDX ....... [Credit Suisse ..... ES8DKGMJYYYJLNBC3868 |. 10/07/2022 |. 10/06/2023 |................ |....... 2,700,000].........3,639.66 |.......... 56,430 [...ccevmreeeriins Jonnnnnnniinnnnns Jooeeennnnn 76,957 [ [ 76,957 | 14,738 [ [ v fooeeiciii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC315
........................... Multiple weeeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/07/2022 |. 10/06/2023 |................ |-vv.... 2,500,000 .........3,639.66 |..........45,750 [..ccemmmmmeeeeens Joenmnnneennnnnns Joeeeenn 115,668 [Loeneniiis [ 115,668 |..een 083,354 | [ Jeeemne e oo | | s
NASDAQ 100 STOCK INX | | | | s
CALLSPREAD_1YR 10791.350/11323
853SPC318 ...vuvnes Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/11/2022 |. 10/11/2023 |.......cevvvvees Jounnnns 2,500,000(.360  |..eeeens [T PO EP R 102,371 | eeeeeeii [ 102,371 |.......... 34,338 |eevvniieiinnnnn fooreieii e e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 3588.840/3743.5
853SPC319 ...eeeeenneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 10/11/2022 |. 10/11/2023 |....cvvvuuraaen fevnnnn 21,000,00020 .. 489,300 [.eeeeeeeieeeees Jrrne e foeeeennns PR 7 IR 734,447 |......... 143,209 [ e o e | |
S&P 500 INDEX ..
CALLSPREAD_1YR 3588.840/3947.3
853SPC320 ...evvnnnnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 10/11/2022 . 10/11/2023 |...evvvvnvvvinnn foennns 2,500,000(70 ... 125,250 [eevneeiiiiines Jovvvininninceinns oo 194,409 [.eeeeeeees s 194,409 |.......... LIV R E R ) R PRt R
S&P 500 INDEX CALL_1YR
8535PC321 ... ... |Multiple .... N/A . .|EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 10/11/2022 |. 10/11/2023 |.... P PO 2,500,000 ......... 3,588.84 |.. ....455,358 |...
S&P 500 INDEX
DIGITAL_1YR 853SPC322
Multiple .... N/A . .|EQ/IDX ....... [Credit Suisse ..... ES8DKGMJYYYJLN8C3868  |. 10/11/2022 |. 10/11/2023 |.... P 3,500,000 ......... 3,588.84 |.. ....101,494 |...
S
CLIQUET_1YR 853SPC323
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/11/2022 |. 10/11/2023 |................ |...... 4,200,000.........3,588.84 |..........62,160 [.......oeeeerrers Jonnnvrrnrmnnnnnns Jooeennnnnn 70,805 [oennnneecs [ 70,305 [oeeec 14,619 [ [ v fooeeeiiii | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC324 ... |Multiple ..........eunn. N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |. 10/11/2022 |. 10/11/2023 |........evovveer Jounnnns 2,900,000 ........... 346.43 |..........65,540 [....ooovmeinriins | [ 128,222 [ 128,222 ..o L1V R E R ) R PR
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR 11147.730/11664
853SPC328 ......ennneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 10/18/2022 |. 10/18/2023 |.......eeuevveer |ounnnns 2,500,000(.980  |eeeenns 62,000 [-eeeeeeeiieeeeen Jorrnneeeeeen foeeeeennn 93,072 [ceveeneees foreeeeenns 93,072 |.......... 34,395 [.eeeeeieeeeeen feemeeeeemnnees feeeerrne e e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 3719.980/3885.8
853SPC329 ....cvvvnnnnns Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 10/18/2022 |. 10/18/2023 |........evvvvven fovnnnn 34,600,000090 ... LCCTRG(CIVN R FOPR RN 1,181,561 | ooeeeenann [ 1,181,561 |......... 252,031 |oeevivnniiiiinnn oo i [ | | s
8P 500 INDEX | 1
CALLSPREAD_1YR 3719.980/4089.0
853SPC330 ..evvennnnnnen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/18/2022 |. 10/18/2023 |........eevveee |ovnnnnn 5,400,000000 ... 266,166 |....cevvnneeeeeee Joerneeeeeenies foeeeenens 389,269 |..ccevvnenn fernnns 389,269 |.......... 88,581 [.eeeeeiniieeee Jeeeeee e o e | ]
S&P 500 INDEX
DIGITAL_1YR 853SPC331
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Credit Suisse ..... ES8DKGMJYYYJLNBC3868 |. 10/18/2022 |. 10/18/2023 |................ |.......7,600,000.........3,719.98 |......... 168,840 [.....coevvererreis fonnnnrnniinnnnns Jooeeennn 207,781 [ [ 207,787 | 41,879 [ [ fovvevinceenen foeeeiiiii | e | s
S&P 500 INDEX
CLIQUET_1YR 853SPC332
oo |Multiple ... N/A . . |EQ/IDX ....... [Bank of America ... BA4YTDEB6GKMZO031MB27 |. 10/18/2022 |. 10/18/2023 |.... R 11,500,000 |......... 3,719.98 |.. ...2382,951 ... .. 232,951 ...
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC333 ... |Multiple .....ccceeunnnt N/A ot EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZ0031MB27 |. 10/18/2022 |. 10/18/2023 |.........ceeveee Jovnnnns 3,800,000]........... 346.47.......... 85,500 |...uueeeeeniniiees forrrrennneeeenns feeeeees 168,278 |.ooovvvvnnn |ovennnns 168,278 |.......... 55,610 [..iievernninnee Joommmmneeeeennnnn forrrrrrrninnnreee Jenneeeeeeiiines | eeeeienn | eeveiieieiinn
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 3859.110/3994. 1
8535PC336 ....eennnnnnen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 10/25/2022 |. 10/25/2023 |...evvuuevveennn foeees 2,700,00080 e 51,840 | [ e 67,980 [ e 67,980 |.......... 15,673 [eeeeeeeeeeeeen Joemeeeeeemmnees foeeemmeeeeeeeen o | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPC337 ..evveennnnnn Multiple .oovveennnens N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 10/25/2022 |. 10/25/2023 |........evvvven founnns 31,100,000(70 el 730,850 [ [ [0l 966,014 | 966,014 |......... 224,697 |.eevvnnnieiiinnn [ i [ | | s
8P 500 INDEX | |
CALLSPREAD_1YR 3859.110/4241.5
853SPC338 ....eenneeeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 10/25/2022 |. 10/25/2023 |......eevuvveee |ounnnnn 6,800,00050  [........ 334,560 |-eeveeeeeeeeni foreeeeeeieeeees Jens 444,896 | ...ovnnee [ 444,8% |......... 109,085 [ eeeeeeieeeee Jemmeeeeeeemeis foereeeeeecn e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC339
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UKS573 |. 10/25/2022 |. 10/25/2023 |............eeee |ovennn. 7,700,000 f.........3,859. 11 |...uutt 159,390 [ooeeeneenniiiis fovnniiniinnins oo 198,965 [ Lonneneo [0 198,965 |oenee et 43,895 [ [ e [ | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC340
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/25/2022 |. 10/25/2023 |..........ceeeee |ovvnnn. 7,200,000 .........3,859.11 |...euun 126,000 [.oeeeeeeeneeeens foenneeeemmnnes foeeeennn 168,147 [ [ 168,147 | 75,882 [ [ Jeeeeeeeeeeeeee oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC341 ... |Multiple .....ccovnennns N/A s EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNBC3868 | 10/25/2022 |. 10/25/2023 |.eeevveeveeennn foens 3,100,000 |........... 347.26 |.ccennnn 69,440 |..eeeeeeeiees Jeeern e e 131,676 |.oeeeevenes |eeennnnn 131,676 |.......... A3,641 [ e o | | |
8P 500 INDEX | 0
CALLSPREAD_1YR 3856.100/3991.0
853SPC346 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573 | 11/01/2022 . 11/01/2023 |.eevvvvnnivvinnn foenns 2,500,00060 | LCICTR:<I0 N R FOPRR RN 62,899 [.eeveneees [ 62,899 |.......... L R(CICT) R AR KRR RN U
NASDAQ 100 STOCK INOX | | | |
CALLSPREAD_1YR 11288.950/11838
853SPC347 ..o Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/01/2022 |. 11/01/2023 |......cevuevveee |ounnnns 3,100,000].720 |eeeeees T, 794 | | [ ERE IR 772 [ N 118,322 |.......... A5 171 [ e o e | ]
S&P 500 INDEX ..
CALLSPREAD_1YR 3856. 100/4023.8
853SPC348 ......ounnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573  |. 11/01/2022 |. 11/01/2023 |....oevvvnnvinnn fovnnns 32,500,00040 ... YUCTY AL R IR R 1,006,847 | .oeevvennnn fennen 1,006,847 |......... 232,002 |.oevvvnnniiiinnnn feeneeiiiiii e fee | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPC349 ......eeennnns Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 11/01/2022 |. 11/01/2023 |......oevuvveee Jounnnns 6,700,000 337,680 [..eeeeeeeeeeeeee Jerne e [oeeeennnn 440,978 | ..ovenneee [ 440,978 |........ 107,013 oo [ e o | |
S&P 500 INDEX
DIGITAL_1YR 853SPC350
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |. 11/01/2022 |. 11/01/2023 |................ |.......5,800,000{.........3,856.10 |......... 122,960 [........oceeerrers Jornnrrnrnnnnnnns Jooeeennnn 50,590 [ oeennneo fonnnnnn150,590 [onnen 032,869 [ [ v fooeeiciii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC351
........................... Multiple weoeeeeeeeeeens [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 11/01/2022 |. 11/01/2023 |................ |-...... 6,600,000 .........3,856.10 |......... 110,220 [....commmmmeeeeees Joummnrreemmnnnns foeeeeennnn 55,769 [ [t 85,769 o (4, 182)] e [ e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC352 ... |Multiple ......cc..e..nt N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |. 11/01/2022 |. 11/01/2023 |.......eeuevveee |ounnnnn 2,500,000 ........... 347.00 |..cevnnnn 56,000 [-eeeeeeeeeeeeeen Jornneeeeeernies foeeeenens 108,251 |.oeeeveeens fernens 108,251 |.......... 35,503 |+eevveeeeeeennn foeeeeeeeee e e | |
S 500 INDEX | 0
CALLSPREAD_1YR 3856.100/4241.3
853SPC353 ....evvnennnns Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 11/01/2022 |. 11/01/2023 |......evvvvvvven founnns 34,500,0000 ... 1,742,250 [oeneiiiiiieies e oo 2,276,432 | .cevereannn fennnnn 2,276,432 |......... 552,590 |.evvvvnnniiiinnnn feoeeeiiiii i [ | e[ s
8P 500 INDEX | 1
CALLSPREAD_1YR 3913.940/4183.8
853SPC354 .....evunnnnnn Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573 | 11/01/2022 [. 11/01/2023 |eevveeeeeienn feees 2,500,000(70  |eenns 89,150 |-eeeeeeeeeiieee Joeeereeeeeeennn o 116,085 |.oeevvvnee Jeeennnn 116,085 |.......... 28,273 |oeeeeeeeeenns foeeeeee e e | |
S 500 INDEX | 0
CALLSPREAD_1YR 3856. 100/4318.8
853SPC355 ....evvnnnnnns Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 11/01/2022 |. 11/01/2023 |.......cevvvveer Jounnnnn 3,200,00030 ... L1 T 00 R AR R 245,053 | .oeeeennenn [ 245,053 |.......... [CIURK ST R ESPRR R RN U
S&P 500 INDEX CALL_1YR
853SPC356 ......uvnnnnnn Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/01/2022 |. 11/01/2023 |........eevvvees |ovnnnns 7,200,000]......... 4,164.97 |......... 524,088 |..oveeneeiiiiiins [ s 462,268 | ...ovveee forninns 462,268 |.......... 75,285 |evvveeiviinnnns fooveevii e e | e[ e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC357 ... |Multiple ............... N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |. 11/01/2022 |. 11/01/2023 |................ ... 347.00 |.......... 22,800 |.eeenneeiiiiie foereiiienn [ 43,300 [.eennneens o 43,300 |.......... L0 Y R AR KRR RN OO
S&P 500 INDEX ..
CALLSPREAD_1YR 3719.890/3982. 1
8538PC361 ... Multiple «ovueeieeees N/A ot EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 11/03/2022 . 11/03/2023 |...evveeeveeeenn foaeees 2,500,000(40 ... 92,750 |-eeeeeeeenninaes ferreeninnneeeenns foeeeees 131,001 .ooeieiinnn Joeennnns 131,001 ).......... 28,367 [ oieeeeinnnenes Joennnneeeeeeennnn forrererrnnnnnreee Jonneeeeennines | eeeeeeees | eeveniiieeieinnns
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1 2 5 6 7 8 11 12 13 14 15 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of discounted | discounted Book/ Unrealized Year's to Carrying of at Inception
Income Maturity | Number Premium Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of (Received) | (Received) Year Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date Expiration| Contracts Paid Paid Income Value Code (Decrease) Accretion Item Exposure | Entity (b)
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR
8538PC362 .....eunnneeen Multiple «ooeeeenieeeees SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 11/08/2022 |. 11/08/2023 |.............cee |-v.n... 2,500,000(.300  [eeeennnns 72,250 |-eeeeeeeeennees Joeeeemneeeeeeenn feeeeeees 110,395 [.oeveeeens [oeeeennn 110,395 | 89,399 [eeeerieeeeeen Joemeeeeemmnees feeeerre e o | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC363 ....euvnnnnnnn Multiple .oovveennnens Barclays ............ GSGSEF7VJP5170UK5573 |, 11/08/2022 |. 11/08/2023 |...evvvnvrnnnnne FETAReN (1) R FPTTTR R 1,050,518 |......eeenn .enn.. 1,050,518 ... 236,604 [...eniiiiiiiinnns foereneieeeeeines [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
8538PC364 .............. Multiple «ooeeeenieeeees Barclays ............ G5GSEF7VJP5170UK5573  |. 11/08/2022 |. 11/08/2023 |......euvvveeee [ennnn.. 2,900,000010  foeeeiees 44,797 [ o oo 193,573 [.eveneeens [oeeeennn 193,573 | 45,857 [neeeeeennieeee Jeemneeeeeeen o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC365
........................... Multiple .oovveennnens Credit Suisse ..... ES8DKGMJYYYJLNSC3868 |. 11/08/2022 |. 11/08/2023 |................ e 149,100 [ i [ 187,655 | teeeenn... 39,796
S&P 500 INDEX
CLIQUET_1YR 853SPC366
........................... Multiple «ooeeeenieeeees Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 11/08/2022 |. 11/08/2023 |................ e 145,320 [ e [0 109,268 | eeeennn. (47,622)
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC367 ... |Multiple .....cccoeennns Credit Suisse ..... E58DKGMJYYYJLN8C3868  |. 11/08/2022 |. 11/08/2023 |.........eeeeeer [evnnn.. 3,700,000 ........... 348.53 |.......... 82,510 |eeeeeeeeniees Joeeeeene e [ 147,158 | e 147,158 | 48,819 [o.eieeeiiieeee e o e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC371 uvvenes Multiple .oovveennnnns Bank of America ... BA4YTDEB6GKMZO031MB27 |. 11/15/2022 |. 11/15/2023 |................ [.......5,100,000(50 [........ LTI N R AR RN 187,969 |..ooevvvenn |veennn 187,969 .. 46,234 |eevnniiiiinin foeeee e e | |
S&P 500 INDEX
CLIQUET_1YR 853SPC372
........................... Multiple «ooeeeenieeeees Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 11/15/2022 |. 11/15/2023 |................ reeeennnn86,800 [ e [ 43,240 | eeeenn..(26,830)
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC373 ... |Multiple .....ccceuennns Credit Suisse ..... ES8DKGMJYYYJLN8C3868  |. 11/15/2022 |. 11/15/2023 |.....evueevveenn fennnnnn 2,500,000 |- .eeeenenn 353,90 [onnee et 56,250 oo [ e 74,887 [.eveeeeens [oreeennn. 74,887 | 25,797 |oeeeeeeeeeeemns foeeeeee e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC374 . Multiple .... .|Credit Suisse ..... ES8DKGMJYYYJLN8C3868  |. 11/17/2022 |. 11/17/2023 |....

NASDAQ 100 STOCK INDX
CALLSPREAD_1YR
853SPC375 ..
S&P 500 INDEX
CALLSPREAD_1YR
8538PC376 .....veeenn.
S&P 500 INDEX
CALLSPREAD_1YR
853SPC377 ...
S&P 500 INDEX
DIGITAL_1YR 853SPC378
S&P 500 INDEX
CLIQUET_1YR 853SPC379

S&PMARCSEXCESSRETURN

CALL_1YR 853SPC380 ...

S&P 500 INDEX
CALLSPREAD_1YR
8535PC383 ....eeeennnn
S&P 500 INDEX
CALLSPREAD_1YR
8535PC384 .
S&P 500 INDEX
DIGITAL_1YR 853SPC385

Multiple ....

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple ....

Multiple ....

. |Barclays ....

Morgan Stanley ....

. |Barclays ....

. G5GSEF7VJP5170UK5573

Barclays ............ G5GSEF7VJPS170UK5573
Barclays ............ G5GSEF7VJP5170UK5573
Barclays ............ G5GSEF7VJPS170UK5573

4PQUHN3JPFGFNF3BB653

Bank of America ... B4YTDEB6GKMZO031MB27

Barclays ............ G5GSEF7VJPS170UK5573

. G5GSEF7VJP5170UK5573

. |Credit Suisse ..... E5SBDKGHJYYYJLNBC3B68

. 11/17/2022

. 11/17/2022

. 11/17/2022

. 11/17/2022

. 11/17/2022

. 11/17/2022

. 11/22/2022

. 11/22/2022

. 11/22/2022

. 11/17/2023 ...

. 11/17/2023

. 11/17/2023

. 11/17/2023

. 11/17/2023

. 11/17/2023

. 11/22/2023

. 11/22/2023 |....

. 11/22/2028 |....

...54,000

687,888

299,364

159,750

127,750

161,483

. 157,800

......... 820,366

......... 353,707

........ 181,707

473241 |

....59,456 |...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)

¢l903

S&P 500 INDEX

CLIQUET_1YR 853SPC386
........................... Multiple .ccoooeeeeess [N/A ool |EQ/IDX ....... |Wells Fargo ........ KBIHDSPRFMYMCUFXT0O |. 11/22/2022 |. 11/22/2023 |................ |....... 2,500,000
S&P 500 INDEX
CALLSPREAD_1YR
8535PC3%0 ....eeeeennnnn Multiple ..ooeennns N/A i EQ/IDX ....... Credit Suisse ..... ESBDKGMJYYYJLNBC3B68 [ 11/29/2022 |. 11/29/2023 |....evvvvveeeann |onne 27,600,000
S&P 500 INDEX

DIGITAL_1YR 853SPC391
........................... Multiple .coooooeeeess |N/A ool |EQ/IDX .......|Credit Suisse ..... ES8DKGMJYYYJLNSC3868 |. 11/29/2022 |. 11/29/2023 |................ [....... 4,300,000 .........3,957.63 |.......... 92,020 [.....ooeeemmrrens foumrrnnniiiiiins [oienni103,990 [ | 108,990 o 28,619 | e feee e || s
S&P 500 INDEX

CLIQUET_1YR 853SPC392
........................... Multiple ....oooeeeeeees [N/A Looeiiiii  |[EQ/IDX ...... |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 |. 11/29/2022 |. 11/29/2023 |...........ccce [errrnnn 7,300,000 ].........3,957.63 |......... 152,570 |ooeeeeeeeeeeneeens [ [ 89,805 | e |10 69,805 [ (19,288) e [ f fe | | el
S&PMARCSEXCESSRETURN
CALL_1YR 8535PC393 ... [Multiple ............... N/A i EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO3MB27 [. 11/29/2022 |. 11/29/2023 |......evvvvveess |oenne 4,900,000 ........... 352.34 |........ 108,780 |+ [ o 156,599 [.oeveveeens fornnnnns 156,590 |.......... L7281 O e
NASDAQ 100 STOCK INDX ( (| |
CALLSPREAD_1YR 12041.890/ 12696
853SPC3% .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 12/01/2022 |. 12/01/2023 |.......cceeees |oennnne 2,500,0001.970 [ 73,750 [veeeeeeiiieee [ [ 95,240 [.ovvniinns | 95,240 |.......... L L N
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 14076 .570/4250.6
8538PC397 ...vveeennnn Multiple ..coeeennns N/A i EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKSS73 [ 12/01/2022 |. 12/01/2023 |..eevveviaaean |oenne 22,800,000040 [ LU O PP FO UNK7N R R 590,732 ......... L O O O e
S&P 500 INDEX {0 e
CALLSPREAD_1YR 14076.570/4483.0
853SPC3%B .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKS573 [ 12/01/2022 |. 12/01/2023 |...eeevviieeees [oennee 5,200,000/00 [ 260,000 [.veeeeeeiiiieee ferreeeiiieeeee [ 275,509 |.eveeeeens [ 275,500 |.......... T0473 [oeveeeeeiiies o e | |
S&P 500 INDEX

DIGITAL_1YR 853SPC399
........................... Multiple ......ooeeeeees [N/A Loooiiiiii  |[EQ/ZIDX ....... |Morgan Stanley .... 4PQUHNSJPFGFNF3BBG53 |. 12/01/2022 |. 12/01/2023 |.........ccceee [orrnnnn 5,700,000 |.........4,076.57 ... 121,490 | [ [ 126,978 | | 126,978 080,304 [ [ e o | | el
S&P 500 INDEX

CLIQUET_1YR 853SPC400
........................... Multiple .ccoooceeeess |N/A ool |EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/01/2022 |. 12/01/2023 |................ [....... 5,500,000 |.........4,076.57 [........ 101,750 f....ooeeeeeumiens foummniriis e 9,588 [ |l 9,588
S&PMARCSEXCESSRETURN
CALL_1YR 8535PC401 ... [Multiple ....
S&P 500 INDEX
CALLSPREAD_1YR
8535PCA02 ......ccenn. Multiple ..cooeeennnns N/A i EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKSS73 [ 12/01/2022 |. 12/01/2023 |..eevviviaeeinn |onne 31,700,00020  f..... 1,668,054 [ooeeeniiiieeee [ [ 1,682,011 [.eeeeenninn | 1,682,011 ......... 430,262 |+evvveeeeieriiiens foeeeeeeeeeeeeeeee [ e | | e
S&P 500 INDEX {0 e
CALLSPREAD_1YR 14137.720/4423.0
853SPC403 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKS573 [ 12/01/2022 |. 12/01/2023 |...eeeevieeaeens [oennne 6,500,00080 |........ 239,850 |- [ e 243,124 |t [t 243,124 |.......... L o N
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 14076 .570/4565.7
8535PCA04 .............. Multiple ..coeeennns N/A i EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKSS73 [ 12/01/2022 |. 12/01/2023 |.ceeevvviiiaaaas [enne 2,700,00060 ... 164,970 [ [ e 162,222 [.eeeeeeeee [ 162,222 |.......... L O e
S&P 500 INDEX CALL_1YR
8535PC405 .............. Multiple ..cooeeennnns N/A i EQ/IDX ....... Barclays ............ G5GSEF7VJPSI7OUKSS73 [ 12/01/2022 |. 12/01/2023 |.oouvvviiiaanss [enne 6,300,000 ......... 4,402.70 |......... L N O PP F 222,386 | .uuunnnnnnn foereeenn 222,386 |.......... L O O I [T
S&PMARCSEXCESSRETURN
CALL_1YR 8535PC406 ... [Multiple ............... N/A i EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO3MB27 [. 12/01/2022 |. 12/01/2023 |....cevvvvieess |oennne 1,000,000 ........... 355.76 [coeeunne 2 O PP T 25,432 | | 25,432 ........... LR O [
S&P 500 INDEX {0 e
CALLSPREAD_1YR 3941.260/4171.8
853SPC400 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Credit Suisse ..... E5SBDKGMJYYYJLNBC3868 . 12/06/2022 |. 12/06/2023 |......ovvveeeenn [oennnne 2,600,00020 | 85,800 |...eueieeeeeiis o e 100,189 |.veeeeenns [ 100,189 |.......... 23,611 [euneeee e e | |
S&P 500 INDEX

CLIQUET_1YR 853sPC410
........................... Multiple .....ooeeeeeees [N/A Looeiiiii  |[EQ/ZIDX ....... |Credit Suisse ..... E5S8DKGMJYYYJLN8C3868 |. 12/06/2022 |. 12/06/2023 |..........ccceee [errnnnn 2,500,000 ].........3,941.26 [ooeeueennn 77,200 |oeeeeeeeeeneneeens [ [ 78,4071 | | 78,40 [ 12,824 [ [ o e | | el
S&PMARCSEXCESSRETURN
CALL_1YR 8535PC411 ... [Multiple ............... N/A e EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 |. 12/06/2022 |. 12/06/2023 |........eeeveess |oeennn. 3,100,000{........... 353.87 |...unnee 68,510 |...ovveeeeeeinns o o 90,294 ...

. |Bank of America ... BAYTDEBGGKMZO031MB27 |. 12/01/2022 |. 12/01/2023 |....

. |EQ/IDX .. PR IO 4,200,000 ...92,820 s 106,815 |... ... 106,815 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 3963.510/4102.2
853SPCA12 .o Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 12/08/2022 |. 12/08/2023 |...eevuevveeeenn feenes 2,500,00030  |eeenns 50,750 |-eeeeeeeeennees foeveemnieeeeeeen [ 58,592 | .covvviiinn fernnens 58,592 |.......... 13,859 [ eeeeeeeeeeeeen Jeemeeeeeeenees feeeemreeeeeeeen o | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPCA13 ..eeeeennen Multiple .oovveennnens N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573 |, 12/08/2022 |. 12/08/2023 |.....eevvvnnnene 578,655 |..evveneeeiiiinnn oo e 668,214 [...ooeeeens | 668,214 |......... 156,828 |.oevvvvnniiiiennn feoneeiiiiiis i [ | e[ s
8P 500 INDEX | |
CALLSPREAD_1YR 3963.510/4357.0
853SPC414 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 12/08/2022 |. 12/08/2023 |...evveeveeennn foees 5,900,00000 ... 308,398 |-eeeeeeeeeeeen foeeeeeeeeeeeeee Jens 354,153 | .oevviiinn [ 354,153 |.......... 86,698 [....ooeeerrnieees Jermneeeeeeen o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC415
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UKS573 |. 12/08/2022 |. 12/08/2023 |................ |.......5,600,000.........3,963.51 |......... 119,840 [...ooovmenniiiins fovnnnniniinnnns oo 134,328 [ [ 134,328 | 030,402 [ [ v fooeeiicii | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC416
........................... Multiple «eooeeeeeeeeens [N/A Lo |EQ/IDX ....... [Bank of America ... B4YTDEBBGKMZO031MB27 |. 12/08/2022 |. 12/08/2023 |............ceee |-vvnnn. 5,200,000 .........3,963.51 |.oeeuue i 94,640 [oooeeeeeeeeciis e oo 59,879 [ [0 59,879 | (8,357 )] e [ Jeeemee e o | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC417 ... |Multiple .....ccceuennns N/A s EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 12/08/2022 |. 12/08/2023 |...evvueevveennn foenes 3,800,000 |........... 354.52 .......... 83,600 [-oeeeeeeeeeeeeeen Jornneeeeeernnes foeeeenens 106,213 | ooeeeviees [ 106,213 |.......... 36,182 [c.eeeeeeneieeee Jeemmmeeeeeeen o e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 3895.750/4093.6
853SPC421 ...eveennnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868 | 12/15/2022 |. 12/15/2023 |...evvvnnvvvinnn foennnns 5,400,00054 ... LK IRCI0UN R AR RPN 187,573 | oo [ 187,573 |.......... L1 R N ) RO PR U
8P 500 INDEX | 1
CALLSPREAD_1YR 3895.750/4281.4
8538PC422 .....eunnn. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 12/15/2022 |. 12/15/2023 |...evveeeveeennn fees 3,700,000[29 | 192,400 [-eeeeeeeeeeees foeee e foeeeenen 284,738 | oo fernns 234,738 | 55,459 [.oeeeeriieeeeeen foemeeeeeemnees feeeeereeeeeee o | |
S&P 500 INDEX
DIGITAL_1YR 853SPC423
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Credit Suisse ..... ES8DKGMJYYYJLNBC3868 |. 12/15/2022 |. 12/15/2023 |.............cee |oveen.. 2,500,000 f.........3,895.75 |..uvuu's 54,500 [oeeeenenieiins fovnniiiiiiinnns Joeeeennnnn 83,857 [ [ 083,657 | 13,720 [ [ Jvveninncennns fooeeicvii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC424
........................... Multiple woeeeeeeeeeeens [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 12/15/2022 |. 12/15/2023 |................ |-...... 2,800,000 wevvvnnnn ferneeeeen 86,285 | (2,051 e o e | |
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR
853SPC426 .......nn.... Multiple .oovveennnnns N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJPSI70UK5573 |, 12/20/2022 |. 12/20/2023 |...evvvvnvvvinnn foenns 3,700,0001.327 | (07287728 IO KRR RN 47,745 (e [ 147,745 |.......... 50,320 |.evvvnniiiinnnnnn fooreeeii e e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 3821.620/3997 .4
853SPC427 ..o Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/20/2022 |. 12/20/2023 |......evuvveeee founnnn 29,900,00014 |........ 769,626 |..oeeeeeeeeeeeee Joerneeeeeenies foeeeennd 981,803 [..eveevvnn Joernnnnn 981,808 |......... 212,555 |oeeeeeieeeeeeenen [ e e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 3821.620/4216.7
853SPC428 .......un...nn Multiple «oovveennnes N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573 |, 12/20/2022 |. 12/20/2023 |...evvvnnvvvinnn foenns 3,900,00075 ... PV 172 R AU RN 270,422 | coeeeeiinn [ 270,422 |.......... [ 15 2 SRR AR RN RN U [
S&P 500 INDEX CALL_1YR
853SPC429 ......euunnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573 |, 12/20/2022 |. 12/20/2023 |...evvvnnvvvinnn foennnns 2,500,000 ......... 3,821.62 [......... PZUN VT4 R FOPRRURPT RN 339,340 | .oeeeeinnnn [ 339,340 |.......... (XA R IR RPN AU SUUUUTRI [
S&P 500 INDEX
DIGITAL_1YR 853SPC430
........................... Multiple «eeeeeeeeeeeens [N/A oo |EQ/IDX ....... [Credit Suisse ..... ES8DKGMJYYYJLNBC3868 |. 12/20/2022 |. 12/20/2023 |...........ceeee |-vvnnn. 3,300,000 .........3,821.62 |.oceueet 71,940 [ooeeceeecccis s Joeeeeennn 85,730 [ oo 85,780 [ 17,443 | e e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC431
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/20/2022 |. 12/20/2023 |................ |...... 9,100,000.........3,821.62 |......... 159,250 [....ccoveenerrnns Jounnnnnnniinnnnnns [oeeennnn 240,868 [ .oeeennens [0 240,868 |ooeee 54,718 [ [ i [ | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC432 ... |Multiple ..........eunn. N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/20/2022 |. 12/20/2023 |........eevvvene founnnns 7,200,000 LIV CN R AR RN 220,835 | .oeeeeennnn [ 220,835 |.......... 73,722 |vevviiviinnn fooeeeii e o | e[ e
S&P 500 INDEX ..
CALLSPREAD_1YR 3822.390/3990.5
8535PC436 . Multiple .... N/A . .|EQ/IDX ....... [Barclays .... . G5GSEF7VJP5I70UKS573 . 12/22/2022 |. 12/22/2023 |...eevevennaes |oeeee 15,900,000 |75 ....499,709 |........ 107,847 |.
8P 500 INDEX | 0
CALLSPREAD_1YR 3822.390/4198.8
853SPC437 ... Multiple .... N/A ... . |EQ/IDX ....... [Barclays .... . G5GSEF7VJP5I70UKS573  |. 12/22/2022 |. 12/22/2023 |......cevvvviies ovnnnns 4,400,000 95 ....292,167 )..........66,085 |.
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
S&P 500 INDEX
DIGITAL_1YR 853SPC438
........................... Multiple weoeeeeeeeeeens [N/A oo |EQ/IDX ....... [Barclays ............ GSGSEF7VJP5I70UKS573 |. 12/22/2022 |. 12/22/2023 |.........ceeeeee |vvnnn. 3,900,000 .........3,822.39 |...euue 84,240 [oooeeeeeecccees e [oeeeennn 100,899 [ o eiii100,899 020,514 | e e o | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC439
........................... Multiple oovveveveeeee [N/A oo |EQ/ZIDX ... Morgan Stanley ... 4PQUHN3JPFGFNF3BBE53 . 12/22/2022 . 12/22/2023 |......cvcvevens foveeen. 4,500,000 .........3,822.39 |...vevr 83,250 [ [ foveeee 141,500 [ o 141,500 [ 83,490 oo e e [ | e | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC440 ... |Multiple .... N/A . .|EQ/IDX ....... [Bank of America ... BA4YTDEBGGKMZOO31MB27 |. 12/22/2022 |. 12/22/2023 |.... P PO 3,300,000 ........... 352.58 |.....00etn 72,600 [oeeveeinnenens Jovnnnneiviinnnnns foeeeennn 106,227 [ oeeeenco 106,227 e 35,182 [ [ e e | e[ e
S&P 500 INDEX
CALLSPREAD_1YR
853SPC443 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNBC3868 | 12/29/2022 |. 12/29/2023 |....eevvueeveaen feunnnn 26,900,00020 e 715,540 [ [ [ eeeeen896,505 [ [ 896,505 |......... 196,627 |eevvveeeeeeennn feoeeeeeeeeeeee e oo | |
8P 500 INDEX | | 0
CALLSPREAD_1YR 3849.280/4232.6
853SPC444 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJPSI70UKS573 |, 12/29/2022 |. 12/29/2023 |...evvvnvvvvinnn fonnnns 3,000,000(70 | LI UCIUN R AR RN 197,598 [.eveneeees [ 197,598 |.......... 45,082 |.evvvneiviinnns fooreeeii e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPC445
........................... Multiple «eoeeeeeeeeeens [N/A oo |EQ/IDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |. 12/29/2022 |. 12/29/2023 |.........ceeeeer |ovvnnn. 3,500,000 .........3,849.28 |......... 75,250 [ooeeeeeeeeeeeeees foeneeeeeemnies foeeeennnn 88,298 [ 88,208 | 18,206 [ [ Jeeemeeeeeeeeeee oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC446
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 12/29/2022 |. 12/29/2023 |................ |-vvr... 3,700,000 .........3,849.28 |.......... 72,150 [.cooeermennnniins fonniiniinnnnns oo 104,784 | 104,784 80,873 [ [ fovveninnceenns fooeeiivii | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC447 ... |Multiple ..........eunn. N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868 | 12/29/2022 |. 12/29/2023 |....evvvvvvinnn foennnns 2,500,000 ........... 352.68 |..........54,750 [cooeeiiineinnnnes Jovnnnnniniinnnnn foeeeennnn 80,511 e 80,511 (.......... 26,521 |evvvniiiiinnn fooeee e e | |
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR
8538PC451 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/05/2023 |.01/05/2024 |.......eeueeveee |ounnnns 3,000,000(.650 oo Joeeeeennn 90,120 o e 183,407 [ e 133,407 |.......... B3,287 [oeeeeeeeeeieeeee e o | | |
S&P 500 INDEX
CALLSPREAD_1YR
8535PC452 .. Multiple .... N/A . .|EQ/IDX ....... [Barclays .... . G5GSEF7VJP5170UKS573 . 01/05/2023 |. 01/05/2024 |.... R R 18,300,000 ....634,355 |...
S&P 500 INDEX
CALLSPREAD_1YR
8535PC453 .. Multiple .... N/A . .|EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYIT8XKCSX06 |.01/05/2023 |.01/05/2024 |.... P 2,500,000 (90 ....169,470 |...
S&P 500 |NDI
DIGITAL_1YR 853SPC454
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |.01/05/2023 |.01/05/2024 |............ceee |oveen.. 2,800,000 f........ 3,808.10 |.eevvunnvvvrvnnnnn fooreeennna81,096 [ovvennnninnnnnns Jooeeennnnn 72,500 [ oenenneens [ 72,500 |oveeee e 11,404 [ [ v fooeeiicii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC455
........................... Multiple «eeeveeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/05/2023 |.01/05/2024 |................ |....... 5,600,000 oo 171163 [ [ 171,183 |50, 763 [ [ Jeeeeeeeeeeeee o | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC456 ... |Multiple ............... N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.01/05/2023 |.01/05/2024 |........eceevver |ounnnns 4,100,000 |-.eevveenan 353,16 [oeneeeeeiieees Joeeennnnn 90,610 [ s 129,010 |oevvvenens fernens 129,010 |.......... 38,400 [.neeeeennneeee Jemmneeeeeenn o e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC457 ...evennnnnnnn Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 01/05/2023 |.01/05/2024 |........evvvven founnnn 35,100,000(70 oo oo 1,814,670 [ | PG T R I 2,381,454 |......... 566,784 [..nnniiviiinnnnns foevenniieneciinnn [ e | | e
S&P 500 INDEX
CALLSPREAD_1YR
853SPC458 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 01/05/2023 |. 01/05/2024 |.......cevvvvenn feennnns 2,500,00090  Jeeeeeeeeeeeeeen freeeeeeen 91,000 | e 118,804 |.oovvvvnes |eeennnnn 118,804 |.......... 27,804 [neeeeeeiieeeee e o e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 3808. 100/4265.0
853SPC459 .....evvnnnnnn Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |.01/05/2023 |.01/05/2024 |........eeovvvnr |ounnnns 3,800,000[70 e e 228,380 [cvvuniiiiinnnnnns [oeeeennnn 301,286 [..evvnnens o 301,286 |.......... 72,906 [.neiveernnnnnns foevnneeeeeiieens [ e | |
S&P 500 INDEX CALL_1YR
853SPC460 ... Multiple «oovveennnes N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868 | 01/05/2023 |. 01/05/2024 |.....evvvvvvvvnn fonnnns 8,200,000]......... 4,188.53 [cuvvniiiiiiiiin o 456,740 [ovveneiiiiinnnns foeeennnn 606,661 |..cevnenns [ 606,661 |......... 149,921 [oiviiiiiiniies e [ e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC461 ... |Multiple ............... N/A oo EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZO031MB27 |. 01/05/2023 |. 01/05/2024 |.........ccceeve ovennns 1,200,000]........... 353.16 |.evvvnniiiiinnnns fooneeinnn 26,520 |..oovniiiiiinnnn [ 37,759 ...
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 3919.250/4056 .4
853SPC466 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/10/2023 |.01/10/2024 |.........ceveee |ounnnns 2,500,000 20 e [ 51,225 |eeeeeeeeeeen o 59,795 | .eevviiiens feenens 59,795 |.ccennennns 8,570 [eeeeeeeeeneeeee Jemeee e foreeeee [ | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC467 ....unnnn Multiple .oovveennnens N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/10/2023 |.01/10/2024 |................ [...... 25,600,000 {10  |ooirriiiinin oo (P2 1V N PR RN 739,188 | .eeveneees [ 739,188 |......... 14,548 [ e [ i | |
8P 500 INDEX | |
CALLSPREAD_1YR 3919.250/4307.2
853SPC468 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573 | 01/10/2023 . 01/10/2024 |.eevvveeveeennn fennes 4,900,000(60 e feeeeeenen 254,506 |.eeevvneeeeenenn foeeeeees 305,547 | .oovviininn fernns 305,547 |t 51,041 [ e o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC469
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |.01/10/2023 |.01/10/2024 |................ |....... 6,200,000 .........3,919.25 |..oovvnnvrnrnnnnns fooeeennn 131,440 |oenennnniinnnns oo 151,888 [ [ 151,888 | 20,118 [ [ e fooeeeicii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC470
........................... Multiple weoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/10/2023 |.01/10/2024 |................ |-...... 6,300,000 .........3,919.25 |....oeerrermnnn foeeeeeni 114,080 [oeeeeciis oeeeennn 82,699 [ 82,699 | (81,33 e Jeeeeme e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC471 ... |Multiple .....coevnennns N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.01/10/2023 |.01/10/2024 |.........cceveee |ounnnnn 4,700,000 |.ccevnnnn 355.93 [.eeeeeeiieeeeee s 102,460 |.eevvvneeeeeeenn [ 124,384 [.oeeeeeees s 124,384 |.......... 21,924 | oo e e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 3983.170/4311.7
853SPC4T4 ... Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 01/12/2023 |.01/12/2024 |.......oevvvver |ounnnns 2,500,00080 s [ 112,000 |oovvvvenniieiinns foeeeees 126,926 [.evvnneeees [ 126,926 |.......... LR 7ICT) R AR RN R [
NASDAQ 100 STOCK INOX | | | |
CALLSPREAD_1YR 11557.190/12255
853SPC4T5 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.01/17/2023 |.01/17/2024 |........eceevvee |ounnnnn 2,500,000 [.240 e [ 70,000 |eeeeenneeeeennnn foreeees 110,260 |..ooevvvnen Joennnnnn 110,260 |.......... 40,260 [..neeeeennnieeee Jeemmneeeeeemne o Jeeeee e | |
S&P 500 INDEX ..
CALLSPREAD_1YR 3990.970/4169.3
853SPCATE ... Multiple .oovveennnnns N/A ot EQ/IDX ....... Bank of America ... BA4YTDEBGGKMZOO31MB27 |.01/17/2023 |.01/17/2024 |........evvvvee founnnn 26,800,00070 e e (0728 (10 R IR, TZCTRTE T PSR S YECTR VAT . A TVA ) R RPN R AU PSRRI [
S&P 500 INDEX
CALLSPREAD_1YR 3
853SPCATT7 e Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.01/17/2023 |.01/17/2024 |........eceevvee |ounnnns 3,500,00060 e feeeeees 188,300 |evevvneeeeeeeenn feoeeeeens PALTC Y R R 208,367 |.......... 20,067 [..eeeeeeennneeee Jemmmeeeeeennen oo Jeeeeeeeeee | |
S&P 500 INDEX
DIGITAL_1YR 853SPC478
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Credit Suisse ..... ES8DKGMJYYYJLNBC3868 |.01/17/2023 |.01/17/2024 |................ |....... 5,000,000 .........3,990.97 |....oevvrrrrmrnnns forreeens 117,500 [ovvenniiiinnnnns Joeeennnnn 120,625 [ [ 121,625 | 4125 [ [ e [ | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC479
........................... Multiple weeeeeeeeeeeens [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.01/17/2023 |.01/17/2024 |................ |-..... 9,200,000 .........3,990.97 |.eeevenreeemnnnns foeeeeenn 186,760 |oeeeeeeeeennnns |oeeeenn 176,674 [ oo 176,674 | (10,086)]ceeeeeeeeeeeeen feemeeeeeemneeeee Joeemmneeeeeennnn oo || s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC480 ... |Multiple ......ccoeeennt N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.01/17/2023 |.01/17/2024 |........ecevvvee |ounnnns 3,000,000 |..cceenn 357.90 |+eeveeeeeeeen foeeeeennnn 65,400 [.eeeeeeenieeeee Jeeeninns 70,120 [eeveeneees o 70,120 |........... 4,720 [eeeeeeeeeeeeee e foeeeeee e [ | |
S 500 INDEX | 0
CALLSPREAD_1YR 3898.850/4220. 1
853SPC484 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868 | 01/19/2023 |. 01/19/2024 |....ovvvvvvvrnnn fonnnns 2,500,00020 s [ 115,000 |oovvvvenniiiiinns foeeeeees 134,505 [.eveneeees [ 134,505 |.......... QTR0 R AR KRR RN U
8P 500 INDEX | 1
CALLSPREAD_1YR 14016.950/4190.4
8538PC485 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEBBGKMZOO31MB27 |.01/24/2023 |. 01/24/2024 |........cccevvee |ovnnnn 25,300,000[80  |eeeeeeieeeeeenen [ 652,740 [veeeeeeeennnes [oeeeennd 696,351 |.oevenneees o 696,351 |.......... 43,611 [ e o e | |
S 500 INDEX | 0
CALLSPREAD_1YR 14016.950/4414.6
853SPC486 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 | 01/24/2023 |. 01/24/2024 |.......evvvvvvnn fonnnns 7,100,000[30 e [ 383,400 [cvvnuniiiinnnnnn [oeeennnnn 408,909 [..evvnnens forrinnns 408,909 |.......... 25,509 |.evvvniiiiiinin fooeeeei e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPC487
........................... Multiple «eeeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Credit Suisse ..... E5S8DKGMJYYYJLNBC3868 |. 01/24/2023 |. 01/24/2024 |................ |-...... 6,200,000 .........4,016.95 |......oeeerrrnnns [oeeeeenn 145,700 |oeneenneeinnnes foeeeennnn 145,502 [ [ 145,592 | (108)] e [ eeeeeeeee Jeeemeeeeeeeeeee oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC488
........................... Multiple «ooooeeeeeeens [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.01/24/2023 |. 01/24/2024 |................ |....... 7,700,000].........4,016.95 |.....eevvrrrnnnns fooreennn 155,540 [oennnniinnnnnnns |-eeeel 190, 361
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC489 ... |Multiple .... N/A . . |EQ/IDX ....... [Bank of America ... BA4YTDEBBGKMZOO31MB27 |. 01/24/2023 |. 01/24/2024 |.... I FPTTT 3,800,000 ... 359.12 .. ....82,423 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 14076.600/4315.9

853SPC493 .............. Multiple .ccooeeeens N/A il EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 |.01/31/2023 |.01/31/2024 |.......cccceeet |oennne 5,800,00000 e e 201,840 [coeeeiiiieecee [ 202,704 [.cvevneaes | 202,704 |...uuneneeenn LT U AU A R [ T
S&P 500 INDEX

CLIQUET_1YR 853sPC494
........................... Multiple ..coooeeeeeees IN/A Lo |EQZIDX ... |Wiel Is Fargo ........ KBIHDSPRFMYMCUFXT09 |.01/31/2023 |.01/31/2024 |................ [....... 2,500,000
S&PMARCSEXCESSRETURN
CALL_1YR 8535PC495 ... [Multiple ....
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR

853SPC4%6 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 02/02/2023 |. 02/02/2024 |.........covees |oennne 2,500,000 |. 45!
S&P 500 INDEX
CALLSPREAD_1YR
8535PCA97 ....eeeenns Multiple ..coeeennns N/A i EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 02/02/2023 |. 02/02/2024 |.......ccevevis |onnnn 26,600,000
S&P 500 INDEX {0 e
CALLSPREAD_1YR 14179.760/4594.3
853SPC498 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 02/02/2023 |. 02/02/2024 |.........covees |oennne 5,900,000190 [ 320,370 [eeeeeeiiiiieeeen [ 284,551 | ooeeeees [t 284,551 |......... (8 1)) U O F O A O s
S&P 500 INDEX

DIGITAL_1YR 8535PC499
........................... Multiple .....ocoeeeeees [N/A Loooiiiii  |[EQ/ZIDX ....... |Barclays ............ GSGSEF7VJPSI70UKS573 |.02/02/2023 |. 02/02/2024 |..........cccce [errrnn. 6,000,000 |.........4,179.76 [.oevererrrnnnnnnns |oeeeeen 143,820 [ [ 126,180 | | 126,180 [ (17,840 [ e fei | | el
S&P 500 INDEX

CLIQUET_1YR 853SPC500
........................... Multiple .cooooeeeeess [N/A ool |EQ/IDX ....... |Wells Fargo ........ KBIH1DSPRFMYMCUFXT0Q |.02/02/2023 |.02/02/2024 |............ceee [ereren. 6,200,000 ..t d 179,76 [oeneeeeeennnniins [ 135,780 [ [ 88,593 [ | 88,508 | (47187 )i e e e || s
S&PMARCSEXCESSRETURN
CALL_1YR 853SPC501 ... [Multiple ............... N/A il EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 [. 02/02/2023 |.02/02/2024 |.........ccceees |oennnne 3,300,000
S&P 500 INDEX
CALLSPREAD_1YR
8535PC502 .
S&P 500 INDEX
CALLSPREAD_1YR
8535PC503 ..
S&P 500 INDEX
CALLSPREAD_1YR
8535PC504 .............. Multiple ..cooeeennnns N/A i EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 02/02/2023 |. 02/02/2024 |.......eevvveess |oaennnn 3,300,000180 [ o 205,920 |.evviiiiieiiiis o 180,392 [.eeveeeeens ferninnns 180,392 |......... [P0} FOUUUUUUUUI RO (RN RPN [T
S&P 500 INDEX CALL_1YR
8538PC505 .....eeennnnn Multiple ..coeeennns N/A i EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 [. 02/02/2023 |. 02/02/2024 |.......eevvveess |oaennne 7,200,000
S&P 500 INDEX
CALLSPREAD_1YR
853SPC506 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 02/02/2023 |. 02/02/2024 |........ccoeees |oennnne 2,500,000
S&PMARCSEXCESSRETURN
CALL_1YR 853SPC507 ... [Multiple ............... N/A il EQ/IDX ....... Bank of America ... BAYTDEBGGKMZOO31MB27 [. 02/02/2023 |.02/02/2024 |.........ccceees |oennnne 1,000,000 |........... 360.53 [coeeeeiiiieeee [ 21,700 [ouvveeeeeeiiiee [ 19,906 |.evvveeees foniiannns 19,906 |.......... (1 798)] s e fone o [ |
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 14164.000/4388.4
8538PC511 ....vveeene Multiple ..coeeennns N/A i EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 02/07/2023 |.02/07/2024 |......evvvvveess |oennnn 7,000,000(40 e s 228,200 [cveeeiiriiiiannnn [eenne 210,011 [.eeeeeeeens o 210,011 |........ L0 O P e [
S&P 500 INDEX

CLIQUET_1YR 8538PC512
........................... Multiple ..coooooeeeess |N/A ool |EQ/IDX ....... |Credit Suisse ..... ES8DKGMJYYYJLNSC3868 |.02/07/2023 |.02/07/2024 |................ [....... 2,500,000 |.........4,164.00 [.......ooeemnrnrns o 103,500 [oeveeeinnniiinin [ 78,624 | | 78,624 | (24,876)]. i e e e | s
S&PMARCSEXCESSRETURN
CALL_1YR 853SPC513 ... [Multiple ............... N/A il EQ/IDX ....... Credit Suisse ..... E5SBDKGMJYYYJLNBC3868 . 02/07/2023 |. 02/07/2024 |....eevvvveeees |oennne 2,900,000
S&P 500 INDEX ..
CALLSPREAD_1YR 14081.500/4224.3
8535PC514 .............. Multiple ..oooooeennnn. N/A e EQ/IDX ....... Credit Suisse ..... ESBDKGMJYYYJLNBC3B68 [ 02/09/2023 |. 02/09/2024 |....vvvvveeees |oeen. 2,500,000050  feeei feeees 53,750 |ueeeiiiiiiiieins | 53,898 |...

. |EQ/IDX ....... [Bank of America ... B4YTDEBGGKMZOO31MB27 |.01/31/2023 |.01/31/2024 |....

s 2,500,000

.......... 84,750 [uveeeeeeeiiiies o0 90,463 [ [ 90,463 | B T8 | e e e | e |

........ 707,560 [.vvvvreeeiininnns fornennn 649,508 [ .o [orien 649,506 |ooee(58,054)] i e | e | e [

.......... 65,601 [..ooeenins ferreeeeen85,691 [ (5,910)] e | e e | e |

Multiple .... . [EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 02/02/2023 |. 02/02/2024 |.... s 38,300,000 B 1,859,090 |........... |...... 1,859,000 |....... (232,090)|.

. |EQ/IDX ..

Multiple .... . |SunTrust Capital .. |YDOJBGJWYOT8XKCSX06 |. 02/02/2023 |. 02/02/2024 |.... PR IO 2,500,000 ....85,504 | ... ...(10,99%)|.

262,800 [cveeiiiiiiiianias [ 178,706 | .eeeeeeeee | 178,706 |......... (84,004) . [ e e | | e
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 14081.500/4255.7
8538PC515 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEBBGKMZOO31MB27 |.02/09/2023 |. 02/09/2024 |........ccevveee feunnnn 29,200,000[80  |eeeeeeieeeeeeeen feeeeees 756,280 [.veeeeeeeennnnns foeeeennnn 759,188 | ..oveneees [ 759,188 |........... 2,908 |-eveeeeeeerenies foeeeemnneeeeeeen fe e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC516 ... Multiple .oovveennnens N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 02/09/2023 |. 02/09/2024 |.....evvvvvvvenn foonnns 7,400,000 409,960 [ovvnnniviiinnnnnn [oreennnn 408,900 [.eveeeeenn foerannnnn 408,900 |.......... (1,080)]cevveeeeviennnnn fooreeenis e e | e[ e
S&P 500 INDEX
DIGITAL_1YR 853SPC517
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Credit Suisse ..... E58DKGMJYYYJLNBC3868 |. 02/09/2023 |. 02/09/2024 |................ |--..... 5,800,000 .........4,081.50 |..coemmrrreemmnnns foeeeeenni 147,320 |oeeeeeiiiis oeeeenns 141,860 [eeeenenes [ 141,860 oo (5,480 eeeeeeeeeeeeen feeeeeeeeeeeeee Joeemnneeeeeeeeen oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC518
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 02/09/2023 |. 02/09/2024 |................ |....... 3,800,000.........4,081.50 |.....evvvrrrrnnnnn fooreeennn 76,000 [ovvenniniinnnnnns Joeeeennnnn 55,887 [enenneeios [ 55,887 |oeee et (20, T13)] i [ fovveninnvennns fooeeiicii | e | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC519 ... |Multiple .........eeunnt N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |. 02/09/2023 |. 02/09/2024 |.........covvvnr |ounnnns 2,600,000 ......cu... S P RN (ST (11N O ERR 71,997 [ o 71,997 |oeeeeeneen JESTR: 78 R AU RPN TR SUUUUR U
8P 500 INDEX | 1
CALLSPREAD_1YR 14136.130/4340.0
8538PC523 ...evvvnnnnnns Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... BA4YTDEBBGKMZOO31MB27 |.02/14/2023 |. 02/14/2024 |.........ccevvee |ounnnnn 7,000,000 40 e e 207,900 [-vvneeeeeeennes foeeeennnn 199,255 | .ovvvveens fernns 199,255 |.......... (8,845 eeeeeneeeeeen Joemeeeeemmnees feeeemmmieeeeeeeen o | |
NASDAQ 100 STOCK INX | | | | s
CALLSPREAD_1YR 12442.480/13147
853SPC524 .....evvnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 02/16/2023 |. 02/16/2024 |.......vvvvvenn foennnns 2,600,001].968 [ [ 84,240 |.oovveniiiiinni oo LA V3 R R 94,712 e U778 R RO R (SRR [T
8P 500 INDEX | 1
CALLSPREAD_1YR 14090.410/4278.5
8538PC525 ....evvnnnnnns Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEBBGKMZOO31MB27 |.02/16/2023 |.02/16/2024 |........ceevveee fevnnnn 29,300,000 68  |eeeeeeieeeeeeeen feeeeeees 814,540 [coneeeeeeines [oeeeennn 811,512 .o o 811,512 |.......... (8,028 eeeeeneeeeeen Jommmeeeeeemmiees foeeemmmieeeeeenen oo | | s
S&P 500 INDEX ..
CALLSPREAD_1YR 14090.410/4505.9
853SPC526 .....eunnnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |.02/16/2023 |.02/16/2024 |........eevvvnr |ounnnns 6,600,000195 [ [ 367,620 [cvvnniiiiininns foeeennnn 363,734 [ [ 363,734 |.......... [R:1515)) RN AU RPN TR SUUUUI U
S&P 500 INDEX CALL_1YR
853SPC527 ... ... |Multiple .... N/A . .|EQ/IDX ....... [Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 02/16/2023 |. 02/16/2024 |.....eevvvvvvnnn fonnnns 2,500,000 ......... 4,090.41 |.. 239,500 |... 227,118 ... (12,382).
S&P 500 INDEX
DIGITAL_1YR 853SPC528
Multiple .... N/A . .|EQ/IDX ....... [Barclays .... . G5GSEF7VJP5170UK5573  |. 02/16/2023 |. 02/16/2024 |......ovvneeveee |ovnnnns 7,200,000]......... 4,090.41|.. 168,912 ... ....163,484 |.......... (5,428)[.
S
CLIQUET_1YR 853SPC529
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.02/16/2023 |.02/16/2024 |................ |......10,300,000.........4,090.41 |......vvrrrrnnnns [ooreennnn265,740 [ouvenniniinnnnnns [oeeennnnn232,963 [ oennnneens [ 282,963 |oene et (32,778 [ fvveniinnneennns fooeeeiviie | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC530 ... |Multiple ............... N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 02/16/2023 |. 02/16/2024 |.....eevvvvvvvnn fonnnns 6,000,000 129,600 |.vvvvveniiiiinnn feeeeens 185,819 |eoeeeeen [ 185,819 |.......... 56,219 |eevvneiiiininn fooeeee e e | | e
S&P 500 INDEX
CALLSPREAD_1YR
8538PC531 ..o Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNBC3868  |. 02/16/2023 |. 02/16/2024 |.....eeeevvevenn feenns 2,500,000 (13 e [ 46,500 [..eeeeeeenieeees Jeeeeinns 46,103 [.ovveneees foreeeeenns 46,108 |............ (7)o eeeeeeeeeee Jemee e o [ | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC536 ... |Multiple ............... N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |.02/21/2023 |. 02/21/2024 |.......eeevvvee |ounnnnn 2,500,000 ........... 352.06 |.evvveeeeeeeennn foeeeeennnn 53,500 |.evveuereeeennn foeeeeennnn 87,589 [.evueneees foreeaeenns 87,589 |.......... 34,089 |.eevveeeeeen oo e e | |
S 500 INDEX | 0
CALLSPREAD_1YR 14012.320/4244 .2
853SPC537 ..evvennnnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 02/23/2023 |. 02/23/2024 |.....euvvvvvvvnn fonnnns 6,000,00030 [ e A0 [V[V N O R 216,843 | .ceveneees o 216,843 |.......... 12,843 [ e fevrinnnn e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14012.320/4427 .6
853SPC538 ....eennnneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 02/23/2023 |. 02/23/2024 |.......eveeeveee |ounnnns 3,700,000[00 e feeeeeeeen 209,050 [+veueeeeeeennns foeeeennnn 223,313 | oo [ 223,313 | 14,263 [ e Jeeeeeeeeeeeeee o | |
S&P 500 INDEX
CLIQUET_1YR 853SPC539
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.02/23/2023 |.02/23/2024 |............ccee |oeennn. 2,700,000 f.........4,012.32 |ooevvennnnnnnnnnns fooeeenn 102,600 [ovvennnninnnnnnns Jooeennnn 112,821 [ [ 112,821 10,221 [ [ fvveninnceenns fooeeeicii | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC540 ... |Multiple ............... N/A oo EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZO031MB27 |. 02/23/2023 |. 02/23/2024 |........ccceevve ovennns 4,700,000]........... 352.07 |.eevvnniiiiinnns oo 100,110 |ovveeiiiiiiinnns foeeeenns 164,838 ... 164,838 |.......... 64,728 [ | foi e




81903

STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
NASDAQ 100 STOCK INDX ..
CALLSPREAD_1YR 12042. 120/12806
853SPC543 ...eevvnnnnnns Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 02/28/2023 |. 02/28/2024 |.......eeueeveee |ounnnns 2,500,000 [.790  |eeeeeeieeeeeeenn [ 89,250 |.evvneeeeeenin foeeeeennn 107,403 |..ovvvnens fernns 107,403 |.......... 18,153 [ [ eeeemiees feeeemee e o | |
S&P 500 INDEX
CALLSPREAD_1YR 39
853SPC544 ......euennn Multiple .oovveennnens N/A ot EQ/IDX ....... Bank of America ... BA4YTDEBGGKMZOO31MB27 |. 02/28/2023 |. 02/28/2024 |........cvvvven fovnnns 30,000,000(60 e e 780,000 [.ovvvevvneniinnes Jevnannnns 845,896 |....eveen [ornins 845,8% |.......... [CISTR 1[0 R EPPURR AR AR IPSUUrrn I
8P 500 INDEX | |
CALLSPREAD_1YR 3970.150/4366. 7
8538PC545 ...t Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 02/28/2023 |. 02/28/2024 |.......eeueeveee |ounnnnn 2,500,000 70 s feeeeees 137,000 |oeeeeeneeeeeeenn feeeeees 151,500 |.oovvvvnenn fernens 151,500 |.......... 14,500 [eeeeeeneeeeeen Joemeeeeeemmnees foeeemmmieeeeeenen o | | s
S&P 500 INDEX
DIGITAL_1YR 853SPC546
........................... Multiple oeoveveveeeee [N/A coooeeeeo |EQ/ZIDX ... [Morgan Stanley ... 4PQUHN3JPFGFNF3BBE53  |[. 02/28/2023 . 02/28/2024 |.........cecves fovevern 5,700,000 |...vevre3,970.15 |oeeveeveeien foeee 136,230 [ oo 142,797 [ e 182,707 [ 8,567 [ e o [ | e | e
S&P 500 INDEX
CLIQUET_1YR 853SPC547
........................... Multiple weoeeeeeeeeeens [N/A oo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 02/28/2023 |. 02/28/2024 |................ |-vv.... 6,400,000 .........3,970.15 |.ooomenrnernnnnns foeeeeenn 142,080 |oeneeeeiciies [oeeeennn208,902 [ [ 208,902 oo 81,822 [ [ e o | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC548 ... |Multiple ......c........ N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.02/28/2023 |. 02/28/2024 |........ecevvvee |ounnnns 2,600,000 |........... 351,67 |eeeeeeeeeeen oo 55,380 |.evvvneeeeeenni foeeeeennns CRGTI IR 93,649 |.......... 38,269 |.eevnneeeeeeenn oo e e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 3981.350/4120.7
853SPC551 ...vveennnnnen Multiple .oovveennnnns N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 03/02/2023 |. 03/01/2024 |.....eevvvvvvnnn fonnnns 2,500,000 00 e [ SV [V (VN U 57,251 | eeeeeiii e 57,251 |euuennnnnnn L3053 I R R A R (U N
8P 500 INDEX | 1
CALLSPREAD_1YR 3981.350/4156.9
8538PC552 ...evvvnnnnnns Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 03/02/2023 |. 03/01/2024 |....eevveeeveeen fovnnnn 17,500,000 30 e [ 460,250 [.vnneeeeeennies oeeeennnn 499,870 [ ..evennees [ 499,870 |.......... 89,620 |+ evvvneeeeeenn foeeeeeeeeec e e | |
S&P 500 INDEX ..
CALLSPREAD_1YR 3981.350/4377..1
853SPC553 ...ivvviennnns Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 03/02/2023 |.03/01/2024 |........eevvvvnr |ovnnnnn 3,400,00000 e [ L ZeTCI0 R ORI U R 203,468 |.......... 18,508 |.evvveiiiiinnn fooeeeeii e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPC554
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/02/2023 |.03/01/2024 |.............cce |-vvnnn. 3,500,000 .........3,981.35 |oeeeeneeeiennn [t 77,350 [ oo 81,045 [ 81,045 |0 8,895 [ [ Jeeemeeeeeeeene o | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC555
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 03/02/2023 |.03/01/2024 |................ |....... 5,200,000{.........3,981.35 |...ovvvrrrrnnnnnn [oereennn120,920 [ovnenniniinnnns oo 189,908 [ eeeenccs [ 189,908 ottt 89,788 [ [ fvveninnenvennns fooeeecciii | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC556 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 03/02/2023 |. 03/01/2024 |.....evvvvvvvnnn foennnns 2,500,000 ........... ST AR RN LK1 U RN 94,507 [.eveeneeaes o 94,507 |.......... L3 Y R O ) AR PRt
8P 500 INDEX | | 1
CALLSPREAD_1YR 3981.350/4380.6
8538PC557 ..ovveneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 03/02/2023 |.03/01/2024 |.......eeevveven founnnn 36,100,000(80 e oo 1,974,670 |.eeveeeeeeeenn oo 2,176,865 [...ovvvee fonnnns 2,176,865 |......... 202,195 |oeeeenneeeeeennn feeeeeeeeeeeeee e e | |
S 500 INDEX | 0
CALLSPREAD_1YR 3981.350/4459.1
853SPC558 .....uunnnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 03/02/2023 |.03/01/2024 |........evvvvvnr |ounnnns 2,900,000 (10 s o 182,700 |oovvvvnnniiiiinnn feeeeens PP [ R 202,516 |.......... 19,816 |oevvveievivnnnnn fooeeeeie e o | | e
S&P 500 INDEX CALL_1YR
853SPC559 ....evvvnnnnns Multiple «oovveennnes N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 03/02/2023 |. 03/01/2024 |.....evvvvvvvnnn foennnns 6,400,000]......... LICTL I R 283,520 |..eevvnnniiiiinnn feeeeees 342,882 | .oeeeeiien [ 342,882 |.......... 59,362 |.evvvniiiiinnnns fooeeeiii e e | | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC560 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 03/02/2023 |. 03/01/2024 |.....evvvvvvvnnn foennnns 1,400,000 |........... ST AU RN 29,820 |.eevveniiiiinnins [ 52,924 [.eeeeeeeis | 52,924 |.......... 23,104 |oeeveneeiiinin fooeee e e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 3986.370/4196.0
8538PC564 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/07/2023 |. 03/07/2024 |.......cevvevenn feeenes 5,000,000[50 e feeeeeneen 155,500 [-oeeeeeenneeeees Joeeennns 168,102 |..ooevvvnee Jeennnnnn 168,102 |.......... 12,602 [oeeeeeeneeeeeen Joemeeeeeeneees feeeeeneeeeeeeen o | |
S&P 500 INDEX
CLIQUET_1YR 853SPC565
........................... Multiple woevveveveeeee [N/A coeeeeeeo |EQ/ZIDX ....... | P Morgan ........... 7HBGLXDRUGQFUSTRNES7 |.03/07/2023 |.03/07/2024 |................ |....... 2,500,000 eeeerennB0,500 [oevevievees [ 91,288 | e 91,284 080,788 [ [ e foeeeeee | | e
S&P 500 INDEX ..
CALLSPREAD_1YR 3918.320/4088.7
853SPC566 .......oeeen.. Multiple «ovueeieeees N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/09/2023 |. 03/08/2024 |........ceeveeee Jovnnns 31,000,000f70  leiiieieeeeeeaes foeeeeenns 802,590 |...uuiiiiiiiies foeeeennd 901,641 f..ooiiiiinn | 901,641 |.......... 99,051 [..iieiiirinnnes Joenmmmneeeeennnnn forrrrerrninnnreee Jonnneeeeennines | eeeeeeees | eeveniiieeieiinns
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 3918.320/4308.9
853SPC567 ....ueeeenee Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/09/2023 |. 03/08/2024 |........ceeeevnn feeernes 6,400,000[80 e foeeeeneen 346,240 |.eeeveneeeeennnn [ 400,918 [.evneeinns Joeeennnn 400,918 |.......... 54,678 |..eeeeeeenneeeee |eeeneeeeeenn o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC568
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 03/09/2023 |.03/08/2024 |................ |-...... 5,400,000 .........3,918.32 |..cevvvnrirrnnnnnn fooeeeennd 129,500 [ovnenniniinnnns Joeeeennnn 131,522 [ [ 181,522 | 10,022 [ [ fvvevinneennns fooeeiicii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC569
........................... Multiple weoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 03/09/2023 |.03/08/2024 |.............cce |-vennn. 4,700,000 .........3,918.32 |oceeeenieeinnni foeeeeeenn 98,700 [oeeeeeeiiiies foeeeeenn 183,277 [ [ 183,277 | B4 BTT [ [ e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC570 ... |Multiple .....cccoeennns N/A s EQ/IDX ....... Credit Suisse ..... E58DKGMJYYYJLNSC3868  |. 03/09/2023 |. 03/08/2024 |......eevvevenn feenns 2,500,000 ........... 350.89 |.eeveeeeeeein foeeeeennns 53,500 |.evveuereeeennn foeeeeennnn 94,666 [....ooeeee forrraennns 94,666 |.......... L3 U (<IN PR FTTPUTRRRRUR IOTUPTRRRUPURPR RPPRPTRRSURRPR U [P
8P 500 INDEX | | 0
CALLSPREAD_1YR 3960.280/4098.8
853SPC574 ....eevnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/16/2023 |. 03/15/2024 |.......evvvvvvnn fonnnns 2,500,00000 e [ SV [V (VN U LYAE - S R 57,758 |.uuuvnnnnnn LI R FORRRRR RN RN [TrUr) [
NASDAQ 100 STOCK INOX | | | |
CALLSPREAD_1YR 12581.390/13274
8538PC575 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.03/16/2023 |. 03/15/2024 |.......eveevveer |ounnnnn 2,500,000 [.620  |eeeeiiiieeeeeenn [ LTV R R 86,183 [ .evvneees o 86,183 ........... ToAB3 | foeeeemeeeeee [ e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 3960.280/4136.9
853SPC576 ...uuueees Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/16/2023 |. 03/15/2024 |........evvvven fovnnnn 43,900,000 (10 e oo 1,169,496 [....oovvvvnniinns |ovneen 1,279,801 | eoeeeeeennn fenenns 1,279,801 |......... 110,305 |ooevvvveniiviennn feoeeeieiiiis i foe | e[ s
8P 500 INDEX | 1
CALLSPREAD_1YR 3960.280/4368.5
853SPC577 evveeeenen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.03/16/2023 |. 03/15/2024 |......eevevvvven founnnn 10,200,00080 [ [ LSY(V [0 R S 640,076 [...coevvnnn |oeennnnn 640,076 |.......... 69,896 [..oeeeeeeneeeee Jemmneeeeeenn o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC578
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.03/16/2023 |. 03/15/2024 |................ |....... 8,400,000{.........3,960.28 |........ccvvruuuus forreennn 194,040 [ooveennninnnnnn |oeeennnn 204,689 [ Loeeenncos [ 204,689 |oeeee 10,649 [ [ v fooeeeivii | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC579
........................... Multiple «eeeveeeeeeeens [N/A oo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/16/2023 |. 03/15/2024 |................ |...... 10,900,000 231,080 [.veneeeeemnnines foeeeennnn872,208 [evniieies [ 8372,208 | A1123 | [ e e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC580 ... |Multiple .... N/A . . |EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 03/16/2023 |. 03/15/2024 |.... P 4,300,000 |+eevveeneee 35677 [ Joeeeninns 92,880 ...116,238 |... ....116,238 |.......... 23,358 |.
S&P 500 INDEX
CALLSPREAD_1YR
853SPC584 ............. Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 03/21/2023 |. 03/21/2024 |.......eevvvver |ouvnnns 2,500,000 133,500 [ovviivnniinns Jvvaannns 143,983 [ceveeeeees [ 143,983 |.......... LUK R AR KRR R OO
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC585 ... |Multiple ............... N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |.03/21/2023 |. 02/21/2024 |........evevvver |ounnnns 3,500,000 ........... 357.86 |.oeeerrnniiiiiins [ LT V[V PO P, 85,918 [.eeveeeees o 85,918 |.........e. 9,618 [ceiiiiiiiniines e [ e | |
S&P 500 INDEX
CALLSPREAD_1YR 3948.720/4150.5
853SPC586 .........cc... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 03/23/2023 |. 03/22/2024 |...evveeeeeeenn fenns 6,300,000[00 e foeeeeeeen 191,331 [ooeeeieieeeeee e PAIVRVSKT) R R 210,093 |.......... 18,762 |+ oo e e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 3948.720/4343.9
853SPC587 ..vvuniiiins Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 03/23/2023 |. 03/22/2024 |........evvvvenr |ounnnns 4,000,00090 [ e 217,600 [.oovvevvrnieines Jevneinnns 246,739 | coeeeeinn [ 246,739 | 29,139 |eeveieiiiinn fooeee e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPC588
........................... Multiple weoeeeeeeeeeen [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 03/23/2023 |.03/22/2024 |...........cceee |-vvnnnn 2,500,000 f.........3,948.72 |oeveeneeeinnnns foeeeeeein 59,750 [eeeeciiies Joeeeeeen 83,135 [ ot 83,135 |0 8,385 [ [ Joeemee e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC589
........................... Multiple «ooooeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUSTRNE97 |.03/23/2023 |. 03/22/2024 |................ |....... 4,000,000
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR
8538PC592 .. Multiple .... N/A . .|EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 03/28/2023 |. 03/28/2024 |.... P 2,500,000 |. 15
8P 500 INDEX | 0
CALLSPREAD_1YR 3971.270/4142.8
8535PC593 .. Multiple .... N/A ... . |EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 03/28/2023 |. 03/28/2024 |.... i P 33,400,000 (30 ....937,819 ...




STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE DB - PART A - SECTION 1
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1 2 4 5 6 7 8 10 11 12 13 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date Expiration | Contracts (Paid) Paid Paid Income Code B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 3971.270/4368.0
853SPC59%4 ......eunnnnns Multiple «ooeeeenieeeees EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 03/28/2023 |. 03/28/2024 |................ 00 e e 186,320 |.eevvvnneeeeennnn feeeeeeeni208,366 | ooeeeiiii [ 206,366 |oeeennni 20,046 [ e e | | |
S&P 500 INDEX CALL_1YR
8538PC595 .. weee |Multiple ... .|EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYIT8XKCSX06 |.03/28/2023 |. 03/28/2024 |.............ccr |....... 2,500,000 ......... 3,971.27 |.. 246,250 |...

S&P 500 IND
DIGITAL_1YR 853SPC596
S&P 500 INDEX
CLIQUET_1YR 853SPC597
S&PMARCSEXCESSRETURN
CALL_1YR 853SPC598 ...
S&P 500 INDEX
CALLSPREAD_1YR
8535PC602 ..............
S&P 500 INDEX
CALLSPREAD_1YR
853SPC603 ..............
S&P 500 INDEX
CLIQUET_1YR 853SPC604

S&P 500 INDEX
ASIAN_10YR 853SPV665
S&P 500 INDEX
ASIAN_10YR 853SPV755
S&P 500 INDEX
ASIAN_10YR 853SPV770
S&P 500 INDEX
ASIAN_10YR 853SPV780
S&P 500 INDEX
ASIAN_10YR 853SPV805
S&P 500 INDEX
ASIAN_10YR 853SPV865
S&P 500 INDEX
ASIAN_10YR 853SPV980
S&P 500 INDEX
ASIAN_10YR 853SPIi005
S&P 500 INDEX
ASIAN_10YR 853SPIi070
S&P 500 INDEX
ASIAN_10YR 853SPIi085
S&P 500 INDEX
ASIAN_10YR 853SPIi115
S&P 500 INDEX
ASIAN_10YR 853SPIi130
S&P 500 INDEX
ASIAN_10YR 853SPIi150
S&P 500 INDEX
ASIAN_10YR 853SPIi260
S&P 500 INDEX
ASIAN_10YR 853SPIi360
S&P 500 INDEX
ASIAN_10YR 853SPIi460
S&P 500 INDEX
ASIAN_10YR 853SPII550

Multiple ....

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns
Multiple wooeeveneennnns
Multiple wooeeveeennnns
Multiple wooeeveneennnns
Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple ....

Multiple wooeeveneennnns

Multiple ....

Multiple wooeeveneennnns

Multiple ....

Multiple wooeeveneennnns
Multiple wooeeveneennnns
Multiple wooeeveneennnns
Multiple wooeeveneennnns
Multiple wooeevenennnnes
Multiple wooevueneennnns

Multiple oovvuuneinnnns

. |EQZIDX ..

EQ/IDX .......

EQ/IDX .......

EQ/IDX .......

EQ/IDX .......

EQ/IDX .......
EQ/IDX .......
EQ/IDX .......
EQ/IDX .......
EQ/IDX .......
EQ/IDX .......
. |EQZIDX ..
EQ/IDX .......
. |EQZIDX ..
EQ/IDX .......
. |EQZIDX ..
EQ/IDX .......
EQ/IDX .......
EQ/IDX .......
EQ/IDX .......
EQ/IDX .......
EQ/IDX .......

EQ/IDX .......

. |JP Morgan ...

. |Natixis

. |Barclays ....

. |Barclays ....

. THBGLXDRUGQFUS7RNES7

Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9

JP Morgan ........... THBGLXDRUGQFUS7RNES7

SunTrust Capital .. 1YDOJBGJNYOTBXKCSX06

SunTrust Capital .. 1YDOJBGJNYOTBXKCSX06

Wells Fargo ........ KB 1H1DSPRFMYMCUFXTO9
Natixis ............. KX1WK48MPD4Y2NCU1 63
Natixis ............. KX1WK48MPD4Y2NCU1 63
Wells Fargo ........ KB 1H1DSPRFMYMCUFXTO9
Wells Fargo ........ KB 1H1DSPRFMYMCUFXTO9
Wells Fargo ........ KB 1H1DSPRFMYMCUFXTO9

KX1WK48MPD4Y2NCU1 263
Barclays ............ G5GSEF7VJPS170UK5573

. G5GSEF7VJP5170UK5573

SunTrust Capital .. 1YDOJBGJNYOTBXKCSX06

. G5GSEF7VJP5170UK5573

Morgan Stanley .... 4PQUHN3JPFGFNF3BB653

SunTrust Capital .. 1YDOJBGJNYOTBXKCSX06
.................. ZOMI2JT14KBOXYZWX446
.................. ZOMI2JT14KBOXYZWX446

Natixis ............. KX1WK48MPD4Y2NCU1 63
.................. ZOMI2JT14KBOXYZWX446

Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9

. 03/28/2023

. 03/28/2023

. 03/28/2023

. 03/30/2023

. 03/30/2023

. 03/30/2023

. 04/01/2013

. 05/24/2013

. 05/31/2013

. 06/07/2013

. 07/01/2013

. 08/01/2013

. 10/08/2013

. 10/24/2013

. 11/22/2013

. 12/06/2013

. 12/23/2013

. 01/08/2014

. 01/16/2014

. 03/07/2014

. 04/16/2014

. 05/30/2014

. 07/01/2014

. 03/28/2024 |....

. 03/28/2024

. 03/28/2024

. 03/28/2024

. 03/28/2024

. 03/28/2024

. 04/03/2023

. 05/24/2023

. 05/31/2023

. 06/07/2023

. 06/30/2023

. 08/01/2023 |....

. 10/06/2023

. 10/24/2023 |....

. 11/22/2023

. 12/06/2023 |....

. 12/22/2023

. 01/08/2024

. 01/16/2024

. 03/07/2024

. 04/16/2024

. 05/30/2024

. 07/01/2024

......... 3,971.27 |..

......... 397127 |

14050.830/4451.8

6o e
......... 4,050.83 |.uviiiiieiiis
......... 1,562.17 |.........256,250
......... 1,649.60 |........ 286,000
......... 1,630.74 .........275,000
......... 1,643.38 |.........295,250
......... 1,614.96 |........ 300,000
........ 1,706.87 |.........504,820
......... 1,655.45.........291,750
......... 1,752.07 |........ 278,000
........ 1,804.76 |.........313,470
......... 1,805.09 .........315,900
......... 1,827.99|.........423,500
......... 1,837.49|........ 617,610
......... 1,845.89|.........295,750
........ 1,878.04 .........286,250
......... 1,862.31|.........276,750
......... 1,923.57 |.........261,750
......... 1,973.82].........275,000

121,500 |...
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)

S&P 500 INDEX
ASIAN_10YR 853SPW650 |Multiple ............... N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/15/2014 |.08/15/2024 |.........covvves |ovnnnns 2,500,000 ......... 1,955.06 |......... ATV R KRN R 1,418,623 [..oeeeeees | 1,418,623 |.......... 65,193 [oiiiiiiiiiniens e [ e | |
S&P 500 INDEX
ASIAN_10YR 853SPW725 |Multiple ............... N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/24/2014 |. 09/24/2024 |.........covvver |ovnnnns 2,500,000 ......... 1,998.30 [ouuunnnns 310,250 |.evveneeiiiiiin foererininieiins [ 1,350,453 [.cevenneees [ 1,350,453 |.......... 63,685 [...iiiiiiinniins feerniieieeeiieeen [ e | |
S&P 500 INDEX
ASIAN_10YR 853SPW835 |Multiple ............... N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/07/2014 |. 11/07/2024 |.........ovvves |ounnnns 2,500,000 ......... 2,031.92{......... 312,250 |.eveeieeiiiiins [ [ 1,328,835 [.eeneeeeens | 1,328,835 |.......... 70,013 [ouniiiiiiiinnnns Joevvnieeeeceieees [ i | |
S&P 500 INDEX
ASIAN_10YR 853SPW915 |Multiple ............... N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJPSI70UKS573 |, 12/23/2014 . 12/23/2024 |...ovvvvnvvvvnnn fennnns 2,500,000 ......... 2,082.17 [......... 339,750 |.evveneieeiiiin forrveiniieiins [ 1,252,274 | ceveeeeee [ 1,252,274 |.......... (SN0 SRR IR RN R UUUUR [
S&P 500 INDEX
ASIAN_10YR 853SPW999 |Multiple . EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 01/23/2015 |. 01/23/2025 |.. P PO 2,500,000 . ..2,051.82 .. 329,250 |.ceviiiieeeeen o ,321,969 [.evneeeeens | 1,321,969 |.......... 2171 PR EOPPUR AR AR PSSO I
S&P 500 INDEX
ASIAN_10YR 853SPY100 |Multiple ...........u... N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 03/24/2015 |. 03/24/2025 |........eovvvnr |ounnnns 2,500,000 ......... 2,091.50 [......... 329,750 |.eveeneeiiiiin foevveiniieiiins [ 1,287,339 [.eeeeeeens | 1,287,339 |...uennnen T3,71 [eoeeiiiiiiiins i [ e | |
S&P 500 INDEX
ASIAN_10YR 853SPY135 |Multiple ............... N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/01/2015 |. 04/01/2025 |........eovvver |ounnnns 2,500,000 ......... 2,059.69 |......... RV FOUUR RN RN 1,351,564 [..oeeeeens | 1,351,564 |.......... TT,846 [oenivvivvnnnins |oevvnieeeeceiieen [ o | | e
S&P 500 INDEX
ASIAN_10YR 853SPY170 |Multiple ............... N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 04/16/2015 |. 04/16/2025 |........eevvenr |ounnnns 2,500,000 ......... 2,104.99{......... 328,000 [..neeeveiiieeees Jeernineeneiini [ 1,288,101 |.oeeeeiannn [ 1,288,101 |.......... TT,265 [oneiieiinnninns v [ e | |
S&P 500 INDEX
ASIAN_10YR 853SPY250 |Multiple ............... N/A ot EQ/IDX ....... 11 ZOMI2JT14K80XYZWX446  |. 05/15/2015 . 05/15/2025 |....evvvvvvvinnn fonnnns 2,500,000 ......... 2,122.73(......... 327,500 |.evveneeeiiiiinn [ [ 1,274,694 [..eeeeeeeis | 1,274,694 |.......... 79,094 |.evvvniniiinnnn fooeeeii e e | | e
S&P 500 INDEX
ASIAN_10YR 853SPY435 |Multiple ............... N/A ot EQ/IDX ....... 11 ZOMI2JT14K80XYZWX446 | 07/24/2015 . 07/24/2025 |....evvnrvvvvnnn foennnns 2,500,000 ......... 2,079.65 [......... k72 51V} FOUR R R 1,371,483 [.eveeeeeeis | 1,371,483 |.......... 83,140 [onnvivvivvnnnnns v [ e | |
S&P 500 INDEX
ASIAN_10YR 853SPY535 |Multiple ............... N/A ot EQ/IDX ....... Natixis ....coeeeees KX1WK48MPD4Y2NCU1Z63  |. 09/02/2015 . 09/02/2025 |....evvvnvvvinnn foonnns 2,500,000 ......... 1,948.86 |......... 326,500 |..evvnneieiiiiin [ [ 1,646,923 [...oeeeeens | 1,646,928 |.......... 96,576 [c.nnvvvvirrnniins foeveniieieciinenn [ e | |
S&P 500 INDEX
ASIAN_10YR 853SPY655 |Multiple ............... N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 10/23/2015 |. 10/23/2025 |........eeovvvnr |ounnnns 2,500,000 ......... 2,075.15 |......... KA [VAV£IVN R FOPUR RN 1,429,624 |.ooveeeeee [ 1,429,624 |.......... oLV 25 [ R R ) R PRt U
S&P 500 INDEX
ASIAN_10YR 853SPY720 |Multiple . EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573 | 11/16/2015 |. 11/14/2025 |.. P PO 2,500,000 . ..2,053.19 (.. 328,500 [.oevviiieeeeen o ,489,390 [.evneeenis | 1,489,390 |.......... 94,846 |.evvvneeviinnnn [ e e | |
S&P 500 INDEX
ASIAN_10YR 853SPY995 |Multiple ............... N/A ot EQ/IDX ....... 11 ZOMI2JT14K80XYZWX446  |. 02/08/2016 |. 02/06/2026 |.......evvvvenn foonnnns 2,500,000 ......... 1,853.44 |......... RPNV (V[VN R FOPTUR RN 1,947,824 [.eeeeeeeiin | 1,047,824 |........ 116,216 |ooeveveeeieviennn oo i foee | e[ s
S&P 500 INDEX
ASIAN_10YR 853SPZ240 |Multiple ............... N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573  |. 04/15/2016 [. 04/15/2026 |.....vvvnvvvvenn fonnnns 2,500,000 ......... 2,080.73 [......... 299,500 |..evvnnieeiiiin forrvrinineeiins [ 1,631,596 [..oeeeeens | 1,631,596 |......... 103,638 |oovvvvveniiviennn feoneeieiiiis i [ | | s
S&P 500 INDEX
ASIAN_10YR 853SPZ695 |Multiple ............... N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/16/2016 . 08/14/2026 |......evvvvvvvnn fonnnns 2,500,000 ......... 2,178.15 |......... RSV(V[VN R IR RN 1,423,039 [cevveneees [ 1,423,039 |........ B0/ 1 T R KRR (RN RN [EPROUrn IR
S&P 500 INDEX
ASIAN_10YR 853SP7925 |Multiple ............... N/A oot EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 10/24/2016 |. 10/23/2026 |.......ovvvvvenn foonnnns 2,500,000......... 2,151.33......... 293,750 |.evvenniiiiiiiins forniiiiiiniiiiins [t 1,492,883 [..eeeeennn | 1,492,883 [........ 110,189 | vvvvennniiiinnn [ o foonniiiii | oo | e
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 87,581,845 29,061,250 161,592,096 | XXX 161,592,096 24,178,535 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 87,581,845 29,061,250 161,592,096 | XXX 161,592,096 24,178,535 XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 87,581,845 29,061,250 161,592,096 | XXX 161,592,096 24,178,535 XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options 87,581,845 29,061,250 161,592,096 | XXX 161,592,096 24,178,535 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)

0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange XXX XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps XXX XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 87,581,845 29,061,250 161,592,096 | XXX 161,592,096 24,178,535 XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 87,581,845 29,061,250 161,592,096 | XXX 161,592,096 24,178,535 XXX XXX

Description of Hedged Risk(s)

(a)l Code I

Financial or Economic Impact of the Hedge at the End of the Reporting Period

(b)l Code I




STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

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

EO7
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

- KXTIKABNPDAY2NCUIZ63 -

. 9,880,000
35,010,000

..9,835,564
37,886,048

.. 2,876,048

..9.835.564 | ..
"37.886.048 | ..

.. 2,876,048

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX
BANK OF AMERICA BATYDEB6GKMZ0031MB27 . |... Y .... 11,710,000 |.... 12,662,729 |... 12,662,729
BARCLAYS ........ . G5GSEF7VJP5170UK5573 . Y. 32,503,250 33,740,403 . 33,740,403 | ...
CREDIT SUISSE .. ES8DKGMJYYYJLNSC3868 . Y. . 8,440,000 9,149,033 ...9,149,033
ING ..o .. ZOMI2JT14K80XYZIIX446 . Y. . 8,970,000 ,000,643 ...9,000,643 | ...
JP MORGAN ... ... THBGLXDRUGQFUS7RNES7 . L e ,900,122 ...1,900,122 | ...
MORGAN STANLEY . 4PQUHN3JPFGFNF3BB653 . Y. 31,986,000 33,838,190 . 33,838, 190
NATIXIS ......... . Y.
SUNTRUST CAPITAL . . 1YDOJBGJWYITBXKCSX06 . Y.
WELLS FARGO KB1H1DSPREMYMCUFXT09 . |... Y

... 12,550,000 |....

13,579,364 |...

...... 1,029,364 |...

13,579,364

...... 1,029,364 |...

0299999999. Total NAIC 1 Designation

151,049,250

161,592,096

10,587,282

161,592,096

10,587,282

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

0999999999 - Gross Totals

151,049,250

161,592,096

10,587,282

161,592,096

10,587,282

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

161,592,096
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUsIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date

(I, V or IV)

0199999999 - Total

XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUsIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BANK OF AMERICA BATYDEB6GKMZ0031MB27 . [ Other-.. 000000-00-0 Money Market Fund . 11,710,000 .. 11,710,000 ...01/01/2024 ..
G5GSEF7VJPSI70UK5573 .. [ Other.. 000000-00-0 Money Market Fund 32,503,250 32,503,250 .. 01/01/2024 ..
... [E58DKGMJYYYJLNBC3868 .. | Other.. .. |000000-00-0 .. Money Market Fund ... .8,440,000 |... .8,440,000 |... ...01/01/2024 ... |.
. ZOMI2JT14KBOXYZWX446 . | Other.. .. |000000-00-0 .. Money Market Fund ... .8,970,000 |... ... 01/01/2024 ... |.
JP MORGAN . ... THBGLXDRUGQFUS7RNE97 .. | Other.. .. |000000-00-0 .. Money Market Fund ... ...01/01/2024 ... |.
MORGAN STANLEY . .... 4PQUHN3JPFGFNF3BB653 .. [ Other.. .. |000000-00-0 .. Money Market Fund ... ... 01/01/2024 ... |.
. KX1WK48MPD4Y2NCUIZ63 .. | Other.. .. |000000-00-0 .. Money Market Fund ... ...01/01/2024 ... |.
SUNTRUST CAPITAL ... 1YDOJBGJIYOTBXKCSX06 .. | Other.. .. |000000-00-0 .. Money Market Fund ... ... 01/01/2024 ... |.
WELLS FARGO KB1H1DSPRFMYMCUFXTO9 .. [ Other-.. . |000000-00-0 .. Money Market Fund ... ...01/01/2024 ... |.

0299999999 - Total

151,049,250

151,049,250




STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code [ Interest Quarter Statement Date First Month Second Month Third Month
JP Morgan Chase .........ccceovenne. Houston, TX .o foes e e e oo [ (7,620,783)........ (52,339,335)]...... (186,100,593)|..
Key Bank ......ccccoevvrinnniienns Cleveland, OH ..o fore o o e s e 1,437,934 |........... 7,354,060 |............ 5,280,346 |..
Mechanics .....ccocoevevveveeeeeeeeee, San Francisco, CA ...ooooooeeees foee e foreeees e

Galveston, TX
. Dallas, TX

Moody National Bank
Texas Capital Bank, N.A
Wlells Fargo Houston, TX

............ 4,174,612

........... 9,866,419

837781 .

0199998. Deposits in ... 30 depositories that do
not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 1,875,303 1,910,247 1,488,915
0199999. Totals - Open Depositories XXX | XXX (679,060,281) (467,665,681) (144 ,396,252)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX (679,060,281) (467,665,681) (144,396,252)
0499999. Cash in Company's Office XXX | XXX XXX XXX 24,340 24,340 24,340

0599999. Total - Cash

(679,035,941)

(467,641,341)

(144,371,912)

E13
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STATEMENT AS OF MARCH 31, 2023 OF THE American National Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued 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
...................... |UNITED RS L =T [P (14 <0< e D (o1 PP 7 L. 1.8 A P FE PP .1 [5)
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 143,492,887 35,415
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 143,492,887 35,415
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 143,492,887 35,415
2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds
2469999999. Total - Affiliated Bank Loans
2479999999. Total - Unaffiliated Bank Loans
2509999999. Total Bonds 143,492,887 35,415
825250-406 ....... | T S L LT I | | 03/31/2028 ......... | X e T 253,567,025 [.evoverrerreriesenieienians IR 9,154
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 253,567,025 1,111,122 9,154
990001-55-1 ...... T e et L A —— | 03/31/2028 ......... | X R T RN e
8309999999. Subtotal - All Other Money Market Mutual Funds 6,318,493

8609999999 - Total Cash Equivalents

403,378,405

1,111,122
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