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STATEMENT AS OF SEPTEMBER 30, 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 e 10,545,572,242 |......cooviiiiiinieens e 10,545,572,242 |.......... 10,646,049,667
2. Stocks:
2.1 Preferred STOCKS .....c.ouiuiiiiririiieicieieccn ettt [eee e 78,895,567 |oeveiieeieeeieereeeeene [ 78,895,567 |...ceveeenne 53,652,877
2.2 COMMON SEOCKS .....vovviiiieiiriresi ettt ettt [oeeerereennnas 329,285,891 |[..ccveenee 24,494 568 |................ 304,791,323 |.oevirine 265,884,047
3. Mortgage loans on real estate:
BT FIISEHENS oot e 5,132,370,939 [ e 5,132,370,939 |............ 5,079,187,970
3.2 Other than first IENS.........c.ouiiiiieieeeeee e [ 59,499,565 |......covereerrieeereeen [ 59,499,565 |.....covreeriiee
4. Real estate:
4.1 Properties occupied by the company (less $ .o
ENCUMDIANCES) ....veeiieieieieee ettt sesnnnes|erebereseeneens 62,065,187 |..voeveeeeeceeeeeeeeeees e 62,065,187 |...covcveeene. 59,662,004
4.2 Properties held for the production of income (less
O ENCUMDIANCES) ..oveveieriieniieieieieieeienes [eereiiieinins 314,925,150 [ovovevircceieircceies o 314,925,150 |...cccvenee 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 ($
[ 804,881,790 ) and short-term
investments ($§  ............ 2,966,416,455 ) ..o oo 3,753,369, 197 [ e 3,753,369,191 |............ 1,409,681,985
6. Contract loans (including $  .oveevvrrerrireeeceeene premium notes) ...... |-ccoeeeeereene 342,432,282 341,568,237 |..cccoveneee. 333,154,707
7. Derivatives ............... . 169,509,949 |.. . 169,509,949 |.. .. 118,311,796
8. Other iNVESIEd @SSELS ....c.cueuiiiieieieicieieeieeeeieie et [eeeeeeeeinieeas 892,575,546 892,575,546 |............ 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 21,680,501,509 |....ccccucenv 25,358,613 |.......... 21,655,142,896 |.......... 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.ccueeueeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees |eere e ee e 252,087,114 .ot o 252,087,114 |...ooe 227,051,521
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 7,838,496 |...occvvveriiicnnne 306,427 | 7,532,069 |.................. 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 151,871,918 [ oo 151,871,918 |....cocveeee 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 | 480,471,281 [oooeeeeeeeeeceeceeeen o 480,471,281 |................ 279,000,453
16.2 Funds held by or deposited with reinsured cOMpanies .............ccccceeveeees frevvvereeieencns TA57 145 | [ 7,157,145 | 3,257,700
16.3 Other amounts receivable under reinsurance contracts ............c..ccoeeee. foeveeeeens 2,431,662,774 |oveeeeeeeeeeeeeeeeeeees e 2,431,662,774 |................ 877,054,167
17.  Amounts receivable relating to uninsured plans ............ccccoeoieieririiniinecns oo [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon .... |.....ccccoeenee 5,604,294 ..o o 5,604,294 |................ 26,747,169
18.2 Net deferred tax asset .........cccccueeeennne. ..349,023,589 |.. ..161,751,716 |.. .. 187,271,873 |.. ..129,511,718
19. Guaranty funds receivable or 0N dePOSIt ...........ccocveerieerieerieeieeeeeeeeees e 1,777,369 | e, 1,777,369 |oovoeoeie 1,772,878
20. Electronic data processing equipment and SOfWAre .............cccoeueueereeririenes foeveerirenennnns 38,341,783 |............... 23,949,984 |................ 14,391,799 | 8,496,302
21.  Furniture and equipment, including health care delivery assets
(B e ) ettt [eere s 485,097 oo 485,007 .o o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i [ o
23. Receivables from parent, subsidiaries and affiliates ................cccocovveevieeies foevereiinnenn 34,654,070 [.oooveveeeeieeieeeeeceeeie o 34,654,070 |..covovnnene 26,311,136
24, Health care ($ .oooeeeeererereeieieeenens ) and other amounts receivable ...... |.....ccccc....... 17,764,210 | 17,764,210 .o o
25. Aggregate write-ins for other than invested assets ............cccocoeeeerereririeiens [ 864,218,491 |[......cccvnve 208,143,192 |............... 656,075,299 |.....cevrnnne 37,623,900
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 12 10 25) ......cccuvreriiveieeeiininnniieieeiseenenes e 26,323,459,140 |....cccvneee 437,759,239 |.......... 25,885,699,901 |......... 23,751,532,459
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt enenenenenes [ronesennens 1,680,209,211 .o [ 1,680,209,211 |........... 1,047,551,675
28. Total (Lines 26 and 27) 28,003,668, 351 437,759,239 27,565,909, 112 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 ..., 563,609,183 |.....oovveevrerrrenrnrierniens froveeeeiine 563,609,183 |.....oovvvvrrmrrrieenreniiens
2502. Admitted Disallowed IMR ..o e 58,284,852 |.....ooceeeeeeririeeeeeeen [ 58,284,852 |.....coivieeiriceere
2503. Miscellaneous Receivables ..o o 21,662,547 |.......cocvveee. 1,428,201 |ooovee 20,234,346 |....c.cone.. 23,293,833
2598. Summary of remaining write-ins for Line 25 from overflow page .220,661,909 |... 206,714,991 |... ... 13,946,918 |... ... 14,330,067
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 864,218,491 208,143,192 656,075,299 37,623,900




STATEMENT AS OF SEPTEMBER 30, 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 $ .......... 20,163,503,326 1€SS$ errrreeieiririeirieerieieena included in Line 6.3
(INCUdINg $ v MOGCO RESEIVE) .....ooeveevviiee ettt ae s en s sae s s s eae s s s s e snnenes 20,163,503,326 |.......... 17,022,424,426
2. Aggregate reserve for accident and health contracts (including $ ... 10,751,574,414  Modco ReServe) .........ccoceeeevfrccenncnne 29,879,439 |.. .... 31,508,661
3. Liability for deposit-type contracts (including $ MOACO RESEIVE)........oveeeeeeeereiieieeeieeie e 423,412,465 |.. .. 446,280,685
4. Contract claims:
3 PSSO ST U SESPOTTSTRTSTTPII NOORRPN 181,113,343 [ 192,194,702
4.2 Accident and health 14,186,805 14,244,300
5. Policyholders’ dividends/refunds to members $ 199,132 and coupons $
and unpaid 199,132 [ 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 $  .oeoeercieene 113,707 accident and health premiums ............ccccueveveva foeveeeeneneennenss 1,781,949 ..o, 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 $ ...................
et T LT USSP SU TR PRRTSTOTRRRURPRRRSTRTRRN IURURUIUIUDZA - 1o IR X 7 372V A 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 $
[ 3,262,483 and deposit-type contract funds $  ......... 7,465,790 |...coovoiee 7,366,356
11.  Commissions and expense allowances payable on reinSUranCce aSSUMEM ............cceuriiriririrerueeerereeneneseseseeeeeesenenesesssessesesens [oeeeeeeeceeens 1,648,849 | 1,489,235
12, General EXPENSES AUE OF GCCIUEH ...........cceiveueiveueieeteeteteetetiesetesatessetessesesessesesteseeseseesetesssseasesessasessssesessesessetessesesasensasensssensssens [resseneneeseneans 46,573,477 | 51,588,414
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred @lIOWANCES) .............coveveueueueiiiriieieieseeeeeeesiesesesesee e ssssssesesesessssens [eeeseeeeeieaens (29,770,336).....cvveenee (2,544,780)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ............ccoveveueuereiiririeieieieeee s [ 7,112,355 | 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 .. 90,385,701 |.. 105,702, 126
18.  Amounts held for agents' account, including $ ..1,049,335 agents' credit balances 1,049,335 |.. ...132,513
19. Remittances and items not allocated .109,083,950 |.. .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 [ 2,562,048 | 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 118,860,748 |................ 616,778,297
24.02 Reinsurance in unauthorized and certified ($ ... ) companies 16,995,593 |..cccooieneee 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 .. 13,182,338 . 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 e et e et e et e et e et e e st ea et e aeeea e e es e e ea e e eaeees e e st easeenseeaseea s e en b e en e e eneeeneeeneeseenneenseenseenneenneeneeane [eeeenee it e e et e s e e e eens eaeeee e
24.09 Payable for securities ..... . 49,533,310
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveiieciieciece
25. Aggregate write-ins for liabilities 384,212,926 354,569,982
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25) ......cccviuiiiieiiieriiierisietesieteeste et eaens 24,435 557,075 20,229,047,996
27.  From Separate ACCOUNTS STAIEIMENE ............ccviueiiieiiieiesietestetetet ettt ese st sesaeseseesessesessebessesessssessssessssesessesessesessesessesensssensssenes [oesseseruens 1,680,209,211 |........... 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 26,115,766,286 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
1G22 W o] (VLN g To) (T ST PR OU PSR ORI
33.  Gross paid in and contributed surplus .. 85,363,651 |..
34. Aggregate write-ins for SPecial SUIPIUS FUNS .........c.cieiiiiieiieieietcietee ettt et e et ese s ese s esessesessesenns [eeseneenenenneaes 58,284,852
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 1,301,494,323 |........... 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) .............. 1,445,142,826 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 1,450,142 ,826 3,522,484 463
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 27,565,909, 112 24,799,084 ,134
DETAILS OF WRITE-INS
2501. Restricted options COITAtEral ..ottt eneaeeneaenens |oaereeseiseseas 179,401,587 |................ 143,808,401
2502. Property and casualty reinsurance 11abilities ..ot [oeseesseeesenas 176,058,290 |............... 184,288,268
2503.  Pending €SCNEAT TTEMS ...vouiviiiiiiiiecctecc ettt b et s ettt ettt ettt se s bbb s e s s e [seseneneaennaes 22,452,986 |................. 19,942,034
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiveueueriiiiiiirieieteieieee st e 6,300,083 |.......coocnneee. 6,531,279
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 384,212,926 354,569,982
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, AdMitted DiSAlTOWEA IMR ....cuiiiiiectese ettt b bt es et bbbt b bbbt oenennaeneneeees 58,284,852 |...covvviice
3402, s
3403, e
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) 58,284,852




STATEMENT AS OF SEPTEMBER 30, 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 ............ccccoccevveevves e 3,260,584,447 |................ 949,887,723 |............ 1,277,690,470
2. Considerations for supplementary contracts with life contingencies............ccccceoeerenrereeenenenenneeec oo 1,294,715 | 2,152,854 |..coovvn 3,430,270
3. Netinvestment iNCOME .........c..covrveirieirieiiicieesee e ..711,484 882 |.. . 829,805,298 |.. ..1,020,180, 137
4. Amortization of Interest Maintenance Reserve (IMR) ..........ccccoeiririreicecccneene ..(15,824,563)]|.. ... (1,395,174)]|.. ... (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 ceded ..............ccccceovenne IS 132,265,269 |................. 93,205,635 |....cocnveee 157,971,274
7. Reserve adjustments on reiNSUranCe CEAEM .........coiiiirrrieeiiriiireresisieeeeeee s ene e 686,506,983 |.............. (112,340,612)[.............. (224,642,716)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES..........c.c.cvoveucueueveiieeceeeese st ssse st ses s st sessassens [ereesenecacacees 10,802,238 |..ccccovenee 11,214,277 | 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 .. 114,017,148 116,170,324 157,228,516
9. Totals (LiNes 110 8.3) .o 4,901,131,119 1,888,700,325 2,399,612,262
10.  Death DENEFIS ......coovueeeeeieiicicieieeei et | 269,810,813 |................ 292,284,348 ..o 371,290,027
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ........c.cereiireeieeeueueeeeseeeees oo 2,879,147 | 1,833,973 [ 2,464,536
12, ANNUILY DENETILS ... s
13. Disability benefits and benefits under accident and health contracts ...............ccocooiiiiiiiiiis
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ...ttt e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e eeeeaen
17. Interest and adjustments on contract or deposit-type contract funds ..............ccocoeiiiiiiiiiiiie,
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts 3,139,449 ,678 488,239,402 680,727,992
20.  Totals (LINES 10 10 1) wuuiuiiieiieieieeeieie ettt es s s e s e s s e eseseses s s s e sesesesesansesesesesesnns fensenennnnas 3,822,798,260 |............ 1,082,283,329 |............ 1,449,983,929
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt b ettt ne e [ensne e nnanas 274,896,166 |................ 195,668,135 |.......c....... 257,921,567
22. Commissions and expense allowances on reinsurance assumed . ... 13,096,926 |.. .. 12,428,182 |.. ... 16,507,993
23. General insurance expenses and fraternal EXPENSES ...........c.cevveueiereieieeeieesieesiee e ssese e 201,624,331 |............... 162,869,191 |............. 223,934,964
24. Insurance taxes, licenses and fees, excluding federal iINCOME taxXes ...........cc.ecevveueiereeereesieesieesees e 32,082,513 |..cocveenes 33,246,409 |................. 43,287,871
25. Increase in loading on deferred and uncollected PrEMIUMS .........c.ccoeeieieeeieesieesieesieeieee e [oee e (170,729) ..o 2,451,973 |.. ... (3,015,873)
26. Net transfers to or (from) Separate Accounts Net of FEINSUFANCE .............ccovveueriereieieieieeeieeeiee e o 545,160,695 |................ (39,434,019)|................ (52,798,101)
27. Aggregate write-ins for deductions .... 99,145,368 86,995,343 121,634,676
28, TOtalS (LINES 20 10 27) w.uuveiieieeeeieteeeieaeieeee et e eseees et aeseseses et eessssesese s s sssesesesesesssssesesessnsesesesesnas 4,988,633,530 1,536,508,543 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 (87,502,411) v 352,191,782 .o 342,155,236
30. Dividends to policyholders and refunds to members 1,316,658 1,076,383 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 (88,819,069)f......c.cccn. 351,115,399 ..o 340,701,195
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccovereeeeurrerennnes 67,921,375 39,933,355 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) ..........ccceveveveecuevereveens frocccn (156,740,444)|................ 311,182,044 |................ 337,530,834
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  ..ooeeienns (7,395,833) (excluding taxes of $  ...coovneeeee. (11,621,830)
TranSTErTEd 10 the IIMR) .....c.eiiiiecieteie ettt ettt a et s et s s e s e s (25,399,386) (7,561,405) (2,597,653)
35.  Netincome (LiNe 33 PIUS LINE 34) .....cuciiuiuiiieiiiicieieteeietee sttt sttt ettt essssesesaenennas (182,139,830) 303,620,639 334,933, 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, NEtINCOME (LINE 35) ...ueiiiieiieieieiei ettt esee et es s e e e e seseses s ssssesesessesesesesessssaesesesesssnseseferesnsesnnnens (182,139,830)......cvevenvee 303,620,639 |......ccoc.c.... 334,933,181
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 2,121,485 ...55,577,999 |. (281,694,606)|.. (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 ... 79,403,410 |.. ... 12,460,575 |....oveee 8,462,500
41. Change in nonadmitted assets ... 19,654,633 |.. ..(91,443,840)|.. ..(89,853,963)
42. Change in liability for reinsurance in unauthorized and certified companies ............ 1,517,467 1,071,945 [ 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:
Lo T = T 3 TP T TSP TT TSRS I ...58,661,945 |..
51.2 Transferred to capital (Stock DiVIdend) ..o e
51.3 Transferred from CAPITAl ............cciii ittt et . ..
51.4 Change in surplus as a result of rEINSUIANCE ...........c.oueruruiiiieieieieee e s (18,878,419) ...cceennee 57,078,511 | 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)|.............. (685,000,000)|.............. (685,000,000)
53. Aggregate write-ins for gains and losses in surplus 570,030,873 16,109,364 (15,172,457)
54. Net change in capital and surplus for the year (Lines 37 through 53) .........cccceeiriiieriienisieeiee e (2,072,341,637) (451,534 ,495) (467,028,427)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,450, 142,826 3,537,978,395 3,522,484 ,463
DETAILS OF WRITE-INS
08.301. Property and Casualty Reinsurance INCOME ..........cooooioioiiiiiiueuciceiieee ettt 104,103,021 |................ 102,905,976 |............... 140,658,598
08.302. Retention Fees ColTeCted ...t o 5,354,427 |...ccoovve 6,042,957 |..ooiiee 7,856,600
08.303. Group Reinsurance FEE INCOME ..........cccoiiiieiieceeeee ettt 3,531,641 | 3,380,852 |...covvenee 4,420,952
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow Page .........c.covvrueueueiiinininnnsieieeecnese e 1,028,059 |.coooieccnne 3,840,539 |...oooiee 4,292,366
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 114,017,148 116,170,324 157,228,516
2701. Property and Casualty Reinsurance Expenses . ...98,460,645 |.. ...86,732,293 |..
2702. XOL FiNGNCE CRAIGE ...ovoeiiiieiieteiei sttt st et es et e s s e ens st s e e anees 372,280
2703. Fines and Penalties to Regulatory AUthOrities ... e 175,501 |..
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........ccccovoerirrreeeeenenennseeesene e 136,942
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 99,145,368
5301. Reinsurance permitted practice ... | 563,609,180 |.....ovoveeeeeeeeeeeeeeeeees oo
5302. Prior year correction to Modco reserves .................. 12,430,514 [ el
5303. Change in pension plan unrecognized gains (losses) ... ....(672,438)].. . ..(21,326,864)
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge ...........ccccceeviueiiieieieesieieeesieesee e (5,336,383)|....c.cceveve.n. 9,717,304 [l 6,154,407
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 570,030,873 (15,172,457)




STATEMENT AS OF SEPTEMBER 30, 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 ............ccuriiiiiuciciriiiccicisee et [reneennnees 1,011,807,029 |................ 946,486,071 |............ 1,279,235,010
2. Net iNVESIMENT INCOME .........uiiiiiiiii ettt [eenn e 687,920,877 |...cocvvennne. 824,227,363 |...cocvvrennne. 976,742,948
3. MISCEIIANEOUS INCOIME ....evuieirieiieetieetteet ettt b bbbttt s 252,599,168 219,013,636 330,630,582
4. TOtAl (LINES 110 B) cuueuiiieiiieiieicieiiee ettt 1,952,327,074 1,989,727,070 2,586,608,540
5.  Benefit and 10ss related PAYMENLS ...........ccccceriiiiiiiiiiiieisiee ettt ssese s sesnens [eressesenes (1,436,766, 167)|................ 599,963,283 |......ceevene. 36,903,226
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ..............c.. |-oeeerecnnas 572,386,251 |...c.co.e..... (40,524,682)|................ (53,067,444)
7. Commissions, expenses paid and aggregate write-ins for deductions .............ccccoeoerieeeececennnneens foeeccicnne (82,003,862).........cec.... 550,329,096 |............ 1,554,586,981
8. Dividends paid t0 POIICYNOIAETS ........cviiiriieieieiiiiieiriseetetee ettt ettt s [eeeeeene e seseas 1,154,376 |.oeee 1,040,992 |..cocooovinnnne 1,422,940
9. Federal and foreign income taxes paid (recovered) netof $ ............... (52,830,448) 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 13,433,837 46,002,701 48,532,894
10.  Total (LINES 5 throUGN 9) ....cuiuiuieiiiieicieiceicei ettt bbb (931,795,565) 1,156,811,390 1,588,378,597
11.  Net cash from operations (Line 4 minus LiN€ 10) .......cccceirieirieririeiiiiteisiee et enens 2,884,122,639 832,915,680 998,229,943
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS .o e
12.2 Stocks ..............
12.3 Mortgage loans ...
12.4 Real estate ....... I 8,646,232 |....covvvennne 5,371,205 [.covcriciene 5,371,205
12.5 Other INVESIEA @SSELS ........c.cuiiiiiiiciciiri ittt [oreeeennnanaeins 229,776,766 |.......cc.c.... 506,742,848 |............ 1,248,204,609
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ...........ccccccovves |vccinoncns 27,367,129 |oeeeceeeeeceeens [ 46,593,444
12.7 MiSCEIIANEOUS PrOCEEAS ......eveieeieiiriiseecaetseseeseeete st seseeeaes st seeseee s s s seseseteaessssesesesesesesansnsesanas 48,116,673 63,125,092 131,926,457
12.8 Total investment proceeds (LINES 12.1 10 12.7) .c.ocveuevieuiriiieiiiiisee ettt siese s [oereseesens 2,739,278,493 |............ 3,901,256,884 |............ 5,926,493,415
13.  Cost of investments acquired (long-term only):
BT = 0 TSPV PSTRTTTPSTTRT RUOPUROI 1,617,535,806 |............ 2,255,960,149 |............ 3,900,019,948
13,2 STOCKS ..ottt [erees e 425,441,077 | 64,032,641 |.....ccoovneee 251,452,457
13.3 MOMGAGE [0BNS ...ttt bbbttt anaens [eesesinessnens 468,952,001 |........... 1,057,212,024 |............ 1,467,277,59
13,4 REAI ESEALE ......eeiiiceeici e[ 12,567,080 |..coovvveene. 11,423,508 |.oovvvinee 14,568,957
13.5 Other iNVESIEA @SSELS ........c.cuiiiiiiiiciiiriiecicic ettt [oneneennnanaeans 693,026,531 |...coccvvennne 196,376,671 |....occveneene 514,797,405
13.6 MisCellan@ous @pPPlICALIONS ...........ccueuriririiirietriri ettt ae s seses e neee 35,534,513 202,973,724 322,687,536
13.7 Total investments acquired (LINES 13.1 10 13.6) ..c..cueieueieieieieieieeieeee e 3,253,057,007 3,787,978,712 6,470,803,899
14. Netincrease (or decrease) in contract loans and premium NOLES ...........ceevvvererieeerierereerereeeeeeieeeeenes 8,294,033 7,916,017 10,349, 155
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) .........ccccocceerveerieenieerieeeeenns (522,072 ,547) 105,362,155 (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 (15,713,440)|................. 10,325,883 |...c.ccvvve 5,811,878
16.5 DivIdeNds t0 SLOCKNOITETS .........ouiiiiiiciiecieieiie ettt [orseesnne s [orseeenninsnes 685,000,000 |......cccvneeee 685,000,000
16.6 Other cash provided (APPHEA) ...........c.cveveuereiiieieieteeeeeeeeee et (2,649,445) 185,334,415 121,591,984
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..ottt (18,362,885) (489,339,702) (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) . [............ 2,343,687,206 |............... 448,938,134 |............. (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) 3,753,369, 191 1,972,645,953 1,409,681,985
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Real Estate acquired in satisfactionof debt ... [ 39,650,000 |..veoeeeeeeeee e e
20.0002. Traded previous years security issuance for CUrFeNt YEAr .......cccoiiiiinininiiieies oo [orereeeeesnneeeeesnenenee oreeeneneeeeenns 28,562,757
20.0003. Bonds Contributed as Capital and Paid in SUrPIUS ....cocooooiioieieieeiieeeeceeeeeeeeeee e 58,661,945 ... e




STATEMENT AS OF SEPTEMBER 30, 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
........................ 25,946 | 30,827 [ 38,172
................ 645,714,204 |...............628,016,887 |................837,776, 134
............ 3,944,390,815 |............ 1,041,837 ,467 |............ 1,390,382,403
................. 14,284,638 |................. 14,585,779 |................. 19,260, 156
................. 14,057,852 |................. 18,969,980 |................. 25,052, 164
................ 650,813,734 |................. 46,724,311 |................. 64,606,808
................... 5,770,026 |...................5,366,934 |.................. 7,428,043
................. 11,883,687 |................. 11,833,768 |................. 15,792,850
................... 4,940,868 |...................5,374,213 | 7,124,345
............ 5,291,881,770 |............ 1,772,740,166 |............ 2,367,461,075
............ 5,291,881,770 |............ 1,772,740,166 |............ 2,367,461,075
................. 29,304,758 |................ 35,689,946 |................. 44,100,736
5,321,186,528 1,808,430, 112 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 SEPTEMBER 30, 2023 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 1 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 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 the 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 state has
implemented and adopted certain exceptions to the prescribed accounting practices found in the NAIC SAP and 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 $563,609,183 in total at September 30, 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 the Company’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 $ (182,139,830) $ 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 $ (182,139,830) $§ 334,933,181
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 1,450,142,826 $ 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 35 563,609,183 —
(8) NAIC SAP (5-6-7=8)) XXX XXX XXX $ 886,533,643 $ 3,522,484,463

B. Use of Estimates in the Preparation of the Financial Statements

No significant change.
C. 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.

(7-13) No significant change.
D. 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.

NOTE 2 Accounting Changes and Corrections of Errors

A. Accounting Changes

In August 2023, Statutory Accounting Principles Working Group approved statutory accounting guidance that allows the admittance of net negative (disallowed) interest
maintenance reserve (“IMR”) as a short-term solution for certain life insurance companies due to rising interest rates. The guidance sunsets in 2025 and is effective for 3Q2023
statutory reporting. See note 21C for additional detail.

B. 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 agreement with Freestone
Re Ltd., which resulted in a $12,430,514 understatement of net income at December 31, 2022.

NOTE 3 Business Combinations and Goodwill

No significant change.



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 4 Discontinued Operations

No significant change.

NOTE 5 Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

No significant change.

B. Debt Restructuring

No significant change.

C. Reverse Mortgages

No significant change.

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 September 30, 2023, the Company did not have any securities within the scope of SSAP No 43R 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 period of time sufficient to recover the amortized cost basis.

(3) At September 30, 2023, the Company did not hold any loan-backed and structured securities with a recognized credit-related OTTI.

(4) Loan-backed and structured securities in unrealized loss positions are as follows:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ (26,790,190)
2. 12 Months or Longer $ (42,276,709)
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 767,731,668
2. 12 Months or Longer $ 355,727,503
(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 September 30, 2023, the Company believes it has the intent and ability to hold 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

Not applicable - The Company has no repurchase agreements or securities lending transactions.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable - The Company has no repurchase agreements transactions.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable - The Company has no reverse repurchase agreements transactions.
H. Repurchase Agreements Transactions Accounted for as a Sale

Not applicable - The Company has no repurchase agreements transactions.

|. Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not applicable - The Company has no reverse repurchase agreements transactions.
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

Not applicable - The Company has no working capital finance investments.
N. Offsetting and Netting of Assets and Liabilities

Not applicable - The Company has no offsetting and netting of assets and liabilities.
O. 5GlI Securities

No significant change.

P. Short Sales

No significant change.

Q. Prepayment Penalty and Acceleration Fees

No significant change.

R. Reporting Entity’s Share of Cash Pool by Asset Type

Not applicable - The Company did not participate in any cash pools.

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

7.1



NOTE 7 Investment Income

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

No significant change.

NOTE 8 Derivative Instruments

A. Derivatives under SSAP No. 86-Derivatives

(1)-(7) No significant change.

(8) Not applicable - The Company had no derivative premium payments due or undiscounted future premium commitments.

B. Derivatives under SSAP No. 108-Derivative Hedging Variable Annuity Guarantees

No significant change.

NOTE 9 Income Taxes

A

The components of the net deferred tax asset/(liability) at the end of current period are as follows:

1.

As of End of Current Period

Prior Year

Change

M
Ordinary

@
Capital

@)

(Col. 1+2)
Total

4)
Ordinary

®)
Capital

(6)

(Col. 4+5)
Total

(7)
(Col. 1-4)
Ordinary

(8)
(Col. 2 - 5)
Capital

9)
(Col. 7 + 8)
Total

(a) Gross Deferred
Tax Assets

(b) Statutory
Valuation Allowance
Adjustment

(c) Adjusted Gross
Deferred Tax Assets
(1a - 1b)

(d) Deferred Tax
Assets Nonadmitted

(e) Subtotal Net
Admitted Deferred
Tax Asset (1c - 1d)

(f) Deferred Tax
Liabilities

(g) Net Admitted
Deferred Tax Asset/

(Net Deferred Tax
Liability) (1e - 1f)

$408,456,766

408,456,766

145,624,989

262,831,777

93,207,368

$169,624,409

$ 42,495,218

42,495,218

16,126,727

26,368,491

8,721,027

$ 17,647,464

$ 450,951,984

450,951,984

161,751,716

289,200,268

101,928,395

$ 187,271,873

$ 333,365,443

333,365,443

127,447,593

205,917,850

87,796,318

$ 118,121,532

$ 36,485,413

36,485,413

19,939,987

16,545,426

5,155,240

$ 11,390,186

$ 369,850,856

369,850,856

147,387,580

222,463,276

92,951,558

$ 129,511,718

$ 75,091,323

75,091,323

18,177,396

56,913,927

5,411,050

$ 51,502,877

$ 6,009,805

6,009,805

(3,813,260),

9,823,065

3,565,787

$ 6,257,278

$ 81,101,128

81,101,128

14,364,136

66,736,992

8,976,837

$ 57,760,155

As of End of Current Period

Prior Year

Change

1
Ordinary

(2)
Capital

)

(Col. 1+2)
Total

4)
Ordinary

(5)
Capital

(6)

(Col. 4+5)
Total

(7)
(Col. 1-4)
Ordinary

(8)
(Col. 2-5)
Capital

9)
(Col. 7 + 8)
Total

Admission
Calculation
Components SSAP
No. 101

(a) Federal Income
Taxes Paid In Prior
Years Recoverable
Through Loss
Carrybacks.

(b) Adjusted Gross
Deferred Tax Assets
Expected To Be
Realized (Excluding
The Amount Of
Deferred Tax Assets
From 2(a) above)
After Application of
the Threshold
Limitation. (The
Lesser of 2(b)1 and
2(b)2 Below)

1. Adjusted
Gross Deferred
Tax Assets
Expected to be
Realized
Following the
Balance Sheet
Date.

2. Adjusted
Gross Deferred
Tax Assets
Allowed per
Limitation
Threshold.

$169,624,409

169,624,409

$ 17,647,464

17,647,464

$ 187,271,873

187,271,873

187,271,873

$ 118,121,532

118,121,532

$ 11,390,186

11,390,186

$129,511,718

129,511,718

507,671,466

$ 51,502,877

51,502,877

$ 6,257,278

6,257,278

$ 57,760,155

57,760,155

(320,399,593)

(c)' Adjusted Gross
Deferred Tax Assets
(Excluding The
Amount Of Deferred
Tax Assets From
2(a) and 2(b) above)
Offset by Gross
Deferred Tax
Liabilities.

(d) Deferred Tax
Assets Admitted as
the result of
application of SSAP
No. 101. Total (2(a) +
2(b) + 2(c))

93,207,368

$262,831,777

8,721,027

$ 26,368,491

101,928,395

$ 289,200,268

87,796,318

$ 205,917,850

5,155,240

$ 16,545,426

92,951,558

$ 222,463,276

5,411,050

$ 56,913,927

3,565,787

$ 9,823,065

8,976,837

$ 66,736,992

a. Ratio Percentage Used To Determine Recovery Period And Threshold Limitation

Amount.

b. Amount Of Adjusted Capital And Surplus Used To Determine Recovery Period And

Threshold Limitation in 2(b)2 Above.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company
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As of End of Current Period

Prior Year

Change

1)
Ordinary

2)
Capital

(3)
Ordinary

4)
Capital

(5)
(Col. 1-3)
Ordinary

(6)
(Col. 2-4)
Capital

Impact of Tax
Planning Strategies:

(a) Determination of
adjusted gross
deferred tax assets
and net admitted
deferred tax assets,
by tax character as a
percentage.

1. Adjusted

Gross DTAs
amount from
Note 9A1(c)

2. Percentage of
adjusted gross
DTAs by tax
character
attributable to
the impact of tax
planning
strategies

3. Net Admitted
Adjusted Gross
DTAs amount

from Note 9A1e

4. Percentage of
net admitted
adjusted gross
DTAs by tax
character
admitted
because of the
impact of tax
planning
strategies

$408,456,766

6.203 %

262,831,777

9.640 %

$ 42,495,218

26,368,491

$ 333,365,443

205,917,850

$ 36,485,413

16,545,426

$ 75,091,323

56,913,927

$ 6,009,805

9,823,065

b. Do the Company's tax-planning strategies include
the use of reinsurance?

Yes
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

B. Current income taxes incurred consist of the following major components:

1.

Current Income Tax

(a) Federal

(b) Foreign

(c) Subtotal

(d) Federal income tax on net capital gains
(e) Utilization of capital loss carry-forwards

(f) Other

(g9) Federal and foreign income taxes
incurred

Deferred Tax Assets:
(a) Ordinary:
(1) Discounting of unpaid losses
(2) Unearned premium reserve
(3) Policyholder reserves
(4) Investments
(5) Deferred acquisition costs
(6) Policyholder dividends accrual
(7) Fixed Assets
(8) Compensation and benefits accrual
(9) Pension accrual
(10) Receivables - nonadmitted
(11) Net operating loss carry-forward

(12) Tax credit carry-forward

(13) Other (including items <5% of total
ordinary tax assets)

(99) Subtotal
(b) Statutory valuation allowance adjustment

(c) Nonadmitted

(d) Admitted ordinary deferred tax assets
(2299 - 2b - 2¢)

(e) Capital:
(1) Investments
(2) Net capital loss carry-forward

(3) Real estate

(4) Other (including items <5% of total
ordinary tax assets)

(99) Subtotal
(f) Statutory valuation allowance adjustment

(9) Nonadmitted

(h) Admitted capital deferred tax assets
(2e99 - 2f - 29g)

(i) Admitted deferred tax assets (2d + 2h)

Deferred Tax Liabilities:
(a) Ordinary:
(1) Investments
(2) Fixed Assets
(3) Deferred and uncollected premium

(4) Policyholder reserves

(5) Other (including items <5% of total
ordinary tax liabilities)

(99) Subtotal
(b) Capital:
(1) Investments

(2) Real estate

(3) Other (including items <5% of total
capital tax liabilities)

(99) Subtotal

(c) Deferred tax liabilities (3299 + 3b99)

4. Net deferred tax assets/liabilities (2i - 3c)

(1)

As of End of 2) 3)

Current (Col. 1-2) Total

Period Prior Year Change
64,700,376 (6,739,087)|$ 71,439,463
3,220,999 9,909,448 (6,688,449),
67,921,375 3,170,361 64,751,014
(19,017,663), 10,633,309 (29,650,972)
48,903,712 13,803,670 35,100,042
— —1s —
242,950,085 177,709,641 65,240,444
7,711,373 6,144,997 1,566,376
99,895,751 84,995,158 14,900,593
360,496 328,997 31,499
4,157,896 5,479,695 (1,321,799),
52,817,721 58,154,104 (5,336,383),
372,640 372,640 —
190,804 180,211 10,593
408,456,766 333,365,443 |$ 75,091,323
145,624,989 127,447,593 18,177,396
262,831,777 205,917,850 |$ 56,913,927
40,304,814 34,295,009 | $ 6,009,805
2,190,404 2,190,404 —
42,495,218 36,485,413 | $ 6,009,805
16,126,727 19,939,987 (3,813,260),
26,368,491 16,545,426 | $ 9,823,065
289,200,268 222,463,276 |$ 66,736,992
15,585,765 11,828,138 | $ 3,757,627
4,343,677 2,521,639 1,822,038
32,462,128 32,507,481 (45,353),
40,815,798 40,939,060 (123,262)
93,207,368 87,796,318 | $ 5,411,050
8,721,027 5,155,240 | $ 3,565,787
8,721,027 5,155,240 | $ 3,565,787
101,928,395 92,951,558 | $ 8,976,837
187,271,873 129,511,718 |$ 57,760,155
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NOTES TO FINANCIAL STATEMENTS

C. Additional Items

1. The change in deferred taxes reported in surplus of the following components (this analysis is exclusive of nonadmitted assets as the Change in Nonadmitted Assets is
reported separately from the Change in Net Deferred Income Taxes in the surplus section of the Annual Statement):

As of( Qnd of (2) (3)

Current (Col. 1-2) Total

Period Prior Year Change
Total adjusted deferred assets $ 450,951,984 | $ 369,850,856 |$ 81,101,128
Total deferred tax liabilities 101,928,395 92,951,558 8,976,837
Net deferred tax asset (liability) 349,023,589 276,899,298 72,124,291
Tax effect on change in unaffiliated unrealized gains (losses) 2,121,485
Tax effect on change in previously untaxed nonadmitted assets 5,336,383
Tax effect on change in statutory pension obligation (178,749)
Change in deferred income tax in surplus 79,403,410

The provision for federal and foreign income taxes incurred is different from that which would be obtained by applying the statutory Federal income tax rate to income before
2. income taxes. The significant items causing this difference are as follows:

As oqu)nd of 2)
Current Effective Tax
Period Rate
Gain (Loss) From Operations $ (88,819,069)
Capital Gains (Losses) (88,137,267)
Reported Statutory Income (Loss) (176,956,336),
Federal Statutory Rate —
Expected Income Tax at Statutory Rate (37,160,831) 21.0 %
Increase (Decrease) In Tax Resulting From:
Interest Maintenance Reserve 3,323,158 (1.9)%|
Tax-Exempt Interest (279,526) 0.2 %
Dividends Received Deductions (186,712) 0.1 %
Non-Deductible Expenses 2,082,967 (1.2)%
Reinsurance Transactions (660,253) 0.4 %
Tax Credits (3,733,355) 21 %
Prior Year Adjustments 6,114,854 (3.5)%|
Total Income Tax Reported (30,499,698) 17.2 %
Current Income Taxes Incurred 48,903,712 (27.6)%
Change In Deferred Income Taxes (79,403,410) 44.8 %
Total Income Tax Reported (30,499,698) 17.2 %
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A. No significant change.

B. On July 17, 2023, the Company entered into a lease with Three Allen Center Co. LLC, a Brookfield Asset Management (BAM) affiliate.

C. Transactions with related party who are not reported on Schedule Y

(1) Detail of Material Related Party Transactions

Reporting Period
Date of Agreement Date Amount Due
Ref# | Transaction Name of Related Party Nature of Relationship Type of Transaction (Yes/No) Due Date From (To)
Owned by, or managed by
001 4/7/2023 | BOP 200 Vesey Holdings LLC a subsidiary of, Brookfield | Loan Yes 4/7/2023 $ 97,000,000
Owned by, or managed by
002 4/7/2023 | BOP 250 Vesey Holdings LLC a subsidiary of, Brookfield | Loan Yes 4/7/2023 $ 106,000,000
Owned by, or managed by
003 4/7/2023 | BOP Waterside JV LLC a subsidiary of, Brookfield | Loan Yes 4/7/2023 $ 68,000,000
Owned by, or managed by
004 4/7/2023 | BOP Manhattan West Holdings LLC | a subsidiary of, Brookfield | Loan Yes 4/7/2023 $ 2,000,000
Owned by, or managed by
005 4/7/2023 | BOP 450 West 33rd | / Il LLCs a subsidiary of, Brookfield | Loan Yes 4/7/2023 $ 68,000,000
Owned by, or managed by
006 7/28/2023 | BAM BBU PREF Il LP a subsidiary of, Brookfield | Loan Yes 7/28/2023 | $ 127,500,000
Owned by, or managed by
007 7/28/2023 |BAM BBU PREF | LP a subsidiary of, Brookfield | Loan Yes 7/28/2023 | $ 125,300,000
Owned by, or managed by
008 9/15/2023 |BAM BBU PREF Il LP a subsidiary of, Brookfield | Loan Yes 9/15/2023 | $ 83,654,185
Owned by, or managed by
009 9/15/2023 |BAM BBU PREF IV LP a subsidiary of, Brookfield | Loan Yes 9/15/2023 | $ 93,325,458
Owned by, or managed by
010 9/15/2023 |BAM BBU PREF V LP a subsidiary of, Brookfield | Loan Yes 9/15/2023 | $ 75,391,304
Owned by, or managed by
011 9/15/2023 | BAM BBU PREF VI LP a subsidiary of, Brookfield | Loan Yes 9/15/2023 | $ 86,079,053
Owned by, or managed by
012 3/24/2023 | MN Hydro LLC a subsidiary of, Brookfield | Loan Yes 3/24/2023 | $ 89,662,419
Owned by, or managed by
013 3/24/2023 |BRP Finco Inc. a subsidiary of, Brookfield | Loan Yes 3/24/2023 | $ 190,789,016
Owned by, or managed by
014 4/7/2023 | BOP Brookfield Place Holding LLC | a subsidiary of, Brookfield | Loan Yes 4/7/2023 $ 68,000,000
Owned by, or managed by
015 4/7/2023 | BPR Holding REIT I LLC a subsidiary of, Brookfield | Loan Yes 4/7/2023 $ 105,000,000
Owned by, or managed by
016 5/16/2023 | BPY Bermuda Holdings Limited a subsidiary of, Brookfield | Loan Yes 5/16/2023 | $ 184,847,880
Owned by, or managed by
017 5/16/2023 | Bpy Bermuda Holdings Iv Limited a subsidiary of, Brookfield | Loan Yes 5/16/2023 | $ 186,507,508
Owned by, or managed by
018 5/16/2023 | Brookfield BPY Holdings Inc. a subsidiary of, Brookfield | Loan Yes 5/16/2023 | $ 186,507,508
Brookfield BPY Properties Holdings | Owned by, or managed by
019 5/16/2023 [IILLC a subsidiary of, Brookfield | Loan Yes 5/16/2023 | $ 59,832,530
Owned by, or managed by
020 10/25/2023 | Canary Wharf Group a subsidiary of, Brookfield | Other Yes 10/25/2023 |$ 18,029,842
BIP Bermuda Holdings IV Limited & | Owned by, or managed by
021 3/24/2023 | BIP Bermuda Holdings VII Limited a subsidiary of, Brookfield | Loan Yes 3/24/2023 | $ 238,572,969
Owned by, or managed by
022 3/24/2023 | BIPC Bermuda HoldCo Limited a subsidiary of, Brookfield | Loan Yes 3/24/2023 | $ 238,572,969
ANTAC, LLC and ANTAC CORE Owned by, or managed by
023 6/9/2023 |CRE LLC a subsidiary of, Brookfield | Loan Yes 6/7/2024 $ 249,830,931

(2) Detail of Material Related Party Transactions Involving Services

The Company had no material related party transactions involving services.

(3) Detail of Material Related Party Transactions Involving Exchange of Assets and Liabilities

a. Description of Transaction
Have Terms Changed from
Ref # Name of Related Party Overview Description Preceding Period (Yes/No)
001 BOP 200 Vesey Holdings LLC Owned by, or managed by a subsidiary of, Brookfield Corporation No
002 |BOP 250 Vesey Holdings LLC Owned by, or managed by a subsidiary of, Brookfield Corporation No
003 | BOP Waterside JV LLC Owned by, or managed by a subsidiary of, Brookfield Corporation No
004 | BOP Manhattan West Holdings LLC Owned by, or managed by a subsidiary of, Brookfield Corporation No
005 |BOP 450 West 33rd I /1l LLCs Owned by, or managed by a subsidiary of, Brookfield Corporation No
006 |BAM BBU PREF Il LP Owned by, or managed by a subsidiary of, Brookfield Corporation No
007 |BAMBBU PREF | LP Owned by, or managed by a subsidiary of, Brookfield Corporation No
008 | BAM BBU PREF Il LP Owned by, or managed by a subsidiary of, Brookfield Corporation No
009 |BAMBBU PREF IV LP Owned by, or managed by a subsidiary of, Brookfield Corporation No
010 |BAM BBU PREF V LP Owned by, or managed by a subsidiary of, Brookfield Corporation No
011 BAM BBU PREF VI LP Owned by, or managed by a subsidiary of, Brookfield Corporation No
012 | MN Hydro LLC Owned by, or managed by a subsidiary of, Brookfield Corporation No
013 | BRP Finco Inc. Owned by, or managed by a subsidiary of, Brookfield Corporation No
014 | BOP Brookfield Place Holding LLC Owned by, or managed by a subsidiary of, Brookfield Corporation No
015 | BPR Holding REIT | LLC Owned by, or managed by a subsidiary of, Brookfield Corporation No
016 | BPY Bermuda Holdings Limited Owned by, or managed by a subsidiary of, Brookfield Corporation No
017 | Bpy Bermuda Holdings Iv Limited Owned by, or managed by a subsidiary of, Brookfield Corporation No
018 | Brookfield BPY Holdings Inc. Owned by, or managed by a subsidiary of, Brookfield Corporation No
019 | Brookfield BPY Properties Holdings Il LLC Owned by, or managed by a subsidiary of, Brookfield Corporation No
020 | Canary Wharf Group Owned by, or managed by a subsidiary of, Brookfield Corporation No
021 \B,HDI l?fam’ljda Holdings IV Limited & BIP Bermuda Holdings | owned by, or managed by a subsidiary of, Brookfield Corporation No
022 | BIPC Bermuda HoldCo Limited Owned by, or managed by a subsidiary of, Brookfield Corporation No
023 | ANTAC, LLC and ANTAC CORE CRE LLC Owned by, or managed by a subsidiary of, Brookfield Corporation No
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b. Assets Received

Statement Value of Assets

Ref # Name of Related Party Description of Assets Received Received
001 BOP 200 Vesey Holdings LLC Short Term Collateral Loan $ 97,000,000
002 BOP 250 Vesey Holdings LLC Short Term Collateral Loan $ 106,000,000
003 BOP Waterside JV LLC Short Term Collateral Loan $ 68,000,000
004 BOP Manhattan West Holdings LLC Short Term Collateral Loan $ 2,000,000
005 BOP 450 West 33rd | / Il LLCs Short Term Collateral Loan $ 68,000,000
006 BAM BBU PREF Il LP Short Term Collateral Loan $ 127,500,000
007 BAM BBU PREF | LP Short Term Collateral Loan $ 125,300,000
008 BAM BBU PREF Il LP Short Term Collateral Loan $ 83,654,185
009 BAM BBU PREF IV LP Short Term Collateral Loan $ 93,325,458
010 BAM BBU PREF V LP Short Term Collateral Loan $ 75,391,304
011 BAM BBU PREF VI LP Short Term Collateral Loan $ 86,079,053
012 MN Hydro LLC Short Term Collateral Loan $ 89,662,419
013 BRP Finco Inc. Short Term Collateral Loan $ 190,789,016
014 BOP Brookfield Place Holding LLC Short Term Collateral Loan $ 68,000,000
015 BPR Holding REIT | LLC Short Term Collateral Loan $ 105,000,000
016 BPY Bermuda Holdings Limited Bonds $ 184,847,880
017 Bpy Bermuda Holdings Iv Limited Bonds $ 186,507,508
018 Brookfield BPY Holdings Inc. Bonds $ 186,507,508
019 Brookfield BPY Properties Holdings Il LLC Bonds $ 59,832,530
020 Canary Wharf Group Bonds $ 18,029,842
021 Piti’i?irmuda Holdings IV Limited & BIP Bermuda Holdings VIl | short Term Collateral Loan $ 238,572,969
022 BIPC Bermuda HoldCo Limited Short Term Collateral Loan $ 238,572,969
023 ANTAC, LLC Short Term Collateral Loan $ 249,830,931
Total $ 2,748,403,572

c. Assets Transferred

The Company had no material related party transactions involving transfer of assets and liabilities.

(4) Detail of Amounts Owed To/From a Related Party

Aggregate Amount Offset in Net Amount
Reporting Period Aggregate Financial Recoverable/
Amount Due Reporting Period Statement (Payable) Admitted
Ref # Name of Related Party From (Amount Due To) (if qualifying) by Related Party Recoverable
001 BOP 200 Vesey Holdings LLC $ 97,000,000
002 BOP 250 Vesey Holdings LLC $ 106,000,000
003 BOP Waterside JV LLC $ 68,000,000
004 BOP Manhattan West Holdings LLC $ 2,000,000
005 BOP 450 West 33rd | / Il LLCs $ 68,000,000
006 BAM BBU PREF Il LP $ 127,500,000
007 BAM BBU PREF | LP $ 125,300,000
008 BAM BBU PREF Il LP $ 83,654,185
009 BAM BBU PREF IV LP $ 93,325,458
010 BAM BBU PREF V LP $ 75,391,304
011 BAM BBU PREF VI LP $ 86,079,053
012 MN Hydro LLC $ 89,662,419
013 BRP Finco Inc. $ 190,789,016
014 BOP Brookfield Place Holding LLC $ 68,000,000
015 BPR Holding REIT | LLC $ 105,000,000
021 P:HjP(re'rmuda Holdings IV Limited & BIP Bermuda Holdings VIl [ ¢ 238,572,069
022 BIPC Bermuda HoldCo Limited $ 238,572,969
023 ANTAC, LLC $ 249,830,931

D.-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. The Company has lines of credit established with its subsidiaries for up to $145,700,000 to meet short term liquidity needs. Interest accrues on a 365 days accrual basis at a
variable rate. The variable rate equals the prime rate published by the Wall Street Journal on the first business day of the month. The interest rate was 8.50% as of September
30, 2023.

American National Property And Casualty Company, an insurance affiliate, has an oustanding balance of $25,017,466, including $17,466 accrued interest under the established
line of credit of $50,000,000, primarily to fund investment purchases as of September 30, 2023.

United Farm Family Insurance Company, an insurance affiliate, has an oustanding balance of $4,024,775, including $24,775 accrued interest under the established line of credit
of $7,500,000, primarily to cover intercompany pooling settlements as of September 30, 2023.

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 September 30, 2023, certain municipal bonds and collateralized mortgage obligations with a fair value of approximately $8,856,432 and commercial mortgage loans
of approximately $1,123, 537 806 were on deposit with the FHLB as collateral for borrowing. As of September 30, 2023, the collateral provided borrowing capacity of
approximately $657,319,245. 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 $ 2,157,700 2,157,700
(e) Aggregate Total (a+b+c+d) $ 9,157,700 $ 9,157,700 $ —
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 657,319,245 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 Than6 Less Than 1 1to Less 3to5
(2+3+4+5+6) Redemption Months Year Than 3 Years  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) $

2. Current Year General Account Total Collateral Pledged

1,031,440,254 $1,100,758,388 $ —
1,031,440,254 1,100,758,388
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)
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b. Maximum Amount Pledged During Reporting Period

1 2 3

Amount
Borrowed at
Time of
Maximum
Collateral

Fair Value Carrying Value

1. Current Year Total General and Separate Accounts Maximum

Collateral Pledged (Lines 2+3)
2. Current Year General Account Maximum Collateral Pledged

$ 1,121,015,079 $1,206,499,039 $ -
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

4

=

Borrowing from FHLB

a. Amount as of Reporting Date

1. Current Year
(a) Debt
(b) Funding Agreements
(c) Other
(

d) Aggregate Total (a+b+c)

2. Prior Year end
(a) Debt
(b) Funding Agreements
(c) Other
(

d) Aggregate Total (a+b+c)

$ 1,424,386,600 $1,443,818,747

b. Maximum Amount During Reporting Period (Current Year)

1. Debt

2. Funding Agreements

3. Other

4. Aggregate Total (1+2+3)

1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
$ — XXX
$ —
$ — XXX
$ — $ — $ — 5 —
$ — XXX
$ —
$ — XXX
$ — $ — $ — 5 —
1 2 3
General Separate
Total 2+3 Account Accounts
$ —
$ —
$ —
$ — $ — $ —

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

1. Debt
2. Funding Agreements
3. Other

Does the company
have prepayment
obligations under the
following
arrangements (YES/

No
No
No

NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plan

A. Defined Benefit

(1-3) No significant change.

(4) Components of net periodic benefit cost

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2023 2022 2023 2022 2023 2022

a. Service cost $ 391,013 $ 521,350 $ 85,125 $ 236,185 — % -
b. Interest cost 11,232,503 10,250,731 80,201 113,363 — —
c. Expected return on plan assets (17,902,922) (28,930,216) — — — —
d. Transition asset or obligation — — — — — —
e. Gains and losses 1,558,331 — 670,267 (4,767,263), — —
f. Prior service cost or credit — — — — — —
g. Gain or loss recognized due to a settlement or curtailment 564,180 752,240 — — — —
h. Total net periodic benefit cost $  (4,156,895)| $§ (17,405,895) $ 835,593 | $  (4,417,715) —1 $ —

(5-18) No significant change.

B.-I. No significant change.

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A.-C. No significant change.

D. The Company had an extraordinary distribution of $3,154,087,264 in relation to the destacking effort, which transferred ANH assets to ANIH, which is a direct
subsidiary of ANAT on January 1, 2023. No extraordinary dividends were declared or paid in 2022.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

On August 15, 2023, the Company received a gross paid-in and contributed surplus of $58,661,945 from its indirect parent, BAMR US Holding LLC.
E.-M. No significant change.

NOTE 14 Liabilities, Contingencies and Assessments

No significant change.

NOTE 15 Leases

No significant change.

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk

No significant change.

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Not applicable — The Company had no sales, transfers, or servicing of financial assets and extinguishment of liabilities during the reporting periods.

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

No significant change.

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

NOTE 20 Fair Value Measurements
A

(1) Fair Value Measurements at Reporting Date

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

a. Assets at fair value

Bonds $ 43,021,573 $ 43,021,573
Common Stock - Unaffiliated & Mutual Fund 13,828,335 147,222,423 8,531,733 169,582,491
Common Stock - Affiliated — — 135,208,832 — 135,208,832
Preferred Stock 60,785,800 34,909,767 95,695,567
Options 169,509,948 169,509,948
Separate Account Asset 357,690,988 700,304,018 1,057,995,006
Total assets at fair value/NAV $ 432,305,123 | $ 743,325,591 | $ 486,850,970 | $ 8,631,733 | $ 1,671,013,417
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Net Asset Value (NAV) Total

b. Liabilities at fair value

Separate Account Liability $ 357,690,988 $ 700,304,018 $ 1,057,995,006

Total liabilities at fair value $ 357,690,988 $ 700,304,018 $ — $ — $ 1,057,995,006

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy

Ending Total gains Total gains Ending
Balance as of and (losses) and (losses) Balance as of

Prior Quarter Transfers into Transfers out included in included in Current
Description End Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements | Quarter End

a. Assets

Common Stock $542,173,967 $(290,640,728 $ 3,919,346 $ (1,594,363) $ 28,573,034 $282,431,255
Preferred Stock $ 29,939,739 35,643 4,859,145 75,240 34,909,767
Options $208,031,081 12,652,962  (43,342,238) 31,698,021 (39,529,878) 169,509,948
Total Assets $780,144,787 $ — $(290,640,728 $ 16,607,951 $(38,483,093) $ 30,178,898 $ — $ 28,573,034 $(39,529,878) $486,850,970

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

(4) During the current reporting period, the fair value of the Company’s investments in Level 3 totaled $486,850,970. 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. Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability. 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. American National has evaluated the types of securities in its investment portfolio
to determine an appropriate hierarchy level based upon trading activity and the observability of market inputs. The classification of assets or liabilities 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 American National’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.
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Bonds - The Company utilizes a pricing service to estimate fair value measurements. The fair value for fixed maturity securities that are disclosed as Level 1 measurements are
based on unadjusted quoted market prices for identical assets that are readily available in an active market. The estimates of fair value for most fixed maturity securities,
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 pricing service utilizes market quotations for fixed maturity securities that have quoted prices in active markets. Since fixed maturity securities 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.

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, pricing source 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 from 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.

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.

Preferred and Common Stock - For public preferred and common stocks, prices are received from a nationally recognized pricing service that are 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 fixed maturity securities.
If applicable, these estimates would be disclosed as 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.

Derivatives - Certain over the counter equity options are valued using models that are widely accepted in the financial services industry. These are categorized as Level 3 as a
result of the significance of non-market observable inputs such as volatility and forward price/dividend assumptions. Other primary inputs include interest rate assumptions (risk-
free rate assumptions), and underlying equity quoted index prices for identical or similar assets in markets that exhibit less liquidity relative to those markets.

Separate Account Assets and Liabilities—Separate account assets and liabilities are funds that are held separate from the general assets and liabilities of the Company.
Separate account assets include funds representing the investments of variable insurance product contract holders, who bear the investment risk of such funds. Investment
income and investment gains and losses from these separate funds accrue to the benefit of the contract holders. The Company reports separately, as assets and liabilities,
investments held in such separate accounts and liabilities of the separate accounts if (i) such separate accounts are legally recognized; (ii) assets supporting the contract
liabilities are legally insulated from the Company’s general account liabilities; (iii) investments are directed by the contract holder; and (iv) all investment performance, net of
contract fees and assessments, is passed through to the contract holder. In addition, the Company's qualified pension plan assets are included in separate accounts. The assets
of these accounts are carried at fair value. Separate accounts are established in conformity with insurance laws and are not chargeable with liabilities that arise from any other
business of the Company.

The separate account assets included on the quantitative disclosures fair value hierarchy table are comprised of short-term investments, equity securities, and fixed maturity
bonds available-for-sale. Equity securities are classified as Level 1 measurements. Short-term investments and fixed maturity securities are classified as Level 2 measurements.
These classifications for separate account assets reflect the same fair value level methodologies as listed above as they are derived from the same vendors and follow the same
process.

The separate account assets also include cash and cash equivalents, investment funds, accrued investment income, and receivables for securities. These are not financial
instruments and are not included in the quantitative disclosures of fair value hierarchy table.

Short-term investments - 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.

Mortgage Loans - 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.

Policy Loans - 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. These investments are classified as Level 3 measurements.

Investment Contracts - 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
approximates fair value because the majority of these contracts' interest rates reset at anniversary. These financial liabilities are classified as Level 3 measurements.

Low-Income Housing Tax Credit (LIHTC) - LIHTC Investments are valued at amortized cost supported by annual schedules from the partnerships. The Company believes that
the carry value of these investments approximates fair value.

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. The table below reflects
the fair values and admitted values of all admitted assets that are financial instruments. The fair values are also categorized into the three-level fair value hierarchy as described
above in the Note 20A.

Type of Financial Instrument Aggr\e/gﬂ: Fair Admitted Assets (Level 1) (Level 2) (Level 3) Net A(s’,\ig\t/;/alue (hé:trggﬁgti\iﬁ)_
Bonds $ 980,550,312 $ 10545462242 $ 37,464,584 $ 9,326,809.660 $ 316,276,068 $ —
Preferred Stock 78,895,567 78,895,567 43,985,800 — 34,909,767 —
Common Stock-Affiliated 135,208,832 135,208,832 — — 135,208,832 - —
common Stock- Unaffiliated and 169,582,491 169,582,491 13,828,335 - 147,222,423 8,531,733
Other invested assets 893,097,912 892,575,546 — — 893,097,912 —
Options 169,509,948 169,509,948 — — 169,509,948 —
Mortgage Loans 4723928199  5132,370,939 — — 4723928199 —
Properties Held for the Production 314,925,150 314,925,150 314,925,150
Policy Loans 341,568,237 341,568,237 — — 341,568,237 — —
Cash, cash equivalents and short- 5 753 369191 3,753,369,191 786,952,736 2,966,416,455 - - —
Properties Occupled by the 62,065,187 62,065,187 62,065,187 —
Separate Account Asset 1680,208,015  1,680,208,015 357,690,988 700,304,018 622,213,009 —
Separate Account Liability 1,057,995,006 357,690,988 700,304,018 —

D. Not Practicable to Estimate Fair Value
Not applicable - 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

These are mutual investments that invest into a mixture of money market, bonds, and stocks. There are no unfunded commitments related to investment in the class. The
investor may redeem the investment at any time. There are no significant restrictions on the ability to sell investment.

NOTE 21 Other ltems
The Company had no unamortized balances in IMR for allocated gains/losses to IMR from derivatives that were reported at fair value prior to the termination of the derivative.

The Company's general account net negative (disallowed) IMR was $58,284,852.
The Company's general account negative IMR admitted was $58,284,852, 4.8% of the adjusted capital and surplus of $1,201,871,642.
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The Company's fixed income investments generating IMR losses complied with the reporting entity’s documented investment or liability management policies.

The Company had no IMR losses for fixed income related derivatives in which unrealized derivative gains were reversed to IMR and amortized in lieu of being recognized as
realized gains upon derivative termination.

The Company had no deviation from the entity’'s documented investment or liability management policies due to a temporary and transitory timing issue or related to a specific
event, such as a reinsurance transaction, that mechanically made the cause of IMR losses not reflective of reinvestment activities.

The Company had no asset sales generating admitted negative IMR compelled by liquidity pressures.

NOTE 22 Events Subsequent
No significant change.
NOTE 23 Reinsurance

On October 23, 2023, the Company suspended the ceding of new business under its modified coinsurance agreement with Freestone Re Ltd. effective June 30, 2023.

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable - 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 $22,171,654. As of September 30, 2023, $8,860,004 has been paid for incurred losses and loss adjustment expenses attributable to
insured events of prior years. Reserves remaining for prior years are now $15,283,436 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore,
there has been $1,971,786 of unfavorable prior-year development from December 31, 2022 to September 30, 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.

NOTE 26 Intercompany Pooling Arrangements

No significant change.

NOTE 27 Structured Settlements

No significant change.

NOTE 28 Health Care Receivables

No significant change.

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 significant 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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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company

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, as required DY the MOGEI ACE? ..ottt h b e a e bbbt b e b e b bt e b e b e e b et e et e e see s
If yes, has the report been filed with the dOmICIIAry STAtE? ..o

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? .....

L e Fo 1 Sl o) e 1 =T T T T O S PSSO O PP PR PPRPRRPRRPRONY

Yes[ 1 No[X]

Yes[ 1 No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e T T = o TR URRPRR
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ...........cccoooiiiiiiiiin e

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ...

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceieveiiiiiineieiceee

Yes [ X] No[ 1]

Yes[ 1 No[X]

Yes [ X] No[ ]

1837429

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ..............cccoiiiiiiiiiiis

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 [
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. .............cccooiiiiiiiiiiiiccs

Yes[ 1 No[X]

] No[X] NAI

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. .............ccocooiiiiiiiiiiiciee,

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
(6 ) SRS

06/10/2022

By what department or departments?
Texas DepartmMent Of INSUFANCE ... ettt e et e e e et et 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 e e e e e e eananns

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ... Yes [

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 PErIOA? .........c.e oottt et

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .....

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? .............cooi i

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.

] N[ 1 NALX]

] N[ 1 NALX]

Yes[ ] No[ X]

Yes[ ] No[ X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
ANICO Financial Services INC. .....cocoooooeeeoeeeeeeeeeeeeeeeeeeeeeene Galveston, TeXas ......cccocooeoeoceeeeeeeeeeeeeeeeeens ....NO.....J....NO.....]....NO.....|... YES....
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16.

STATEMENT AS OF SEPTEMBER 30, 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?
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ............ccoooiiiiiiiiieiiiieeee s

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: ..
Amount of real estate and mortgages held in short-term investments: ..............ccccce..

33,479,547

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ............cc.cooiiiiii i Yes [ X] No[ ]
If yes, please complete the following:

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
S 4,457,533,723

Preferred Stock S e
Common Stock ......... ... 18,774,987 S 135,208,832
Short-Term Investments ...... $... . 53,759,593
Mortgage Loans on Real Estate .... 592,462,008 S 743,925,273
All Other 3,401,206,456 S 774,071,040
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) 4,012,443 ,451 S 6,164,498 ,461
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ...........ccociiiiiiiiiiiiicce e eeee D ettt 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. .............ccccoiiiiiiiiiiicicee
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. ..........ccccooiiiiiiiiii e
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17.4

17.5

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 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
111 Sander Creek Parkway, 2nd Floor, East Syracuse, NY 13057 .........
2302 Post Office Street Galveston, Texas 77550 ........ccccoovvvvvvvenennne.

Bank of New York Mellon
Moody National Bank

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? ....................c......... Yes[ 1 No[ ]

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 S

Scott Brast
Brookfield Asset Management Reinsurance Advisor LLC ...

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 @SSEtS?...........cccciriiiriiiriieiiee e Yes[ 1 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?............cccocevevveerieerieesieerieenns Yes[ 1 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 SECUNLIES? ... Yes[ 1 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[ 1 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? .............cccccoiiiie Yes [ X] No[ ]

8.2



STATEMENT AS OF SEPTEMBER 30, 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 5,031,496,076

1.14 Total Mortgages in Good Standing 5,031,496,076
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMNS.........c.cuiiiiiiiiierieieeeieeererereseteie ettt $ 95,475,775

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FarM MOMGAGES ...ttt e et et e e e e e e e e e e e e et e e et e s e e e e ae e e e ae e e e e e e e e e e e e e e e e e e eaes $

1.32 Residential Mortgages

1.33 Commercial Mortgages 39,877,593
1.34 Total Mortgages with Interest Overdue more than Three MONENS ...........ccooucuirieuiiiiiiiiiee ettt be e s s $ 39,877,593
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 25,021,059
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 25,021,059
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNES 3.1 + 3.2) ...cuiuiuiuriiniirrisieieeeeeeese e $ 5,191,870,503
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.871 FArM MOMGAGES ...ttt e e e e e e e e e e e e e e e e e e et e st e e e ae e e e ae e e e e e e e e emeene e e e e e e e e eneans B
1.62 RESIAENLAI MOMGAGES ......c.viiiiiiie ittt bbbt h et h e bt bt e bt et b e e b e s bt e et e b e e bt s bt s e e s b e ebesaesaesaeeae e B
1.63 COMMEICIAI IMOMGAGES ....c.c.eeeeeteieiiaieeeeee ettt sttt b et eb sttt se s e e e e et es e e ea e e se e E e b e b e b e R et ee e e e e s ebeEebesen et ee e e e et et eben et et ae s asebenenin B 18,700,000
1.64 Total Mortgages Foreclosed and Transferred to REal ESTAtE ............cccoveueiriiieieiiieieieeseeee e $ 18,700,000
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 91.000 %
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 70.600 %
3.1 Do you act as a custodian for Nealth SAVINGS GCCOUNTS? .........coiiiiiiiuiueieiiiiieirirst ettt ettt ettt ee ettt es e s et ee e es s e b ebeses et s e e esenetens Yes[ 1 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? ..... Yes[ 1 No[ X]
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? .................... ] No [ ] NAT ]
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 SEPTEMBER 30, 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
23647 ... ..41-0121640 .....| ...01/0172023 .. [ Ironshore Indemnity INC. ....ooiioiiiiiiiiii et eans [oreeineas MA e e QA/G...ccut fovenene SLEL....... AUTROT TZEA. e nne|oee et e st e e e niees [ereereeee reeeen




STATEMENT AS OF SEPTEMBER 30, 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
4 5

1 Life Contracts 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 b s 7,243,506 |.......... 91,399,808 |.....ooeeee 881,672 | s 99,104,986
2. AlASKA it AK oo L e 515,798 |........... 1,032,560 |vveveeeieerecs TAT o e 1,549,105
3. Arizona ..... . AZ ...13,435,685 |. ..67,640,847 |. .81,175,852 |..
4. Arkansas .. .. AR ....8,108,027 |. ..23,471,943 |. ....31,654,967 |..
5. California .. .. CA 354,220,477 |. .. 443,191,515 |..
6. Colorado ...... .. CO ..32,351,537 |. ....46,382,600 |..
7. Connecticut .. . CT 129,455,495 |. .. 133,035,223 |..
8. Delaware ............. .. DE ..15,756,206 |. .... 15,792,996 |..
9. District of Columbia . . DC 102,664,039 [ [ e 3,936,839 |..
10. Florida .. .. FL 427,741,012 |. .. 472,057,031 |..
11.  Georgia .. GA 148,748,318 |. .. 168,108,816 |..
12.  Hawaii .. .. HI ..12,705,815 |. ....19,925,290 |..
13. Idaho .... . ID ..13,189,342 |. ....15,389,568 |..
14. llinois ... L IL 239,408,623 |. .. 254,014,775 |..
15.  Indiana . . IN ..85,567,842 |. ....90,325,243 |..
16. lowa ..... LA ..44.222,280 |. .49,041,666 |..
17. Kansas . KS ..24,641,738 |. ...292, .. .28,635,924 |..
18, KENLUCKY ..o KY 41,094,482 |............... 423,254 | [ 45,736,136
19, LOUISIANA ...eovueiiiiiiieiiie it LA |l .. 15,591,887 | 101,602,046 |............... 850,329 [.oeovvireiiiiieiins [ 118,044,262
20. Maine ....... ..26,613,529 |. ....27,943,364 |..
21.  Maryland . ..65,464,961 |. , ....75,883,375 |..
22. Massachusetts ...........cccocceeiiiiiiiciiiiiieee MA | b e 5,663,940 ..., 110,143,702 |............... 173,924 oo [ 115,971,566
23, MIChigan .....ccceiiiiiiiieiieee e Ml | b 1. 10,863,863 ... 204,864,998 |............ 1,119,294 ..o [ 216,848,155
24. Minnesota . .. MN ..43,545,094 |. ... 71,753,466 |..
25.  Mississippi .. MS . ..48,180,634 |. .55,836,905 |..
26, MISSOUN ..eovieiiiiieiiieiee e 185 ...t 67,047,278 , 79,677,928
27, MONtANA ...ooveevieiieeieeeesieeneenieeneeeneeeneenees. MT e L el 742,673 |........... 8,285,986 |......cecnee 47,346 .o [ 9,076,005
28. Nebraska .. .1,591,665 |. ..19,791,181 |. .21,398,416 |..
29. Nevada........ ...10,748,631 |. ..30,240,245 |. .41,022,247 |..
30.  New Hampshire .........ccocoeiieieencniceneeens NH oo L fores 2,264,086 |.......... 55,777,404 | 915 [ [ 58,042,405
31, NEW JEISEY ..ooueiiiiiiiiieiieiee e N e b o 14,145,569 |........ 276,679,680 |.......cceeee. 12,804 [ [ 290,838,053
32.  New Mexico . NM ...14,233,514 |. ..15,015,576 |. ....29,469,482 |..
33. New York..... NY ... 2,832,643 |. 1 4,063,661 [ 78T [ [ 6,897,085 |.oeoveeiieieiine
34. North Carolina .. NC ...11,496,322 |. 170,111,587 |. .. 181,658,033 |.. ..1,085,019
35.  North Dakota .. ND ....868,197 |. 0,267,115 | .. 8,181,449 |.. ..287,793
36. Ohio............. .. OH ...10,767,462 |. 188,806,529 |. .. 199,683,916 |.. . 1,363,037
37. Oklahoma . .. OK ...10,185,064 |. ..39,732,174 |. ....50,089,416 |...cvvveereinnne
38. Oregon ......... .. OR ... 4,947,284 ..28,685,920 |. ....33,693,034 |.. 125,000
39. Pennsylvania ... . PA 10,732,387 275,721,926 |. .. 286,506,900 |.. 918,509
40. Rhode Island .... . RI ..15,077,291 |. .. 16,155,641 [
41.  South Carolina . .. SC ..59,335,505 |. .68,786,227 |.. 664,372
42. South Dakota ... .. SD 2,112, . ..19,931,070 |. ....22,066,892 |.. .213,963
43. Tennessee ... .. TN ...13,582,693 |. 111,607,127 |. .. 126,328,402 |.. 1,569,560
44. Texas ....... . TX . 158,338,835 |. 227,644,931 |. .. 397,531,905 |.. 2,425,523
45. Utah ..... . UT ..37,068,275 |. ....48,537,728 |.. 905,674
46.  Vermont VT .. 14,636,369 |. ...16,381,399 [
A7, VIFGINIA eeeeeeeeeieeieee e VA o b e 7,851,113 [ 117,066,688 |................ 24,528 [.....covriiiiirciins o 124,642,329 |.......c....
48.  Washington ........ccceceeveevenieeiesiesiesienies. WA | b e 7,367,160 |, 55,019,691 [......ccei e 56,020 [ooveeiieiiciies feeee 62,442,871
49.  West Virginia ..28,065,616 |. ....30,920,518 |..
50. Wisconsin .... 104,145,516 |. .. 110,776,610 |..
51, WYOMING .eeovenrieeinieinieeeieeeieesieeseeeneeenes. WY e b 1,109,431 [ 13,820,076
52.  American Samoa .........cccceceeeriieeiiieeeineaans AS |l 004 22
53. Guam .............. .. GU s X
54. Puerto Rico ...... .. PR 247,666,125 |.
55.  U.S. Virgin ISIands .........ccoccovviinneneiennnnens VI e Ne 5,439 | 340,139
56. Northern Mariana Islands ..............cccccoeeinie MP
57. Canada ......cccccceevuveennnns .. CAN
58. Aggregate Other Aliens . OT . .
59.  Subtotal ... e XK 669 546,142 |.....4,595,204,550 |.........22, 147,204 |......ccevvreirernnans [ 5,286,897,8% |..........
90. Reporting entity contributions for employee benefits
PlANS. ...t D.9.0 GV IR 406,326 ..o [ 314,065 .oovveeeeeeieines [ 720,391 |
91.  Dividends or refunds applied to purchase paid-up
additions and anNUItIes............ccoerererereenenenens e XXX [ 1,374,896 |...ooveeeieiiieiin oo e e 1,374,8% |.ooovveeiiecien
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.............c.ccev.foeeeee XXXeoo 4,634 ..3,799,213 |..
94.  Aggregate or other amounts not allocable by State..|....... XXX....... foeeeoviriiiiiiiiiiis i foveeiiiiiiiiiiiciiis e e -
95.  Totals (Direct BUSINESS)........ccceevreeereeeneneneneeenesfoverens XXXooiins [ooen.. 675,121,943 ... 4,595,204,550 22,465,903 |......coovrviiccenn oo 5,292,792,39% |..
96.  Plus Reinsurance ASSUMEd............ccooveererenrnenns oo XXX L2907 [ 59,266,191 [.ooreiciieiies [ 62,424,482 |.....cviveie
97  Totals (All Business).... XXX .678, 280 234 |..... 4,595,204,550 |. 81,732,094 | o 5,355,216,878 |.. 29,304,757
98. Less Reinsurance Ceded.............ccoooeeviiiiniiccncin o XXXeeoewe o 46,450,516 |..... 2,803,885,755 |.......... 62,997,910 [.oovreiieiieinans [ 2,913,334,181 [
99. Totals (All Business) less Reinsurance Ceded XXX 631,829,718 1,791,318,795 18,734,184 2,441,882,697 29,304,757
DETAILS OF WRITE-INS
58001. USA Overseas Military ... 126,531 |.
58002. DEU Germany .............. 14,779
58003. GBR United Kingdom ........coocovivieinieinieiieeececees e XX e 12,442
58998. Summary of remaining write-ins for Line 58 from
OVErflOW PAGE .....veveveieciicieciecrecve e | XXX [ 22,854
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 176,606
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccccceveviieiiiieiiie e e D00 G RS (U RO R U R
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
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11



STATEMENT AS OF SEPTEMBER 30, 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)
|
Partners FC Ltd. Partners BK Ltd.
(Bermuda) (Bermuda)
47.68%M 19%(1

Voting Interest Beneficial Interest

cl

BAM Re Trustee Ltd.
(Bermuda)

Public®)

Voting Trustee Partners Trust

(Bermuda)

Class B Limited Voting

Shares (100%) Class A Exchangeable Limited

Voting Shares

Brookfield Corporation@
(Ontario)
FEIN 98-0521601

Brookfield Reinsurance Ltd.
(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 Partners 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 voting power of the Brookfield Reinsurance Ltd. Class A Shares



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company

PART 1 - ORGANIZATIONAL CHART (continued)

Continued from previous page

Brookfield Reinsurance Ltd.

(Bermuda)
NYSE/TSX

|

BAMR Holdings Ltd.

(Bermuda)

Lcl

BAM Re Capital BAM Re Holdings BAM Re UK BAM Re Holdings
Management Ltd. (DIFC) Ltd. Holdings Ltd. Ltd.!
(Bermuda) (UAE) (United Kingdom) (Bermuda)
BAM Ffe Canada BAM Ri (UK) Limited| BAM Services BNRE‘Bermuda

Services Inc. (United Kingdom) (Barbados) Inc. Services Ltd.

(British Columbia) (Barbados) (Bermuda)

BAMR Freestone Holdings Brookfield Annuity Holdings| Brookfield Annuity Holdings| North End BAMR US Holdings

. UK Ltd. Inc. North E"‘(’c':i;?:)ma") spc Re Ltd. (Bermuda) | Ltd.
(Hungary) (United Kingdom) (Canada) (Bermuda) (Bermuda)

Brookfield Annuity Companyf
UK Ltd.
(United Kingdom)

Brookfield Annuity C:

(Canada)
FEIN 98-1672376

Brookfield Annuity US Inc.
(Delaware)
FEIN 38-4088410

15.43%

—

(Delaware)

|American Equity Investment]
Life Holding Company’

BAMR US Holdings LLC
(Delaware)
FEIN 92-0894383

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

99.999% LP

American National Group,
LLC
(Delaware)

Brookfield
Reinsurance
Investments LP
(Delaware)
FEIN 98-1566597

0.001% GP

BAM Reinsurance LLC
(Delaware)
FEIN 86-3528887

Brookfield Capital Solutions
LLC
(Delaware)

BNRE Triangle A

Inc.
(Delaware)
FEIN 92-2035543

kfield Securities LLC
(Delaware)
FEIN 93-3493096

4.95%

Other subsidiaries of
American National

(1) Inaddition 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)  North End Re (Cayman) SPC and Freestone Re Ltd. own approximately 15.36% and 4.93 of the voting securities of American Equity Investment Life Holding
Company (NYSE: AEL) (“AEL”) respectively, representing a 20.29% interest in AEL in the aggregate.

Freestone Re Ltd.
(Bermuda)
FEIN 98-1672376

Grace Reinsurance Ltd.
(Bermuda)

:rc:es ;cqulsl;lon

American National
Insurance Company
(Texas)

FEIN 74-0484030

rches Acquisition
Holdco I Inc.
(Delaware)

Holdco Il Inc.
(Delaware)

L_EFIN93:2393007 |

Arches Merger Sub
Inc.

(lowa)
N 93

BNRE Bermuda Merger Sub
Ltd.
(Bermuda)

BNRE Triangle Merger Sub
Inc.
(Delaware)

FEIN 92-2064626




ccl

(1) In addition to the entities shown in this chart, American National Group, LLC owns a direct or indirect interest in certain other entities,

primarily in connection with real estate and other investments.
(2) 100% owned by American National Group, LLC.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
Abbreviated Organizational Chart (continued)’

American National Life Insurance
Co. of Texas *
FEIN: 75-1016594

Continued from previous page

American National Group, LLC
FEIN: 3([))—&221711

American National Insurance Holdings, Inc. 2

FEIN: 88-4277274
DE

American National Insurance Company 2
FEIN: 74-0484030
NAIC Co. Code: 60739
LS

ANTAC, LLC?
FEIN: 76-0457938
>

American National gg)up Services, LLC 2

American National County Mutual Ins. Alternative Benefit
Management, Inc. 3

FEIN: 43-0617723 ] FEIN: 74-2894432

ANICO Eagle, LLC7
FEIN: 45-5303462
>

AN/CAN
Investments, Inc.”
BN: 85933 2827
BC Canada

NAIC Co. Code: 29319
L NV

NAIC Co. Code: 71773
X

Garden State Life Ins. Company 4

Casualty Company *
FEIN: 43-1010895
NAIC Co,’\(jgde: 28401

American National Property And

American National
Administrators, Inc. 4
FEIN: 76-0356539
X

FEIN: 14-1415410

American National General
Insurance Company 5
FEIN: 43-1223793 —
NAIC Co. Code: 39942
MO

FEIN: 22-1700753
NAIC Co. Code 63657
X

Standard Life & Accident
Insurance Company 4

ANPAC Lloyds Ins.

American National Ins. Service
ompany

Management, Inc. 5
FEIN: 76-0442824
>

FEIN: 73-0994234
NAIC Co. Code 86355
1D

Standard Plus, Inc. 4
FEIN: 2(_)|_-)(()610755

American National Lloyds
Insurance Company ¢
FEIN: 75-2551212
NAIC Co. _I(;)zzde: 10043

(3) 100% owned by American National Insurance Company.
(4) 100% owned by American National Insurance Holdings, Inc.
(5) 100 % owned by American National Property And Casualty Company.

FEIN: 43-1071580
MO

ANISCO of Washington, LLC 10
FEIN: 8\&/3\;’%\842497

American National Registered
Investment Advisor, Inc. 3

Farm Family Casualty Insurance

ANDV 97, LLC7
FEIN: 76-0554942
1D

ANTAC Core CRE, LLC’
FEIN: 92-0894383
1D

FEIN: 27-3841963
1D

NAIC Co. Code: 13803
NY

ANICO Financial
Services, Inc. 3

Family Core Holdings Ltd."! —
FEIN: 45-2475493
>

FEIN: 98-1737422
Cayman Islands

South Shore Service

Center, LLC" ANH Investments, LLC 3
X

FEIN: 87-3278551
NV

American National Life Insurance
Company of
New York ¢
FEIN: 14-1400831
NAIC Co. Code: 63126
NY

United Farm Family

Insurance Company *
] FEIN: 14-1709872
NAIC Co. ﬁ\t}de: 29963

(7) 100% owned by ANTAC, LLC.
(8) 100% owned by ANDV 97, LLC.

ANREINV, LLC 8
FEIN: 29|_-)£(3822860

ANIND TX, LLC ¢
— | FEIN: 76-0620853

1D

(6) Not a subsidiary company, but managed by ANPAC Lloyds Insurance Management, Inc.

(9) Not a subsidiary company but managed by American National Insurance Company.
(10) 100% owned by American National Insurance Service Company.

(11) 100% owned by Farm Family Casualty Insurance Company

South Shore Harbour
Development, LLC 7
FEIN: 76-0178253
X
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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. ..............
. 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 ....|98-1672376 .. 0.. Freestone Re Ltd. ....oooovriiiiiiiinis LB IA........ American National Ownership .100.000 ...|Brookfield Reinsurance Ltd. ..............
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0178253 .. 0.. South Shore Harbour Development, LLC ... JURR U S NIA....... ANTAC, LLC Ownership .100.000 ...|Brookfield Reinsurance Ltd. ..............
Standard Life and Accident Insurance
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-0610755 .. 0 v | el ... |Standard Plus, Inc. .... COMPANY e (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. ..............
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|45-5303462 .. 0 BAMR US Holdings (Bermuda) | L .| BAM Re Holdings C e . | 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 BAM Re Trustee Ltd. . . |Partners FC Ltd. . .. | Ownership.. ..47.680 ....|Bruce Flatt
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-0610755 .. 0 v | el ... |BAM Re Trustee Ltd. .......... Partners BK Ltd. .........eeevvvvvvvvvvvvnnnnnnnnns OWNETSNIP. e ..19.000 ....[Brian Kingston ...............
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..|Brookfield Reinsurance Ltd. Group ....

L'EL

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

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-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
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 .... Partners FC Ltd. .......cccuueee Partners FC Il Ltd. ............ . | Ownership .100.000 ... |Bruce Flatt .... UV
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... Partners FC |1 Ltd . |Bruce Flatt .... . | Ownership.. ..}.100.000 ...|Bruce Flatt .
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| .. Partners BK Ltd. ........ccceueee. .. |Brian Kingston . | Qunership.. .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 ..... . | Qunership.. ..}.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 oo COMPANY +eeeeeeeeeeeeee e e North End Re (Cayman) SPC .........ccceeenens OWNErSNIP...ceeeeiiiieeee e ..14.040 ....[Shareholders ........cccoeveeeeeiiieiiiiieenns
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| .. |0 A BAM Re Capital Management Ltd. . Brookfield Reinsurance Ltd. .. Ownership .100.000 ... |Brookfield Reinsurance Ltd.

BAM Re Holdings (DIFC) Ltd. . |Brookfield Reinsurance Ltd. Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .
.100.000 ... |Brookfield Reinsurance Ltd.

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

. . BAM Re K Holdings Ltd. ........ Brookfield Reinsurance Ltd. .. Ownership

..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|92-0894383 .. BAMR US Holdings LLC BAMR US Holdings (Bermuda) | Ltd. ... . [Ownership .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| .. Brookfield Annuity Holdings UK Ltd. . |BAM Re Holdings Ltd. ........ccceeeeet . | Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... Brookfield Annuity Company WK Ltd. ..... Brookfield Annuity Holdings UK Ltd. Ownership .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... Brookfield Capital Solutions LLC BAMR US Holdings LLC .. . | Ounership .|Brookfield Reinsurance Ltd.
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... Volta Holdings LP .....ccceveeeeeeennns . ..]...... NIA....... | BAMR Holdings Ltd. . Management. . |Brookfield Reinsurance Ltd. .
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|87-3288802 .. 121 Village Corner Development, Ltd. e X e NIA....... ANREINV, LLC Management.... . |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|36-4814921 .. 121 Village Lots 2/3, Ltd. . JURR U S NIA....... ANREINV, LLC . |Management.... . |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| weverrreeennnns 1363015 Alberta Ltd. . |Chipman Development Corporation . | Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|26-4431276 .. ANCAP Jasper, LLC ANICO Eagle, LLC Ownership .|Brookfield Reinsuance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|26-4730727 .. ANCAP Jasper 11, LLC .. ANICO Eagle, LLC Ownership .|Brookfield Reinsurance Ltd.

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

Argerich 2022-1, LLC ..
Argerich Holdco 2022-1, LLC ..
BST Funding 2022-1, LLC .
BST Holding 2022-1, LLC ..

. | Argerich Holdco 2022-1, LLC . . | Ounership..
BAMR US Holdings LLC Management....
BST Holding 2022-1, LLC ...ccooeeeeeeeeeennns Ownership
. | American National Insurance Company . [Ownership..

..|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 .. . | Management. . |Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... Chipman Holdings, Inc. ...... .| AN/CAN Investments, Inc. .. . | Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... Chipman Industrial Park No. 1 Inc. .. Chipman Development Corporation .. Ownership .|Brookfield Reinsurance Ltd. ..............
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el

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

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

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-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
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 ....|76-0621069 .. 0.. Eagle IND., L.P. ... ANIND TX, LLC Management.... .}.. 0.000 .... |Brookfield Reinsurance Ltd. .............. JUUU R
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|83-2990147 .. 0 Eagle Burleson Park LLC .. .. |Eagle IND., LP .. | Ownership.. .100.000 ... |Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|83-2964071 .. 0 Eagle Tri County LLC ...... .. |Eagle IND., LP . | Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-4937509 .. 0.. Germann Road Land Development, LLC .. POV R ¢4 IO O NIA....... ANICO Eagle, LLC .... Ownership .100.000 ... |Brookfield Reinsurance Ltd.
MRPL Retail Partners, Ltd. (Shops at Bella
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-8243164 .. Terra) UV I ANICO Eagle, LLC Ownership ..|Brookfield Reinsurance Ltd.
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|46-3426560 .. TC Blvd. Partners, LLC . ...NIA....... | ANICO Eagle, LLC . . | Ounership.. ..|Brookfield Reinsurance Ltd. .
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|46-3432650 .. TC Blvd. Partners I, LLC J N U NIA....... ANICO Eagle, LLC Ownership ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0444990 .. Town and Country Partnership JURR U S NIA....... ANDV 97, LLC Ownership ..|Brookfield Reinsuance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|80-0947060 .. Town Center Partners, Ltd. . .| TC Blvd. Partners, LLC Management. . |Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3971831 .. TX Galileo LLC BAMR US Holdings LLC . | Managenment.... . |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3904685 .. TX Hooke LLC .... BAMR US Holdings LLC . | Management.... . |Brookfield Reinsurance Ltd.
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3957208 .. TX Kepler LLC ... . |BAMR US Holdings LLC .. Management. . |Brookfield Reinsuance Ltd. ..
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3921297 .. TX Leibniz LLC .... BAMR US Holdings LLC . | Management.... . |Brookfield Reinsuance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3871687 .. TX Newton LLC ... BAMR US Holdings LLC . | Managenment.... . |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3889808 .. TX Wren LLC . |BAMR US Holdings LLC .. Management. . |Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-8668116 .. 121 Village, Ltd. ANREINV, LLC .. |Management.... . |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| .. BEP BID Il Euro AIVL.P. ..... Brookfield Reinsurance Investments LP ...... Ownership .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... BAMR BID Il US AIV LP . . |Brookfield Reinsurance Investments LP . | Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... BAMR BID Il AlV LP American National Insurance Company ........ Ownership ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... Boole L.P. oo American National Insurance Company ........ Ownership ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... Archimedes L.P. . | American National Insurance Company ........ |Ownership.. ..|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... Cantor L.P. ........ American National Insurance Company ........ Ownership ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... NER Note Issuer 1 Ltd. ...... North End Re (Cayman) SPC ...........ccceeeeeees Ownership ..|Brookfield Reinsurance Ltd.

NER Note Issuer 2 Ltd.
NER Note Issuer 3 Ltd. ......

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

. | American National Insurance Company . [Ownership..
American National Insurance Company ........ Ownership

..|Brookfield Reinsurance Ltd. Group .... NER Asset Holdco 1 Ltd. ..... NER Note Issuer 1 Ltd. ..... Ownership .|Brookfield Reinsurance Ltd.

..|Brookfield Reinsurance Ltd. Group .... . NER Asset Holdco 2 Ltd. . |NER Note Issuer 2 Ltd. .. . [Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| .. NER Asset Holdco 3 Ltd. ..... NER Note Issuer 3 Ltd. ..... Ownership ..|Brookfield Reinsurance Ltd.

..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1684989 .. Bylsma 2022-1, Ltd. . American National Insurance Company ........ Ownership ..|Brookfield Reinsurance Ltd.

...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1685005 .. Casals 2022-1, Ltd. . . | American National Insurance Company ........ |Ownership.. ..|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1685038 .. Dupre 2022-1, Ltd. ..... American National Insurance Company ........ Ownership .|Brookfield Reinsurance Ltd.

..|Brookfield Reinsurance Ltd. Group .... Bylsma 2022-1, LLC Bylsma 2022-1, Ltd. ............ . | Ownership .|Brookfield Reinsurance Ltd.

..|Brookfield Reinsurance Ltd. Group .... Casals 2022-1, LLC .. .. |Casals 2022-1, Ltd. . | Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... Dupre 2022-1, LLC ... . |Dupre 2022-1, Ltd. . Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... BGL PT Land, LLC .. . |Brookfield Reinsurance Investments . | Ownership.. .|Brookfield Reinsurance Ltd. .
...|Brookfield Reinsurance Ltd. Group .... BGL PT, LLC ........ . |Brookfield Reinsurance Investments LP ...... |Ownership.. .|Brookfield Reinsurance Ltd. .
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1691929 .. Atreides Leto Holdco 2022-1 Ltd. . | American National Insurance Company ........ |Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1691732 .. Atreides Paul Holdco 2022-1 Ltd. .. | American National Insurance Company . [Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1695168 .. Atreides Paul 2022-1 Ltd. ..... .. |Atreides Paul Holdco 2022-1 Ltd. .... Ownership.. .|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1694739 .. Atreides Leto 2022-1 Ltd. .. |Atreides Leto Holdco 2022-1 Ltd. . Ownership.. ..|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1693420 .. Atreides 2022-1 Ltd. ... .. |Atreides Leto Holdco 2022-1 Ltd. Ownership.. ..|Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... BGL Pinehurst Land, LLC . .. |BAMR US Holdings LLC ..... Management. . |Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... BLI Pinehurst Mezz, LLC . .. |BAMR US Holdings LLC .. Management. . |Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... BGL Pinehurst, LLC ..... .. |BAMR US Holdings LLC .. . | Management. . |Brookfield Reinsurance Ltd. .
..|Brookfield Reinsurance Ltd. Group .... BLI Pinehurst, LLC . |BLI Pinehurst Mezz, LLC Ownership.. .|Brookfield Reinsurance Ltd. .

B EEEEEEEEEEEEEEEEEEsE=EEEtEEsE=EEEE=mEE=Etes s

BAM Re Bermuda Real Estate JV Member Ltd. ... {.. BAM Re Holdings Ltd. .............. .. | Qunership..... ..49. ....|Brookfield Reinsurance Ltd. ..............




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

e€el

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-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Brookfield Bermuda Real Estate Holdings
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| weveemmmmmeennn [ e 0 e | Blue Investment SPE Ltd. .....coovvvvvviviiinnnnnns LBW....J...... NIA....... Ltd. e OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Reinsurance Ltd. .............. N0 JUUUR I
Brookfield Bermuda Real Estate Holdings Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| weverrreeennnns Brookfield Bermuda Real Estate JV LLC ...... Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .............. N0 JUUUR I
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| wevrrrrrrrnnnns Chipman Development Corporation .. . AN/CAN Investments, Inc. .....ccoevvveeeenennns Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| weverreeneennns Brookfield Bermuda Real Estate JV LLC ........ BAM Re Bermuda Real Estate JV Member Ltd. |Ownership.. ..49.000 ....|Brookfield Reinsurance Ltd. .............. N0 JUUUR I
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| wevrrrrrrrnnnns BNRE Bermuda Services Ltd. ............ .|BAMR Holdings Ltd. ........ceeeeeeennins Ownership.. 100.000 ...|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|92-2035543 .. BNRE Triangle Acquisition Inc. ...........eees . BAMR US Holdings LLC ... Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 BNRE Triangle Merger Sub Inc. .. BNRE Triangle Acquisition Inc. . . | Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 BNRE Bermuda Merger Sub Ltd. ... BNRE Triangle Acquisition Inc. . .. | Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Grace Property Holdings Limited ..........cccc.. . Brookfield Reinsurance Investments LP ...... Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 BNRE 77G Holdings Ltd. ........... . |BAM Re Holdings Ltd. .....cccoeeeeeeeeees .. | Ounership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 2022 Ganymede Note Issuer LP ..................... . American National Insurance Company ........ Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 2022 Titan Note Issuer LP .... American National Insurance Company ........ |Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 2022 Europa Note Issuer LP ... . American National Insurance Company ........ |Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 2022 10 Note Issuer LP ....coooveeiiiiiiiiiiiinnnns . American National Insurance Company ........ |Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 2022 Ceres Note Issuer LP . . | American National Insurance Company . . [Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 BREF VI Cayman 1 LP ....oovviviiiiiiiiiiiiiiiiieenens . BAM Re Holdings Ltd. .....ooooeiviiiiiiiiiinninins Management .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 776G Propco Limited BNRE 77G Holdings Ltd. .......... . [Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 American National Group Services, LLC . American National Group, LLC . Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ANTAC Core CRE, LLC ..ooeeeeeeeeeeeeeeeeeeeeeeen . ANTAC, LLC vooeeeeeiiieiee e Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Family Core Holdings Ltd. . . |Farm Family Casualty Insurance Company .... |Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Grace Reinsurance Ltd ....... . Freestone Re Ltd. ..ccooveeeeeiiiiiiiiicieieiens Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 One Liberty Plaza Property Holdings Limited Brookfield Reinsurance Investments LP ...... Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Bay Adelaide Property Holdings Inc. ... .. | ANTAC Core CRE LLC Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 BFPL Toronto Property Holdings Inc. . | ANTAC Core CRE LLC . |Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 BFPL Calgary Property Holdings Inc. . |Brookfield Reinsurance Investments LP ...... |Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 1100 AoA Property Holdings Ltd. ........ . ANTAC Core CRE LLC .....eevvvenvennnniiiiiiiinnee Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 225 Liberty Property Holdings Ltd. ............ ANTAC Core CRE LLC ....vvvvvvvvvvennennininnnnnnns Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 200 Liberty Property Holdings Ltd .. | ANTAC Core CRE LLC ... Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Lilia Property Holdings Ltd . .. | ANTAC Core CRE LLC ... . |Ounership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 1100 Ave of Americas REIT LLC .. .| 1100 AoA Property Holdings Ltd. .. | Ounership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 225 Liberty REIT LLC 225 Liberty Property Holdings Ltd. .......... Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 200 Liberty REIT LLC 200 Liberty Property Holdings Ltd. .......... Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Arches Acquisition Holdco | Inc . | American National Life Insurance Company . |Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Arches Acquisition Holdco Il Inc. . | Arches Acquisition Holdco | Inc. .. Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Arches Merger Sub Inc. .............. . | Arches Acquisition Holdco Il Inc. ... .. | Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 South Shore Service Center, LLC ................ Farm Family Casualty Insurance Company .... |Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Brookfield Securities LLC ...cceeeeeeeeeeececennnn . BAMR US Holdings LLC ...covvvvvvvvririiiiiiieenns Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Ashby Blane 2023-1 LLC ........ . | Ashby Blane 2023-1 Holdco LLC ... . |Ounership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Ashby Blane 2023-1 Holdco LLC . . | American National Insurance Company . . [Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Bates Blane 2023-1 Holdco LLC . | American National Insurance Company . . [Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Bates Blane 2023-1 LLC Bates Blane 2023-1 Holdco LLC ................ Ownership.. .|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Chamber lain Blane 2023-1 LLC Chamber lain Blane 2023-1 Holdco LLC ........ |Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Chamber lain Blane 2023-1 Holdco LLC .. | American National Insurance Company . . [Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Ewing Blane 2023-1 LLC .............. . |Ewing Blane 2023-1 Holdco LLC ... . | Ounership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 Ewing Blane 2023-1 Holdco LLC . | American National Insurance Company . . [Ownership.. ..|Brookfield Reinsurance Ltd. .NO...
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 BVentures ClinicCo S-B, LLC .... Chamber lain Blane 2023-1 LLC ..........c...... Ownership.. Brookfield Reinsurance Ltd. .............. . NO......
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 BVentures LeverCo S-B, LLC .....ovvvvvvvvvnnnnnns Chamber lain Blane 2023-1 LLC ................. OWNETSNIP. e Brookfield Reinsurance Ltd. .............. . NO......
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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 ....|88-1746432 ..| . A BVentures TruckCo S-C, LLC LDE ] OTH....... Chamber lain Blane 2023-1 LLC ... | Ownership ..85.990 ....|Brookfield Reinsurance Ltd. ... . NO...... W13
. 0408 ...[Brookfield Reinsurance Ltd. Group .... |..... 00000 ... |88-1773069 .. BVentures VTSCo S-D, LLC DB 0TH....... Chamber lain Blane 2023-1 LLC ... |Ownership ..85.990 ....|Brookfield Reinsurance Ltd. ... e | N0 JRUR K R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|93-2732031 .. SGBNRe LLC vooveeeeieiieeeeeee LDE ] OTH....... Chamber lain Blane 2023-1 LLC ........cc...... (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... W13
Asterisk

Explanation

...| Bruce Flatt and Brian Kingston are also ultimate controlling persons
.| BAM Re Partners Trust owns 100% of the Class B Limited Voting Shares of Brookfield Reinsurance Ltd.
.| Investment Special Purpose Vehicle ..




STATEMENT AS OF SEPTEMBER 30, 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 3

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

Reasonableness of Assumptions Certification required by Actuarial Guideline

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

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 0 3

14



STATEMENT AS OF SEPTEMBER 30, 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. Credit Insurance ReCOVErable ........ccccocooioeiieieieieieieeececeeeeeeee e oo 12,809,294 | e 12,809,294
2505. Taxes Other Than FIT .... 628,883 |... .... 628,883 |...
2506.  MGU FEe INCOME ....ovveeeeceeeieieeeeeeeecc e neneneneneeeannsJoreieeeeeenenenens D08, TAT | e 508,741
2507.  Qverfunded PENSTON .......cccoviuiiieicieeeeececccee e
2508. Prepaid Expenses ....
2509. Debit SUSPENSE .....cocoovevvereriiriiinne
2510.  Miscel laneous Nonadmitted Assets ...
2511, AQVANCES ..ovvieieieececietetctcee ettt ettt aeaean
2597. Summary of remaining write-ins for Line 25 from overflow page 220,661,909 206,714,991 13,946,918 14,330,067
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 4,010,158 |.....cveveee 4,406,700
2505.  RetiTee DENETIT FESEIVE ..ottt ettt ettt e ettt e e e e et et e e e e eeeeteeaeeeeeeeeteseeaeeaeeseneeesenseesensresensnnsensnnas |ooeeeseeeieseeeenns 2,289,905 ..o 2,124,579
2597. Summary of remaining write-ins for Line 25 from overflow page 6,300,063 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. MisCEl1ANBOUS INCOME ........vvveeeieceiecee ettt s s easananns [oreneseseseseanaens 1,028,059 |..cocoovveeee 3,840,539 | 4,292,366
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 1,028,059 3,840,539 4,292,366
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Interest on FUNAS WithREId .....coiiiiiiiiiiciciccc ettt |oaesesesesesee s 136,942 .o 245,967 |.oovoveeieen 304,587
2797. Summary of remaining write-ins for Line 27 from overflow page 136,942 245,967 394,587
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 deferred tax on non-admitted items ... e (5,336,383)...ccccccvernes 9,717,304 |.ocvevenen 6,154,407
5397. Summary of remaining write-ins for Line 53 from overflow page (5,336,383) 9,717,304 6,154,407
Additional Write-ins for Schedule T Line 58
Direct Business Only
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 ..ovoveevrrerirerercrceeeeeeeeeeeeeeeeseeereene foeeees XX oo 9,359 [ e 211 e e 9,570 oo
58005. SGP Singapore .........ccccocveveerereereeerevenenvenenveenies Jorvees XX oo 5,580 |cvueevreirieirieen e [ [ 5,580 |cveeeerieieieien
58006. ITA 1taly .oooveeeeeecceeeeeeeeeeeeeeeeeeeeeeen [ XX oo 1,575
58007. NLD Netherlands 1,335 ...
58008. BEL Belgium ...... 1,308 |...
58009. ESP SPain ...c.oveveeeeieiieieeeieeeeee e
58010. LUX Luxembourg
58011. THA Thailand ....
58012. TN Taiwan ....
58013. JPN Japan .....
58014. AUS Australia
58015. CHL Chile .....
58016. ABW Aruba .......coeveeeeeeiereieiceceeeeeeeee e
58017. PHL Philippines
58018. CHE Switzerland ..
58019. NZL New Zealand ...
58020. DNK DenMark ..........ccocooveveueueemeeeierereieeecenan
58021. BRB Barbados ............ccccoeeveiereiirieereceeee
58022. IRL Ireland ..
58023. ISR Israel ...
58024. POL Poland ........ccovoveveeeeeeieeeeeeeeeeee
58025. SCO Scotland ........cccooevvveieieiecccceeeeeee
58026. IND Indonesia ..
58027. MCO Monaco ...........
58028. CYM Cayman Islands .........cccocooirrennineccneene
58997. Summary of remaining write-ins for Line 58

from overflow page

268,383

291,448
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STATEMENT AS OF SEPTEMBER 30, 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 @CQUISTION ........ccveuiiieiiieiiieieiei ettt ettt s et ese s ese s ese st ese s esessesessesesnssennssesesnens [eeseieeneieineaas 39,787,142 |.eeeeee
2.2 Additional investment made after acquisition . ... 12,429,938 |... 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 QISPOSAIS ..........ceiieuiieieieteieteieteseetet et ete st esesteseeeseseesesseseseeseseesesessesessesessesessesessesessesesesesessessssesessesesesens [eoeeseieeseiennenes 1,613,389 | 1,006,163
5. Deduct amounts reCeived ON GISPOSAIS ...........c.cvriereiieueietiieteietesie et et et ese st se s se e esesesseseesesessesessesesesesesessesensesessesesnnses [oeeseseseneneinas 8,646,232 |...coovvenne 5,371,205
6. Total foreign exchange change in book/adjusted Carrying ValUE .............cccooiiiiiiiiiii i [ oo
7. Deduct current year's other than temporary impairment reCOGNIZEA ...........cvoiririririrueieiiiinerersieieteeeese e sesaenes [eeessesesenanenaeas 1,211,130 |... s
8.  Deduct CUITENt YEAI'S AEPIECIAtION .........c.cueieieiieieiieteiceteie ettt ete et e et e et ese st ese s esessesesseseseeseseesesssesesesesesessesessesensesenns [oeesesesseiennans 14,649,959 |................. 18,860,323
9. Book/adjusted carrying value at the end of current period (LINeS 1+2+3+4-5+6-7-8) ........ccceovriririrerureeieieeeneniseseseeieeeseeeenens foeeinininnnnens 376,990,337 |...coovvnene 347,667,188
O TR =Y W Tx 3 o] =1 Mg ToT g P=Te a1 1=Yo IR= Ty 4o U g1 S RO PEUS KOOSR
11.  Statement value at end of current period (Line 9 minus Line 10) 376,990,337 347,667,188
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 at M OF ACQUISITION .......c.c.oiiieeeeeeececceeeee ettt e s s ee e eeeaeesn s esesessansnssennssnnnanns |eeeeesenensees 206,985,360 |........... 1,048,399,474
2.2 Additional investment made after acquisition . o e 261,966,641 |................ 418,878,122
3. Capitalized deferred interest and other ............. | 2,748,816
4. ACCIUAI OF GISCOUNL ....veeietetetete ettt ettt ettt et s e s s s et s e s e e s e st esesese e se e st et et esese e et s et esesesesnnnssnas [eocsesnnenananas (1,222,758)
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 (loss) on disposals .................... ..(14,838,419)...
7. Deduct amounts received on disposals . e 350,352,216
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES ........ccvoveveveieieeiiriiiieeieeeeeee s [oeeeeeeeeeieiens (7,395, 110) |-
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............oocooeveieneienenienenes foovene e
10. Deduct current year’s other than temporary impairment reCOgNIZEd ............cociiiiiiiiiiiiiii e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ...
12, Total valuation @lIOWENCE ..........cc.oiiiiiiiee ettt ettt e ae et e et et e e e e e e e et e eareenn e
13.  Subtotal (Line 11 plus Line 12) ......
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) 5,191,870,504 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 tiMe Of @CQUISTHION ........c..eueieieieiiieieeiete ettt s e et et ese et ese s ese s ese s esessesessesennssennn [eeeseineneieanenas 6,320,000 |.....coo.... 233,382,399
2.2 Additional investment made after acquisition . U 686,706,531 |...cceeneeee 281,415,006
3. Capitalized deferred interest and other ............. e 513,744 ..o 63,083
4. ACCIUAI OF GISCOUNT ..ottt ettt ettt e e e s s st esesesessas s st es et et esessa s s s s sesesesessasssassesesesesesnasanasas |eoeseseaeneneeteteseneseteseennens |oertnteseseeeeeseseeeaes 3,111
5. Unrealized valuation INCrEASE (AECTEASE) ...........c.cueriiveriiieriiiesisiesesieteseesesesteestessstesessesesaesessesessesessesessssassasessssessssessssesessesessases [ooesesiene (2,219,936,863)]................ (68,845,832)
6. Total gain (I0SS) ON AISPOSAIS .......c.c.oeiiieieieececeicee ettt ettt ettt ettt e es s s st e s et eseass s s s s sesesesessssansasssesesessananas |oeeeesesenenenens 13,521,245 | 8,622,688
7. Deduct amounts received on disposals . e e 1,312,966,433 |............ 1,226,768,701
8. Deduct amortization of premium and depreciation .................. i e 3,403,586 |.....ccvoenneeene 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 1+2+3+4+5+6-7-8+9-10) .. ..892,575,546 |... ..3,721,820,908
{2 o T=Ye W Te: 3 o] =1 g ToT g P=Te T 1=Yo IR= Ty 4o U g1 S KOO PTUS RO
13.  Statement value at end of current period (Line 11 minus Line 12) 892,575,546 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 year ... e [ 10,984,361,578 |........... 10,201,679,377
2. Cost of bonds and Stocks aCqUIred .............cceoeeveueeveueeeeeeeeeeeeeeeeeee e I PO 2,042,976,882 |............ 4,151,472 ,405
3. ACCTUAN OF GISCOUNL ......voveieieecee ettt st s s s s e s e s s s s e s es et sasaese s s s sasses et s s sansssesesssasananas [osseenacacicees 16,043,224 |....cccoveeeee. 8,939,208
4. Unrealized valuation iNCrEaSe (AECIEASE) ............cevivivieiueueriiieseesesesesssessssetesesssessssesese s et s sssesesesssessssesesessssssssesesessssnsssesesesssanns [eossacsceseenanas 55,577,999 | 667,563
5. Total gain (Ioss) on disposals ............cccceevrererverererenenns ... (5,219,468)]... ..(26,371,557)
6. Deduct consideration for bonds and stocks disposed of . e 2,114,671,650 |............ 3,295,249,350
7. Deduct amortization of premium ...........c.cccceeeveveeereeeeeeeeeennes [ FO 25,317,038 |.cocvevereee 38,027,074
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ...........cccciueiieirieirieiiniseniseesiee sttt bee e snes [eesssssssssessssssssesssasineanes |ooeiesissssneennans (239,765)
9. Deduct current year’s other than temporary impairment FECOGNIZEA ...........ccvrirvririiieueieriiiee ettt ssssssebes [oeseeseseeseseeseieeeseneseeseeies [oeeeeeieieenas 21,735,388
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccooovvvveeierereeeees e 2,178 | 3,226,159
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......ccceceereriririeiererereeesesessieeeieaes e 10,953,753,700 |.......... 10,984,361,578
12, Deduct total NONAAMItEEA BMOUNES .........cvovieieieceeteiiececeeeete ettt se et a st s e s s sssssese s s ssssesesessssssssesesssnanas |esssscecessenanas 24,494 568 |................ 18,774,987
13.  Statement value at end of current period (Line 11 minus Line 12) 10,929,259,132 10,965,586,591
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FAVES)

During the Current Quarter for all Bond
1

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

s and Preferred Stock by NAIC Designation

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS
1o NAIC T ()t bbbttt bbbttt e 6,859,817,133 |.......... 2,037,839,723 |............ 4,016,334,308 |....cccvenve 20,801,155 |........... 6,859,034,806 |............ 6,859,817,133 |............ 4,902,123,703 |............ 5,543,403,846
7 1 @22 - ST STTSTSTSRTRPPRTITY RSP 4,435,261,920 |............... 481,777,878 |...oeevernnee 158,119,537 | 64,516,650 |............ 4,431,436,637 |............ 4,435,261,920 |........... 4,823,436,911 |.......... 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 419,372,492 |............... 200,333,026 |.......ccoenvne 93,889,881 |....ccccuenvne 13,846,759 |....ccoone.. 419,372,492 |............... 419,372,492 |............... 539,662,396 |............... 397,400,025
L 2 02 = TSSOSO PPN RN 65,403,305 |..cvvverinnnn 14,213,564 |......cccvennne 8,157,522 |..cocvvvririen 2,950,663 |......ccoveune. 63,613,394 |......ccco...e. 65,403,305 |..cvvveinnne 74,410,010 [ 28,726,239
5. INAIC 5 (8) otttk R bbbkttt bbbt [ s 166,693,420 |..........co.cc. 30,634,299 |................ 38,798,006 |.........ccouenvne (3,038,753)|............... 168,895,825 |....cccvenve 166,693,420 |............... 155,490,960 |........... 1,281,874,683
(ST NN [ - ST PTRSTSTST 4,425,464 56,378,621 22,098,720 11,742,897 4,438,780 4,425,464 50,448,262 3,537,040
7. Total Bonds 11,950,973,734 2,821,177,111 4,337,397,974 110,819,371 11,946,791,934 11,950,973,734 10,545,572,242 11,743,603,845
PREFERRED STOCK
8. INAIC T ettt bbbkttt bbbttt ettt [rreaeana e 29,962,000 |-..eeeeeereeerirereeininirinenes [erreeenirnneennsnnrnees e eenieene[rere e 29,962,000 |...ccveenne 29,962,000 |..c.oceeenne 29,962,000 |....cceeenne 29,962,000
9. INAIC 2 et £ AR R R £ e R SRR bRt e et bbb n et ne et nenenenenens [renenr e 19,649,468 ... [ [ 23,750,000 |...cvvrerennee 19,649,468 |................ 19,649,468 |................ 43,399,468 |................ 17,710,800
TO. NAIC 3 otttk h bbbttt ettt [reresennn s 4,260,016 |....cooocecine 75,2480 | [ 35,643 | 5,057,677 |.ovoveeeeernee 4,260,016 |.oevrerienee 4,370,899 |....ccccvuenee 5,057,677
I T 72 2 TP ST PSPPSR SRR 922,400 [...vvoceeeireieneieireienees e [ s 922,400 |....coovevvierenn 922,400 |....coovevrrirenn 922,400 |....covevvierenn 922,400
12, NAIC 5 ottt bbbttt bbbttt bttt b ettt [ aer e s (922,400) [......ceceeeeeeererceirinirrnine Joerereeeeeenenenseeesi s [reneeere e [ (922,400)|.......cevevrenne (922,400)|.......cevevrenne (922,400)......cocvevrereecieerirreeen
S 7Y (O ST 1,070,400 92,800 1,070,400 1,070,400 1,163,200
14, TOtal Preferred SOCK ........c.iuiuiiiiiiiieeecee ettt 54,941,884 75,240 23,878,443 55,739,545 54,941,884 78,895,567 53,652,877
15. Total Bonds and Preferred Stock 12,005,915,618 2,821,252,351 4,337,397,974 134,697,814 12,002,531,479 12,005,915,618 10,624,467,809 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 $ .o 2,966,416,455 ; NAIC2 $ oooeveevevececrereeiceeieinns i NAIC3 $ o NAIC4 $ i i NAICS5 $ i NAICE $oeiiiic




SCHEDULE DA - PART 1

Short-Term Investments

STATEMENT AS OF SEPTEMBER 30, 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 2,966,416,455 XXX 3,543,227,307 30,401,409 3,381,999
SCHEDULE DA - VERIFICATION
Short-Term Investments C 0
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 ACUINEA .........ceeviuieieiiieieieieiete ettt ese et ese et e e s ese s esessesessesesaesessesessssesnssenes |ooeeesenens 3,292,024,626 |............ 1,462,352,228
3. ACCTUAD OF QISCOUNL ......eeeeeeeeeeeeee ettt e et e e et e e e et e et e e e e e e e s e e e s eneenseseeeseseneeseneeaseeenneennnnns [oeneereeneennenes 20,260,956 |.....coceeeeee. 2,425,010
4. Unrealized valuation iNCrEASE (ECIEASE) ...........cirveririeririeteiiteestesestesestesestetessssessesessssesessessssesessesessasessasessasassssessssesessesessasenss |ooessesensesenteseseasesenneaes 86 [, (86)
Total gain (I0SS) ON GISPOSAIS ........cueveeiieiisietiieteieteeet ettt se e ete e te e e s e e et eseesese s esessesessesessesessesessesessesesessesessesessesessesnnnns [eesereeseienseaenneaes 156,850 |...voveeeeeeeeeeeeeeeeee

6. Deduct consideration received 0N DISPOSAIS .............cciuiriiviiiieiiietisieteseetese et st et st esssaesesaese st sessesessssessssessssessssesessesessesesssanes [oersesesnene 1,448,593,806 |................ 480,275,276
7. Deduct amOortization OF PrEMIUM ...........c.ciiiiuiriitiiiteestetestete st e s et et be e st esestesessesesaesessesessesessesessesessssessssesessessssesessesessesessnsannan |oeesensesenseseneaseneas 40,883 |
8. Total foreign exchange change in book/adjusted CaIryiNG VAIUE .............oviueurueuiiiririririeieieieseene st seneseenssenes[oeneneneeseeeenens 7,658,000 ..o
9. Deduct current year’s other than temporary impairment reCoOgNIZEA ...............coooiiiiiiiiiiii e [ oo
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9) .........cocceeerieirieerieieieieeeeesee s [eeveenneaes 2,966,416,455 |............ 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) 2,966,416,455 1,094,950,626
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STATEMENT AS OF SEPTEMBER 30, 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 94,236,882
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 37,960,576

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........c.iviviviiiieieceetetei et eectete et eeess s te s et seessseete s et esessssete s s s s ses e s e s s s essnseae st es s ssses e s et s esnssseses s sssnseaebesessnensnses febebesssasssssesanas (60,988)
Considerations received/(Paid) ON tEIMINALIONS .............ccc.cveiiieeceeieiieectete et eae st s et et s s ses e st s s s s e s ese s s s s s eseses s s s sessse s s ssssssesessssnsnansenans Saestiesesssienes 80,938,317
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 169,509,945
(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 169,509,945

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 SEPTEMBER 30, 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

SI05, SI06
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13.
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15.
16.

STATEMENT AS OF SEPTEMBER 30, 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 169,509,940
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 169,509,940
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 169,509,950
o= Tl S Y=o (o o W IR 0o (¥ o o 200 OSSR

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .....c.cvoveuiuieiieiicieeetetetceeeee ettt s sttt es st esessan s s esssesesesssnnensnsneeiere e (10)

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 169,509,940
=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 169,509,940
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 169,509,950
o= T S Y=o (o o Wt IR o] (¥ 0 oo W 0 OSSR

Total (Line 9 Minus LiNe 10 MINUS LINE T1) ...cvouiuiuieiiieieececteectceceee ettt es st esesean s s s esesessnsnenanaaiene e (10)

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 SEPTEMBER 30, 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 GCQUINEM ..........ccveueieiiiieieiieieeetete sttt ettt e st ese s ese s ese s ese e esesseseseeseseesesesesessesessesesesessesens [eoeesenens 10,222,677,561 |.......... 14,724 193,572
3. ACCTUBI OF QISCOUNE ...ttt ittt bbbt b ettt n b s ensens [eoeniniininaininans 6,017,366 |......ccocovvevnnee 746,449
4. Unrealized valuation iNCrEASE (JECTEASE) .......cuuutiriririrueueueieienitatseseeteteteses et aesesseseteteseseataesssseseteseseneassesssaeseseseneneassessssesesesenen [oeieininenennnns (1,381,797 ) e
Total gain (I0SS) ON GISPOSAIS ........cueuieuerieieiieieiietete ettt ettt et et e et e et ese s esesseseseeseseesesessesessesesesessesessesessesessesesessesesesans [ersesenseseseasenenneaes 20,339 [

6. Deduct consideration received 0N ISPOSAIS .............ccciueriiuiiiieriiietiiieseseeteseetetsteestessssesesaesessesessesessssessssessssessssesessesessesessasens oereesesnene 9,737,523,139 |.......... 15,760,968 ,027
7. Deduct amOortiZation OF PrEMIUM .............ciiiiuiriitiiiteestetestete sttt et bes e st esestesessesesaesesseseseesesesessesessssessssesessessssesessesessesesnsaneans |oeesensesessasennaseneas 19,814 |
8. Total foreign exchange change in book/adjusted Carrying VaAlUE .............c.ccooiiiiiiiiiiiic s [eeerie 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) .........cccecriiriririririeerieeereneseseeeeeeeeseseees e 804,881,790 |..coceenenee 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) 804,881,790 315,091,194
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STATEMENT AS OF SEPTEMBER 30, 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 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 . |Various ....

SHOPPING CENTER . . |BILOXI ...... Various .

HOTEL ............
OFFICE BUILDING
HEALTH CLUB ..

OFFICE BUILDING
OFFICE BUILDING
OFFICE BUILDING
OFFICE BUILDING
OFFICE BUILDING
SHOPPING CENTER .
SHOPPING CENTER .
OFFICE BUILDING
OFFICE BUILDING
OFFICE BUILDING
OFFICE BUILDING
OFF ICE BUILDING .

.. [LEAGUE CITY
.. [DENVER ......
.. |LEAGUE CITY ..
.. [LEAGUE CITY ..
.. [LEAGUE CITY
.. [COSTA MESA .
.. [ DALLAS
.. [DUBLIN
.. | CONRCE .
. LOGANVILLE
.| GREENIOOD VILLAGE .
.. [DUBLIN ...
.. [ DAYTON
. | NAPLES

DENVER ...

. [Various .
Various .
Various .
. |Various .
. |Various .
. |Various .
. |Various .
. |Various .
. |Various .
. |Various .
. |Various .
. |Various .
. |Various .
. |Various .
. |Various ...

07/31/2015 ..
.. 12/08/2015 ..

0199999. Acqwred by Purchase

3,687,538

OFFICE BUILDING .
OFFICE BUILDING
OFFICE BUILDING ...

. | BEDFORD .

FARMINGTON HILLS

BEDFORD .

.. 05/11/2020 ..
08/01/2023 ..
.. 08/01/2023 ..

. | Transfer ..
. | Transfer
. |Transfer ..

.. 8,494,725

10,205,275 |..

... 89,421

89,421

0299999. Acquired by Internal Transfer 18,700,000
0399999 - Totals 18,700,000 3,776,959
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 11 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- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal | Disposal | Disposal brances Incurred
PARKING LOT ..oevvveiiiiiiiiiiiiiiieees GALVESTON ...oeveeeeieiiis fornnnnnnnnnns TXeeieiennnnes ...08/21/2028 .. | i s e | 58,670 [.ooeeeeeeeeeeeeees Lo Lo Lo s o, 58,670 |......... 192,252 |.ovveeeeeiiiiiiins foveennees 133,582 |......... JECKRCL: 72 R N
0199999. Property Disposed 58,670 58,670 192,252 133,582 133,582

0399999 Totals

58,670

58,670

192,252

133,582

133,582
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company

SCHEDULE B - PART 2

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

1 Location 7 8 9
2 Additional
Actual Cost at Investment Made Value of Land

Loan Number City Time of Acquisition After Acquisition and Buildings
18450018 .ovvnniiiiiiiiiin i o I L P M N o4 R PPN 5.500 |.iuuuuiiiiiiii e e e e e eaaaaaaa 2,610,000 [o..iiiiiiiiniiiiiii e 57,088,888
0399999. Mortgages in good standing - Residential mortgages-all other 2,610,000 57,088,888
1823603 ... ENGLENOOD ... ... 932,891 .. 47,200,000
1844801 . IRVINE 2,423,523 |.. .. 70,600,000
18461018 .. Madrid ...
323001 MAUI . 116,350,000
331001 .. APEX ..... .. 89,550,000
331101 .. WINCHESTER .. 33,970,000
331201 .. RALEIGH .... .. 50,700,000
331301 .. BRADENTON .. 42,800,000
331601 .. VINEYARD ... .. 30,750,000
331801 SUGAR LAND ... .. 22,000,000
331901 SALT LAKE CITY . .. 75,700,000
332001 .. LOUDON ...... .. 42,900,000
1813901 . GAITHERSBURG . . .. 19,200,000
1838901 . SAN JOSE . 139,193 .. .. 19,400,000
1840001 . L IVERMORE . 914,653 |.. .. 24,000,000
1844601 . CICERO ... L 722,973 .. . 121,740,000
1845901 . JEFFERSON! . .. 42,250,000
18460018 SOMMERVILLE ... e ee et e e eeee e e e e e e e eeene e e e e ennne e e e eennnneeeeennnnnnnneernnnns | ennnnneeeeemnnnneeeeennsMAeenii i v e o 0673072023 Lo [ BUT20 [ 8814800 | 8T8 T [
330101 MORENO VALLEY .. .. 38,500,000
330201 CORSICANA .. .. 27,000,000
330301 .. GALVESTON .. .. 68,340,000
330302 GALVESTON .. ....2,050,000 |... .. 68,340,000
330401 SAN ANTONIO .. 65,000,000
330501 SAN ANTONIO .. 26,000,000
330701 NEW BRAUNFELS ..
330801 GARDEN CITY
330901 GARDEN CITY .. .
331401 .. BOISE .... .. 55,700,000
331501 VANDALIA ... .. 62,800,000
331701 .. | CAPE CORAL ... ,376, .. 72,100,000
332101 .. .. | SAN ANTONIO .. ..7,643, . 105,000,000
0599999. Mortgages in good standing - Commercial mortgages-all other 37,090, 106 105,743,051 1,575,600,000
18451018 .. New York ... R 25,000,000 |...
18452018 New York R .. 25,000,000
18457018 .. Durham ... S .. ....6,320,000 |...
1832501 .o Baton Rouge Seieeeeenninn forreeeennn 02/26/2018 oo [ 92000 | R TR P AP PP P PP PPPPPTITN
0699999. Mortgages in good standing - Mezzanine Loans 59,508,454
0899999. Total Mortgages in good standing 96,598,560 108,353,051 1,632,688,888
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 96,598,560 108,353,051 1,632,688,888
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STATEMENT AS OF SEPTEMBER 30, 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

1807601 ... SHILOH . 06/30/2022 ....08/01/2023 ... ...2,456,212 |.

1810501 ... LINA ... 07/25/2013 ....07/25/2023 . eeeenn... 4,383,439 [

1811001 ... AUSTIN ....08/20/2013 ....09/09/2023 72 787,086 |.... 4305 | [ 72,800,000 |........ 72,800,

1830201 . NAPERVILLE .06/01/2022 .. .08/02/2023 . 19,473,348 |. . 19,208,328 |........ 19,208,328

1833401 ... MILWAUKEE ... 06/01/2022 ....07/19/2023 11,100,086 |.... .. 10,952,271 |...

1834101 ... BRADENTON ... 06/01/2022 ....09/15/2023 reeeennn 2,725,534 |.... ... 921,046 |...

322101 AUSTIN 11/20/2015 ...08/15/2023 ..... T L P S (OO PPN FETTPTTTTUUUUOR 1110 ) R, 1,000 |...

0199999. Mortgages closed by repayment 113,189,271 110,722,296

1770501 ... GREENVILLE 06/01/2022

1774501 . BROADVIEW HEIGHTS . .06/01/2022 ..

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

1778701 ... DAYTON 06/01/2022

1779301 ... HURST 06/01/2022

1781001 ... ROCHESTER ... 06/01/2022

1790101 ... HUNTERSVILLE .. 10/26/2009

1792801 ... LAS VEGAS 06/01/2022

1796601 ... 06/01/2022 .

1799401 ... COTTONWOOD HEIGHTS 06/01/2022 I 2,406,498 |....

1801301 ... S ) R | SR SRRSO R 08/18/2009 29,232,129 |....

1804801 . TAMPA .06/01/2022 .. . 10,536,494 |.

1805901 . .06/01/2022 ..

1807801 . FENTON L04/24/2023 o[ s e

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

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

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

1808801 ... SACRAMENTO 06/01/2022

1810701 .... FORT LAUDERDALE . 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 ..

1816401 ... CHARLOTTE ... 06/01/2022 R IO

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

1817201 ... ENGLEWOOD ... 12/11/2014 B 11,375,209 |....

1817801 ... JONESVILLE .. 01/15/2015 .....

1818501 ... 03/16/2015 .....

1818601 ... LINTHICUM HEIGHTS . 06/01/2022 .....

1818901 ... FORT WORTH 06/01/2022 e

1819001 ... COLUMBUS .. 11/08/2013 oo |oeeiiieees et | 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 IVERMORE ... 05/21/2015

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

1819501 ... 05/26/2015

1819901 ... 06/01/2022

1820001 ... CHARLESTON .. 06/01/2022
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STATEMENT AS OF SEPTEMBER 30, 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

1820201 ... DALLAS .... 06/24/2015 I . 17,585,249 |.... ... 152,006 |...

1820301 ... DERBY 06/24/2015 .....|oeeeeeeiiinn ceviiiees foeeeeenan 2,769,144 |.... ... 21,818 ...

1820501 ... DRAPER 06/25/2015 ... |oueneeeeins e e 18,574,612 |.... .. 173,055 |...

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

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

1821101 . WARRENV ILLE .09/01/2015 .. . . 21,518,139 |. .

1821301 ... HOUSTON 06/01/2022 I . 52,279,011 |.... 429,132 |.

1821401 ... TALLAHASSEE ... 06/01/2022 ... 80,371 [

1821801 ... 06/01/2022 ....63,4% |.

1821901 ... 04/24/2023 ....44,994 .

1822001 ... COLLEGE PARK .. 04/24/2023 R ...94,226 |.

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

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

1823201 ... DALLAS .... 12/07/2015

1823401 . . | KOLOA .. .04/24/2023 .. A

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

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

1824001 ... LOS ANGELES ....cevveeneeeeeennieeeeeennns Jeemmmieeeeeenes O [ s [ 03/15/2016 30,540,545 |....

1824201 ... 23120 ) R | P AU RN 06/01/2022 ....54,687 |.

1824301 ... DEERFIELD ..vvvevveeeeeemnneneeermnnnnes Jemmmmeeeeeeees Pl o s e 06/01/2022 ... 18,783 .

1824401 Loovveeniiiiiiiiieeeeee [DALLAS e [ TR [ 04/14/2016 21 239,046 |.... 166,174 |.

1824501 ... LOS ANGELES ....cevveeeeeeeeennieeeeeemnns Jeemmmieeeeeenes O [ s [ 06/01/2022 . 31,114,888 |....

1824601 ... LOS ANGELES .....covvvnnevirivininnnecvnnnns fevvvnenneeeeenen CAec s [ e e 06/01/2022 [ R 16,971,757 |....

1824801 ... MINNEAPOLIS e eeeememe femmeeeeeemeeee e N [ i e 06/01/2022 R IO 4,374,416 |.... .

1825001 ... ... | POOLER 05/13/2016 I . 22,760,617 |.... 112,118 |.

1825401 . . | CINCINNATI 08/03/2016 .. . 35,546,767 |. 266,918 |.

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

1825801 . . | OGDEN ... .08/29/2016 .. 8,886,729 |.

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

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

1826801 ... LAGUNA BEACH ....cevvveiiiiiininneiiinnnn Jvvneneeeeeenen CAecis o e s 12/06/2016 [ R 9,535,720 |....

1827001 ... BROOKFIELD .. 04/24/2023

1827301 ... NAPERVILLE .. 12/16/2016 JUUR R .

1827601 ... LEHI .... 03/15/2017 [ IO 19,656,275 |....

1827801 ... IRVINE . 03/30/2017 I . 44,186,165 |.... . .

1828201 ... ROCKVILLE ... 04/24/2023 ... 163,523 |...

1828401 . COLUMBIA . .06/23/2017 .. . 76,740

1828501 . GILBERT .05/24/2017 .. ..99,179

1828701 . PHOENIX ... ... 06/09/2017 ..

1828901 . B IRMINGHAM ... 06/15/2017 .. . 18,324,131 |.

1829001 . LINONIA ... .06/01/2022 .. . 3,899,313 |.

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

1829801 ... WOODLAND HILLS oveveeiiiiiieeeeiiiinees Jevvneneeeeeennns A [ e s 07/13/2017 [ R 14,724,974 |....

1830101 ... KNOXVILLE <. eeeeee e eeeeeeeeee Jeemmmeeeeeeees TN [ s [ 06/01/2022 R IO 5,989,431 |....

1830301 ... LEHI ... 09/26/2017 JUUR R 23,126,9% |....

1830501 ... PHOENTX .. eeeeeees Jeeeeeieeeeeenee A e S e 06/01/2022 [ IO 18,201,876 |....

1830601 ... PHOENIX ... 06/01/2022 I . 18,804,281 |....

1831001 ... RINCON ... L N472017 e s s 5,726,365 |....

1831101 ... FARMINGTON HILLS ... 11/16/2017 oo |eeeeieeees et [ 5,775,893 |....

1831401 . HUTCHINS . 1172172017 .. . 20,995,897 |.

1831601 ... NASHVILLE ... 06/01/2022 ...8,231,982|....
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SCHEDULE B - PART 3

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

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company

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

1831602 ... NASHVILLE ... 06/01/2022 ..o founneeeeenn eeeeiiiees foeeeei2,809,168 [ovvniiiciiiiiniens e [ e [ e [ 2472 oo 2,472 |...

1831701 ... 04/24/2023 .. 164,330 |...

1832001 ... ... |NORTH SALT LAKE . 06/01/2022 ... s [ 6,371,853 |....

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

1832801 . . | NEW YORK . .06/01/2022 .. . 20,027,783 |.

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

1833101 ... AMERICAN CANYON ... 07/26/2016 24,734,625 |.... 176,412 |.

1833201 ... 04/05/2018 .. 220,018 |.

1833301 ... SAN DIEGO ... 04/05/2018 ....43,136 |

1833601 ... SCOTTSDALE .. 05/30/2018 330,640 |.

1834001 ... NEW CANEY ... 04/08/2016 356,071 |.

1834002 .... NEW CANEY ... 12/16/2021

1834401 ... SAVANAH 06/01/2022

1834402 .... SAVANAH ... 06/01/2022 .

1834901 . . | DRAPER ... .06/01/2022 .. . 25,700,008 |.

1835001 . MIAMI BEACH ... 10/30/2018 .. . 40,152,205 |.

1835201 . .| CARY ... .09/02/2015 .. . 17,395,275 |. .

1835401 ... LEHI .... 05/29/2019 25,282,119 |.... 150,247 |. ... 150,247 |...

1835501 ... HOUSTON ... 06/01/2022 28,083,016 |.... 164,015 |. ... 164,015 |...

1835601 ... DUBLIN ... 06/01/2022 31,119,757 |.... 181,786 | .. 181,786 |...

1835701 ... COLUMBUS .. 06/01/2022 14,881,791 |.... ...73,656 .

1836001 ... 10/29/2019 16,532,452 |....

1836201 ... WENTZVILLE .... 06/01/2022 41,299,773 |....

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

1836401 ... AURORA 06/01/2022 46,477,955 |.... 312,999 |.

1836601 . GREENSBORO 12/17/2019 .. . 21,983,888 |. .. 139,643 |.

1836901 . CHICAGO ... .06/01/2022 .. . 25,317,139 |.

1837001 . CENTRALIA L04/24/2023 oo | e e

1837101 . BUFORD . .06/01/2022 .. 8,599,070

1837201 . BELLEVUE . L04/24/2023 oo | e e N

1837301 ... HOUSTON 06/01/2022 35,023,747 |....

1837601 ... LOS ANGELES ... 06/01/2022 [ IO 13,125,962 |....

1837801 ... 06/01/2022 [ R 6,142,061 |....

1837901 ... 06/01/2022 14,812,941 |....

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

1838201 ... GREENVILLE .. 06/01/2022 ..2,129,412 ...

1838301 . LEMONT ... .06/01/2022 .. 6,735,491 |.

1838401 . RUSKIN ... .04/24/2023 ..

1838501 . BELLEVILLE .04/24/2023 .. A

1838601 . GLENVIEW . .06/01/2022 .. . 41,369,066 |.

1838701 . FORT WORTH .. .04/24/2023 ..

1839101 ... CULVER CITY ... 04/24/2023

1839201 ... COLORADO SPRINGS 04/24/2023

1839401 ... EL SEGUNDO 04/24/2023

1839501 ... COLORADO SPRINGS 04/24/2023

1839701 ... 06/01/2022

1840101 ... COLUMBUS 04/24/2023

1840801 ... WEST VALLEY CITY .. 04/24/2023

1841001 ... HENDERSONVILLE .. 04/24/2023

1841201 . BREA ...cevnennns .04/24/2023 ..

1841401 ... SHELBY TOWNSHIP ... 04/24/2023
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STATEMENT AS OF SEPTEMBER 30, 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
1841501 ... MIAMI 03/10/2022 24,190,336 |.... ...6,163 |... .. 139,007 |. .. 139,007 |...
1842401 ... MARCO ISLAND .. 01/26/2023 ... |ovevvverenns s | ...1,000 |[... ....72,874 |.
1843701 ... ... |ORLAND PARK . 03/24/2023 ....35,067 |.
1843901 . .| BOCA RATON .04/24/2023 .. K .30,423 |.
18440018 VISALIA ... .08/02/2022 .. . 29,000,000 |. .25,955 |.
1844501 . . [ LINCOLNWOOD . 11/07/2022 .. X 2,992,500 |. .13,449 |.
1844901 ... 12/13/2022 O 27,367,500 |.... ....92,797 |.
322601 LOS ANGELES ... 06/01/2022 B 13,778,411 |.... ....08,917 |.
SOUTH JORDAN .. 06/01/2022 ... fovvennennnns s | 32,380,628 ....67,242 |.
COLUMBUS .. 09/29/2022 U 19,113,734 |.... .. 103,903 |.
COLUMBUS .. 09/29/2022 O 2,557,675 |.... ....10,441 |.
DRAPER [ O R 06/14/2018 U 13,173,884 |.... ....74,215 |.
327201 SOUTH JORDAN .. 09/29/2022 B 43,992,710 |.... .. 246,35 |. ... 246,356 |...
327501 01/26/2023 .. 159,542 |. ... 150,542 |...
7701 .. . | SAN ANTONIO . .02/27/2019 .. . 16,843,670 |. .83,287 |. ..83,287

.| OREM ...

328101 .. . .09/29/2022 .. . 64,336,028 |.
328401 .. . | SPARTANBURG . .09/29/2022 .. . . 11,268,002 |.
328402 SPARTANBURG ... 07/05/2022 B 4,097,267 |....
328901 PHOENIX ... 06/01/2022 39,226,632 |....
329101 09/29/2022 11,398,727 |....
PORT WENTWORTH .. 09/29/2022 63,863,579 |....
SAN ANTONIO 09/29/2022 32,120,000 |....
329501 09/29/2022
330502 SAN ANTONIO . 09/17/2021
1807601 ... SHILOH . 06/30/2022
1810501 . LINA ... .07/25/2013 ..
1811001 . AUSTIN ... .08/20/2013 .. . 72,787,086 |.
1830201 . . | NAPERVILLE .06/01/2022 .. . 19,473,348 |.
1833401 . . [ MILWAUKEE .06/01/2022 .. . 11,100,086 |.
1834101 . BRADENTON .06/01/2022 .. 2,725,534 |.
322101 AUSTIN . 11/20/2015 JUR 1,000 |.... T
1832501 ..o Baton ROUGE .....eeevvvvvviiiiiiiiiiiinnnnins 02/26/2018 ... ]oveverriiins s |eeeees 3,199, 111 [ouneuiiiiiiiiiiiiiin fooeeeeiiiiiiiiiiieens o foviiiiiiiiiiiiiiies o
0299999. Mortgages with partial repayments 2,472,722,004 666,601 666,601 31,300,599 31,300,599
1826101 v | BEDFORD ....eevvvveeeeseisninsinsinsssinnnnnns founeeennnnnnnnnns N FPPPRPPPI TP 09/29/2016 ... |ovvevviiiins s |t 27,486,986 [......ccocceiiiiiiies v e o e e o, 18,700,000 |........ 18,700,000 f....oueueniniiii oo (8,786,986)|........ (8,786,986))
0499999. Mortgages transferred 27,486,986 18,700,000 18,700,000 (8,786,986) (8,786,986)

0599999 - Totals 2,613,398,262 712,473 712,473 160,722,894 160,722,894 (8,786,986) (8,786,986)
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3 4 NAIC
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Admini- Date Type Actual Cost Additional for
CuUsIP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
PPFZ6A-4A-1 ......... BREF VI LP eiiiiiieeiiieeeeeenni e e e eeeniieeeeeennnnseeeennnnaeseennnnnnas | snsssessssssnsssesssnnnnssssssnnnsnseessnnnnnenes |sornnnseesrennnnssesd Transfer from Schedule D .......cocevuuisirerernnnrrerrnnnannnaes Joorennnnss snaeeeees fooneseeeee wovunnnes Joovnnns unnnns fonnnaeeennnnnnneeeennnnnsaseee Jornnassseerennnns 67,343,344 |.ooeiiiiiiiiiiieeeceiiiies orerrenenrerernnnrerreens [eeeeeennnaaeeeeennaaans
1299999. Non-Registered Private Funds - Mortgage Loans - Affiliated 67,343,344 XXX
.|LOC to Standard Life Insurance COMpany ............ceeeeeeeeeuneeeuneennns Galveston 0007/01/2020 oo |eeenen e e eeeeeeees e 4,500,000 [oeeneeneeneeieeiieiieiieeieene foeeeeieeeieieeeeeereeiees e
LOC to American National Property & Casualty Company Galveston LTX ...07/01/2020 ... ... 25,000,000
LOC to American National Life Insurance Company of New York Galveston .. CTX. ANICONY 06/30/2020 . 4,500,000 |..
LOC to United Farm Family ... Galveston .. LT UFF .. ..06/30/2020 . 4,000,000 |..
..|LOC to Alternative Benefit Management .. .. |Galveston .. ...09/01/2020 ... ....500,000
1499999. Non-Registered Private Funds - Other Fixed Income Instruments - Affiliated 38,500,000
.|Equity Fund 7085 - Northstar Mezzanine Partners VI| Feeder LP ..... Minneapol is .. .[Northstar Capital, LLC ....10/30/2019 ... .. 43,657 ... 33,532 |...
Equity Fund 7089 - PineBridge Private Credit Rated Feeder, LP New York . PineBridge Investments, LLC ..12/06/2019 . . 47,847 .. ... 426,240
Equity Fund 7100 - BSP SOF Il Structured Note LP New York Benefit Street Partners, LLC ..04/01/2020 . 221,769 |.. 2,149,879
.|Equity Fund 7109 - PineBridge Private Credit Il RFF, LP .. ... |New York ... .|PineBridge Investments, LLC ... ...11/19/2020 ... .... 126,845 2,428,583 |...
Equity Fund 7119 - Crescent Direct Lending Levered Fund |11 Note
....................... Feeder, LP iiuiiiieiiiiiiiiiiiiiisiiisiiiissinisnerissennnnesnssesnssesnnsenenes | LOS ANGEIES Luviviiniiiiniiiiniiinnninnneennnee forennn CAuuieen.o [ Crescent Capital Group .oveeeeveeevvevniiinniennniennneninneennne Jovewnne 2.0 cevnnen [00.08/18/2021 L feieenn o [ Lo 699,068 oeeeiieniiiiiiiniiiineiis Joviniiinnneenne.. 5,294,383
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 1,139, 186 10,332,617
Equity Fund 7068 - Centre Lane Partners Master Credit Fund I1-A, LP|
............................................................................................................ New YOrk ..oeeeveseeeerennsnnnereennnneneeree foereeee Neooooooo [Centre Lane Partners ......oooooeveiiioiiiiiinnieiiiiiaaeeeennes | | ...10/31/2018 | s eeernnineeeeennnnnneeeennnns forreernennneneenee 2,702,708 fooiiiiiiiii i [ 2,941,552 Ll 27,030
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 2,702,703 2,941,552 XXX
....................... TX GALILED, LLC +eeeeeeeeeie e e e eeen e eeeeee e e e e e e e rena e eeees ....12/29/2022 ... 864,173 [eeeeeeeeieeeeeeiieeeeee e s e
..| TX HOOKE, LLC .... L. 12/29/2022 ... .... 873,982
..| TX KEPLER, LLC ... - 12/29/2022 ... .... 188,378
.| TX LEIBNIZ, LLC .. L. 12/29/2022 ... ....860,895
TX NEWTON, LLC ... ...12/29/2022 ... ....817,886
S5 O [ e 0 - I 1 PP TP P PPTTRPT RPN 12/29/2022 ... 1,012,222
Venture Interests - Common Stock - Affiliated 5,217,536
....................... |Argerich Holdco 2022-01, LLC .....ccevvvviiviinnnnnnnnninnnnnnnnnrennnnnnees [NEW York woooiiiiiiiinniiiiniiiinn Joeveeed N oot JANITCO Leviiiiiiiiiiiii i ccciiiieeeeens foenieieee s ceeeennss |...09/08/2022 ... eneeennns... 290,000
2299999. Joint Venture Interests - Real Estate - Affiliated 290,000
PPFPF3-KR-4 .........|Boccherini F2 2022-1, LLC - Debt .| Transfer from Schedule D .... .|....10/03/2022 ... ... 15,152,875
PPFUEO-U3-0 .........|Bach F1 2022-1, LLC - Debt . .| Transfer from Schedule D .... .|--..10/03/2022 ... ... 18,902,350
PPFX3T-HN-6 ......... Brahmns PP 2022-1, LLC - Debt .......ccvvviiiiiiiiniiiiiiiininiiiiiiiiins | eeeeeeeiiiiiieeeeciiiieeeeeeiiiieeeeeesnnieees |oernneeeseenannaees Transfer from Schedule D ...10/03/2022 ... | e e [ 21,648,424
3099999. Collateral Loans - Affiliated 55,703,649
PPFOFY-ZW-2 .. ..|Boccherini F2 2022-1, LLC - Equity ... .| Transfer from Schedule D .... ... 38,994,768
PPFSF4-A4-8 .........|Bach F1 2022-1, LLC - Equity .| Transfer from Schedule D .... ... 43,209,927
PPFSF4-DA-1 .. ..|Brahmns PP 2022-1, LLC - Equity .... .| Transfer from Schedule D .... ... 59,920,357
PPG80C-JB-4 .........|BST 2022-1 Equity USD Transfer from Schedule D .... ... 10,941,648
PPG80C-JA-6 .........|BST FUNDING 2022-1E LTD ... Transfer from Schedule D .... ... 19,470,860
PPG80C-JB-4 ..| BST FUNDING 2022-1 LTD . Transfer from Schedule D . . 8,882,141 |..
PPG80C-JD-0 ..| BST FUNDING 2022-2E LTD Transfer from Schedule D . . 5,951,376 |..
PPG80C-JE-8 ..| BST FUNDING 2022-3E LTD Transfer from Schedule D . 5,774,018 |..
PPG80C-JA-6 .........|BST FUNDING 2022-1E LTD ... .| Transfer from Schedule D .... ... 14,930,282
PPG80C-JD-0 .. .| BST FUNDING 2022-2E LTD ... .| Transfer from Schedule D .... ... 16,206,225
PPG80C-JE-8 .........[BST FUNDING 2022-3E LTD ... T .. Transfer from Schedule D .... ... 15,736,007
4999999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Affiliated 240,017,609 XXX
6099999. Total - Unaffiliated 3,841,889 13,274,169 XXX
6199999. Total - Affiliated 407,072,138 XXX
6299999 - Totals 410,914,027 13,274,169 XXX
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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
Project Bird .. New York ... .| Transfer to Schedule B ....08/17/2022 ...|....09/30/2023 ...|. . |-.. 24,851,385 |... 24,851,385 |...
. Project Bird .. New York . .| Transfer to Schedule B ...08/17/2022 ...|....09/30/2023 ...|. .. 24,851,385 |... 24,851,385 |...
1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated 49,702,770 | 49,702,770
TCCL 1 McMillan Eagle Partners, L.P. ... Houston .. .| Transfer to Schedule B ....02/26/2018 ...|....09/30/2023 A veee |-... 3,188,454 |.... 3,188,454 |...
BLI Pinehurst Mezz. LLC .. | Durham ... .| Transfer to Schedule B ...01/22/2023 ...|.... 09/30/2023 ... |. . |...- 6,320,000 |.... 6,320,000 |...
1299999. Non-Registered Private Funds - Mortgage Loans - Affiliated 9,508,454 9,508,454
................... LOC to Standard Life Insurance Company ...... [Galveston ..........ccoevmivveeeenn Joemnnnnns TXeeiiiii i | SLAICO v [222207/01/2017 L. |1.009/30/2023 . feeeeceiiees Jeeeeeeeeeeeen [ e e 15,977 | 15,977 [ |- 4,515,977 ... 4,515,977
LOC to American National Life Insurance
Company of New York . |Galveston ANICONY . ....06/30/2020 ...|....09/30/2023 ... |eeeeuuieeeeinnn foeeeeeeee e feeee 002 201,590 . 201,590 |... ... 24,591,949 |... 24,591,949 |...
LOC to United Farm Family ... Galveston .. | UFF . ....06/30/2020 . .09/30/2023 .. . 25,673 .. 1,328,937 |.... 1,328,937
LOC to Alternative Benefit Management ....... Galveston ..... . ABM . ...09/01/2020 ...J....09/30/2023 ... | eeeuuuiaeeennn fooneeeeeniiines Jernnneeeeeeine foreeeeiiiiees | 92,921 [ 92,921 |oeeeeeeeeeeenn 22 918,656 |....... 918,656
1499999. Non-Registered Private Funds - Other Fixed Income Instruments 336,161 31,355,519 [ 31,355,519
Equity Fund 7068 - Centre Lane Partners
................... Master Credit Fund |1, LP ....coooovrvvvnnnnnnnns [New York oooveeeeiiiiiiininnniniins Joeeenn NYooino | Return of Capital ooovcevveeniiiinnnnnnn 1221073172018 .. ...09/08/2023 ... f...... 110,240 |oovveennniinnnn fooonniiiiiiinns v oo Joviiinnniiin fooviinn el 110,241 L. 110,241
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 110,241 110,241 110,241
... |TX GALILEO, LLC .... . wee |oeeennn DEoeeit... [ Rebalancing ....12/29/2022 ...|....09/30/2023 ...|.... 2,989,508 |... e |ee. 2,989,508 |.... 2,989,508 |...
TX HOOKE, LLC ... DE.. .| Rebalancing ....12/29/2022 ...|....09/30/2023 ...|.... 2,989,508 |... oo |-.. 2,989,508 |.... 2,989,508 |...
TX KEPLER, LLC ... ... DE.. . |Rebalancing ....12/29/2022 ...|....09/30/2023 ...|.... 2,989,508 |... e |ee. 2,989,508 |.... 2,989,508 |...
TX LEIBNIZ, LLC . DE .|Rebalancing .. ....12/29/2022 . .09/30/2023 .. 2,830,098 . |-... 2,830,098 |.... 2,830,098
TX NEWTON, LLC DE .|Rebalancing .. ....12/29/2022 . .09/30/2023 .. 3,171,444 o 3,171,444 L. 3,171,444
TX WREN, LLC ] .. DE.. .| Rebalancing ...12/29/2022 ...|....09/30/2023 ... 2,989,508 |... . |...- 2,989,508 |.... 2,989,508 |...
2099999. Joint Venture Interests - Common Stock - Affiliated 17,959,574 17,959,574 | 17,959,574
................... |Equity Fund 7035 - Rutledge Partners, LP ... |Smyrna | GA.........|Liquidating distribution ..oooeieiiiennnns |....03/01/1996 ...|....07/31/2023 ooo|--- 12,955,427 |..(11,095,611))-euuueeeennnnns fooeermnnnieaeees foeeeeneeeeennnn. [-.(11,095,611)).....ooccenneen. |.... 1,859,816 |... 12,628,500 |................ |... 10,768,684 |... 10,768,684 |................
2599999. Joint Venture Interests - Other - Unaffiliated 12,955,427 | (11,095,611) (11,095,611) 1,859,816 | 12,628,500 10,768,684 | 10,768,684
PPEUNC-12-3 ..... [BlueRock- Revolving Credit Faciility ........ [New York weveovevrevrerrerrreens [ W......... [VARIOUS oo | [ T I O D O e RN R A D e 2,607,768
2999999. Collateral Loans - Unaffiliated 115,979,775 | 115,979,775 2,607,768
6099999. Total - Unaffiliated 13,065,668 | (11,095,611) (11,095,611) 167,652,602 | 178,421,286 10,768,684 | 10,768,684 2,607,768
6199999. Total - Affiliated 17,959,574 336, 161 336, 161 58,823,547 | 58,823,547 336, 161
6299999 - Totals 31,025,242 | (11,095,611) 336,161 | (10,759,450) 226,476,149 | 237,244,833 10,768,684 | 10,768,684 2,943,929
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91282C-FP-1 .........

UNITED STATES TREAS ...eeeeiiieitiieeee ettt e

...... 09/05/2023

Burrows Capital Advisors thru Cetera .........eieeueieuueeeuieeiuiiieeieeeiieeeieeeeieeeeieeeieeeannas

1.B FE

0109999999. Subtotal - Bonds - U.S. Governments

PPGDL-LW-8 .........| CIDRON Spirit Limited PRIVATE ...

T5R138-55-7 ........ | INTESA SANPAOLO SPA PRIVATE

TOT20L-T5-7 . .| UNICREDIT SPA ... PRIVATE

112862-AE-4 BROOKFIELD PPTY FIN .. RV A 08/16/2023 ... PRIVATE ... 5,585,340 [.evvivenriieniiieeinnns 4,437,870 |...

303897-AA-0 FAIRFAX INDIA HLDGS .. A.. B - 08/17/2023 DIRECT ... ....51,527,680 [. ....64,000,000 |... 1,520,000
06738E-BA-2 .........| BARCLAYS PLC ..... D.. PRIVATE
404280-DT-3 ......... | HSBC HLDGS PLC ... D.. PRIVATE ...

539439-AU-3 ......... |LLOYDS BANKING GROUP . | SRR R 08/01/2023 ... PARIBAS CORP. v.vuvvseeteneteneetenestenestenessesesseseseeseneesenessenessenessesessesessesessesensesenses |oensssenesenessenesnenensesnnene fooeressereneerenesens 3,986,167 [ovriiveiiiiiiiiinnnns 4,000,000 |...

53944Y-AJ-2 ........ [LLOYDS BANKING GROUP . Deveverevenas [onend 08/01/2023 ... GOLDMAN, SACHS & €O., INC. ©iveeveueeeeueeeseeeseieseeeseseeseessesessesessesessesessesesesenssesnnns |oressssesessessssesssessseessnne fooreresseressesnnenrens 2,515,825 [ooiiviiiiiiiiiinnns 2,600,000 ...

639057-AD-0 ......... | NATHEST GROUP PLC .. D.. 08/01/2023 VARIOUS ... 8,400,000

000000-00-0 .........| NATHEST GROUP PLC ... D.. 01/23/2023 PRIVATE 8,200,000

000000-00-0 .........| CANARY WHARF GROUP INVESTMENT HOLDINGS . B.. 01/26/2023 DIRECT . 2,920,015
F1067P-AB~2 .........| BNP PARIBAS . D.. 09/27/2023 PRIVATE ... 5,600,000 E ..
000000-00-0 .........|BNP PARIBAS ... D.. 08/01/2023 GOLDIAN, SACHS & CO 4,000,000 E ..
F22797-RT-7 .........| CREDIT AGRICOLE S A D.. 08/01/2023 PRIVATE evoveieeeieieieeeeans 1,700,000 E ..
F2R125-CD-5 ......... |CREDIT AGRICOLE S A .. D.. 08/01/2023 MERRILL LYNCH PIERCE FENNER & SMITH . 2,200,000 E
65533H-BS-5 ......... [LLOYDS BANKING GROUP PLC B.. 01/16/2023 PRIVATE 2,441,100

H3698D-AR-5 ........ | UBS GROUP AG ... D.. PRIVATE 3,000,000 E
H42097-CB-1 .| UBS GROUP AG D.. PRIVATE 3,700,000 E ..
H42097-CS-4 ........ | UBS GROUP AG ... Deveveervenens [+0e..08/01/2023 ... PRIVATE ... .. 13,423,021 |. ... 15,000,000 |... E
000000-00-0 COOPERATIEVE RABOBANK UA ...eveeveeeeeesietesieseseeseseseesessesessesesesessesessesessssennssnsnssnnnns | eosesesseenees |ouenes 01/13/2023 ... PRIVATE ... 7,623,313 |ovevriereieieiene 8,470,000 ...

000000-00-0 ..........| NATIONWIDE BUILDING SOCIETY . 02/27/2023 PRIVATE 7,397,926 |. 9,764,400 |.

000000-00-0 ......... DEUTSCHE BANK AG +.vevevverereseeseseesesessessssesssuesessesessesessesessasessssensssessssessssesessesesnns | eoeessenense |ouenes 01/09/2023 ... PRIVATE ... 4,025,388 |. 5,293,750 |...

000000-00-0 ......... CREDIT AGRICOLE SA vovvevreeeereneeneneeseseeseeeseeeseseeseneeseneesesenesensesenesensesennesensssenens | eeseesseenns |ouenes 01/16/2023 ... PRIVATE .ttt ettt ettt e eseseesesennenensenennesennenennenen |orenessenesseensenennenenseenenne fooereneerenssnenenrene 1,207,578 Loviiviiiiiiiinnnnns 1,586,715 |...

000000-00-0 ......... UNICREDIT SPA v.vvveeeteseeteeetesestesessenessesesaesesaesessesessesessesenessansssessssessssesessasesnns | eoneessesenses |ouenes 01/20/2023 ... PRIVATE ... ..10,587,500 ...

000000-00-0 ......... DEUTSOHE BANK AG +.vevevveriaeresetenestenestenestesestesessesessesessssensssenessensssenessesessesessesennns | eeevessevenes |ouenes 01/02/2023 ... PRIVATE ...

000000-00-0 ......... UBS GROUP AG . vveveveveseaseneasenessenessesessessssesessesessesassasassssessssessssessssesessesessesessesennns | coseessesense |ouenes 01/20/2023 ... PRIVATE ...

000000-00-0 ......... SOCIETE GENERALE SA .vevveevseneeseseeseseeseseeseseeseseesenessenensenessesensesensesensesensesesssenens | eeeesseienns |ouenes 01/16/2023 ... PRIVATE ... . .

000000-00-0 ......... CAIXABANK SA 6.875 250CT33 FRN ...01/18/2023 ... PRIVATE ... 4,978,550 |ovevrvereieriienne 6,102,750 |...

000000-00-0 ......... BARCLAYS PLC ... ...02/28/2023 ... PRIVATE .ttt ettt ettt ettt ettt e s et ese s enensesensesennenennesensanen |oueessesessenessesensesensssensane [oosesensssenssnenennens 8,300,000 [. .. 10,130,565 |...

000000-00-0 .........| CAIXABANK SA .. 03/02/2023 PRIVATE 5,293,750 |.

056018-AA-8 .........|BSP SOF || STRUCTURED NT .. 09/11/2023 DIRECT . 1,256,694 |.

66706*-AA-6 .........|NORTHSTAR MEZZANINE PARTNERS V1| FEEDER 07/06/2023 DIRECT . ..392,918 |.
PPFSL7-NH-1 oo Arm Master Trust, LIC tueveeeereesesserssiseensesessesensasensesesesensaseesnenensenensenenssnensenennanes | crreesesienns |oeenes 09/18/2023 ... PRIVATE ... . ... 26,546,909 |... .. 8,906
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 254,900,710 286,189,016 2,083,200
PPFPM7-MB-1 .........| TX KEPLER LLC - C TRANCHE .09/28/2023 VARIOUS 2,812,656 |.

PPFPM7-MB-7 .........| TX LEIBNIZ LLC - A TRANCHE 09/28/2023 PRIVATE 2,952,432 |.

PPFPM7-MO-5 ......... TX LEIBNIZ LLC = B TRANCHE +.vuvvuvvereereeereeereeetesessesessenessenessenesneseseesessssessssensssenes | eeeensevene |ouenes 09/28/2023 ... VARIOUS ... ...4,924,192 |, .

PPFP7-MA-2 ......... TX LEIBNIZ LLC = € TRANCHE .ovevvverieeseeteseseseseeseseseseeseseesesessessssessssesessesnssesnssenns | erseressenenen |ouenes 09/28/2023 ... VARIOUS ... 3,201,254 |. 3,201,254 |...

PPFPM7-MC-8 ......... TX NEHTON LLC = A TRANCHE +..vevvveseeneneeteseeeesesseseseeseseeseeeseeesesseseneeseneesenennenennenens | eeveesseenes |oeenes 09/28/2023 ... VARIOUS ... ... 17,528,273 |. ... 17,528,273 |...

PPFP7-MD-6 ......... TX NEHTON LLC = B TRANCHE +..vevevvveneeveseeseseeeeseesesessesesseseseeseseesesassessesesnesesnssesnsseses | ceseressesenens |ouenes 09/28/2023 ... VARIOUS ... ... 10,955,171 |. ... 10,955,171 |...

PPFPM7-ME4 ......... TX NEHTON LLC = € TRANCHE +.vvveveeevenetenestenestenesueseseeseseesesnsseessesessenessesessesessesesnene | eeeesserene |ouenes 09/28/2023 ... VARTOUS vttt ettt ettt s e es et e e eseneesesensenenenennenens |ouenessesessenensesessesensssensnne [ooseseneesenesnenennen 4,382,068 [veveieiiiiniiniene 4,382,068 |...

000000-00-0 ......... TX WREN LLC = A TRANCHE v.vvuveueevereeeeeeseeseseeseseesesessesessensssesessenessesessesessesessnsessssnnns | eoneessenenees |ouenes 09/28/2023 ... VARIOUS ...

PPFX5R-8X-6 ......... TX WREN LLC = B TRANCHE v.vvuveevreeereeereseeseeetesessesessenesneneseenesneseseesensssensssensssenns | eeeessevenn |ouenes 09/28/2023 ... VARIOUS ... .

PPFXSR-8Y~4 ......... TX WREN LLC - C TRANCHE 09/28/2023 ... VARIOUS v.vevesieeeseesesetesesseseseeseeese e esesessesessesesesesseseseseseesenaesessssesessesnsesessesens |ooessesesessessssesessesessasnnsane |oesesessesensesnnsnsens 2,451,615 |oveveeereriererienes 2,151,615 |...

PPGO60-86-4 .........|BID I11- 2022 Ceres Note Llssuer .. 06/30/2023 DIRECT . 7,937,270 |. 7,937,270 |.

PPG2CC-70-1 .........| 2022 Ceres Note Issuer LP  CORPORATE 09/29/2023 PRIVATE . 39,683,356 |. . 39,683,356 |.

PPG2CC-71-9 ......... 2022 Ganymede Note Issuer LP 09/29/2023 ... PRIVATE ... .. 39,683,356 |. .. 39,683,356 |...
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PPG2CC-72-7 ......... 2022 Titan Note ISSUET LP ...oieieieeiieeiiiiii e ee e e e e e e e errnn e eennnn | areevrnniinnees Joennnd 09/29/2023 ... PRIVATE ... .... 39,683,356 |. ... 39,683,356 |...
000000-00-0 ......... 2022 Europa Note ISSUBT LP .....eiiiiiiiiiiiiiiiiiice e sennnnneees | aeeeeenninneees foonnndd 09/29/2023 ... PRIVATE ... ... 39,683,356 |. ... 39,683,356 |...
PPG4CB-7J-8 ......... 2022 10 Note ISSUBT LP ...eeeeieiieieeiiie e e e e e e e e enne e e e ernnn e ennnnnees | areevnnnninnens Jeennnd 09/29/2023 ... PRIVATE ... .... 39,683,356 |. ... 39,683,356 |...
PPGBON-68-4 ......... TX GALILEO LLC = A TRANCHE ...veviiiiiiiiiiieiiiiis i rrnni s nnnnn s snnnnanes | aeeeeennninenes fonnnd 09/28/2023 ..... VARIOUS ...
PPGBON-69-2 .......... TX GALILEO LLC = B TRANCHE ...eeeieieeeeeeeieene e e eeennne e e eeennne e e e eernn e e e e ernnnnneenennnnnees | aveevennninnnns Joennsd 09/28/2023 ..... VARIOUS ...
000000-00-0 ......... TX GALILEO LLC = € TRANCHE ...eeveniiiiiiiieicciiie e ceriii s seevei s eevnaie e e evnnnnssesnnnnnns | aeeeeennninenes Joounid 09/28/2023 ..... VARIOUS ...
000000-00-0 ......... TX HOOKE LLC = A TRANCHE ...eeeeeieieeeeenee e eeeeree e e e e eres e e e e erne e e eernne e e e eennneneeeennnns | aveesennninnens Joennnd 09/28/2023 ..... VARIOUS ...
000000-00-0 ......... TX HOOKE LLC = B TRANCHE ....ievviiniiiiiiiiiiiiiini s crrri i esrenii s snnnna s nnnnnns | aeeeeennninenes Jonnid 09/28/2023 ..... VARIOUS ...
000000-00-0 ......... TX HOOKE LLC = € TRANCHE ....eeeeeeieeeeeeeee e e ee et e e e e e e e e e e e e e e e e enne e e e eennnnneeeeennnn | avevvnnnninnees Joennnd 09/28/2023 ..... VARIOUS ...
PPGBON-6G-6 . ..| TX KEPLER LLC - A TRANCHE 09/28/2023 VARIOUS
PPGBON-6H-4 . .| TX KEPLER LLC - B TRANCHE ... 09/28/2023 VARIOUS
PPFUB7-0B-7 .........[Bylsma 2022-1, Ltd.-Class E .......ccoviiiiiunniniiiiiininiiiiiiniinniniiininnesrensnnnessesnnnsesneees | Dovvvevnnnnnnns foonesd 07/17/2023 ..... PRIVATE ... i
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 321,728,270
1H71Y-AF-6 ......... L0 Y O R ISR RN 06/30/2023 ..... CAPITALIZED INTEREST ... ... 13,267 |.
000000-00-0 ......... GAT = AIRLINE GROUND T/L 1L 7719 ceeeiieeeeeieee e eeeeeee e e eeene e e e e e e e e e e e erennnnneeees | aveevennnnnens Joennnd 08/01/2023 ..... CAPITALIZED INTEREST ...
000000-00-0 ......... GAT — AIRLINE GROUND R/C 1L 7/19 iiiiviiiiiiiiiiiin i rnni s nnnnnnes | aeeeeennnneees foennd 08/01/2023 ..... CAPITALIZED INTEREST ...
000000-00-0 ......... GAT = AIRLINE GROUND DD T/L AL 7/19 «eeeeeeeeeeee e e ee e e eeeee e e e e mnnneeeeennnnns | aveevvnninnnnes Jeennid 08/01/2023 ..... CAPITALIZED INTEREST ...
000000-00-0 ......... URGENT CARES OF AMERICA HOLDINGS | T/L ©uuviiiiiiiiiiiiiiiiiinniescrrin e crnin s snnnninnesnnnnnns | aeeeeennnnnens foonnid 06/30/2023 ..... CAPITALIZED INTEREST ...
000000-00-0 ......... CRUNCH HOLDINGS R/C 1L 6/19 ...07/31/2028 .....
000000-00-0 ......... CPF DENTAL T/L 1L 8/19 ...08/31/2023 ..... CAPITALIZED INTEREST ...
000000-00-0 . ..| AMERICAN PHYSICIAN T/L C 1L 10/19 . CAPITALIZED INTEREST
29255%-AC-5 ......... | ENCOMPASS DIGITAL T/L 1L 9/18 . CAPITALIZED INTEREST
000000-00-0 . ..|USA DEBUSK T/L 1L 10/19 ........
000000-00-0 ......... CPF DENTAL T/L 1L (ADD-ON) 11720 civvviiniiiiiiiiieeeciiiie e eesnnnneees | aeeeeenninneens |oonnnd 08/31/2023 ..... CAPITALIZED INTEREST ...
000000-00-0 ......... THE SMILIST R/C AL 12/20 e e e e e e e e e e e eennnnnes | areevennninnens Jeennid 09/28/2023 ..... PURCHASE ..
000000-00-0 ......... ALDER HOLDINGS T/L AL 12/20 ..cevivviiiiiiiiiiiniie it eeeceni s essrenii s snnnn s snnnnanenenns | aeeeeennninenns founnd 09/29/2023 ... DIRECT .... A
000000-00-0 ......... ALDER HOLDINGS DD T/L 1L 12/20 ..eeeeeeeiieeeeeeeee e e e e e e e e e e e enne e e eeennnns | aveevennninnees Joennid 09/29/2023 ... VARIOUS ... 784,758 |.
000000-00-0 ......... DAC DENTAL R/C 1L 12/20 ..uviiiiiiiiiiiiiiiis s rnnns s nnnnn s nnnnns | aeeeeennninenes fonnid 09/28/2023 ..... PURCHASE .. 116,071 |.
000000-00-0 ......... STUDIO MOVIE T/L AL 4721 e e e e e e e e e eennnnnes | areevrnniinnnes Joennid 09/29/2023 ... CAPITALIZED INTEREST ... ... 33,826 |.
000000-00-0 ......... STUDIO MOVIE DD T/L 1L 4721 iiiiiiiiiiiiiiiiie e ernnnn s enenns | aeeeeennnnenes |onnnd 09/29/2023 ...
000000-00-0 ......... CAREVET DD T/L 1L (ADD-ON) B/21 ..eerreiiieeeeeieeeeeeeeee e e e eeenee e e eenne e e eennnn e e ernnnnnnees | aveevrnniinnees Joennid 09/29/2023 ...
000000-00-0 . ..| CONNECT AMERICA R/C 1L 6/21 PURCHASE
000000-00-0 . ..| INGENIO T/L 1L 8/21 .. DIRECT .
000000-00-0 . ..|EVERGREEN T/L 1L 8/21 .. DIRECT .
000000-00-0 ......... REFOCUS MANAGEMENT DD T/L 1L 12/21 i eeenne e eeennee e eeennne | aveevrnnninnens Jeennid 09/29/2023 ... VARIOUS ... N
000000-00-0 ......... CAREVET DD T/L 1L (ADD-ON) 12/21 iiiiviiiiiiiiiiiin i nennies | aeeeeennineees fonnidd 09/29/2023 ... VARIOUS ... 1,464,761 |. 1,475,739 |...
000000-00-0 ......... VALANT MEDICAL SOLUTION T/L 1L 12/21 oeeeiieeeeeiie e e e eeennne e eennnns | avvevrnninnens Jeennid 09/29/2023 ... VARIOUS ...
000000-00-0 ......... VALANT MEDICAL SOLUTION R/C 1L 12/21 ..iiiiviiiiiiiiiiiiii i esrnnieennnnineeees | aeeeeenniineens fonnid 09/29/2023 ... CAPITALIZED INTEREST ...
000000-00-0 ......... WISER SOLUTIONS T/L TL 4/22 ..ot e e e e e e eennen e e ennnnnnes | aveevenniinnees Joennid 09/29/2023 ... CAPITALIZED INTEREST ...
000000-00-0 ......... WISER SOLUTIONS DD T/L 1L 4/22 oeveniiiiiiiieeeciiiiee v eevvnii e eennnineeeenns | aeeeeenninneees fonaid 09/29/2023 ... VARIOUS
000000-00-0 ......... SERVICE COMPRESSION T/L 1L 5/22 «..eeeeeeeeeeeee et e e ee e e eeennnnneees | aveevrnnninnnes Jeennid 09/29/2023 ... CAPITALIZED INTEREST ...
000000-00-0 SERVICE COMPRESSION DD T/L 1L 5/22 ..iiivvviiiiiiiiiiiiniiiciiin v eescrninesnenni s ennnns | aeeeeenninneens fonnidd 09/29/2023 ...
000000-00-0 . ..|WEST DERMATOLOGY T/L 1L 6/22 .. CAPITALIZED INTEREST
000000-00-0 . ..|WEST DERMATOLOGY R/C 1L 6/22 .. PURCHASE
000000-00-0 . ..| CAREVET DD T/L 1L (ADD-ON) 6/22 . VARIOUS ...
000000-00-0 . ..|LONG ISLAND VISION T/L 1L 8/22 .. CAPITALIZED INTEREST
000000-00-0 . ..|LONG ISLAND VISION R/C 1L 8/22 ..
000000-00-0 ......... LONG ISLAND VISION DD T/L 1L 8/22 .... CAPITALIZED INTEREST ...
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000000-00-0 ......... DENTIVE DD T/L 1L 12/22 e e e e e e eennn e enennnnnees | aveevnnniinnees Joennid 09/28/2023 ..... PURCHASE 5.CIF oreennn
000000-00-0 ......... IRONHORSE PURCHASER DD T/L 1L (ADD-ON) 2 ovvveeniiiiiiiiieeieciiie e ceini e e cvvniie e esnnnineees [ nneeeeeennns [oeeens 09/28/2023 ..... PURCHASE 5.CIF
000000-00-0 .. |LONG ISLAND VISION DD T/L 1L (LAST OUT) eeeeeeeeieeeeemrnieeeeemrnneeeernnneeeerennnnneerennnnnes | ovvevennninnees Joennndd 06/30/2023 ..... FREE RECEIVE OF SECURITIES .. 5.CIF ..
000000-00-0 ......... VASA FITNESS T/L 1L 8/23 evvviiiiiiiiiiiniiiiiiiin e reni s rrnni s nnsn s nnnnnnnees | aeeeeennnnnenes founnd 09/14/2023 ..... 5.CIF
000000-00-0 ......... VASA FITNESS DD T/L 1L 8/23 ..eeeeeeeeeeeee e e e e e e e e e nnne e e eennnnneeeennnn | aveevenniinnens Joennnd 08/14/2023 ..... 5.C IF
000000-00-0 .. B T B [ P [SSUUUUURRRUUUI RN 08/14/2023 ..... 5.CIF ..
78434C-AD-7 ......... SDG MGMT COMPANY DD T/L AL 5/22 ...eeeeeeieieeeeeeieeeeeeeee e e eeeene e e eeene e eennne e eeennnns | avevvenniinnees Jeennnd 09/01/2023 ..... PURCHASE ... 4.APL
000000-00-0 ......... GAT - AIRLINE GROUND T/L 1L (CAD) 7/19 terveniiiiiiiiniiiiiiiiinneerinii s esnninessnnsniseesnnnns | aeeeeennninnens foenid 08/01/2023 ..... CAPITALIZED INTEREST 5.CIF
000000-00-0 .. .| GAT = AIRLINE GROUND DD T/L AL (CAD) 7/1 eeeeeeeeeeeeee e e e eeee e e eeeene e eeennneeees | avverinnninnnes Jeennndd 08/01/2023 ..... CAPITALIZED INTEREST ... .. 5.CIF .. .
000000-00-0 ......... GAT - AIRLINE GROUND R/C 1L (CAD) 7/19 iiiiviiiiiiiiiiiiniiiiiiinnesrrrii s ernni i sssnnnnineees | aeeeeennineens foonnid 08/01/2023 ..... CAPITALIZED INTEREST .. e X N N ... 533 |.. 5.CIF i
000000-00-0 ......... HISPANIC FOOD T/L AL 8/22 ...ieeeuiiieeeeennuuaeeeennunaaeeennnnnaaeeennnnnnasennnnnnnaseeennnnnsaeeennnnns | sresssnssessnes foneees 09/29/2023 ... 0= AP PP FPPPPTT PP 1,126,261 [.oooeiiniiiieiinnnnns 1,186,020 4BFE ..........
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 31,603,133 32,009,288 XXX
2509999997. Total - Bonds - Part 3 608,271,601 639,966,572 2,083,869 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 608,271,601 639,966,572 2,083,869 XXX
000000-00-0 ......... |!\EW FM PARENT SENIOR REDEEMABLE PREFERRE ..........iiiiiessssiiiiiiusnniiiiissnsiiniissnnnninnnannnns | ............... | ...... 08/31/2028 ..... T AP PP 75.240 |ovvvnniiiiiiiiiiins 75,240 |ivvvvniiiiiiiiiiiiiiinnans 0.00 fooiiiiiiiiiiiiiii i 3.CIF oo
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 75,240 XXX XXX
4509999997. Total - Preferred Stocks - Part 3 75,240 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 75,240 XXX XXX
000000-00-0 ......... |Hadica| Ventures FUnd |11 LP ... iiiiiei it e et e e e ee e e e e e e e s e e e e nnn e e e eennnnnnas | ..................... 08/29/2023 ..... PRIV ATE ..t eeeeetie e e e eenni e e e eeenne e e eennnneeeennnnnaeeeennnnnaeeeennnnnaeeeennnnaeeennnnnnaee [reeerernnaereerees 4,742,687.000 f....ccvvvniiiiirnnnnns L T P PP TPTPPPPTRTPN I TTTTTTTTOUUUN
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 4,742,687 XXX XXX
PPG233-NT-0 .. L1225 Liberty Equity position via dV .oceeeeeiieiieeiiee e eeeennie e eeenee | errrineeeeeen [eeennd 09/29/2023 ... PRIVATE .... ....38,499.700 |..
PPG633-UV-8 200 Liberty JV iiiieeiiiiiiiiiin s ees | eeerineeeeeens o 09/29/2023 ... PRIVATE . ...358,876.780 |.. .. 358,877 |..
000000-00-0 ......... Brahmns PP 2022-1, LLC = EQUItY oeeeeeeeieeeieieee e eeeee e ceeenn e eeennnees | cvrnninnnenenns Jeennnd 09/27/2023 ..... VARIOUS ... ..13,311,871.860 |.. .... 28,557,707 |..
PPGO0J-4T-3 .. .|Casals 2022-1, Ltd.-Equity ... D.. R R 07/17/2023 ..... PRIVATE .... ....46,940.760 |.. ... 12,370,264 |..
PPGO0J-4U-0 .........[Bylsma 2022-1, Ltd.-Equity ... D.. i 07/17/2028 ..... PRIVATE .... ...202,990.900 |.. .. 12,364,338 |..
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 53,689,686
5989999997. Total - Common Stocks - Part 3 58,432,373 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 58,432,373 XXX XXX
5999999999. Total - Preferred and Common Stocks 58,507,613 XXX XXX
6009999999 - Totals 666,779,214 XXX 2,083,869 XXX
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..383820-GX-1 | GNMA REMIC TRUST ......ooovvvveiiiiiiiiiiiiiiiinnens [oeennn . 09/01/2023 . | MBS PAYDOHN ............... 251 | 21,251 |............ 21,795 |oooeeennns A4 TR R (26) oo oo (26) | v, 21,251 . 02/20/2050 . [1.B FE ....
0109999999. Subtotal - Bonds - U.S. Governments 21,251 21,79% 21,217 (26) 21,251 XXX XXX
..3137A3-U6-4 |FHLMC REMIC SERIES ......evvveemenniiininiiiiiinnnn [eeennn . 09/01/2023 . | MBS PAYDOMN ... ... 170,172 . F N 1,934 |. 170,172 |.. . 12/15/2025 . [1.B FE ....
..3137A3-WD-7 | FHLMC REMIC SERIES . 09/01/2023 . | MBS PAYDOMN . ..209,861 ..207,406 |. ..2,455 | .209,861 . 12/15/2025 . [1.B FE ....
..3137A5-4H-4 | FHLMC REMIC SERIES . 09/01/2023 . | MBS PAYDOMN . . 168,317 . ..166,465 |. ..1,852 | 168,317 . 01/15/2026 . [1.B FE ....
..3137A5-HP-2 | FHLMC REMIC SERIES .......evvvvmimninniniiiinininnn [ . 09/01/2023 . | MBS PAYDOMN ... 120,019 111,093 |...........118,951 |.... . 01/15/2026 . [1.B FE ....
..3137A7-DZ-0 |FHLMC REMIC SERIES ......eevvmmmmmninnnnninininnnnn [eeennn . 09/01/2023 . | MBS PAYDOMN ... ...31,281 ...28,461 |............ 30,852 |.... . 02/15/2026 . [1.B FE ....
..3137A7-EV-8 | FHLMC REMIC SERIES ........evvmmmmmmnnnniinininninn [ s . 09/01/2023 . | MBS PAYDOMN ... ..254,545 ..227,940 |.... . 02/15/2026 . (1.B FE ....
..3137A7-RG-7 |FHLMC REMIC SERIES ......eevvvemmnniiinniininiinnnn [eeennn . 09/01/2023 . | MBS PAYDOMN ... 195,056 180,397 |.... . 03/15/2026 . [1.B FE ....
..3137AP-VQ-0 | FHLMC REMIC SERIES .......eevvmmmmmnnnnnnnninininnn [oeennn . 09/01/2023 . | MBS PAYDOMN ... 303,024 . 03/15/2026 . (1.B FE ....
..31396V-65-2 | FNMA REMIC TRUST ....ooooevriiiiiiiinns oo . 09/01/2023 . | MBS PAYDOMN ... LL2AT ) . 06/25/2037 . [1.B FE ....
..31397S-Rii-6 | FNMA REMIC TRUST .... PO [P . 09/01/2023 . | MBS PAYDOMN ... .224,307 |.. . 04/25/2026 . (1.B FE ....
..31398M-PG-5 | FNMA REMIC TRUST .... . . 09/01/2023 . | MBS PAYDOMN ... ..84,721 . 03/25/2025 . [1.B FE ....
..31398N-F7-4 | FNMA REMIC TRUST . 09/01/2023 . | MBS PAYDOMN . 36,308 . 10/25/2025 . [1.B FE ....
..31398P-I2-1 | FNMA REMIC TRUST . 09/01/2023 . | MBS PAYDOMN . 67,309 . 05/25/2030 . (1.B FE ....
..31398Q-5P-8 | FHLMC REMIC SERIES .... . 09/01/2023 . | MBS PAYDOMN .. .. 33,073 ...33,073 |.... ..33,073 |.. . 05/15/2030 . (1.B FE ....

SINCING FUND REDEWPTION |
365716-AP4 | GARFIELD ONTY OKLA E ..ooooeveeereeesreeeeeses | e . 09/01/2023 . X 484,625 [ 484,625 |...
B49710-1L-3 [ NEIW YORK N Y CITY TR .. |- 0870172023 . [MATWRITY . 11,000,000

.. 744430-DU-2 |PUBLIC FIN AUTH WIS ooooiiiiiiiiiiiiiiiiciiis | eeeens . 05/0172023 . [PRIVATE .....oovviviiiiinns foereeniiiiieeeeis feeeeeens 11,867
SINKING FUND REDEMPTION

..914460-FS-4 JUNIVERSITY MINN oooooovvniiieeiiiiiiiiieiiiiiiaes | eeeens . 08/01/2023 .| .uvvveiiiniiiiiiiiiiiiiines

884,625 [ [ e e e e 484,625 |..

...... 11,000,000 |..

. 09/01/2024 . [1.F FE ...
. 08/01/2023 . [1.A FE ...
. 06/01/2028 . |2.C FE ....

........... 199,225 |...........199,225 |........... 199,225 |.......oooer Jooeeriiininnees fovvriniiiiiins Joeeiiiiiieieens fovvreiiiiiiis oo 199,226 | i il 8,875 . 08/01/2025 L |1.C FE ...

0909999999. Subtotal - Bonds - U.S. Special Revenues 13,683,957 13,552,601 13,664,010 382,024 XXX XXX

..00164T-AD-0 | AMC EAST CMNTYS LLC ...
..05567Y-AA-7 | BNSF RAILWAY CO 2005

..118230-AK-7 | BUCKEYE PARTNERS L P

..120568-AX-8 | BUNGE LTD FIN CORP ...
..12327B-AA-4 | BUSINESS JET SECURITIES LLC ....
.. 12327F-AA-5 | BUSINESS JET SEC LLC ..
.. 12563L-AN-7 | CLI FDG VI LLC
.. 12667F-4F-9 | CWALT INC 2005-7CB ....
.. 134429-BG-3 | CAMPBELL SOUP CO
..17307G-L2-2 | CITIGROUP MTG LN TR
..25755T-AK-6 | DOMNOS PIZZA MSTR ...

....... . 07/15/2023 .
04/01/2023 . [PRIOR YEAR INCOME
07/01/2023 . [MATURITY ....
02/15/2023 . [PRIOR YEAR INCOME
....... . 09/15/2023 . (MBS PAYDOIN
....... . 09/01/2023 . | MBS PAYDOMN .
....... . 09/18/2023 .
....... . 08/01/2023 . | MBS PAYDOMN
....... . 06/09/2023 . [PRIOR YEAR INCONE ....... |....
....... . 09/01/2023 . | MBS PAYDOMN ...
....... . 07/25/2023 . (MBS PAYDOIN ...
SINKING FUND REDEMPTION

. . 01/15/2053 . [1.F FE ...
...120 |. 04/01/2023 . |1.A FE ....
199,200 |. 07/01/2023 . |4.A FE ....
. (211,250) |. 08/15/2026 . 2.B FE ....
. 04/15/2036 . [1.F FE ...
. 11/15/2035 . [1.F FE ...
. 09/18/2045 . [1.F FE ...
. 01/25/2035 . [3.B FM ....
. 03/15/2028 . |2.B FE ....
. 11/25/2035 . [1.D FM ...
. 07/25/2048 . |2.A FE ....

..28932-AA-3 | ELM ROAD GENERATING ...
..3136B0-TE-6 | FNVA REMIC TRUST

....... . 08/11/2023 .

....... . 09/01/2023 . | MBS PAYDOMN .
SINKING FUND REDEMPTION

. 02/11/2030 . [1.F FE ....
. 02/25/2048 . [1.B FE ....

..346845-AG-5 | FORT BENNING FAMILY ...
..362341-6V-6 | GSR MTG TR 2006-1F .

.. 362341-7N-3 | GSR MTG TR 2006-1F .

..37950P-AA-5 | GLOBAL SC FINANCE SRL ...
.. 37959P-AG-2 | GLOBAL SC FINANCE VIT SRL ..oevvvvieieeiiiiiins | eeeens . 09/30/2023 . | MBS PAYDOMN ...
..40442A-AC-3 |Hospitality Investors Trust ............occcees | oeeeis . 09/01/2023 . (MBS PAYDOIN ...
..40442A-AE-9 |Hospitality Investors Trust ............ccccees |oeeeeen . 08/15/2023 . | MBS PAYDOHN

....... . 07/15/2023 .
06/01/2023 . | MBS PAYDOIIN .
05/01/2023 . [ MBS PAYDOIN .
....... . 09/30/2023 . (MBS PAYDOIN ...

. 01/15/2051 . |2.C FE ....
. 02/25/2036 . [3.B FM ....
. 02/25/2036 . [1.D FM ...
... (1,683) . . 10/17/2040 . [1.F FE ....
... (285) ] . 08/17/2041 . [1.F FE ...
.. 135 ). U . . U R . . . 07/15/2024 . {1.D FE ....
............ , . . 07/15/2024 . {1.G FE ....

..(34,489) |. 2|
.2,748,823

..887,254 |....
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
..40442A-AG-4 |Hospitality Investors Trust ........cccccoooiies [ereenn . 08/15/2023 . | MBS PAYDOMN ... ... 67,830 ...67,830 ..67,830 |.. .. 4,143 |. 07/15/2024 . [2.C FE ....
..45783N-AA-5 | INSTAR LEASING 111, LLC ...ovvvvrninniiiiiiiiniins [eennn . 09/01/2023 . | MBS PAYDOMN ... ... 95,002 ...95,002 ..95,002 |.. 1,443 |. 02/15/2054 . [1.F FE ....
..46619R-AA-4 | JGIPT XXXV LLC ...ovveniriiiiiniiiiiiiiiiiiiiiiiinnn [eeennn . 09/30/2023 . | MBS PAYDOMN ... .13,116 |. 03/15/2058 . [1.A FE ....
..46628Y-AS-9 | JP MORGAN MTG TR ......cooeeeiriiiiiiiiiiins [ . 09/01/2023 . | MBS PAYDOMN ... ....89 |. 07/25/2036 . [1.D FM ....
..4663011-AX-8 | JP MORGAN MTG TR .......oooevrrrriiiniins s . 07/01/2023 . | MBS PAYDOMN .. 1,526 |. 06/25/2037 . [1.D FM ....

....... . 06/09/2023 . [PRIOR YEAR INCOME ....... [....
....... . 09/01/2023 . [CALL at 100.000 .
....... . 04/04/2023 . [ VARIOUS

(82,500) |. 06/01/2025 . |1.G FE ....
... 145 |. 07/15/2040 . |2.C FE ....
.44,646 |. 03/01/2034 . |1.D FE ....

.. 49327M-2K-9 | KEYBANK NATIONAL ASS ..
..526602-AE-7 | LEONARD WOOD FAMILY ...
..531543-AF-3 | LIBERTY UNIVERSITY | .

SINKING FUND REDEMPTIO

....... . 09/01/2023 .
....... . 06/01/2023 . [ VARIOUS ...
....... . 03/15/2023 . [PRIOR YEAR INCOME ....... |....
....... . 09/20/2023 . (MBS PAYDOIN
....... . 09/20/2023 . | MBS PAYDOMN ...
- |- 09/20/2023 . (MBS PAYDOMN ...
- |- 09/20/2023 . (MBS PAYDOMN .
09/20/2023 . | VARIOUS ...
07/12/2023 . | PRIVATE ...
09/19/2023 . [ MBS PAYDOIIN .

..... 1,307 |. 10/10/2042 . (1.D FE ....
.. 161,081 |. 01/31/2030 . [2.C FE ...
. 03/15/2028 . |2.B FE ....
. 01/20/2050 . |2.B FE ....
. 08/20/2051 . |2.B FE ....
. 08/20/2051 . |2.B FE ....
. . 08/20/2045 . [1.F FE ...

1,610 |. 08/20/2046 . [1.F FE ....
176,760 |. 11/15/2028 .|3.B FE ....
2,035 |. 07/19/2051 . [1.F FE ....
2,468 |. 09/30/2028 . |3.C ........
......... (708,000) |. 12/20/2022 . |5.A ........
......... (501,000) |. 12/20/2022 . |5.A ........
. 10/03/2032 . [1.G Z .....
. 09/30/2028 . [3.C ........
. 10/03/2032 . [3.B Z .....
. 10/03/2032 . [2.B Z .....
. 08/11/2023 . (2. ...

..54143\-AA-4 | LOGISTICS 1 MI TN VA SR .
..68371Y-AN-3 [Open Text Corporation ...
..785592-AU-0 | SABINE PASS LIQUEFAC ..
..83546D-AJ-7 | SONIC CAP LLC 2020-1 ..
..B83546D-AN-8 | SONIC CAPITAL LLC ...
..83546D-AQ-1 | SONIC CAPITAL LLC ...
..88315L-AE-8 | TEXTAINER MARINE VII .
..88315L-AS-7 | TEXTAINER MARINE .
..889184-AC-1 | TOLEDO HOSPITAL ..
..89656G-AA-2 | TRINITY RAIL LEASING LP
..PPEGAL-HK-6 |PATTON BIP HOLDCO |1 LLC ..evvvvveeviiriiiiieiis | eeeens . 09/01/2023 .
..PPEQFO-MY-0 |BNYC REIT LLC R PR . 01/06/2023 .
..PPEV22-61i-3 |BOP Properties Holdings LLC ST BONDS ....... |....... . 01/06/2023 . [PRIOR YEAR INCONE .......
..PPFNFE-2P-9 |Primary lWave F1 2022-1, LLC - Class A ........ | .ccccen . 10/03/2022 . [PRIVATE
..PPFOBF-IF-9 | OCM ENLK HOLDINGS LLC [N TR . 05/19/2023 . [PRIOR YEAR INCONE .......
..PPFREX-4A-0 |Primary lWave F2 2022-1, LLC - Class C ........ |.ccceen . 10/03/2022 . [PRIVATE ...
..PPFTEV-A2-1 |Primary Wave F2 2022-1, LLC - Class B ........ | ....... . 10/03/2022 . [PRIVATE ...
..PPFUDB-BG-1 | BAM NEPTUNE HOLDINGS US LLC .....eoeeeeeciuiinans | aeeenn . 01/06/2023 . [PRIOR YEAR INCONE .......

142,729 ..
120,000
.5,205,734
.145,597
..51,901

. 120,000
..5,000,000
..145,507
...51,991

... (1,332,234) [... (1,332,234) |..

. (42) .

..... 54,229,983 |.......54,220,983 |.......54,229,983 |.......54,220,983 |[....
..... 38,188,523 |.......38,188,523 |.......38,188,523 |.......38,188,523 |....

.38,407,063 |.

....... 54,229,983 |..
....... 38,188,523 |..

38,407,063 38,407,063

..PPFUEO-TX-6 |Primary Wave F1 2022-1, LLC - Class B 10/03/2022 . [PRIVATE ... 38,407,063 .38,407,063 . 10/03/2032 .
..PPFUEQ-U2-2 |Primary Wave F1 2022-1, LLC - Class C 10/03/2022 . [ PRIVATE 20,503,210 .20,503,210 .20,503,210 |. 20,503,210 |. 20,503,210 . 10/03/2032 .
..PPFY3L-J9-0 |Primary lWave F2 2022-1, LLC - Class A 10/03/2022 . [PRIVATE ... 155,631,554 155,631,554 |. ..155,631,554 . 10/03/2032 .
..136385-AX-9 | CANADIAN NAT RES LTD . 06/09/2023 . [PRIOR YEAR INCOME ....... |oeeeeeeiiiieeieiiis fermeeeniiiiineees [ e e . 06/01/2027 .
..903520-AD-6 | USQ RAIL | LLC . . 09/28/2023 . (MBS PAYDOIN ... .. 163,064 ..153,064 ..153,109 .153,064 . 02/28/2051 .
..90354P-AA-5 | USQ RAIL 11 / US . 09/28/2023 . (MBS PAYDOMN . .. 107,473 ..107,473 . 107,506 107,473 . 06/28/2051 .
..06738E-BA-2 | BARCLAYS PLC ... . 09/11/2023 . [PRIVATE ... ..5,000,000 K . 4,954,270 . 01/01/9999 .
..12807C-AA-1 | CAL FDG IV LTD . . 09/25/2023 . (MBS PAYDOMN . ..148,750 ..1561,437 |. .148,750 . 09/25/2045 .
..36166V-AE-5 | GCI FUNDING | LLC . 09/30/2023 . (MBS PAYDOIN ... 332,362 335,102 |.... 5,702 |. 06/18/2046 .
..404280-BX-6 | HSBC HLDGS PLC . 06/09/2023 . [PRIOR YEAR INCONE ....... .. . 09/12/2026 .
..88315L-AG-3 | TEXTAINER MARINE VII . 09/20/2023 . (MBS PAYDOMN . .245,500 . 09/20/2045 .
..947075-AP-2 | WEATHERFORD INTL LTD .. -eeen |- 0973072023 . | VARIOUS ... ..10,249 . 12/01/2024 .
..B08284-38-8 | CANARY WHARF GROUP INVESTMENT HOLDINGS ....... [B..... . 01/04/2023 . DIRECT .... .2,433,008 |.........45,344 |... 491,420 . 04/07/2026 .
..MM0020-L5-7 | NATIONWIDE BUILDING SOCIETY ......cceevieennnnns B..... . 02/23/2023 . [PRIVATE ... .2,306,913 |.. (25,831) ... (10,174) . 12/29/2049 .
..225736-AA-5 | CRESCENT DIRECT LENDING LEVERED FUND 111 08/04/2023 . | VARIQUS ..369,006 ..369,006 |. ..369,006 .369,006 . 01/29/2031 .
..22576L-AA-9 | CRESCENT PRIVATE CREDIT PARTNERS LEVERED .... 07/14/2023 . [DIRECT . .. 2,743,155 ..2,743,155 |. .2,743,155 |. .2,743,155 . 04/01/2029 .

. (768,417) |. 06/10/2034 . [2.A PL ....
.... 14,379 |. 10/09/2030 . [1.G PL ....
. 12/31/2031 . [1.E PL ....
.. . . 11/19/2027 . |1.E PL ...
........................ 10,441 |........ 10,441 |...........423,769 |. 06/15/2026 . [1.F ........

. 66706*-AA-6 | NORTHSTAR MEZZANINE PARTNERS V1| FEEDER 08/15/2023 . [ DIRECT .
..67400#-AA-9 | OAKTREE MEZZANINE FUND V FEEDER ...........cccoe |veeens . 08/10/2023 . DIRECT ....
..72303#-AA-7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER, ..... |....... . 08/21/2023 . [ VARIOUS ...
..723030-AA-9 | PINEBRIDGE PRIVATE CREDIT RATED FEEDE Il .... |....... . 09/20/2023 . DIRECT .... U .
..PPFSL7-NH-1 | ARM Master Trust, LLC ......oooviiviviiiiiiiiinns | eeeens . 09/22/2023 . [VARIOUS ...ooovivvveiiinie Joveeeiiiiiiieeennns

..251,803 |. .251,803
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1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 504,856,392 507,038,219 506,470,631 494,725,145 (10,404) (27,415) (37,819) (73,945) 506,082,391 19,513 (1,245,843) [ (1,226,330) (1,888,818) XXX
..PPFLKJ-NH-1 |BID 111 Notes . |- 09/14/2023 . [ CALL at 100.000 ......... |-eeeeeeeeeeeeennnes |- 9,400,000 |........ 9,400,000 |........ 9,400,000 |.... O P PPPPPPY R R R 9,400,000 |.. . 03/31/2043 .
..PPFNFE-61-8 |PW Publishing Partners, LLC - Class C 03/13/2023 . | VARIOUS ... .. 6,233,942 ..6,137,512 |. .6,137,512 .6,139,815 . 10/03/2032 .
..PPFOFZ-03-1 |PW Publishing Partners, LLC - Class ! 10/03/2022 . | PRIVATE ... .55,900,313 .55,900,313 |. 55,909,313 55,909,313 . 10/03/2032 .
..PPFPF3-KR-4 |Boccherini F2 2022-1, LLC - Debt . 04/03/2023 . [PRIOR YEAR INCOME K . 10/03/2032 .
..PPFPM7-M8-7 | TX LEIBNIZ LLC = A TRANCHE ......covvvvvvviiinnns [eeennnn . 07/17/2023 . | VARIOUS 971,241 |.......... 878,030 |.... 878,030 |.. . 01/15/2043 .
..PPFPM7-MC-8 | TX NEWTON LLC - A TRANCHE .........cooeeeiiiiiins [oinnn . 07/17/2023 . | VARIOUS ... ..1,953,631 |........ 1,953,631 |........ 1,953,631 [........ 1,895,301 [oooeiiiiiiiiiss v i e o s 1,953,631 |.. . 01/15/2043 .
..PPFSF4-D9-4 |PW Publishing Partners, LLC - Class B ........ [....... . 03/13/2023 . | VARIOUS ... ...... 7,608,612 |........ 7,608,612 |........ 7,608,612 [........ 7,138,612 |..ccooeeiiiiiins | i e o fon 7,608,612 |.. . 10/03/2032 .
..PPFUEO-U3-0 |Bach F1 2022-1, LLC - Debt ....ccceeeiiiiiiicices [eennn . 10/03/2022 . |PRIVATE ....ovvvvvnnnninnnnn fooeeeeieiiiiieeeenns | 16,337,747 |....... 16,337,747 |....... 16,337,747 |....... 16,337,747 |..oooooiiiiiiins | s e o s 16,337,747 |.. . 10/03/2032 .
..PPFX3T-HN-6 |Brahmns PP 2022-1, LLC - Debt .. R [P . 03/13/2023 . |VARIOUS .oovvvvieiiiiiiiies oo s 1,883,408 |........ 1,883,408 |........ 1,826,320 |........ 1,826,320 |.eoovvrrvrnnnnns foveeennnnn 1,082 [ [ 1,042 | 1,827,362 |.. . 10/03/2032 .
..PPG060-86-4 |BID I11- 2022 Ceres Note LIssuer .............. [.coeenn . 09/14/2023 . | CALL at 100.000 ......... |oeeeeeeeeereeeeeenes |oeeees 9,400,000 |........ 9,400,000 |........ 9,400,000 [oooeeeiiiiiiiiiiiens oo e e e e s 9,400,000 |.. . 03/31/2043 .
..PPG710-6U-6 |BID 111 Note Issuer - 2022 Titan Note Is .... [....... . 09/14/2023 . | CALL at 100.000 ......... |oeeeeeeeeeeeeeeeeens |oeeees 9,400,000 |........ 9,400,000 |........ 9,400,000 [ooeeeeiiiiiiiiiiinns fooeniiis e e e o fo 9,400,000 |.. . 03/31/2043 .
..PPG81F-OM-6 |BID Il Note Issuer - 2022 Europa Note | .... |....... . 09/14/2023 . | CALL at 100.000 . . 9,400,000 ..9,400,000 ..9,400,000 |.... .9,400,000 |.. . 03/31/2043 .
..PPGAK-S0-3 |Ground lease internal securitization C . 09/01/2023 . | VARIOUS ... ..421,756 ..421,756 |. 421,756 . 09/01/2030 .
..PPGBON-68-4 | TX GALILEO LLC - A TRANCHE 07/17/2023 . | VARIOUS .. 1,551,682 .. 1,551,682 |. .1,551,682 |. . 1,551,682 . 01/15/2043 .
..PPGBON-6C-5 | TX HOOKE LLC - A TRANCHE .. 07/17/2023 . | VARIOUS . 01/15/2043 .
..PPGBON-6G-6 | TX KEPLER LLC - A TRANCHE .... [ (R . 07/17/2023 . | VARIOUS ... . 01/15/2043 .
..PPGD14-BB-8 |BID Il Note Issuer - 2022 Ganymede Note .... . 09/14/2023 . | CALL at 100.000 . . 03/31/2043 .
..PPE3DK-P7-7 |NER SPV - NOTE 2 . . 06/30/2023 . | VARIOUS ... ..218,115 ..216,842 . 12/30/2028 .
..PPEADG-KF-7 | ARCHIMEDES - A NOTE ... . 08/11/2023 . | VARIOUS ... . 6,872,346 .6,741,8% |.... . 06/30/2039 .
..PPEADG-KG-5 | ARCHIMEDES - B NOTE ... . 08/05/2022 . | PRIVATE ... ... 53,506 . e 53,611 | . . 06/30/2039 .
..PPEADG-KH-3 | ARCHIMEDES - C NOTE . 01/18/2023 . | VARIOUS .. 254,016 ..217,401 ..234,917 | ..235,490 |. .236,213 . 06/30/2039 .
..PPEADG-KI-1 |BOOLE - A NOTE . . 07/17/2023 . | VARIOUS 6,965,023 .. 7,164,125 ..6,504,911 |. .6,857,986 |. .6,861,038 . 06/30/2039 .
..PPEADG-KJ-9 |BOOLE - B NOTE . . 08/05/2022 . | PRIVATE 54,656 ...61,738 ...54,656 |. ...54,763 |. ..54,656 . 06/30/2039 .
..PPEADG-KK-6 |BOOLE - C NOTE . . 08/05/2022 . | PRIVATE ..100,072 ..122,189 . 100,072 |. . 100,376 |. 100,072 . 06/30/2039 .
..PPEADG-KL-4 | CANTOR - A NOTE . 07/17/2023 . | VARIOUS . 6,832,182 ..6,832,182 ..6,289,265 |. .6,731,3% |. .6,741,859 . 06/30/2039 .
..PPEADG-KN-0 | CANTOR - C NOTE .. . 08/05/2022 . | PRIVATE ... 59,573 ... 72,560 ...59,573 |. ...59,752 |. ..59,573 . 06/30/2039 .
..PPFNBT-8G-4 | Casals 2022-1, Ltd.-Class C . . 08/11/2023 . | VARIOUS . 5,876,441 ..5,876,441 ..5,876,441 |. .5,876,441 |. .5,876,441 . 10/15/2035 .
..PPFNBT-8H-2 |BylIsma 2022-1, Ltd.-Class C . . 08/11/2023 . | VARIOUS . 6,880,556 ..6,880,556 ..6,861,400 |. .5,078,222 |. .6,861,400 . 10/15/2035 .
..PPFPBK-X5-4 | Casals 2022-1, Ltd.-Class B . . 08/11/2023 . | VARIOUS ... 35,310 ...36,310 ...36,310 | ...36,310 | ..35,310 . 10/15/2035 .
..PPFPBK-X6-2 |Bylsma 2022-1, Ltd.-Class B . . 08/11/2023 . | VARIOUS ... . 1,363,721 ..1,363,721 ..1,361,290 |. .1,188,744 K . X . 1,361,290 . 10/15/2035 .
..PPFQBC-H7-4 | Dupre 2022-1, Ltd.-Class D .. . 04/17/2023 . |PRIOR YEAR INCOME ....... |oeeeeeeeeeiieiiieies oo o e, . K . e . . . 10/15/2035 .
..PPFSBL-7C-0 |Dupre 2022-1, Ltd.-Class A . 01/31/2023 . | CALL at 100.000 . .. 209,083 ..299,083 ..209,083 |. ..299,083 . 10/15/2035 .
..PPFSBL-7D-8 |Casals 2022-1, Ltd.-Class A . . 08/11/2023 . | VARIOUS ... 68,671 ...68,671 ...68,671 ...68,671 |. . . 10/15/2035 .
..PPFSBL-7E-6 |BylIsma 2022-1, Ltd.-Class A . . 08/11/2023 . | VARIOUS ,494,662 .3,036,650 |. .3,493,616 . 10/15/2035 .
..PPFTBE-4U-7 |Casals 2022-1, Ltd.-Class D . . 07/17/2023 . | VARIOUS ... 38,108 ...38,108 |. ..38,108 . 10/15/2035 .
..PPFTBE-4V-5 |BylIsma 2022-1, Ltd.-Class D .... . 08/11/2023 . | VARIOUS ... .1,780,564 |.... .1,780,564 |.. . 10/15/2035 .
..PPFTBE-5H-5 |Casals 2022-1, Ltd.-Class F .... . 08/11/2023 . | VARIOUS ... . 741,000 |.... ... 741,000 |.. . 10/15/2035 .
..PPFTBE-51-3 |BylIsma 2022-1, Ltd.-Class F . . 08/11/2023 . | VARIOUS . 1,458,985 |. . 1,458,985 . 10/15/2035 .
..PPFUB7-0A-9 | Casals 2022-1, Ltd.-Class E . ... |- 07/17/2023 . [ VARIOUS ... 2,249 | ...2,249 . 10/15/2035 .
..PPFUB7-0B-7 |Bylsma 2022-1, Ltd.-Class E .... ... |D..... . 08/11/2023 . | VARIOUS ... .. |...... 2,620,268 |........ I ........2,620,268 |.... T . e e oo |eee.... 2,620,268 |.. . 10/15/2035 .
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 186,497,823 186,872,733 184,821,289 136,348, 188 21,942 21,942 185,893,024 XXX
SINKING FUND REDEMPTION
................ PRACTICEHHY.COM T/L 1L 9/18 ..evvvvvvvvviiiiniins | eeeeenn [ 0972072023 . [ oo feiniiiiiiiiiinns ol 7,768 [t 7,768 [t 7,617 [ttt 7,746 s 21 s 21 [ fooeee el 7,788 s s feeveeeeeieeeeees foviiinnnnnn 602 [0 1273172024 . 15.C IF ...
SINKING FUND REDEMPTION
................ NATIONWIDE ENERGY T/L 1L 3/19 .oovvvviiiiiniiins | eeeeenn [ 0972072023 . [ oo feiiniiiiiiiiins o 22,888 22,848 [uninnnnn 22,620 [oeeennnn 22,796 [ e 52 s o2 [ [ 22,848 | s eeveeeeeeeeeeees fovvvnnnnnnnn 1,877 [003/07/2024 . 15.C IF ...
SINKING FUND REDEMPTION
................ NATIONWIDE ENERGY DD T/L 1L 3/19 ...euuvniinns | eeeennn [ 0972072023 . [ oo feiiiiiiiiiiiinns [ 3,264 [0 3,264 [t 3,126 [t 3,200 | e85 s e85 s i 30264 s s eveeeieieeeeees feiiiiinnnn., 268 [0 03/07/2024 . 15.C IF ...
SINKING FUND REDEMPTION
................ PCF DD T/L 1L 4/19 wovvvvevveveeeeeeeeeeeeeeeeeeene | weeeenn | O7/14/2023 |0 fevviiiiiiiiiiiiieens fonn.. 687,221 |.........687,221 |.......... 678,797 |...........687,221 | o Jevveveiieiiiees fovevvevvennnenne fovviiiiiiiiiiins fooeen 887,221 | o eveeeeeeeeeeeens foveene... 46,261 [ 1273072023 L [5.C IF ...
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GAT - AIRLINE GROUND T/L 1L 7/19 .ooevvvviiines | evnnns . 09/29/2023 . | VARIOUS ... . 07/18/2024 . [5.C IF ....
. GAT - AIRLINE GROUND R/C 1L 7/19 ..ccceeeeeeess | annnes . 09/29/2023 . | DIRECT .... PO . 07/18/2024 . [5.C IF ....
................ GAT — AIRLINE GROUND DD T/L 1L 7/19 .....eeeen | eeeeeen |- 0972972023 . [VARIOUS ..oovvvvenninnnnnnee . 07/18/2024 . [5.C IF ...
SINKING FUND REDEMPTION
URGENT CARES OF AMERICA HOLDINGS | T/L ....... |.eeeees . 07/31/2023 . | .. O R . 07/31/2024 . [5.C IF ...
SINKING FUND REDEMPTION
................ CRUNCH HOLDINGS T/L 1L 6/19 ...evvenenninnnnnnnnn | weeeenn [ 0972072023 . [ oo [ o566 [t 4,566 [ounnnnnnnnn 4,545 [ 4557 i 9 e o9 [ o566 o s e fevveeiiennnnn.. 405 [0 06/27/2025 . |5.C IF ...
................ CRUNCH HOLDINGS R/C 1L 6/19 ......eevvvveeennenns | weeeenn [ 0773172023 . [DIRECT oo fevviiiiiiiiiiiiiiens o 118,760 [onneiiinn. 118,960 [o..eennnnn 118,396 [onnnn 118,306 | e lB0 | o0 o 118,365 s s e feiiinnnnnn. 8,375 [0 06/27/2025 . 15.C IF ...
SINKING FUND REDEMPTION
................ IDS GROUP T/L 1L 10719 evvnnniiiiiiiiiiiiiies | eeeeeen [ 0972972023 [ e fevvvieeeeieeeeeeeees feveennnnnn5,6120 [ 5,612 foniininnnnnn 5,493 [oiiiinnnn 8,553 [oiiiiiiiiiiiss e lB0 | B0 [ foiinnnnll . 5,612 . 10/08/2025 . [5.C IF ....
.. 29255%-AC-5 | ENCOMPASS DIGITAL T/L 1L 9/18 .. [ . 07/31/2023 . | CRESTLINE .ooooveeiiiiiins oo e 3,717,752 |........ 3,719,007 |........ 3,678,921 [........ 3,553,465 |....... 114,572 |.......... L7 PO 119,054 |ooovvvviiiiiiins feveenes 3,672,520 . 10/02/2023 . |6. PL .....
SINKING FUND REDEMPTION
VASA FITNESS DD T/L 1L 4/17 .eeeeniiniiiiinnnn | v . 08/14/2023 . | .. e e 12,054,458 ... 2,054,458 |........ 2,004,609 |........2,053,224 [....oovvvnrnnnnn fooeennnnnn 1,284 L 128 | [, 2,054,458 |.. . 04/28/2025 . [5.C IF ....
SINKING FUND REDEMPTION
................ VASA FITNESS R/C 1L 4/17 v | e [ 0871472023 . [ e [ s s o fos e e i e o e e e s e 279 [0 04/28/2025 . |5.C IF ...
................ USA DEBUSK T/L 1L 10719 ....coeeeeeeeeeenenneiiins | eeeeeen [ 0972072023 . [VARIOUS ..evvvvviiiniinnnnn fervnviniiniinininnns [ennn. 4,404,088 |........ 4,443,750 |........4,370,954 |........ 4,362,606 |............eoes |oeeeeeen 8716 |eeeennininniiins fonnnnnnn8,716 i [ 8371,322 s | e [e00000000.321,312 (. 09/08/2026 . |5.C IF ...
SINKING FUND REDEMPTION
................ INMOBI T/L AL (PIK) 7/20 ovvvvvvviiiiiiiiiiiiins | eeeeenn [ 07/03/2023 4 [ e feveeeieveiiiiieiiees fennnnnnn 25,0000 founnnnnnnnni25,000 funnnnnnnnnn 23,687 [ooinnnnnnnn 24,440 [ooeeiiiiiiiiins e 5680 | o 560 fovvvviininininn fooeeeennnnnn25,000 ooeeeeeeeeeeiies e Joveeeeeeeeeeens foiennnnnnnn 2,370 [0 07/01/2024 . 15.C IF ...
................ ARl NETWORK T/L 1L (ADD-ON) 9/20 ........cccees |weeeenn |- 0972072023 . o8 L BB [ f A TEE L e s e 373 [ 02/28/2025 L 15.C IF L.
ARI NETWORK DD T/L 1L (ADD-ON) 9/20 .......... |....... . 09/29/2023 . ....386 |.. . 02/28/2025 . [5.C IF ....
CPF DENTAL T/L 1L (ADD-ON) 11/20 .......cceeees | anenne . 09/29/2023 . | VARIOUS ... .745,337 |.. . 08/30/2024 . [5.C IF ....
SINKING FUND REDEMPTION
................ THE SMILIST T/L 1L 12/20 coooeeeeieeeiiiiiiiiiies | e [ 0972072023 . [ o feeeiieiiiiiiiiiiiees 5,564 i 5,554 [t 5,448 [l 5,489 [ e85 | e85 e 5554 | e s [eeiiiiiennn 485 [ 12/28/2025 L |5.C IF ...
SINKING FUND REDEMPTION
................ THE SMILIST DD T/L 1L 12/20 wevvvvvvvvnnnnnnnnnnn | eeeeenn [ 0972072023 . [ oo e 3,019 [ 3,019 i 2,088 [ 3,000 [ o190 e o 19 [ el 3,019 s s s feviiiinnnnnnn 263 [0 12/28/2025 . |5.C IF ...
SINKING FUND REDEMPTION
................ THE SMILIST R/C 1L 12/20 .eeennniiiiiiiie | eeeeenn [ 0972872023 . [ oo e e feeeeiieeennn 143 [0 12/23/2025 L 15.C IF L.
ALDER HOLDINGS T/L 1L 12/20 ...covvvvvvvvvvennnns | annnes . 09/29/2023 . | DIRECT .... .. 187,481 |. 12/29/2025 . [5.C IF ....
ALDER HOLDINGS DD T/L 1L 12/20 ..eevvvnnnncs | evenas . 09/29/2023 . | VARIOUS ... . 12/20/2025 . [5.C IF ...
SINKING FUND REDEMPTION
................ D4C DENTAL T/L 1L 12/20 s | eeeeenn [ 0972072023 . [ oo feieiiiiiiiiiiiiees o 10,787 [ 10,787 [ 10,522 [ 10,506 | e M e o 141 [ [l 100737 s s e feveiiiennnnnn 764 [0 12/30/2026 . |5.C IF ...
SINKING FUND REDEMPTION
................ D4C DENTAL DD T/L 1L 12/20 cooeeveeieeeeiiiieees | eeeeenn [ 0972072023 . [ oo [ o 1,366 [t 1,366 [ounnnnnnnnnn 1,345 [ 10351 [ 15 e e 15 [ oo 13366 s e i feviiiiiinenn.. 88 [0 1273072026 . |5.C IF ...
SINKING FUND REDEMPTION
................ D4C DENTAL R/C 1L 12/20 ..eevvvvevvvvvenvnninnnnns | eeeeenn [ 0972872023 . [ oo [ s s o [ e e e e o e e e e e 305 [0 1278072025 . |5.C IF ...
SINKING FUND REDEMPTION
................ WRM HOLDINGS T/L 1L 10/20 ...evvennnnnnnnnnnnnnnn | eeeeenn [ 0972072023 . [ oo e 8,362 [ 3,352 [oniiinnnnnn 3,302 [ 30328 i 29 e o9 Lo oo 30352 e s e feveiiinnnnnnn. 226 [0 10/80/2025 . |5.C IF ...
SINKING FUND REDEMPTION
................ WRM HOLDINGS R/C 1L 10/20 ......covvvvvvvvvninnns | eeeeenn [ 0873172023 . [ ceeeeeeeeiiii feiiiiiiiiiiiiiiens o 18,371 [ 18,371 [t 18371 [ o e s e fos fe 18371 o e e [ 794 (01078072025 L |5.C IF ..
..37954#-AA-2 | GLOBAL HOLDINGS INTERCO T/L 1L 3/21 ..eeevvnnn [ernnnnn . 09/29/2023 . | vvvvriiinrinnnnininininniinns e 3,420 03,4200 |0 3,369 [ 80387 [ o83 e 83 e e [\ I R FUUUUUUUUUUU R N 284 |. 03/16/2026 . [2.C PL ....
................ ARI' NETWORK T/L 1L (ADD-ON) 4/21 ......cccceee | eeeeen |- 092072023 . e 10 | e i [ 107 [0 02/28/2025 . 15.C IF ...
ARI NETWORK DD T/L 1L (ADD-ON) 4/21 .......... |..eeee. . 09/29/2023 . L8387 ) . 02/28/2025 . [5.C IF ...
STUDIO MOVIE DD T/L 1L 4/21 .ovvvvvvvvveveieeeens | v . 09/29/2023 . | VARIOUS ... .396,543 |.. . 04/15/2026 . [5.C IF ...
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current [Other Than| Adjusted |Changein| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SVO
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain | Total Gain| Received | tractual | Admini-
Ident- For-| Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
SINKING FUND REDEMPTION
................ MERIDIAN WASTE T/L A 1L 4/18 oooveeeiiiiiieiiis [ [ 0773172023 | eeeiiiiiiiiiiiiiiiiiiiiiiiiis e |00 2,790,416 )........ 2,790,416 |........ 2,748,560 |........2,769,743 |..coovvvvnrnnnn [oeeeennn 20,674 [oeiiiiiiiiiiiss | 20,674 | [ 2,790,416 [eniiniiiiiiiins fooiiiiiiiiiiiies oo |1 182,036 |, 04/22/2024 . [5.C IF ...
SINKING FUND REDEMPTION
................ MERIDIAN WASTE DD T/L 1L 4/18 oo [ [ 0773172023 | ceeeiieiiiiiiiiiiiiiiiiiiieiis e |+, 857,680 |.......... 857,680 |...........853,009 |[...........855,507 ... fooiiennnnn2,083 [ooeiiiiiiiiiiiss e 2,083 |eeeeiniiniiiins [ereennnnn 857,680 [eveeiiiiiiiiins foiiiiiiiiiiies oo |, 64,137 | 04/22/2024 . [5.C IF ...
SINKING FUND REDEMPTION
................ MERIDIAN WASTE R/C 1L 4/18 .....oooeeeeeeennenens [ ennnnn [ 0773172023 . | .. o e [ 52,035 [52,035 62,090 [ 82,577 | e 388 [ f 388 e 082,035 | [ e [ 4,001 ] 04/22/2024 L |5.C IF ...
SINKING FUND REDEMPTION
................ I0DINE SOFTWARE T/L B 1L 5/21 .....ooevveeeiiens | eeeeeen |- 0972072023 e 2867 | 2,467 | 2,882 | 2,880 e el BB i 18 e 2867 | e e [l 208 | 05/19/2027 L |5.C IF ...
................ I0DINE SOFTWARE DD T/L 1L 5/21 ....cceeeiiiiii | eeeeen |- 0972072023 3,012 80512 BT 386 | [ 26 [ [ 26 | 030812 | [ e [l 206 | 05/19/2027 L |5.C IF ...
................ EDYNAMIC T/L A 1L 5/21 oeeeeeeieieiiiiiiiieeeeees | eeeee [ 0972072023 45000 | 45000 40433 | 4405 | 8D [ 8D e 500 | e e [l 316 ] 05/20/2026 . |5.C IF ...
................ EDYNAMIC T/L B 1L 5/21 oeveeeeeeeeivieieiieieeees | weeee [ 0972072023 3,038 3,038 | 30879 | 80899 | k39 [ [0 e 030938 | [ e [l 277 ] 05/20/2026 L |5.C IF L.
................ CAREVET DD T/L 1L (ADD-ON) 6/21 ................ | ... | 09/20/2023 . ...... 1,166,944 |........1,176,000 |........ 1,158,360 |........ 1,154,882 |.....ccooeviiins [onnnnnnnn 3,528 [onniniiiniinnnn fooeeennnnn 3528 | e 10168,405 | [ e [ennnnlll. 104,204 ], 09/01/2025 . |5.C IF ...
ARI' NETWORK T/L 1L (ADD-ON) 6/21 .........ccees | oneine . 09/29/2023 . | .. ... 3,763 ....3,688 |............. 3,721 .3,763 |.. . 02/28/2025 . [5.C IF ...
................ CONNECT AMERICA T/L 1L 6/21 ...oevvvvvivivinnnnns | weeee | 092072023 . 00568 9568 09,380 | 90437 | [ 18T [ e 18 e 090568 | [ e nenlll...888 | 06/30/2026 . |5.C IF ...

................ CONNECT AMERICA R/C 1L 6/21 .....oooeennnniieee [ ennnnn |- 07/11/2023 . e e e e [ i [ el 170 ] 06/30/2026 . (5.C IF L.

. 12/30/2026 . |5.C IF ....

DAC DENTAL DD T/L 1L (ADD-ON) 7/21 ....ccceees [ nnnns . 09/29/2023 .

INGENIO T/L 1L 8/21 ... 09/29/2023 . | VARIOUS . 4,075,809 .. 4,122,990 ..4,040,531 |. .4,029,976 |. .4,040,981 . 08/03/2026 . |5.C IF ....
EVERGREEN T/L 1L 8/21 .eeiiiiiiiies . 09/29/2023 . [ VARIOUS ... ..3,048,323 |........ 3,993,387 |........ 3,913,519 |........ 3,901,936 |.... 3,913,723 |. . 08/13/2026 . |5.C IF ....
SINKING FUN
................ CAREVET DD T/L 1L (ADD-ON) 10/21 ...oeoveeiees [iniin |- 0972072023 . | coeiiiiiiieniiiiiiieeniiins [ f 0788 788 [l T8 [l 78T i [T i e T e el 788 [ i oo o 24 11..09/01/2025 . (5.C IF ...
SINKING FUND REDEMPTION
................ PENTEC ACQUISITION T/L 1L 10/21 eeniiiieeeis [ |- 0972072023 . | o [ 8,877 [ 6,677 [l 6,610 [l 8,627 o[B80 i |80 i e 8,677 [ e oo [oieeiienllll 857 11.10/08/2026 . (5.C IF ...

REFOCUS MANAGEMENT T/L 1L 12/21 ....cccooeeeis [ nnns L 00/29/2023 . [ .evviiiiiiiiiiiine s e e 4,849 L ATTT ...4,849 |.. . 12/30/2026 . |5.C IF ....

REFOCUS MANAGEMENT DD T/L 1L 12/21 ....cccuie [ eneees . 09/29/2023 . [ VARIOUS ... . 3,210,797 .2,00,117 |.... .3,200,471 . 12/30/2026 . |5.C IF ....
SINKING FUND REDEMPTION

SOUTH COAST TERMINALS T/L 1L 12/21 ....ceevees [ enees L 00/29/2023 . [ .eeviiieiiiiiieee e [ e 6,548 ....6,445 |.... ...6,548 |.. ...468 |. 12/10/2026 . |5.C IF ....

. CAREVET DD T/L 1L (ADD-ON) 12/21 ... [ USRS . 09/29/2023 . [ VARIOUS ... o foeenn 1,468,511 [ AT .ennnn 1,453,112 )L eenn... 1,457,382 .. 131,096 |. 09/01/2025 . |5.C IF ....

................ VALANT MEDICAL SOLUTION T/L 1L 12/21 ......... [.eeeeen |- 0972072023 . [DIRECT ..eevvvivneeiiiiinn fovneeeeiiiiinnin [en000..2,534,435 |........ 2,566,574 |........2,516,713 |........ 2,508,060 e 2,515,243 | [ i [o00000226,313 (. 12/30/2026 . |5.C IF ...
SINKING FUND REDEMPTION

................ VALANT MEDICAL SOLUTION R/C 1L 12/21 ....cooes [eeenin |- 0972072023 . | ceeeiiiiiiniiiiinineniiine e L L L f i e L e i e e L e [ 3 |0 12/30/2026 . (5.C IF ...
SINKING FUND REDEMPTION

................ 7 MINDSETS INTERMEDIATE T/L AL 12/21 .oocooin [nniin |- 0972072023 . | ceeeiieiieiiiieieenniiee o [ 2,337 i 2,337 i 2,201 02,300 | feeeeeeennnd37 i e 7 i e 2,337 [ Lo oo fovnniiinnnnnn 164 1012/30/2026 . (5.0 IF ...
SINKING FUND REDEMPTION

................ 7 MINDSETS INTERMEDIATE DD T/L 1L 12/21 ..... [.eeein |- 0972072023 . | coeeeiiiinnniiiiiinenniiee e L 10558 L 1,858 i 1543 s i [l 16 L 16 i s 1,588 [ L e o 107 |0 12/30/2026 . (5.C IF ...

....6,430 ....6,365 |.... .6,430 |.. . 12/23/2025 . |5.C IF ....

THE SMILIST DD T/L B 1L (ADD-ON) 1/22 ........ [....cce . 09/29/2023 .

FREE DELIVER OF
................ WISER SOLUTIONS DD T/L 1L 4/22 ...ooeeeennnnnnns [ nennen |- 07/05/2023 . | SECURITIES ..oevvvvvenenin forneieieiiiiiiies [, 480,974 |LLLL.480,974 ..o 880,074 |.uiiii 322,785 i [ Lo e Lo [oeeeennnnd80,974 | L e o 17,072 |.04/29/2027 . (5.C IF ...
SINKING FUND REDEMPTION

................ PURCHASING POWER T/L 1L 5/22 .......oeeeeeeivnes fneneen ). 09/20/2023 | iivieeiieniiiieinenniieee foviieieiiiiieenes e 14,284 fooinee. 14,284 fnneee 14104 | 140128 e e 196 i e 196 o e 14,284 s o Joveeeiiiieeeees fovneenn.. 1,247 . 04/30/2027 L (5.0 IF ...
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier

Prior Year Current [Other Than| Adjusted |Changein| Adjusted Foreign Stock Stated and

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SVO
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain | Total Gain| Received | tractual | Admini-
Ident- For-| Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
................ SERVICE COMPRESSION DD T/L 1L 5/22 ......eeevvn | veveenn |- 0972072023 . [VARIOUS ...oevvvvnnnniiinnnn fevneniniiiiiiiiiiens fennnne.. 979,449 [L...... 1,006,002 |...........973,152 [...........449,194 | | 285 | o 285 [ [ l079,440 | | |eeeeiiiiiieeeees feveeeeennnnn 7,167 [0 05/06/2027 . |5.C IF ...

SINKING FUND REDEMPTION

................ FABLETICS T/L 1L 5/22 coovveevviviveiiiiiiiiiiiee | eeeeenn [0 0972072023 . [ oo [ 3,623 [ 3,628 [ounniiinnnn 3,550 [ 3,559 e o83 e o83 s i 30628 o e e feeeiiiinnnn.. 399 [0 05/18/2027 L |5.C IF ...

................ GOODNIGHT WATER T/L AL 6/22 ..eeeeveeeeeeniiiis [ ennnnn |- 09/15/2023 | i . 06/03/2027 . |5.C IF ....
................ WEST DERMATOLOGY T/L 1L 6/22 .......oooeeennnes [ onneens |- 0972072023 . . 03/17/2028 . |5.C IF ....
WEST DERMATOLOGY R/C 1L 6/22 ....ooeeeennnniines [ s . 09/29/2023 . . 03/17/2028 . |5.C IF ....
CAREVET DD T/L 1L (ADD-ON) 6/22 ......oeoveeinns [nnnes . 09/29/2023 . | VARIOUS ... . 09/01/2025 . |5.C IF ....

SINKING FUND REDEMPTION
LONG ISLAND VISION T/L 1L 8/22 ...cvvvevieeiinn [ ieees . 09/29/2023 . . 08/11/2027 . |5.C IF ....
LONG ISLAND VISION R/C 1L 8/22 ....coveeeunines [nnnes . 08/18/2023 . [ VARIOUS ... . 08/11/2027 . |5.C IF ....

SINKING FUND REDEMPTION
................ LONG ISLAND VISION DD T/L 1L 8/22 ............. [....... |- 09/14/2023 . eerrreeeeenn e o e e e e e e 110871172027 L 15.C IF ...
................ B-BILLBOARD T/L 1L 11/22 e [ e |- 09/29/2023 . e 152 [ e 182 | [l TUT26 [ e e 633 | 11/26/2027 . |5.C IF ...
................ DENTIVE T/L AL 12/22 ..o [ e |- 0972072023 e AT i e ITT e 05,695 i e e 526 | 12/22/2028 . 15.C IF ...
................ DENTIVE DD T/L 1L 12/22 ...ovveeiiiiiiiiiieeeis [ eneenn |- 0972072023 e 82 [ 82 | 0268 [ e e 0016 | 12/22/2028 L 15.C IF ...
................ 7 MINDSETS INTERMEDIATE T/L 1L (ADD-ON) ..... |....... |- 09/29/2023 . [RRUUUURRRE: s ) AU SRR ) ) A e e 72 | 12/30/2026 . (5.C IF ...
7 MINDSETS INTERMEDIATE DD T/L 1L (ADD-O .... |....... . 09/29/2028 . | .. . 12/30/2026 . |5.C IF ....
................ IRONHORSE PURCHASER T/L 1L (ADD-ON) 2/23 .... |.......|. 09/29/2023 . e 187 | 187 oo feeeee ... 385 . 09/30/2027 . 15.C IF ...
................ IRONHORSE PURCHASER DD T/L 1L (ADD-ON) 2 .... |....... | 09/28/2023 . eerrreeeeenn e e e e e e e 0017 009/30/2027 L 15.C IF ...

FREE DELIVER OF
................ LONG ISLAND VISION DD T/L 1L (LAST OUT) ..... [.......|- 06/30/2023 . |SECURITIES .....eeevrerees foumemmianiiiiiies [ 461,032 [uiiiinii461,082 [uiiiiini 851,082 [oeeiiiiiiiiiins i e i e o [oeeeeennnd81,032 [ i | [oneee.. 18,437 1. 08/11/2027 . [5.C IF ...
SINKING FUND REDEMPTION
..58401D-AC-8 |MED PARENTCO T/L 1L 8/19 ...oooeeniiiiiiieiis | e L 00/29/2023 . [ .evviiieiiiiiiiiie i [ e 2,99 |l 2,999 ... 2,574 | 2,505 | e 403 | [ 403 i e 2,999 fooiiiiiiiiiis e e 210 . 08/31/2026 .|5.A FE ....

..78434C-AB-1 | SDG MGMT COMPANY T/L 1L 5/22 ..ooceeuvriiiieeaes | eeeeenn L 00/29/2023 . [ .evveiieiiiiiiiiie s e e 6,608 |............ 6,608 |............ 6,478 |............. 6,489 | e M9 | s M9 | s 6,608 |.evveeeeeeis [ e 674 |. 05/26/2028 . [4.APL ....

..78434C-AD-7 | SDG MGMT COMPANY DD T/L 1L 5/22 ..oceeeunrreinns | eeeenn . 09/29/2028 . | .. . 05/26/2028 . [4.APL ....

..87258Y-AC-5 | TERRA MILLENNIUM DD T/L 1L 6/22 ....covveeenniis | veeenn . 07/31/2023 . . 06/30/2028 . |4.B FE ....

. 06/30/2028 . |4.B FE ....
. 07/18/2024 . 15.C IF ....
. 07/18/2024 . |5.C IF ....

..87258Y-AD-3 | TERRA MILLENNIUM T/L 1L 6/22 ...oooveeniiiiaes | e . 07/31/2023 .
................ GAT - AIRLINE GROUND T/L 1L (CAD) 7/19 ...... |.......|. 09/29/2023 . [VARIOUS ...
GAT - AIRLINE GROUND DD T/L 1L (CAD) 7/1 ... [....... . 09/29/2023 . [ VARIOUS ...

. GAT - AIRLINE GROUND R/C 1L (CAD) 7/19 ....... [..eeeee . 09/29/2023 . DIRECT .... ..105,730 |.... .105,8% |.. .10,823 |. 07/18/2024 . 15.C IF ....
................ HISPANIC FOOD T/L 1L 8/22 .... o | eeeeee |- 0972972023 . [ VARIOUS ... .1,124,319 |.... 1,132,251 106,183 |. 08/01/2029 . |4.B FE ....
..5L0004-40-2 | STUDIO MOVIE DD T/L 1L 4/21 . oo [ . 05/31/2023 . [DIRECT .... [ o e c | . e | P .. . 04/15/2026 . [3. .........
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 43,369,368 43,716,680 42,941,661 40,341,478 114,572 109,828 224,400 43,071,512 3,113,402 XXX XXX
2509999997. Total - Bonds - Part 4 748,428,791 751,332,840 747,807,977 685,100,098 104,168 124,276 228,444 (73,945) 748,752,135 19,513 (641,042) (621,529) 5,273,874 XXX XXX

2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX




9'G03

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE American National Insurance Company
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current [Other Than| Adjusted |Changein| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SVO
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain | Total Gain| Received | tractual | Admini-
Ident- For-| Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
2509999999. Total - Bonds 748,428,791 751,332,840 747,807,977 685,100,098 104, 168 124,276 228,444 (73,945) 748,752,135 19,513 (641,042) (621,529) 5,273,874 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX
..PPFOFY-Zi-2 |Boccherini F2 2022-1, LLC - Equity ......ooes [ennnnn . 10/03/2022 . |PRIVATE .......ovvvvnnnnnnne ..29,507,482.000 |..... ARSIV T 7 O N 290,507,482 |....... 38,306,613 ... (8,799,131) [occoiciiiiiices e, (8,799, 131) | e 29,507,482 |.oooeeeiiiiiiies o e o [ ]
..PPFQDI-F8-9 | ARGERICH HOLDINGS 2022-1, LLC ....ceeeeieiieeiis [ ennnns . 11/20/2022 . | PRIVATE . -..1,820,000.000 |...... 1,820,000 [...oevvvnnnnnnnnnnnn fornnnnns 1,820,000 |........ 1,820,000 [vvvvvvvvvnnnnnn oo e e Y 1,820,000 |oevvveeeeenenns fevvvnviiiiiiinns o [ s ]
..PPFSF4-A4-8 |Bach F1 2022-1, LLC - Equity . .. |- 10/03/2022 . | PRIVATE ... . |- 17,004,206.000 |..... 17,004,206 ..17,004,206 |.......21,583,439 |... (4,579,233) ... ... (4,579,233) |.
..PPFSF4-DA-1 |Brahmns PP 2022-1, LLC - Equity . .. |- 10/03/2022 . | PRIVATE ... ..21,464,255.920 |..... 21,464,256 ..21,464,256 |.......31,846,517 |..(10,382,261) |... .. (10,382,261) |
..PPG233-NT-0 |225 Liberty Equity position via JV . 08/24/2023 . |PRIVATE ......ccccvnnnnnnnn |onees 156,443.760 |......... 156,444 ... 156,444 |.. .. . e |-
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 69,952,388 69,952,388 93,556,569 | (23,760,625) (23,760,625)
5989999997. Total - Common Stocks - Part 4 69,952,388 69,952,388 93,556,569 | (23,760,625) (23,760,625) 69,952,388
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 69,952,388 XXX 69,952,388 93,556,569 | (23,760,625) (23,760,625) 69,952,388
5999999999. Total - Preferred and Common Stocks 69,952,388 XXX 69,952,388 93,556,569 | (23,760,625) (23,760,625) 69,952,388
6009999999 - Totals 818,381,179 XXX 817,760, 365 778,656,667 | (23,656,457) 124,276 (23,532,181) (73,945) 818,704,523 19,513 (641,042) (621,529) 5,273,874




STATEMENT AS OF SEPTEMBER 30, 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

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)
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
8538PC311 v Multiple «ooeeeenieeeees N/A et EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 10/04/2022 |. 10/04/2023 |.......eeeveveee founnnn 35,600,000[40 |..... 1,801,360 [-eeeeeeeeenenees foeeemrnnieeeeennn fenns 3,519,440 |..ccvvvnnns fennnnn 3,519,440 |...... 1,641,003 [ oeeeeeeeeeeeen Joemeeeeeeeeeees foeeemee e o | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPC312 ..evveennnen Multiple .oovveenennns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/07/2022 |. 10/06/2023 |.........cvvvven fovnnns 11,100,00060 |......... A VR LT R R RN 531,719 [ o 531,719 |..oeennns 194,972 [ciiviiiiiniies e [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 3639.660/4001.4
8538PC313 .o Multiple «ooeeeenieeeees N/A et EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/07/2022 |. 10/06/2023 |.........eeveee |ovnnnns 3,000,000[40 | 151,320 [ooeeeeeeeeeeees feeee e e 297,351 | eeeieiiinn [ 297,351 |........ 119,816 |oeeeeeeeeeeeeenn [ e foee | | s
S&P 500 INDEX
DIGITAL_1YR 853SPC314
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Credit Suisse ..... ES8DKGMJYYYJLNBC3868 |. 10/07/2022 |. 10/06/2023 |................ |.......2,700,000{.........3,639.66 |.......... 56,430 [....cceveeierrrees Jonnnrnninnnnnnns Jooeeennnnn 93,590 [oenenee [0 98,590 [ 31,201 [ [ e [ | e[ s

S&P 500 INDEX
CLIQUET_1YR 853SPC315
........................... Multiple .ccooooeeeess [N/A ool |EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/07/2022 |. 10/06/2023 |................ |....... 2,500,000
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR
8535PC318 ....oveeenn Multiple ..cooeeennnns N/A i EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 10/11/2022 |. 10/11/2023 |...ceevvvivienss |oennne 2,500,0001.360 [ L O P 122,955 | oo s 122,956 | 54,921 |evviiiiiiiiiiis oo e [ | |
S&P 500 INDEX {0 e
CALLSPREAD_1YR 3588.840/3743.5
853SPC319 .............. Multiple .ccooeeeens N/A il EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 [ 10/11/2022 |. 10/11/2023 |.....ovveeeeens |-nne 21,000,00020 [ 489,300 [..eeeeeiiiieees [ [ 177 R 902,227 |......... 310,990 [oeeeiiiiiieeee oo e e | e [ e
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 3588.840/3947.3
8535PC320 . woee |Multiple ... . |[EQ/IDX ....... [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 [. 10/11/2022 |. 10/11/2023 |.... s 2,500,000 70

S&P 500 IND R

8538PC321 ....eeeenne Multiple ..ooeennns N/A i EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 [ 10/11/2022 |. 10/11/2023 |..ocuvvvivineass [oenne 2,500,000......... 3,588.84 |......... 297,250 |oeeniiiieeeeen [ o 490,929 |..oeeeeiis [ 490,929
S&P 500 INDEX
DIGITAL_1YR 853SPC322
........................... Multiple .ccooooeeeess |N/A ool |EQ/IDX .......|Credit Suisse ..... ES8DKGMJYYYJLNSC3868 |. 10/11/2022 |. 10/11/2028 |................ [....... 3,500,000 |.........3,588.84 [.......... 72,450 [.....oooeeiuiires fomnrrnnii [ 120,457 | | 121,467 088,838 i e e e |
S&P 500 INDEX
CLIQUET_1YR 853sPC323
........................... Multiple ......coeeeeees [N/A Loooiiiiii  |[EQ/ZIDX ....... |Morgan Stanley .... 4PQUHNSJPFGFNF3BBG53 |. 10/11/2022 |. 10/11/2023 |........ccceeeen [ernnnns 4,200,000 |.........3,588.84 [.....euutn 62,160 |ooeeeeeeeeeeneen [ [ 17,918 | | A7,918 [ (B7,788)fevvvvvvviiiiiiis [ e fe | | el
S&PMARCSEXCESSRETURN
CALL_1YR 8535PC324 ... [Multiple ............... N/A i EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 [. 10/11/2022 |. 10/11/2023 |...ccevvvvvienss |oennne 2,900,000 |........... 346.43 |......... 65,540 [oveeeeeniiinen [ [ 15,688 [ | 15,688 |........ LR O O [ ST oouU
NASDAQ 100 STOCK INDX ( (| |
CALLSPREAD_1YR 11147.730/11664
853SPC328 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOT8XKCSX06 |. 10/18/2022 |. 10/18/2023 |........ccovees |oonnne 2,500,0001.980 [......... 62,000 [.eeeveeeeeeiies e [ 115,378 | [ 115,378 |.......... 56,707 [ovveeeeeeiiees o e | |
S&P 500 INDEX | 0 L e
CALLSPREAD_1YR 3719.980/3885.8
8535PC329 ......cuee Multiple ..cooeeennnns N/A i EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 10/18/2022 |. 10/18/2023 |......eevvveris |onnne 34,600,000090 [ 833,860 [..eveeeeiiiieee [ [ 1,624,847 [.cooeeeeee fonnns 1,524,847 |......... 596,317 |ooeeeeeeeii e [ e | [
S&P 500 INDEX {0 e
CALLSPREAD_1YR 3719.980/4089.0
853SPC330 ......cee. Multiple .ccooeeeenis N/A il EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 10/18/2022 |. 10/18/2023 |........ccoeees |oeenne 5,400,00000 [ 266,166 [..eeeeeeneiieeee [eeeeeeiiiieeeee [ 519,078 [.cvvvveees | 519,078 |......... 218,389 [ooeeeiiieeeeee [ e e | e [ e
S&P 500 INDEX
DIGITAL_1YR 8535PC331
........................... Multiple .....ocoeeeeees [N/A Looeiiiii i  |[EQ/IDX ....... |Credit Suisse ..... E58DKGMJYYYJLN8C3868 |. 10/18/2022 |. 10/18/2023 |............cce. [evrrrn. 7,600,000 1.........3,719.98 |......... 158,840 |...oooeeeerrrrnins [ [ 260,081 | |t 260,081 [t 94,180 [ feeeeeeeeeeee o e | | el
S&P 500 INDEX
CLIQUET_1YR 853SPC332
........................... Multiple ...coooceeeess |[N/A ool  |EQ/IDX ....... |Bank of America ... BAYTDEBGGKMZOO31MB27 |.10/18/2022 |.10/18/2028 |................ [...... 11,500,000 |.........3,719.98 [......... 182,850 [.....coeeemrreees feumrrrniiiiiiis [t 19,762 [ | 19,762 |l (148,983)]. e e feee e [ | s
S&PMARCSEXCESSRETURN
CALL_1YR 8535PC333 ... [Multiple ....

128,014 | eeeeeees [ 128,014 |.......... 65,700 |- oo o fo [ [

..125,250 ...248,474 | ... ....248,474 |...

... 346.47 ..

. [EQ/IDX ....... [Bank of America ... B4YTDEB6GKMZOO31MB27 |. 10/18/2022 |. 10/18/2023 |.... et 3,800,000 ...85,500 ...(88,589)|.
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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

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 2,700,000080 e 51,840 | [ e 90,638 [ e 90,633 |.......... 38,326 |.evvvneeeeeennn fooeeeeeneeeeeen fee e e | |
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  |eeeeini 730,850 [ [ [ 1,203,283 [ 1,293,233 |......... ESISN IR (G PR KRR (R RN [P I
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 |-evveeeeeeeene foeeeeeernieeeeee Jens 594,470 | .covvvnin [ernns 594,470 |......... 258,609 |...eeeeeenieee Jeeemmneeeeeennen ferereeeernees e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC339
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UKS573 |. 10/25/2022 |. 10/25/2023 |..............e. |oveen.. 7,700,000 .........3,859.11 |......... 159,390 [..ooveveeennriiis Jovniniiiiiininns [oeeeeenn 260,403 [ oeeenens [0 260,403 ...l 905,334 [ [ fvveninncennns fooeeeicii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC340
........................... Multiple weoeeeeeeeeeens [N/A oo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/25/2022 |. 10/25/2023 |..........ceeeee |ovvnnn. 7,200,000 .........3,859. 11 |..oeuut 126,000 [ooeeeeeeeeeeens foenmeeeeemmnies foeeeennnn 18,227 [ [ 13,227 | (79,087 )] e [ Jeeeeeneeeeeeeee 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 ..o | [ 18,400 |.coovvveenn fernnnns 18,400 |......... (89,834)[....eeeeeeneeeee Jemmmeeeeeeen o e | |
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 82,768 [..evvneees o 82,768 |.......... LX) R IR KRR R RSUUUURI 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 | | [ 149,228 [.eveneeeees o 149,228 |.......... 76,077 [oeeeeenneeeeeennn foeeeeeemnieeeee Joerenneeeeeeenen oo | | s
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 1,328,949 [.ooveeeee [ 1,328,949 |......... L7 073 R ) R R [ Y
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 Joenneeeeeenie foeeeeenns 579,919 | .eoivvii fernns 579,919 |......... 245,953 [..oeeeeeeeeee e e e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC350
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UKS573 |. 11/01/2022 |. 11/01/2023 |................ |.......5,800,000{.........3,856.10 |......... 122,960 [.......oeeeeerrers Jornnnrrnrmnnnnnns Jooeennnna 195,971 [ [ 195,171 | 77,830 [ [ i fooeeiiiii | 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 [...coemmmmmireaees formmeeeeemmnnes foeeemmmneeeeeenen [evneeeenes fooneee e c (59,90 )] e e e o | | 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 [eeeeeeeeneeeeen Jorrneeeeeernis foeeeeenenn 17,651 | eeeeeinis foeneens 17,651 |......... (55,096)[-..eeveeenmeeeer Joemmmmeeeeemmmn fooreeeemnieeeeen feeeeeeeeee | |
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 2,993,229 [..eeeeeenns | 2,993,229 |...... 1,269,387 [.ooevvvvvnniiiinn feeneneeviiiees foevvviiiniiinnn oo | 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 |-eeeeeeeeenines Joeveeene e [ 153,876 | .oeeeveeens fernens 153,876 |.......... 66,064 [oeeeenneeeeennn fereeeeeemnieeees foerennneeeeennen o | | s
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 AP R 317,445 | oo [ 317,445 |......... 132,747 [ e [ e | |
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 |..ovveneeiiiiiinn [ s 329,615 | ceeeeeiinnn [ 329,615 |......... (57,368)[..ceevvvvnnnenee Jvvnnneeeeviiien [ 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 |.eeenneeiiiiin [ fe 7,060 [eeeneeeenns |orriinnnnns 7,060 |......... [0 )) O R R R (R TN
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 168,828 |..ooovvvnnn Jevennnns 168,828 |.......... 66,194 [....ooeeernienee Joommmmneeeeennnnn forrereriiinnnneee Jenneeeeeeiiines | 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)
NASDAQ 100 STOCK INDX ..
CALLSPREAD_1YR 11059.500/11673
8538PC362 .....eunnneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 11/08/2022 |. 11/08/2023 |........eeevveee |ovnnnnn 2,500,000(.300  |eeeenns 72,250 |-eeeeeeeeennees Joeeeemneeeeeeenn feeeeeees 136,884 |.ooveveeens [ 136,884 |.......... 65,887 [ eeeereneeeeennn feeeeeeemnieees foeernneeeeeenne o | | s

S&P 500 INDEX
CALLSPREAD_1YR

8535PC363 .....eeennnn Multiple ..ooeennns N/A i EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKS573 [ 11/08/2022 |. 11/08/2023 |..eevvvvvnenan |oenne 32,200,000 797,916 [oveeeeeiiiiee [ [ 1,364,320 [.ooeeeenens [ 1,364,320 [......... L P e [
S&P 500 INDEX {0 e
CALLSPREAD_1YR 3828.110/4206.7
853SPC364 .............. Multiple .ccooeeeens N/A il EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKS573 . 11/08/2022 |. 11/08/2023 |....eevveveeees [oennnne 2,900,000110 [ 144,797 | o el 261,752 |.vveeeeens [ 251,752 |......... 104,086 |-.evvveeeeeeeins foenneeeeeeeies fenieeeeceiens fo [ |

S&P 500 INDEX
DIGITAL_1YR 853SPC365
........................... Multiple .....ooeeeeeees [N/A Looeiiiii  |[EQ/ZIDX ....... |Credit Suisse ..... E58DKGMJYYYJLN8C3868 |. 11/08/2022 |. 11/08/2023 |...........cceee [errennn 7,100,000 1.........3,828. 11 [...euennn 149,900 | [ [0 239,821 | |0 239,821 [ 91,962 [ [ o e | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC366
........................... Multiple .ccoooeeeeess [N/A ool |EQ/IDX ....... |Wells Fargo ........ KBIH1DSPRFMYMCUFXT09 |. 11/08/2022 |. 11/08/2023 |................ [....... 8,400,000 .........3,828.11 [......... 145,320 [.....oooeeuiiiirs fomnnnnnii [l 157,600 [ | 167,809 | 719 L e e e | s
S&PMARCSEXCESSRETURN
CALL_1YR 853SPC367 ... [Multiple ............... N/A il EQ/IDX ....... Credit Suisse ..... E5SBDKGMJYYYJLNBC3868 . 11/08/2022 |. 11/08/2023 |.....evveveeeens [oennnne 3,700,000 ........... 348.53 |.......... 82,510 [eueeeeeeiieee [ [ 20,818 [.eeeeein fereeenns 20,818 |......... (77,821 [ [ e | | e
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 3991.730/4223.6
8538PC371 ...vvveeenn Multiple ..coeeennns N/A i EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO3MB27 [. 11/15/2022 |. 11/15/2023 |....cvvvvvieess |oennnn 5,100,000(0 | 164,220 |..ovveeeeeiiie o e 241,847 | | 241,547 |.......... R O e
S&P 500 INDEX
CLIQUET_1YR 8538PC372
........................... Multiple .cooooeeeeess [N/A ol |EQ/IDX ... |Wells Fargo ........ KBIHIDSPRFMYMCUFXT0Q |. 11/15/2022 |. 11/16/2023 |................ [....... 3,100,000 |.........3,991.73 [..........86,800 [....ceeeeeummeeees foumeeriiniiiins [l 11,466 [ | 11,466 | (88,804)]. e e e e [ | s
S&PMARCSEXCESSRETURN
CALL_1YR 853SPC373 ... [Multiple ............... N/A il EQ/IDX ....... Credit Suisse ..... E5SBDKGMJYYYJLNBC3868 . 11/15/2022 |. 11/15/2023 |.....evveeeeees [eeene 2,500,000
S&P 500 INDEX
CALLSPREAD_1YR
8535PC374 . woee |Multiple ...
NASDAQ 100 STOCK INDX
CALLSPREAD_1YR
853SPC375 ..
S&P 500 INDEX
CALLSPREAD_1YR
8538PC376 .....veeenn. Multiple ..cooeeennnns N/A i EQ/IDX ....... Barclays ............ G5GSEF7VIPSITOUKSS73 [ 11/17/2022 |. 11/717/2023 |.oeevvviiaanis | 28,100,000185 [ 687,888 |.....vveeeeeiins [ [ 1,059,163 [..ooeeeees fonnns 1,059,163 |......... 433,949 | e [ e | e
S&P 500 INDEX {0 e
CALLSPREAD_1YR 3946.560/4349. 1
853SPC377 ... Multiple .ccooeeeenis N/A il EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKSE73 [ 11/17/2022 |. 11/17/2028 |.ceeerviieaees [ 5,700,000000  |........ 209,364 |..vveeeeeiiie o e 442,563 |.eveeeeens [ 442,563 |......... 176,936 |-eevveeeeeeeiis e Lo fo [
S&P 500 INDEX
DIGITAL_1YR 853SPC378
........................... Multiple .....ooeeeeeees [N/A Loooiiiii i  |[EQ/IDX ....... |Barclays ............ GSGSEF7VJPSI7OUKS673 | 11/17/2022 |. 11/17/2023 |........ccceeen [ornnnnn 7,500,000 |.........3,946.56 |......... 159,750 |..cooeerrrrrnnnins [ [ 238,152 | |0 238,152 [0 95,305 [ [ e fe | | el
S&P 500 INDEX
CLIQUET_1YR 853SPC379
........................... Multiple ...cooooeeeess |N/A ool |EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/17/2022 |. 11/17/2028 |................ [....... 7,300,000 |.........3,946.56 [......... 127,750 [c..ooeeeeeummenes fomnniiiiiiiis [l 9,876 [ | 9,376 | 1(85,085)]. e e e e || s
S&PMARCSEXCESSRETURN
CALL_1YR 853SPC380 ... [Multiple ............... N/A il EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 |. 11/17/2022 |. 11/17/2023 |......evveeeees |oennnne 2,500,000
S&P 500 INDEX
CALLSPREAD_1YR
8535PC383 ....eeeennnn Multiple ..cooeeennnns N/A i EQ/IDX ....... Barclays ............ G5GSEF7VIPSITOUKSS73 [ 11/22/2022 |. 11/22/2023 |.ceevviiiaaean [eenne 5,900,000(%52 [ 161,483 | o e 231,834 | | 231,834 |.......... e O e e
S&P 500 INDEX {0 e
CALLSPREAD_1YR 14003.580/4404.7
8535PC384 . weee |Multiple ... . |EQ/IDX ....... [Barclays .... . G5GSEF7VJPSITOUKSE73 . 11/22/2022 |. 11/22/2023 |.... PR IO 3,000,000 (38 ..
S&P 500 INDEX
DIGITAL_1YR 853SPC385

......... [XICXX)) ISR UTRRSRUTTRR NSRRI RURSRTUUTTRRRRR PP IO

. |EQ/IDX ....... [Credit Suisse ..... ESBDKGMJYYYJLNBC3BE8 (. 11/17/2022 |. 11/17/2023 |.... s 2,500,000 ... 31,355 |.

Multiple .... . |EQ/IDX ....... Barclays .... . G5GSEF7VJPSITOUKS573 . 11/17/2022 |. 11/17/2023 |.... PR IO 2,500,001.075 ....130,916 |..........78,370 |.

........... 6,542 [ .oooeiiis [ 6,542 [ (44,858 e e e | e | e

. 157,800 ...210,35 | ...

Multiple .... NA ... . [EQ/IDX ....... [Credit Suisse ..... ESBDKGMJYYYJLNBC3B68 [ 11/22/2022 |. 11/22/2023 |.... e 2,500,000]......... 4,003.58|..........54,000 ....76,330 ...




STATEMENT AS OF SEPTEMBER 30, 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
CLIQUET_1YR 853SPC386

........................... Multiple .ccoooeeeeess [N/A ool |EQ/IDX ....... |Wells Fargo ........ KBIHDSPRFMYMCUFXT0O |. 11/22/2022 |. 11/22/2023 |................ |....... 2,500,000 e 4072 | 4,072 [ (28,910 [ [ e | | e
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 27,600,00086  [o.......684,480 [oooiieii e [ 1,015,072 .eveeniiinn o 1,015,072 |......... 404,827 |oeveeeeeeeeieiiens feeeeeeeeeeeeeeeees [ e | | e
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 .........8,957.63 [.......... 92,020 [.....ooeeemmrrees foumrmrnnninnins [ 131,053 | | 181,968 | B1,682 i e e e |
S&P 500 INDEX

CLIQUET_1YR 853SPC392

........................... Multiple ....oooeeeeeees [N/A Looiiiiii  |[EQZIDX ...... |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 |. 11/20/2022 |. 11/29/2023 |..........cccces [errnnnn 7,300,000 |.........3,957.63 [.....uunn 152,570 |ooeeeeeeeeneneiees [ [ e e [ (89,000 e f e | | 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 |- | oo AT ATB [ | 17,178 ... (86,544 ..evveeeiiiiins [ e e | | 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 [eveeeeeiiieee [ | 128,852 [.ooeeninn feeenae 128,882 |.......... L2 L O o O e 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 F 738,621 |.eeeeeeeee | 738,621 |......... 1 O P e I
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 [.veeeeeeniiiieee ferreeeiiieeeee [ 316,726 [ | 316,726 |........ 111,800 o o feieeen o[ |
S&P 500 INDEX

DIGITAL_1YR 853SPC399

........................... Multiple ......coeeeeees [N/A Loooiiiiii  |[EQ/ZIDX ....... |Morgan Stanley ... 4PQUHNSJPFGFNF3BBG53 |. 12/01/2022 |. 12/01/2023 |..........cceeet [errnnnn 5,700,000 |.........4,076.57 |......... 121,490 | [ [ernennn. 160,882 | | 160,882 ... 64,200 [ [ f fe | | el

S&P 500 INDEX
CLIQUET_1YR 853SPC400

........................... Multiple .ccooooeeeess |N/A ool |EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/01/2022 |. 12/01/2023 |................ [....... 5,500,000|.........4,076.57 |........ 101,750
S&PMARCSEXCESSRETURN

CALL_1YR 8535PC401 ... [Multiple .... N/A . . |EQ/IDX ....... [Bank of America ... B4YTDEBGGKMZOO31MB27 |. 12/01/2022 |. 12/01/2023 |.... PR IO 4,200,000 ...92,820

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 [ [ 1,082,703 [.eeeeeeees fennns 1,932,703 |......... 680,954 |..evvriiiiiiiiiins oo fo [ | |
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 283,445 |.ooeeeeens [t 283,445 |........ L0720 £ T R KRR U 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 [.vvveeeeeiiens [ e 176,884 |..evvnnnnnn | 176,884 |.......... 55,809 |.evviiiiiiiiiiiins [ [ [ | |
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 I 101,702 .o | 101,702 |....... (V2 3V2CES)) R Ao A PPRRTPTR P 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 P 1,682 [ [ 1,682 ......... [ O O PP KT [T T,
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 |..uveeeeeeiiins e [ 126,195 (..o [ 126,195 |.......... L O o O e e s
S&P 500 INDEX

CLIQUET_1YR 853sPC410

........................... Multiple .....ocoeeeeees [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 |oeeeeeeenennneeens [ [ 92,148 | | 02,18 [0 26,571 [ [ e 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
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STATEMENT AS OF SEPTEMBER 30, 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 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 [ FETE S P RN 73,785 |.......... 28,852 |.eeeeeeeeenn oo e e | |
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 |..evveeeeiiiiiinn [ e 841,147 | [ 841,147 |......... K7 B (G I PR KRR (SRR RN [Pt N
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 |- foreeeeeeeeeeee Jenns 435,711 [ o 435,711 |......... 168,256 |evvvveeeeeeeenn fooeeeeeeenieeeee feeee e foee | | s
S&P 500 INDEX
DIGITAL_1YR 853SPC415
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UKS573 |. 12/08/2022 |. 12/08/2023 |................ |.......5,600,000].........3,963.51 |......... 119,840 [.....oooeeieriiis fonnnnnnniinnnnnns Joeeennn. 168,897 [Loeeeniio [ 168,897 |oeeee e 64,971 [ [ v fooeeiciii | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC416
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Bank of America ... B4YTDEBBGKMZO031MB27 |. 12/08/2022 |. 12/08/2023 |............ceee |-vvnnn. 5,200,000 .........3,963.51 |.oeeuee i 94,640 [.ooeeeeeeeecees Joeneeeeeeenees Joeeeeennn 37,490 [ [ 87,490 | (25,248)] e [ Jeeeeeeeeeeeeeee oo | | 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 [.eeeeeeeeeeeenn fermeeeeeenees Jeeeeenins 9,812 [ e | 9,812 ........ (B0,218)]ceevvneeeeemenn fomeeeeemmeeeee Jeeneieeeeee foeeee | | s
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 IReI0UN R AR RPN 234,461 | oo [ 234,461 |..oouennn 89,550 |..vvvnniiiiinnnnn fooreeeii e e | | e
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 291,623 |.coovvinnnn [ 291,623 |......... 12,345 [ e o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC423
........................... Multiple .ooooeeeeeeens [N/A Lo |EQ/ZIDX ....... [Credit Suisse ..... ES8DKGMJYYYJLNBC3868 |. 12/15/2022 |. 12/15/2023 |............ceee |oveenn. 2,500,000 f.........3,895.75 |..uuuu't 54,500 [oeeveneniiiins fovnniiiiiininns foeeeeennnn 79,186 [ [ 79,186 |00 29,250 [ [ fvveninneennns fooeeiiviii | 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 wevevnnnn fereeeee s 24,832 | (4,005)]. e e e 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 182,634 [.eveeeeees [ 182,634 |.......... 85,200 |.eevvnneiiiininn 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 |..oeeeeeeeeeeee |oernneeeeenies [ 1,217,869 | .coevvvenns fenenn 1,217,869 |......... 448,621 ... e eeeeeien feeeeeeee [ | |
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 R RN 335,907 | eeeeeeinnnn fernens 335,907 |......... 126,907 |oevvevnniiviennn oo e fee | | s
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 [......... PZUNVTE ) R FOPRRURPTR RN 344,158 | oo [ 344,158 |...ouennns 68,596 [...iiviivriniins v [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC430
........................... Multiple «eeeeeeeeeeeens [N/A oo |EQ/IDX ....... [Credit Suisse ..... ES8DKGMJYYYJLNBC3868 |. 12/20/2022 |. 12/20/2023 |...........cceee |-vvnnn. 3,300,000 .........3,821.62 |.ceeuee 71,940 [oooeeeeecccis fene e Joeeeennn 105,461 [ 105,467 | 87174 e e e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC431
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/20/2022 |. 12/20/2023 |................ |vve... 9,100,000.........3,821.62 |......... 159,250 [....ccvmeenrrinns Jounnnnnniinnnnnns Joeeeennn 181,830 [ oeneen [ 181,530 | (4,620)] s [ Jvvevinnnvennns fooeeiiciii | e[ 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 LI L0[C N R AR R 28,356 | .eeeeeennnn fernins 28,356 |....... [RREIEL:)) R PRI RPN AP UUUUTI U
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 ...227,087 |.
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 ....362,587 |.........136,505 |.
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STATEMENT AS OF SEPTEMBER 30, 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 weoeeeeeeeeen [N/A oo |EQ/IDX ....... [Barclays ............ GSGSEF7VJP5I70UKS573 |. 12/22/2022 |. 12/22/2023 |.........ceeeeee |ovvnnn. 3,900,000 f.........3,822.39 |..euuu 84,240 [ e Joeeeennn 128,974 [ o 128,974 | 83,589 [ [ e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC439
........................... Multiple .oooooeeeeeeens [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/22/2022 |. 12/22/2023 |...........oeeee |oveen.. 4,500,000 .........3,822.39 |00ttt 83,250 [oeeennineicins o o 100,233
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 e 15176 | | 15176 (55,868 i 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 ool 715,540 oo [ | 1,108,140 | .coevvvenns fennens 1,108,140 |......... 408,262 [..neeeeeenneees Jeeemmneeeeeennen foeeeeeeeniees e | |
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 284,121 | oo [ 244,121 |eeeeennns 91,854 |.evvvniiviiiin fooeeee e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPC445
........................... Multiple weoeeeeeeeeeen [N/A oo |EQ/IDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |. 12/29/2022 |. 12/29/2023 |.........ceeeeee |ovvnnn. 3,500,000 .........3,849.28 |.......... 75,250 [ooeeeeeeeneeeeees feeneeeeeennes Joeeeennn 108,437 [ o 108,437 o0 88,345 [ [ e o | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC446
........................... Multiple .oooeoeeeeeeens [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 12/29/2022 |. 12/29/2023 |................ |-2v.... 3,700,000 .........3,849.28 |.......... 72,150 [..ccoevrmeneriins fonnnniniinnnnns Joeeeennnnn 38,367 [ oo [0 88,367 [t (35,543)] e [ Jvvivinncennns [ | 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 [oiiiiniinnnns fovnnnnniniiinnn foeeeennnn 12,197 | 12,197 |......... (41,792 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  feeeeeeeeeeeees foeeeeennnn 90,120 [ e 161,150 [ e 161,150 |.......... 71,080 [uneeeeemnnneees Jemmmneeeeeeene o Joeeeeeeee | |
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 ... 179,651 ...
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 ....208,798 |...
S&P 500 |NDI
DIGITAL_1YR 853SPC454
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |.01/05/2023 |.01/05/2024 |................ |veen.. 2,800,000 ........ 3,808.10 |.eevvunnvvvrvnnnns foreeeennnn81,096 [ovveeniniinnnnns Joeeennnnn 88,303 [oeneenees [ 88,303 | 27,207 [ [ fovvevinnnneennns fooeeiivvii | 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 reeeenn 147,408 [ [ 147,408 .o 27,008 [ [ e Jeeeer e 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 |-.eevvvenen 353,16 [oeneeeieiiees Joeeeennnn 90,610 [ s 19,841 [.eeeiiiis e 19,841 ........ (70,769)] v evvneeeeeemenn fomeeeeemmeeeee Jeemeeeeeee foeee | | s
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 [ | 2,934,09 |..covvvnnnn feunnnn 2,934,006 |...... I DRI R FOUR R R (RN [ I,
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 2,500,000090 e o 91,000 e e 146,704 |.ooovven [ 146,704 |.......... 55,704 |.eevneeeeeeens foeeeeeee e 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 [.vvnnniiiiinnni [oeeeennnn 370,524 | coeeeeiin [ 370,524 |......... 42,144 [ e [ 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 [ovvvniiiiinins [oeeeennnn 505,252 | ceeeeviinnn [ 505,252 |.......... 48,512 [oiiiiiiinnins 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 |..oovniiiiiiiinnn fooeiinnnnn 5,807 [reeeeeennn [oeiiiinnnns 5,807 |......... (20, 713)]c e Jevvneneeeeiiiis foriiiies o
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STATEMENT AS OF SEPTEMBER 30, 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 73,761 [.eveeeeees o 73,761 |.......... 22,536 |+eeenneeeeennn foeeeeeeen e e | |
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 624,640 [....uoiiiiininnns [oeeennnn 912,248 | .ooveneens [ 912,248 |........ L TACI0C T TR TP RPRRUUUUR P [EUUUUTI Y
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 374,582 | .coovvein fernns 374,582 |........ 120,076 |oeeeeeneeeeeeenn [ e foeee | | s
S&P 500 INDEX
DIGITAL_1YR 853SPC469
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |.01/10/2023 |.01/10/2024 |................ |....... 6,200,000 .........3,919.25 |..oovvnnirnrnnnnns fooeeennn 131,440 |oeneennniinnnns oo 186,375 [ 186,375 | 54,935 [ [ i fooeeiiiii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC470
........................... Multiple «eoeeeeeeeeeens [N/A oo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/10/2023 |.01/10/2024 |................ |-...... 6,300,000 .........3,919.25 |...ooemrrermnnnn foeeeeenni 114,080 |oeeeeciies oo 59,227 [ o0 59,227 o (54,808 e [ eeeeeeeee Jeeemneeeeeeeee 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 |.eevvvnneeeeeenen [ 15,050 [.evneeeenns foevennnnns 15,050 |........ (87,410)] e e eeeeeenn [ e foeee | |
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 155,302 [ceveneeens [ 166,302 |.......... 43,302 |.eevvneiriininnn fooeeeei e e | |
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 [+eeeeennnneeeeennn foreeeees 140,102 | .ovvvenen [ 140,102 |.......... 70,102 [onneeeeenenieeee Jemmmeeeeeeeee o 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 [C10 N R IO, 954,980 [..evvnnens forrinnns 954,980 |......... 252,820 |.oevvvnnniniinnnn feoeeeeiiiiis i [ | | s
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 foeeeeees 252,318 | coeeeiiii [ 252,318 |.ceeeennn 64,018 [eeeeenneeeeennn feeeeeeemnieees Joerrrneeeeenne o | | s
S&P 500 INDEX
DIGITAL_1YR 853SPC478
........................... Multiple .ooooeeereenns [N/A Lo |EQZIDX ....... [Credit Suisse ..... ES8DKGMJYYYJLNBC3868 |.01/17/2023 |.01/17/2024 |................ |....... 5,000,000 .........3,990.97 |....ouvvrrrrrnnnns fooreeens 117,500 [vvenniniinnnnns Joeeeennn 149,737 [ [ 149,737 |0 32,237 [ [ fvveninnceenns [ | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC479
........................... Multiple weoeeeeeeeeeens [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.01/17/2023 |.01/17/2024 |................ |-..... 9,200,000 .........3,990.97 |.eeememreernnnnnn foeeeeen 186,760 |oeneeeeeinnnns foeeeennnnn 59,121 [ [0 59,121 | (127,839 e [ eeeeeeeeee Jeeemeneeeeeeeee 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 [.eeeeeennnnees foeeeniinns TA2 | [ 7,412 ......... (57,988)[.eeeeeeeneeeee Jemmmeeeeeemnis foereeeeeeeeen 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 165,282 [.evenneeees [ 165,282 |.......... 50,282 |..evvnniiiiininn fooeeeei e e | | e
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 [veeeeeeeennnees foeeeennnn 853,483 |..ccvvvnens [ernns 853,483 |......... 200,743 [.eneeeeeeeneees Jeeemmneeeeeennen feeeeeeeeniees 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 [cvvnunviiiinnnnnn foeeennnnn 490,794 | .ooveneeens o 490,794 |......... 107,394 [ 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 |......oreermrnnns [oeeeeenni 145,700 |oeneeneeinnnns foeeeenns 178,791 [ [ 178,791 | 083,001 [ [ Jeeemmeeeeeeene oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC488
........................... Multiple wooveverereee (WA woveeeee [EQZIDX ... | Vel Is Fargo ........ KBIHIDSPRMYMCUFXTO9 |.01/24/2023 | 01/24/2024 |...oovovvvvveues |ovevens 7,700,000 fo.vevrd,016.95 | oo 155,540 | [ 1,76 | oo 41,761 | (13, 779) s oo e oo | eeenene | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC489 ... |Multiple .... N/A . . |EQ/IDX ....... [Bank of America ... BA4YTDEBBGKMZOO31MB27 |. 01/24/2023 |. 01/24/2024 |.... A 3,800,000 ... 359.12 .. ...(74,553)[.
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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 [coeeeiiiieeeee [ PLUR:TE D R 244,845 |.......... 43,005 [.eveeeeeeiiiens e e | |
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 [eeeeeiiiiiieeeen [ KL /- RN IR 314,178 |.......... (6,192)]ceevveeeeeeeiis e feeie e[|
S&P 500 INDEX

DIGITAL_1YR 8535PC499
........................... Multiple .....oceeeeeees [N/A Looeiiiii  |[EQ/ZIDX ....... |Barclays ............ GSGSEF7VJPSI70UKS573 |.02/02/2023 |. 02/02/2024 |..........cccce [errrnnn 6,000,000 |.........4,179.76 [ooevveerrrrnnnnnns |oeeeeen 143,820 [ [ 152,882 | e | 162,882 [ 9,062 [ [ f fe | | el
S&P 500 INDEX

CLIQUET_1YR 853SPC500
........................... Multiple ..coooooeeeess |N/A il |EQ/IDX ...... | Vel s Fargo ........ KBIH1DSPRFMYMCUFXT0Q |. 02/02/2023 |.02/02/2024 |...........ceees [ereren. 6,200,000 |t nd 179,76 [onveeeecenniniins e 135,780 [ [t 280675 [ | 28,675 | (112,108)]. 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 191,515 [.oeeeeeeens o 191,515 ......... L O e
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 [evveeeeeeiiiien [ 1,915 [ s 1,916)......... (19,785 [ [ e | | e
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 [cveeviiiiiiiaanns feeeens 248,427 | | 248,427 |.......... 20,227 |ovvvvieiiiiiiiiiis foeeeeeeeeeeeeeeee foiiin e | | e
S&P 500 INDEX

CLIQUET_1YR 8538PC512
........................... Multiple ..ccooooeeeess [N/A ool |EQ/IDX ....... |Credit Suisse ..... ES8DKGMJYYYJLNSC3868 |.02/07/2023 |.02/07/2024 |................ [....... 2,500,000 |.........4,164.00 [........cccmrerns orinnini103,500 [oeveeeinnniinnins [oeeeee 80,437 [ | 80,437 | (28,083)]. e 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 | 65,204 ...

.......... 77,280 [vvveveenininnns ol 31,112 [ 31112 | (46,138 e [ o | e [

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

s 2,500,000

...(48,457)|.

.......... 84,750 [uveeeeeeiiiins 125,086 [ [ 125,086 |+ d0,336 | e | e | e |

........ O O 4 - - I O 7 B O - [ O e e

........... 6,320 |.eveeeeeen o 6,320 [ (65,200 [ e | |

Multiple .... . [EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 02/02/2023 |. 02/02/2024 |.... s 38,300,000 B 2,049,246 [...ooonennn fennns 2,049,246 |.........(41,934)(.

. |EQ/IDX ..

Multiple .... . |SunTrust Capital .. |YDOJBGJWYOT8XKCSX06 |. 02/02/2023 |. 02/02/2024 |.... PR IO 2,500,000 ....95,058 |... .. (1,442).

262,800 [cveeeiiiiiiiiann [eeeeens FLRTT) U RS 79,143 |....... L o O T

108,250 |.eevvieeeeeeiis o 111,004 (..o [ 11,904 |........... 0 T O i O s

.......... 10,689 [vvvnveees |oeeennn 10,689 | (51,951 e e 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 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 [.vneeeeeeennnnns [oeeeennd 916,956 [ ..evvvneees forreeenns 916,956 |........ 160,676 ..neeeeeenneeee Joeemmmeeeeeennen o 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 [.vvnnniiiiinnnnnns [oeeennnnn 476,559 | .evveneees o 476,559 |.......... 66,599 [o.nniiiiiiiinnins e [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC517
........................... Multiple weoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Credit Suisse ..... E58DKGMJYYYJLNBC3868 |. 02/09/2023 |. 02/09/2024 |................ |--..... 5,800,000 .........4,081.50 |.ceemmereeemmnnnn fooeeeenni 147,320 |oeeeeeciiies oo 172,508 [ 172,508 o 025,188 [ [ Jeeemnneeeeeeeee oo | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC518
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 02/09/2023 |. 02/09/2024 |................ |....... 3,800,000 .........4,081.50 |....ouuvrrrrrnnnnn fooreeennn 76,000 [ovvennnniinnnnnns Jooeennnnnn 38,072 [ oenenneecs [0 88,072 | (37,928 e [ fvvevinncennns fooeeiiciii | 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 11,566 | ooeeeeenens [ 11,566 |......... (44,594)).cevnniiiiinnnns fooreeniis e e | | e
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 [-vvneeeeeeennees foeeeennnn 287,357 | eeeeeeiinnn [ 287,357 |eeeeennnn 29,457 e oo e e | |
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 |.cvvveiiiiiiii o 125,505 [.eveneeees [ 125,505 |.......... L3 (G R E R ) R PR
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 [coveieeeiine e CTERCTY R R 974,977 |......... 160,437 |oeeeeeeeeeeeeeenn [ e o | |
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 [ovvnniiiiinnnnns foeeeennnn 421,699 [Lonnii 421,699 | 54,079 | [ e foe | |
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 |...
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 ...
S
CLIQUET_1YR 853SPC529
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.02/16/2023 |.02/16/2024 |................ |......10,300,000.........4,090.41 |......cevrrrrnnnns [ooreennnn265,740 [ouvnnniniinnnnnns Jooeennnnnn 85,545 [ [ 85,545 | (180,195)] v [ Jvveninnnvennns foeeeiiiii | 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 [ 35,734 | oo [ 35,734 |......... (93,866)[.....ccevvnnvenne Jovvnnnenrenininns [ 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 55,573 | .evvviiiins fernens 55,573 |.ceveeennns 9,078 [eeeeeeeeeeeeee Joemmee e foreeeee [ | |
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 19,951 [.eeeeiiins e 19,951 |......... (83,549)]. e foeeeemmeeeeeeee [ 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 Y RN 260,771 [.oeeeeeeans |oeennnnn 260,771 |.......... (LT T R EOPPRURRR R RN P [
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 [+veneeeeeennans foeeeennnn 263,905 |..oeevvnenn fernnns 263,905 |.......... 54,855 |.eeveeeeeeenns foeeeeeee [ e | |
S&P 500 INDEX
CLIQUET_1YR 853SPC539
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.02/23/2023 |.02/23/2024 |............ccee |oeeenn. 2,700,000 f.........4,012.32 |ooevvennnnninnnnns fooeeenn 102,600 [ovvenniniinnnnnns Jooeeennnnn 76,074 [ e [ 76,074 | (26,526)] e [ e foeeeeivii | 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 |uveeiiiiiiiinnns Jovvinannns 37,869 ..ccceeeeen ol 37,869 ... (62,241 | foiis e




6'903

STATEMENT AS OF SEPTEMBER 30, 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 138,036 |.oovvvvennn fernnns 138,036 |.......... 48,786 | eeeeeeneeeeennn feeeeeeemnieeees foerenneeeeeenne o | | s
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 [.ovvvvvnnieninns feunnns 1,018,580 |.coevvennns [ennnn 1,018,580 |......... 238,580 [ovvnniiiirrnnnns foevvnnieneeninen [ 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 Joeveeneeeeeeennnn oo 180,508 |..oeevvvnnn Jeennnnnn 180,508 |.......... 43,508 [..eeeeeenneeeee Jemmneeeeeenn o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC546
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/28/2023 |. 02/28/2024 |................ |-2vrn.. 5,700,000 .........3,970.15 |ooevvennnniinnnnnn foeeeennn 136,230 [vnennnniiinnnns Joeeeenns 172,970 [ [ 172,170 [0 035,940 [ [ Jvvevinnneeenns fooeeiiiii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC547
........................... Multiple «eoeeeeeeeeens [N/A oo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 02/28/2023 |. 02/28/2024 |................ |-vv.... 6,400,000 .........3,970.15 |.ooeeenrrernnnn foeeeeenn 142,080 oo foeeeennnnn 90,798 [ [0 90,798 | (51,287 )] [ Jeeemee e oo | | 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 22,568 | .coeeviiinn fornnens 22,568 |......... (82,812)[ e eeeeeeeeeee e o 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 68,914 [..eeeeees o 68,914 (.......... 15,914 [ e foevrinienen fe | | s
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 [.vnneeeeeennne oeeeenndd 601,004 [...ovevnnn Joernnnnnd 601,094 |......... 140,844 [ e foeree 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 241,900 [.eevnnneens o 241,900 |.......... 56,940 |.evvvnnniiiiinnnns fooreeei 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 |.............cee |-vvnnn. 3,500,000 f.........3,981.35 |oeeeenneeinnns foeeeeee 77,350 [ Joeeeeennnn 97,5971 [ [0 97,591 020,21 [ e e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC555
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 03/02/2023 |.03/01/2024 |................ |....... 5,200,000 .........3,981.35 |..cvvvnrrrrinnnnnn [oereennnn120,920 [ovnnnnnnicinnns oo 125,701 [ [ 125,707 | 5,581 [ [ i [ | | 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 24,180 [.evneneees o 24,180 |......... [ I07{0)) R FOPRU AR R [RPSSRUUUUUI [N
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 2,586,883 [...euvneees fonnnns 2,586,883 |......... 612,213 [oeneeeeeeeeees Jeeeemeee e o 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 238,300 [.eevunneenn o 238,300 |.......... LSSV (VN PR ESPPR R R R NPT R
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 |..eevvnniiiiiinnn feeeees 264,340 | ooeeeeenn [ 264,340 |........ [QICTE: 1)) RN ISR RPN RN U [
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 [ 13,541 [ | 13,541 |......... (16,279 eevvvvnienee Joevneieeeceieies [ 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 [.eeeeeenneeeees Jeenennns 201,433 | .covevinn fernns 201,433 |.......... 45,983 |oeeeeeeeeenn oo e e | |
S&P 500 INDEX
CLIQUET_1YR 853SPC565
........................... Multiple «ooooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUSTRNE97 |.03/07/2023 |.03/07/2024 |................ |....... 2,500,000 reeeenenn80,500 [onnniiiiiiins e 81,700 [ 81,709 [ 029,200 | e [ 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 |..euuiiiiiinii o 1,083,290 f..oeiiinnn |oeeees 1,083,290 |........ 280,700 [ oeeeennienreren Jommmeneeeennnnnes forrrrrnnnnrereenn froneeeernnninneees | eevreriinn| eiiieeiiiiiinnns
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STATEMENT AS OF SEPTEMBER 30, 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 |.eeeveneieeeeenn [ YL 67 R RN 478,752 |......... 132,512 [ e o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC568
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 03/09/2023 |.03/08/2024 |................ |-...... 5,400,000 .........3,918.32 |..covvnrrrirnnnnns fooreennni21,500 [ovvnnnnninnnnnns Joeeeennnn 168,149 [ Lo [ 158,149 | 036,649 [ [ e fooeeiciii | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC569
........................... Multiple weoeeeeeeeeeens [N/A oo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 03/09/2023 |.03/08/2024 |.............cce |-vvnn.. 4,700,000 .........3,918.32 |.coevenrrernnnn foeeeeeenn 98,700 |oeeeeieeceies oeeeennnn 139,598 [ o 139,598 o 0d0,898 [ [ eeeeeeeee Jeeemeneeeeeeeee o | | 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 LYK IR 24,773 | (28,727 ) eeeeeeeeeeee e oo e | |
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 69,150 [.eeueneens [ 69,150 |.......... 16,150 |oevveneiiiennn fooeeeei e e | | e
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 [ ATV R R 113,342 [ o 113,342 |.......... 34,592 [.eeeeeieeeeeen feemeeeeeeneees feeeeene e 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 1,531,171 | oo | 1,631,171 |......... 361,675 [cvveniiiiinninnns foevvnniieeeeeinen [ i | |
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 [ [ 570,180 [-ooeeeeeeeieeees Jeneenns 758,254 | .ooovviii fernns 758,254 |........ 188,074 |eeeeeeeeeeeeeenn [ e o | |
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 |........cevvrrunns forreeenn 194,040 [oovennnnninnnnnnns |oeeennnn 245,561 [Lonneneics [ 245,567 |onnen 51,521 [ [ e [ | | 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
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC580 ... |Multiple .... N/A . . |EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 03/16/2023 |. 03/15/2024 |.... P 4,300,000
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(50  eeeeeeeenn oo 133,500 | o 169,408 | e [ 169,408 35,008 [ [ e o | |
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 |..eevvnnnrinirnnnn foreeeeennn 76,300 |ovvvnnnniiiinnnn foenennnnn 12,684 | oo [0 12,684 | (B3,616)[ e [ e e | e[ s
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 [coeeeeeeieeeeee s 250,397 | .oeeeiniinn [ 250,397 |.cevennnn 59,066 [-..eeeeeerneeeee Jemmmmeeeeeennen o Joeeeeeeeee | |
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 291,829 | .ooeeeiin [ 291,829 |.......... T4,229 |eevvniiiiinnnns fooeeiii e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPC588
........................... Multiple weeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 03/23/2023 |.03/22/2024 |...........cceee |-vvnnnn 2,500,000 f.........3,948.72 |ceveenireinnnns foeeeeeenn 59,750 |oeeeeciiies Joeeeeeenn 75,555 [ ot 75,555 |0 15,805 [ [ Jeeeeeneeeeeeeee oo | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC589
........................... Multiple woevveveveeere [N/A oo |EQ/ZIDX ....... | P Morgan ........... 7HBGLXDRUGQFUSTRNES7 |.03/23/2023 |.03/22/2024 |................ |....... 4,000,000 e 139,490 [ oo [ 139,490 | 31,890 | oo [ [ | e | e
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 N FUUU 111,808 | ... ... 111,808 |...
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 i T 1,114,706 | ...ooevennn o 1,114,706 |...




STATEMENT AS OF SEPTEMBER 30, 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

117903

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 3971.270/4368.0
853SPC59%4 ......eunnnnns Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 03/28/2023 |. 03/28/2024 |.......eeuevveee |ounnnns 3,400,000 00  eeeeeeeeeeeenn feeeeeees 186,320 |.eevenneeeeennnn [ 242,799 | [ 242,79 |.......... 56,479 |+ eeeeeeeeeeenns foeeeeeee e e | |
S&P 500 INDEX CALL_1YR
8538PC595 .. weee |Multiple ... N/A . .|EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYIT8XKCSX06 |. 03/28/2023 |. 03/28/2024 |.... P 2,500,000 ......... 3,971.27 |.. 246,250 |... ....301,904 |...
S&P 500 |NDI
DIGITAL_1YR 853SPC596
........................... Multiple .... N/A . .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 03/28/2023 |. 03/28/2024 |.... . |-ver... 5,400,000 .........3,971.27 |.. 121,500 |... ceeeeneenns [eeen.... 149,658 |
S&P 500 INDEX
CLIQUET_1YR 853SPC597
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.03/28/2023 |.03/28/2024 |............ccee |-eunnn 7,100,000 .....eet.8,971.27 |ooeeenieeciini [ 185,610 [ oo 95,054 [ o 95,054 oo (40,556 e [ eeeeeeee Jeeeemneeeeeeeee oo | | s

S&PMARCSEXCESSRETURN
CALL_1YR 853SPC598 ... [Multiple ............... N/A il EQ/IDX ....... JP Morgan ........... THBGLXDRUGQFUS7RNES7 . 03/28/2023 |. 03/28/2024 |.......eeeeeeens [oeenne 2,700,000 e 35879 | s 58,080 [uvveeeeeeiiiins o 11,389 | ot 11,389 |........ (46,661)]....vveeeeeeeiins foeniieeeeeeins Lo fo [ |
S&P 500 INDEX
CALLSPREAD_1YR

8535PC602 .............. Multiple ..cooeeennnns N/A i EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 03/30/2023 |. 03/28/2024 |........ecvverss |oennnn 4,900,000 154,350 [cuvvnnnnnnniiiinns fvnnnnns 190,561 |.evvennnnnn | 190,561 |.......... 202 T O e
S&P 500 INDEX
CALLSPREAD_1YR
853SPC603 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJNYOTBXKCSX06 |. 03/30/2023 |. 03/28/2024 |.........ccccet |oonnnne 4,300,000 230,050 [coeeeeiiiiiieeeen [eeeenne 283,729 | eveeeeens [ 283,729 |.......... 53,679 [ooeeeiiiiieeie [ e e | e [ e

6P 500 INDEX
CLIQUET_1YR 8535PC604
........................... Ml tiple woveereereeees [N/A oveveenes [EQ/IDK ... [ Wells Fargo ........ KBIHIDSPREMYNCUFXTO9 |.03/30/2023 |.03/28/2024 |................ |....... 2,500,000 4,050. ereeeeen 79,750 [ [ 7378 [ e 7378 [ (5L969) e [ oo e | e | e
6P 500 INDEX
CALLSPREAD_1YR
853P0607 —............. Multiple oo (TS EQ/IDX ... Wells Fargo ........ KBHIDSPRFMYNCUFXTOQ  |. 04/04/2023 |, 04/04/2024 |.......vovvecrs foonnn 2,500,000 oo [ 53,750 |ovvoveereeriens oo 62,819 [ceoveerene e 62,819 [.......... 9,089 |- Joeeeeeeeenens oo oo | oo | e
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
8535P0608 ...
6P 500 INDEX
CALLSPREAD_1YR
8535P0609 ..
6P 500 INDEX
CALLSPREAD_1YR
8535P0610 ............. Wultiple woveorerrennn. (/7 S— EQ/IDX ... SunTrust Capital .. 1YDOJBGJNYOTBXKCSX06 | 04/04/2023 |. 04/04/2024 |....ooveveries |ovvee. 4,300,000
&P 500 INDEX
DIGITAL_1YR 8535PC611
........................... Ml tiple ovovevveeees [N/A oveeeees [EQ/IDX oo [P Morgan .......... THGGLYDRUGOFUSTRNES? |. 04/04/2023 |.04/04/2024 |............co. |o...... 6,600,000 [........ 4,900.60 |-o..vocvoceveee oo 51,940 oo oo 172,895 [ o 1720895 [ 20,5855 [ [ oo e | o] e,
6P 500 INDEX
CLIQUET_1YR 8538PC612
........................... Ml tiple woveveereeees [N/A oveeveenes [EQ/IDK .o [P Morgan ........... THGGLYDRUGOFUSTRNESY . 04/04/2023 |.04/04/2024 |............... |....... 8,800,000
SAPIIARCSHEXCESSRETURN
CALL_1YR 8535PC613 ... |Multiple ..oovenvenee. (/7 S— EQ/IDX ... P llorgan .......... THGGLXDRUGQFUSTRNESY  |. 04/04/2023 |, 04/04/2024 |.....vevecvecrs fovvae 3,200,000
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
8535P0614 —............. Multiple oo NA oo EQ/IDX ... SunTrust Capital .. 1YDOJBGJNYOTSXKCSX0B |. 04/04/2023 |. 04/04/2024 |......ovovvvis |ovvee. 2,500,000 |.63
6P 500 INDEX
CALLSPREAD_1YR
8535P0615 ............ Wultiple woveorerrennn. (/7 S— EQ/IDX ... SunTrust Capital .. 1YDOJBGJNYOTBXKCSX06 | 04/04/2023 |. 04/04/2024 |.....ovvevveries |oveee 35,000,000
6P 500 INDEX
CALLSPREAD_1YR
8535P0616 -............. |Multiple .... cevereen |EQZIDK ... | Vel IS Fargo ........ KBIHIDSPRFMYMCUFXTOQ |.04/04/2023 |.04/04/2024 |.... o 2,500,000
sPso moex | 1 0
CALLSPREAD_1YR 14100.600/4592.6
8535P0617 ... Multiple ... WA woveevees [EQ/IDK ... | Wells Fargo ........ KBIHIDSPREMYMCUFXTO9 |. 04/04/2023 |. 04/04/2024 |.... e 3,700,000 70

Multiple .... . |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/04/2023 |. 04/04/2024 |.... s 2,500,000 . 140

Multiple .... . |EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 04/04/2023 |. 04/04/2024 |.... J 34,000,000

901,000 |...

I 1,052,810 [.ooeennnns fernns 1,052,810

235,210 | o 270,535 |.vveeeaans forniaens 270,535 ... e T O O e [

......... 110,228 | .o o 110,228 [ (88, 782) e [ [ [ | | e

........... 8,049 [ oo e 8,049 [ (B1,071))eeiiiiieiii | [ [ | e [ e

......... 188,963 |..vvveeenn fonneennn 188,063 [ 82,713 [ [ [ [ | ]| e

...... 2,210,204 [ .evennnnnnn [0 2,210,254 (1100000295, 754 | oo o [ | | e

s 111,126 |... L1126 |l 14,626 |

...264,833 ... ....264,8331..........31,733 |.
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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

¢l903

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
853SPC618 .......ceee Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/04/2023 |. 04/04/2024 |.........covvver |ovnnnns 7,400,000]......... L (V107: ) FO R AT VN N RPN 228,414 ... 228,414 |........ [(CEN1LCIC)) FR [ RN RN
S&P 500 INDEX
DIGITAL_1YR 853SPC619
Multiple .... N/A . .|EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/04/2023 |. 04/04/2024 |.... P 2,500,000 ....140,980 |.......... 18,730 |.
i TURN
CALL_1YR 853SPC620 ... |Multiple ............... N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 04/04/2023 |. 04/04/2024 |.......cevvvvenn feenns 2,500,000 [........... 362.98 |..cevrumerreennnn fereeeeeenn 54,000 |oeeeeniiieiiiii foeeeeeen 6,288 | [ 6,288 ......... (47, T12)[c oo e o e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC624 .............. Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 04/06/2023 |. 04/05/2024 |.......vvvvvenn foennnns 4,300,000[40 L e 124270 [ | 144,062 [ 144,062 |.......... T4 728 R AR RN RN [
8P 500 INDEX | 0
CALLSPREAD_1YR 14105.020/4515.5
8538PC625 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 04/06/2023 |. 04/05/2024 |......cevvvvenn feenes 4,600,000[20 e foeeeeeen 251,620 [veueeeeeennnes foeeeennn 288,402 [ .eeveneen foreeeens 288,402 |.......... 36,782 [ceeeeeennneeeee Jemmmeeeeeenn o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC626
........................... Multiple .oooeeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.04/06/2023 |. 04/05/2024 |................ |-vve... 2,500,000 .........4,105.02 |..covunnrnirnnnnns fooreeennna81,750 [ounenniiniinnnnns oo 70,646 [ Loeeeneeos [ 70,646 |oeeen e 8,896 [ [ fvvevinnnniennns fooeeiiiii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC627
........................... Multiple woeeveeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUSRNES7 |. 04/06/2023 |. 04/05/2024 |................ |....... 2,800,000 reeeennnn 04,483 [ o 84,483 | 5,883 | [ e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC629 .............. Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 04/11/2023 |. 04/11/2024 |.......ovvvvvven founnnn 27,700,000 40 e [ 758,980 [ o 873,620 [..evvnnens o 873,620 |......... 14,640 | oo e foe | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPC630 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 04/11/2023 |.04/11/2024 |......oeveevveee |ounnnns 3,100,00060 oo Joeeeenn. 169,880 [ | 192,649 [.eoveneeees e 192,649 |.......... 22,769 |.eeeeeeeeeenns oo e e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC631
Multiple .... N/A . .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 04/11/2023 |. 04/11/2024 |.... P PO 3,600,000
CLIQUET_1YR 853SPC632
Multiple .... N/A . .|EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXTO9 |.04/11/2023 |.04/11/2024 |.... P PO 9,000,000
i
CALL_1YR 853SPC633 ... |Multiple ......cc..e.... N/A s EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZOO31MB27 |.04/11/2023 |.04/11/2024 |.......oeeeeveee |ounnnns 4,000,000 |.eevvennn 361,84 [oeeeeeeiiiiees Joeeeennnn86,800 [ e 12,460 [ | 12,460 [ (74,340)] e oo [ e | |
S&P 500 INDEX
CALLSPREAD_1YR 14108.940/4248.6
853SPC634 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 04/11/2023 |. 04/11/2024 |.....eevvvvvvnnn foennnns 2,500,000 (40 e [ 52,750 |eevveniiiiinnnns foereiinnns 60,597 [.evueneens o 60,597 |........... ALY S FORRUTR AU U IPSRSUUUUUI [
8P 500 INDEX | 1
CALLSPREAD_1YR 14146 .220/4383.8
853SPC638 ........ccenen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 04/13/2023 |. 04/12/2024 |.......cevvveenn feennnns 2,700,00000 [ s 92,610 [oeeeeeenniieees Jeeeenns 102,516 | .coevvveens fernenns 102,516 |........... 9,906 [eeeeeenieeeee Joemmmeeeeeenns e [ | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14146.220/4549.6
853SPC639 ......uunnnnnn Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 04/13/2023 |. 04/12/2024 |......evvvvvvvnn fonnnns 2,500,00050 e [ 134,500 [oevviivnnnnines Jveaennns 146,431 [ [ 146,431 |.......... LIS 1 1 R AP RPN U SUUUU U
S&P 500 INDEX
DIGITAL_1YR 853SPC640
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 04/13/2023 |. 04/12/2024 |..............c. |-vvnnn. 2,500,000 f.........4,146.22 |..ooeeeeneennnnn foeeeeenni83,000 [oeeeeeeiciiies oeeeennnn 69,606 [ eveenees o i89,808 . 8,606 [oeeeeeeeeeeeceen [ e eeeeeeeeee Jeeemmneeeeeeeeen oo | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC641
........................... Multiple «ooooeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUSTRNE97 |. 04/13/2023 |. 04/12/2024 |................ |....... 2,500,000 e U543 [ [ 1 BA3 (7,207 [ e fo | |
S&P 500 INDEX
CALLSPREAD_1YR
8535PC642 . oo |Multiple .... N/A coeeeeeeeo  |EQ/ZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXTO9 |.04/18/2023 |. 04/18/2024 |.... T R 2,600,000 ....62,430 ... ..5,230 |.
NASDAQ 100 STOCK INDEX} (| | L
CALLSPREAD_1YR 13091.790/13841
8535PC643 ... ... |Multiple .... N/A ... . |EQ/IDX ....... [Bank of America ... BA4YTDEBBGKMZO031MB27 |. 04/18/2023 |. 04/18/2024 |.... I FPTTT 2,500,000 |.950 N PP 108,736 ... ... 108,736 |..........25,986 |.
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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 14154 .870/4348.0

853SPC644 .............. Multiple .ccooeeeens N/A il EQ/IDX ....... Bank of America ... BAYTDEBGGKMZOO31MB27 |. 04/18/2023 |.04/18/2024 |................ |...... 39,000,000(70  feee s 1,115,400 [ooveeeeeeiiinin s 1,217,015 | oo [t 1,217,015 (........ 101,615 o e feeeeecien o[ |
S&P 500 INDEX
CALLSPREAD_1YR . .
8535PC645 ......cenn. Multiple ..ooeennns N/A i EQ/IDX ....... Credit Suisse ..... ESBDKGMJYYYJLNBC3BE8 [ 04/18/2023 |. 04/18/2024 |....eevvveeeees [oennne 5,700,00020 e s 316,350 [ceeeeiiiiiiiaenns [ KXV I R 338,420 |.......... 2720 O e
S&P 500 INDEX

DIGITAL_1YR 853SPC646

........................... Multiple .cooooooeeeess [N/A il |EQ/IDX ....... | JP Morgan ........... THGGLXDRUGQFUS7RNEQ7 |. 04/18/2023 |.04/18/2024 |................ [....... 6,800,000 |.........4,154.87 [.......ooeeuriiis feueeee 157,080 [ooeeeeinniiiiiins [oeeeee 170,683 [ | 170,883 o 13,803 i e feee e || s
S&P 500 INDEX

CLIQUET_1YR 853sPC647

........................... Multiple .....ooeeeeeees [N/A Looeiiiii  |[EQZIDX ...... |Wells Fargo ........ KB1H1DSPRFMYMCUFXTOQ |.04/18/2023 |. 04/18/2024 |................ [eereens 9,500,000 |.........4,154.87 [ceoveerrrrnnnnnnns |oeeeeenn 268,400 [onnnnnnninn [ernennnn 198,467 | o | 198,467 [ (59,933 [ f e | | el
S&PMARCSEXCESSRETURN

CALL_1YR 8535PC648 ... [Multiple ............... N/A i EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 |. 04/18/2023 |.04/18/2024 |......cceverss |oennne 5,800,000 ........... 361.66 [..oveveeeiiiiinns o 125,280 [cvvvvvvnnnninnnnnn fevnnnnnnns 19,483 |.eveeeeea [ 19,483 |....... L o O T
S&P 500 INDEX CALL_1YR

8535PC652 ... Multiple ..cooeeennnns N/A i EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKSS73 (. 04/20/2023 |. 04/19/2024 |....eevvvviaees [oennne 2,500,000 234,825 | o 227,756 | oeeeeeeeee | 227,756 |.......... L O O I [T
S&P 500 INDEX

CALLSPREAD_1YR

8535PC653 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKS573 . 04/25/2023 |. 04/25/2024 |......oeeeeeenns |oenne 40,800,00020 e e 1,150,560 [..veeeeeeeiiiinns et 1,342,846 |.ovvveees |- 1,342,846 |......... L7072 U IO F P A [ I
S&P 500 INDEX 0 L e

CALLSPREAD_1YR 14071.630/4487 .3

8535PC654 .............. Multiple ..cooeeennnns N/A i EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKSS73 (. 04/25/2023 |. 04/25/2024 |....eevvvveaeess [oaenne 9,300,000(40 e s 530,198 | o 614,910 [..ovveennes fornnnnns 614,910 |.......... L O e

S&P 500 INDEX
DIGITAL_1YR 853SPC655
........................... Multiple .ccoooooeeeess [N/A ool |EQ/IDX ....... |Credit Suisse ..... ES8DKGMJYYYJLNSC3868 |. 04/25/2023 |.04/25/2024 |................ [....... 8,200,000 |.........4,071.63 [..oeeeerennnniins o 190,240 [ooeeenniiiiii [ 216,544 | 216,544 |0 26,304 e e fene e [
S&P 500 INDEX
CLIQUET_1YR 853SPC656
. |EQ/IDX ....... [Credit Suisse ..... E5SBDKGMJYYYJLNBC3BE8 (. 04/25/2023 |. 04/25/2024 |....

Multiple .... s 11,000,000 ......... 4,071.63 |..

; TURN

CALL_1YR 853PC657 ... |Multiple ..oooeoene.. (/7 S— EQ/IDX ... Bank of America ... BAYTDEBBGKNZOO31MB27 | 04/25/2023 |.04/25/2024 |........cccovrs |ovvee. 3,900,000
6P 500 INDEX
CALLSPREAD_1YR
8535P0661 ............. Multiple oo (TS EQ/IDX ... Wells Fargo ........ KBHIDSPRFMYNCUFXTOQ  |. 05/02/2028 . 05/02/2024 |.....vovevveces foonn 2,500,000
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
8539P0662 ............. Wultiple oo (/7 S— EQ/IDX ... Morgan Stanley ... 4PQUHNBJPFGFNF3BBE53 | 05/02/2023 |. 05/02/2024 |....vovecvevees |ovvee. 2,500,000(.570 | [ 75,500 [ovvovereereeneens oo CCIRRE R RO 98,118 |.......... P730:3.:] NUOUUOURUTN USRNSSR NUUSRRRRROR NSSORRRURSON ISR RO
s s MNoex | 1 0
CALLSPREAD_1YR 14119.580/4309.9
8535P0663 ............ Multiple oo NA oo EQ/IDX ... SunTrust Capital .. 1YDOJBGJNYOTBXKCSX0B | 05/02/2023 |. 05/02/2024 |....ovvevvvis |ovvee 33,100,00000 [ [ 940,040 |-vvovveeeereens o 1,054,486 | ovovoeee | 1,054,486 |......... 1,846 [ e [ oo | e | e
sPso moex | 1 10
CALLSPREAD_1YR 14119.580/4532.7
8539P0664 ............. Wultiple woveorerrennn. (/7 S— EQ/IDX ... SunTrust Capital .. I1YDOJBGJNYOTBXKCSX06 |. 05/02/2023 |.05/02/2024 |....vovevvevees |ovvee. 8,400,000[70 | e LY AT F RO 524,915 | oo frrans 521,915 |......... 50,675 [.vovvoveneerees fooeneemeeniennen [oevesneenieeneenes foereeeeenennsns | eeeveeees | eereerieesennns
&P 500 INDEX
DIGITAL_1YR 8535PC665
........................... Multiple ovovevveeees [N/A oveeeeenes [EQ/IDX ... [P Morgan .......... THGGLYDRUGOFUSTRNES? |, 05/02/2023 |.05/02/2024 |.......vovveves |ooves. 7,300,000 fovov.od, 11958 oo oo 71,550 oo [ 189,408 [ {189,408 [ 17,853 [ [ oo oo | | e
6P 500 INDEX
CLIQUET_1YR 8533PC666
........................... Wl tiple wovrveereeens [N/A oveveenes [EQ/IDX ... [ Wells Fargo ........ KBIHIDSPREMYNCUFXTO9 |.05/02/2023 |.05/02/2024 |.......oveeveeee fovnver. 9,600,000 [ovovorid, 11958 [oovoeoeoecens oo 283,840 oo [ 228,102 [ 0228192 [ (20,688) o [ oo e | e | e
SAPIIARCSHEXCESSRETURN
CALL_1YR 8535PC667 ... |Multiple ..o.ooeoene.. (/7 S— EQ/IDX ... P llorgan .......... THGGLXDRUGQFUSTRNES? |, 05/02/2023 |, 05/02/2024 |...e.vevevveces fovree 5,300,000
&P 500 INDEX ..
CALLSPREAD_1YR 14119.580/4532.7
8535P0668 ............. Multiple oo WA v, EQ/IDX ....... Barclays ............ G5GSEF7VJP5I 70UK5573 |, 05/02/2028 |. 05/02/2024 |- oo, 31,200,000 | | 1,752,508 |1 oo 1,998,502 | oovovnn. [, 1,998,542 ........ 186,038 . .vvvvvesreiies Jooseneeneinienens foesnesnesnsnsnes frosenensennenenes | crenenees | eoerenenenens

236121 L 85,800 [..vvvvreeiiiiinns [ 14,565 | .evvennin | 14,565 |......... (71,285)[. e [ e e | | e

.......... 55,000 [.vvveeeeeeiiiens e 81,483 [ [ 81,433 | B33 | e e e | e[

00 362,30 | | 115,010 | s 18,071 | oo | 18,071 e (96,040)[.evveeeniiieens [ e e | | e
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STATEMENT AS OF SEPTEMBER 30, 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 14119.580/4613.9
853SPC669 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/02/2023 |. 05/02/2024 |........eeevveee Jounnnns 3,800,00030 e e 285,252 [ | 268,665 [ [ 268,665 |.......... 28,413 | o e e | |
S&P 500 INDEX CALL_1YR
8538PC670 ... oo [Multiple ... N/A . .|EQ/IDX ....... [Credit Suisse ..... ES8DKGMJYYYJLN8C3868  |. 05/02/2023 |. 05/02/2024 |.... P 7,400,000 ....250,561 |...
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC671 ... |Multiple .....ccoouennns N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 05/02/2023 |. 05/02/2024 |....eveevvevennn feaenes 3,000,000 |-eevvnnnnn 362,30 [oeneeeeeenniiees foeeeeeennn65,900 [ e 10,229 [ e 10,229 [..eeeee (54,871 foeee e [ e | |
S&P 500 INDEX
CALLSPREAD_1YR 14119.170/4297 .9
853SPC674 ....unennn Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 05/09/2023 |. 05/09/2024 |........evvvven fovnnns 35,200,000 40 | e 943,360 [cvvnnniiiiinnnnnns oo 1,057,223 [.eeeeeeens o 1,057,228 |......... 13,863 |ooevvvveniiviennn oo i foe | | s
8P 500 INDEX | 0
CALLSPREAD_1YR 14119.170/4526 .1
853SPC675 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 05/09/2023 |. 05/09/2024 |........euevveer |ounnnns 6,100,000140 [ s 336,110 [ovveeeeeeennes foeeeennnn 375,293 | .ooveiinin fernns 375,293 |.......... 89,183 |oeeeneeeeeen foeeeeee e e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC676
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 05/09/2023 |. 05/09/2024 |..............e. |ovvrn.. 6,300,000 f.........4, 11997 |oeevnnnnininnnnnns fooeeenns 148,680 [ovvenniniinnnnns [oeeennnn 163,561 [ Lennnnnin [ 163,567 [oenen 14,881 [ [ e [ | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC677
........................... Multiple weoeeeeeeeeeen [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 05/09/2023 |. 05/09/2024 |.............eee |-vvnnn 11,500,000 f...cceennd 19997 |ooennniieeiinis [ 241,500 [oenecccis e 287,022 [ o 287,022 | 45,522 [ [ e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC678 ... |Multiple ......c........ N/A s EQ/IDX ....... Credit Suisse ..... E58DKGMJYYYJLNSC3868  |. 05/09/2023 |. 05/09/2024 |.....eeeevvevenn feeenes 2,500,000 ........... 362.51 |eeeeeeeeeeen o 54,000 [..eeeeeennnieees Jeeennnennns 8,696 [..eveeeens [oevernnnnnn 8,69 |......... (45,304)]- v eeeeeenns foeeeemmmeeeeeeen [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14109.900/4253.7
853SPC682 ... Multiple «oovveennnes N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 05/16/2023 |. 05/16/2024 |......evvvvvvvnn fennnns 2,500,000(50 e [ LSS0 R RN (3G PR A, 61,619 (........... 6,369 [coiiiiiiiiniinns i [ e | |
NASDAQ 100 STOCK INDEX} | | | s
CALLSPREAD_1YR 13426.010/14112
853SPC683 .........c... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/16/2023 |. 05/16/2024 |........eeevveee |ounnnnn 2,600,001].080 [ s FZ VALY R O 95,652 | .oeevvninnn fernnens 95,652 |.......... 17,938 [ Joemeeeeeeeeees foeeemee e o | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPC684 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 05/16/2023 |. 05/16/2024 |........eovvvven founnnn 39,300,000[70 | [ 1,100,400 |.oevvenvviiinnnns foeens 1,232,301 [ [ 1,232,391 |......... 131,991 [ e [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
8538PC685 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNBC3868  |. 05/16/2023 |. 05/16/2024 |......eeevvevenn feennnes 7,700,00050 e eeeeenenn 441,210 [ovnee e oeeeeeens 492,390 |.ooevvinenn fernns 492,390 |.......... 51,180 [onneeeeennieeeee oo o e | |
S&P 500 INDEX CALL_1YR
853SPC686 ........c..... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Credit Suisse ..... E58DKGMJYYYJLNBC3868  |. 05/16/2023 |. 05/16/2024 |.....eeeeveevenn feennnes 2,500,000 ......... 4,109.90 [vvneneieeiennins foeeeennnn 284,000 [+veneeeeeeennes foeeeennnn YK R R 251,603 |.......... 17,803 |oeeeeeeeeeens foeeeeee o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC687
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 05/16/2023 |.05/16/2024 |................ |.......8,100,000.........4,109.90 |......vvrrrrrnnns foreeennn 198,450 [oonennnninnnnnnns [oeeennnnn 216,821 [ennene [ 216,821 | 18,371 [ [ e foeeeiici | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC688
........................... Multiple weeeeeeeeeeeen [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.05/16/2023 |.05/16/2024 |................ |-..... 10,900,000 .........4,109.90 |.....evreermmmnnn foeeeeennn292,920 |oeeeneeiinines [oeeeennn 282,898 [ [ 282,898 ot (59,222)]. e [ Jeeemneeeeeeeene oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC689 ... |Multiple .....ccc.....n. N/A s EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNBC3868  |. 05/16/2023 |. 05/16/2024 |.....eeevvevenn feennnns 5,700,000 |-.cevvnnnn 360244 [oneneeiis Joeeeenn 123120 [ e 26,530 |.oeevvnnnnn fernnns 26,530 |......... (96,590)[- e eeeeeeneeeee Joemmmeeeeeemen e e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPC695 ........n...en Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/25/2023 |. 05/24/2024 |........eovvvnr |ounnnns 2,700,001].970 [ s 81,540 [oiiviiiiinnnns e (A YA V) (SRR R 91,712 .......... R (0 /778 R R R KRR (OO N
8P 500 INDEX | 1
CALLSPREAD_1YR 14151.280/4336.8
853SPC6%6 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/25/2023 |. 05/24/2024 |........ecevveee fovnnnn 36,100,000 40 e oo 1,019,825 [.ooveeeineieeee | 1,083,562 [...oeveennn |oeeeen 1,083,562 |.......... 63,737 [oeeeeeeeeneeeee Jeemmeeeeeeee oo e | |
S 500 INDEX | 0
CALLSPREAD_1YR 14151.280/4568.0
853SPC697 ....uiiiinns Multiple .iovveennns N/A oo EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 05/25/2023 |. 05/24/2024 |......vvvvvvnn fonnnns 6,200,00070 e [ 355,260 |..oevvnnniiiiiinn foeeenns 374,573 ... 374,573 |.......... 19,313 [ e fois o
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STATEMENT AS OF SEPTEMBER 30, 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 853SPC698
........................... Multiple «eoeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/25/2023 |. 05/24/2024 |..............c. |-venn. 7,900,000 f.........4,151.28 |oooeeenneeinnnn foeeeeenn 193,550 |oeeeieiiiies [oeeeennn209,0685 [ foeeeeeni209,065 ..o 15,515 [ e e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC699
........................... Multiple .ooooeeeeeeens [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 05/25/2023 |. 05/24/2024 |................ |....... 9,300,000 .........4,151.28 |.covevrrrirnnnnnn [ooreennn 249,240 [ooneenencennnnnns |-eeeee. 136,060
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC700 ... |Multiple .... N/A . .|EQ/IDX ....... [Bank of America ... BA4YTDEBGGKMZOO31MB27 |.05/25/2023 |. 05/24/2024 |.... P PO 2,500,000 17755 | | 17,755 [ (36,495 e [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC704 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Credit Suisse ..... E58DKGMJYYYJLNBC3868  |. 05/30/2023 |. 05/30/2024 |....eeuevvvevnnn feenns 2,500,00020 e oo 115,500 | e 15,519 [.eeeneeees [ 115,519 .o Ll [PUTTRUTR RTUTTRRRTR IOPUPPRRRUPTPT URRPTRRRRRPPRT U R,
8P 500 INDEX | | 0
CALLSPREAD_1YR 14282.370/4432.2
853SPC705 .....uvnenes Multiple .oovveennnnns N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 06/02/2023 |. 05/31/2024 |....evvvvvvvvnnn foennns 2,500,000(50 e [ (ST R RN 53,287 | ceeeeeiienn fernins 53,287 |..eunnn.nn (2,963)]vveeeevinnnines foevvvnineeeevines [ e | |
NASDAQ 100 STOCK INDEX} | | |
CALLSPREAD_1YR 14546 .640/15499
853SPC706 .......cce..n Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 06/02/2023 |. 05/31/2024 |...evveeveennn fenns 2,500,000 [.440 e [ 93,850 [.ueeeeeenieeeee Jeeeennnns 92,583 | .oeeeiiiinn feenens 92,533 | (1,317 e foeeemee e o | | s
8P 500 INDEX | 0
CALLSPREAD_1YR 14282.370/4481.0
853SPC707 ... Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 06/02/2023 |. 05/31/2024 |.......eevvvvven founnns 31,700,000 70 e [ 928,810 [..oevvvvvenniiies Jvnennnns 874,089 |.cevenneens o 874,059 |......... (54,751 e [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14282.370/4727.7
8538PC708 .......cce.. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/02/2023 |. 05/31/2024 |......cevvvvenn feenns 5,400,000 (40 e feeeeeees 313,200 [vveeeeeeeennes foeeeennnn 282,962 |..oovvnienn fernns 282,962 |......... (80,288)[-. e eeeeeeneeeee Joemmmeeeeeemne e e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC709
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.06/02/2023 |. 05/31/2024 |................ |....... 6,800,000 .........4,282.37 |...ovvvrrrrrnnnnns fooeeeens 171,360 [ovvenniniinnnnns Joeeennnn 161,257 [ [ 161,257 | (10,103)] v [ fvveninnencennns fooeeeiviii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC710
........................... Multiple «oeeeeeeeeeeens [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.06/02/2023 |. 05/31/2024 |................ |-..... 9,600,000 .........4,282.37 |..cevenereeemnnnn foeeeeenn 265,920 |oenennieeinnnes foeeeennnn 63,401 [ [t 63,407 e (202,518)] e [ eeeeeeee Jeeemnneeeeeeeee oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC711 ... |Multiple .... N/A . .|EQ/IDX ....... [Credit Suisse ..... E58DKGMJYYYJLN8C3868  |. 06/02/2023 |. 05/31/2024 |.... P 6,000,000 ... 359.90 [.oeeeeinnieeees Jeeenns 130,800 |... ...(98,705)[.
S&P 500 INDEX
CALLSPREAD_1YR
853SPC712 uvvenins Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 06/02/2023 |. 05/31/2024 |........evvvvver fovnnns 33,300,000160  |eeeeiens [ 1,878,120 |.evvvenniiiiinnnns oo 1,703,506 |..cevvvnnnn fennnnn 1,703,506 |....... [QUCNRLD) R PP RN AR [UUUUI U
8P 500 INDEX | | 1
CALLSPREAD_1YR 14646 .370/4646 .3
853SPC713 ovveeees Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNBC3868  |. 06/02/2023 |. 05/31/2024 |....eveevveeenn feenes 2,500,000 70 e [ 99,500 [-.eeeeeennieeees Jeemmmeeeeeeeene [ feeeee e e (99,500)[- -+ eeeeeeneeeee Jemmmeeeeeemne foereeeenneeeeen Jeeee e | |
S 500 INDEX | 0
CALLSPREAD_1YR 14282.370/4796.2
853SPC714 ..vvennne Multiple .oovveennnnns N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 06/02/2023 |. 05/31/2024 |....evvvvvvvrnnn fonnnns 3,800,000[50 e [ 282,820 |.oeevvnniiiiinnn fes 216,859 [ .eeveneens o 216,859 |......... (25,961)[.vevevvvnnines Jevnnieeeceieies [ e | |
S&P 500 INDEX CALL_1YR
853SPC715 ..vvvnnes Multiple «oovveennnes N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 06/02/2023 |. 05/31/2024 |....evvvvvvvvnnn fonnnns 6,900,000]........ L3R (VYN I A 2 V) PO RN 140,350 [.eveneeens [ 140,350 |......... (89,420)[..evvevvnnienns Jennieeeceiii [ e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC716 ... |Multiple ...........un.. N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 06/02/2023 |. 05/31/2024 |....evvvvvvvinnn foenns 3,500,000 ........... 359.90 [.oovviviniiiiiins feeees 76,300 [ounevviennnnnens Joevnnnnnns 18,722 [ et | 18,722 ......... [SSTAR-T£:)) R FOPUURR AU U [RPSRRSUUUUI [N
8P 500 INDEX | 1
CALLSPREAD_1YR 14283.850/4531.4
853SPC720 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 06/06/2023 |.06/06/2024 |.........cceeeee |ounnnnn 2,500,000 60  |eeeeeeeeeeeeenn [ 89,500 [.ueeeeernieeeee Joeeeninns 83,701 [.eveeneees o 83,701 |.......... (5,799)]- e eeeemnmees Joeemmmeeeeeeeeen feereeecemeee e | |
S 500 INDEX | 0
CALLSPREAD_1YR 14293.930/4486.7
853SPC721 ..vvvnnns Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/08/2023 |. 06/07/2024 |........ecvvvven fovnnnn 28,300,00030 i [ 802,305 [cvvuniiiiinnnins foeeeennnn 750,518 [ .evveneees o 750,518 |........ [ 00Z:70) FUR [ RPN AR U Y
S&P 500 INDEX ..
CALLSPREAD_1YR 14293.930/4731.4
8538PC722 ..eevunnnneees Multiple «ovueeieeees N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 |. 06/08/2023 |. 06/07/2024 |.....vueveeeeen foaeeees 6,100,000180 | |eeeeenes 345,260 |..oevvniiiiieeennn [ 312,249 | .ooiviii | 312,249 |......... [RSHVARD) TR FOTTORTTTUUTTRRTTE AFUPTTTTTUTTUT FUTTUTTTUTTRRTUTE INPTTTTTUUUTY INPTPTTTTTTOTTRI




STATEMENT AS OF SEPTEMBER 30, 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
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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
DIGITAL_1YR 853SPC723
........................... Multiple weoeeeeeeeeeens [N/A oo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 06/08/2023 |.06/07/2024 |................ |--..... 6,300,000 .........4,293.93 |...oomerreermmnnns foeeeeenn158,180 |oeeeeeiiines [oeeeennn 146,250 [ [ 146,250 o (11,880)]ceeeeeeeieeeeen [ eeeemeeeee Jeeemmneeeeeeeeen oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC724
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.06/08/2023 |.06/07/2024 |................ |.......6,100,000.........4,293.93 |....ovvrrrrmnnnns fooeeeenna 179,340 [oennnnnninnnnnns Joeeeennnn 119,997 [ [ 119,997 | (89,383 [ e fooeeiciii | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC725 ... |Multiple .... N/A . .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 06/08/2023 |. 06/07/2024 |.... P PO 3,400,000 008360.27 [ooiiiiiies e 74200 [ [ 18,064 | JN (300712} RN R RN R IO [
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC729 ... |Multiple ..........eunn. N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 06/13/2023 |. 06/13/2024 |.....eevvvvvvvnn fonnnns 2,900,000 f........... 359.58 |..cevvuuiiriinnnn forneeennnn 83,365 |oennnniiiiiiii [ 17,064 | oooeeeenens [ 17,064 |......... (46,301)[..eeveeevnnninns Jevnneeeceieien [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC730 ..vvunaenen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/15/2023 |. 06/14/2024 |........ccevevvn feenrnee 7,900,00070 e Joeeeeeenn253,590 [ e 200,682 [..covvneees forreennn 200,682 |......... (52,908)[-.ceeeeeeneeeee Jemmmeeeeeemnn foereeeennceen e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14425.840/4870.1
853SPC731 .vvenins Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/15/2023 |. 06/14/2024 |.......coevvvvnn fonnnns 3,100,00094 | e 172,670 |oovevvneiiiiinns feeeeees 125,595 | covvveees [ 125,595 |......... (47,075)[eeveevnninnes Jveneieeecvieien [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC732
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/15/2023 |. 06/14/2024 |..............c. |-vvenn. 2,500,000 .........4,425.84 |..oooenereennnnn foeeeeeeni89,000 o foeeeeennl 57,114 [ [ BT 114 | (11,888)] e [ Jeeeeene e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC733
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.06/15/2023 |.06/14/2024 |................ |....... 2,500,000 .........4,425.84 |....oovvvirnnnnns [ooreennnnn 93,500 [ovvneniniinnnnnns Jooveennne 7,577 [ [t A7 577 | (45,923)] e [ v fooeeeiiii | e[ s
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPC736 ...uueeeenes Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/20/2023 |. 06/20/2024 |........eueeveee Jounnnns 2,500,001[.555 | [ 89,250 |.evveeeeeeenni foeeeeennn FZ: L IR 77,3% |........ (11,856)] e eeeemenn feeeeeeemneeeeee e foeee | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPC737 . Multiple .... N/A . .|EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/20/2023 |. 06/20/2024 |.... R R 34,800,000 40 e oo 1,068,708 [.....ccevvvvnnnnns foeeennnn 896,170 ... 896,170 |....... (172,538)|.
8P 500 INDEX | 1
CALLSPREAD_1YR 14388.710/4838.9
8538PC738 .. eee |Multiple ... N/A . .|EQ/IDX ....... [Credit Suisse ..... ES8DKGMJYYYJLN8C3868  |. 06/20/2023 |. 06/20/2024 |.... P 3,800,000 [91 .. 217,360 |... ....169,665 |.........(47,69)[.
S&P 500 INDEX
DIGITAL_1YR 853SPC739
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/20/2023 |. 06/20/2024 |................ |....... 5,400,000 (.........4,388.71 |.cevenrirnrnnnnns fooeeennn 136,080 [oevennvniinnnnnns |oeeeenn 116,848 [ Loeeenco [ 116,848 |eeen et (19,232)] i [ v [ | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC740
........................... Multiple weoeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 06/20/2023 |.06/20/2024 |............ccee |-vvnnn. 6,100,000 f.........4,388.71 |oeeeeeneeeennnns foeeeeees 178,780 [ oo 86,314 [ 86,314 | (92,418)] e [ Jeeeeneeeeeeeee o | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC741 ... |Multiple .....cooeuennns N/A s EQ/IDX ....... Credit Suisse ..... E58DKGMJYYYJLNSC3868  |. 06/20/2023 |. 06/20/2024 |......eevvevenn feeenes 7,600,000 165,680 |oevvvrneeeeennn foeeeeees 43,254 | .o s 43,254 |....... (122,426)].. e eeeeeeeeeee Joeemneeeeeeee o e | | e
S&P 500 INDEX
CALLSPREAD_1YR
853SPC744 .............. Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 06/22/2023 |.06/21/2024 |........evvvvvns |ounnnns 3,800,000 121,220 [oooeiiiiinineees v 101,444 | oo [ 101,414 ........ [QICIR:I11C)) EPRR [ RO AR U [
8P 500 INDEX | 1
CALLSPREAD_1YR 14381.890/4821.3
8538PC745 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/22/2023 |. 06/21/2024 |.......eeuevvvee |ounnnns 3,000,000(98 e e 170,820 |oveeveneeeeeeenn [ 134,107 | fernns 134,107 |......... (36, 713)[- e eeeeeeeeeeee Joemmeeeeeeeen o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC746
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/22/2023 |. 06/21/2024 |................ |-vve... 2,500,000 .........4,381.89 |...ouunninnrnnnnnn fooeeennnnn85,000 [ovvenniniinnnnns Joeeeennnnn 56,676 [ oeeneneeis [t 56,676 e (8,324)] i [ i fooeeiii | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC747
oo |Multiple ... N/A . .|EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.06/22/2023 |.06/21/2024 |.... P 2,900,000 ......... 4,381.89 [.. ...(52,644)[.
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC748 ... |Multiple ......c........ N/A ot EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZO031MB27 |. 06/22/2023 |. 06/21/2024 |........cceeveee Jovennns 2,500,000{........... 358.51 |eevniereerennn fooeeeennan 55,250 |.evvnueiirrennnns fooeeeennns 17,008 | .covvvvnenn Jeennnnes 17,008 |......... (38,242)].vveeeeeeeennns fooeeemmmieeeeeenn foiiinieeiiinens fooeermieeeeeeeen [ v | e
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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 5 6 7 8 10 12 13 14 15 16 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date Expiration| Contracts (Paid) Paid Income Value Code | Fair Value B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 14378.410/4531.6
853SPC750 ... Multiple «ooeeeenieeeees Bank of America ... BA4YTDEBGGKMZOO31MB27 |.06/27/2023 |.06/27/2024 |.......cceevveen [ceenn 2,500,000 (54 oo Joeeeeeeenn 55,750 [ e 48,917 [ o 48,917 [ (6,833)]eeeeeeeeeeeies foeeeemnee e [ e [ v |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPC751 ..vvvnnes Multiple .oovveennnens Bank of America ... BA4YTDEBGGKMZOO31MB27 |.06/27/2023 |.06/27/2024 |........cvvvvvnn [c20nn.2,499,9900.726  [oeiiiiiiiiiinns Jooeeennnnn 96,750 [ v 86,250 [.evveneens o 86,250 |........ (10,500)].ccevvvenviriinns fooeeerrriininnnes fovrvnnnieniinnns fooneeiiii | e[ s
8P 500 INDEX | |
CALLSPREAD_1YR 14378.410/4570.6
853SPC752 ...eveenneeen Multiple «ooeeeenieeeees Bank of America ... BA4YTDEBBGKMZO031MB27 |.06/27/2023 |.06/27/2024 |............ccee |...... 33,100,000 22  [ooeereeiiiiiees foeeenens 897,010 [.oeeeeeeeeeeees Joeeeennns 793,060 [..cvvnnees forreaenns 793,060 [....... (103,950).cvveueeeeemmnnnn foeeeeemmmeeeeens foeneeeeees foeeeeeeeeeee | v | e
8P 500 INDEX | 0
CALLSPREAD_1YR 14378.410/4813.1
853SPC753 ...evvvnnnnnns Multiple .oovveennnens Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/27/2023 |. 06/27/2024 |..........ccvven [o2nn.. 3,700,00086  feeeeeiiiiiiinins [oeeeeenn 207,940 [ovvenniiiiinnnns foeeennnnn 166,749 | ooeeeeenn [ 166,749 |..oeeeen (41,191 e [ e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPC754
........................... Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/27/2023 |. 06/27/2024 |................ eeeen...4,378.41 reeeenn 109,800 [neniiiiiiiiees e 94,854 [ . 94,854
S&P 500 INDEX
CLIQUET_1YR 853SPC755
........................... Multiple .oovveennnens Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/27/2023 |. 06/27/2024 |................ veeeenn..4,378.41 reeeennnn 156,350 [ e 50,274 [ el )l 50,274
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC756 ... |Multiple ............... Bank of America ... BA4YTDEB6GKMZO031MB27 |.06/27/2023 |.06/27/2024 |..............e. |ovvenn. 2,500,000 f........... 358.52 [..oviiiiiiiiiins [ 54,750 |.evvveniiiiinnnns [ 17,399 [ | 17,399 [cee e (87,351 )i foeeee [ e | e | e
8P 500 INDEX | 1
CALLSPREAD_1YR 14378.410/4510.2
853SPC757 vveeaeenen Multiple «ooeeeenieeeees Bank of America ... BA4YTDEBBGKMZOO31MB27 |.06/27/2023 |.06/27/2024 |........cceeveee [-0nn 2,500,000000  feeeeeieeeeii oo 48,500 [.eeeeeeenieeees Jeeeeiinns 42,561 [.eveeeees o 42,5671 |.eeeee e (5,989)] e [ Jeeeee e e | |
S&P 500 INDEX ..
CALLSPREAD_1YR 14396..440/4632.9
853SPC762 ...vuvnenes Multiple .oovveennnnns Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 06/29/2023 |. 06/28/2024 |...........ceeen [ovnn... 3,400,000168 [ e 115,600 |.ovvvvvnniiiiinnn [ 94,874 [ eeeeeeees [ 94,874 |...eee i (20,726)]cevvvvnneeeinnn feeeeeeeiiieees fereninneeinns feii | e[ s
S&P 500 INDEX
CALLSPREAD_1YR
853SPC763 ... Multiple «ooeeeenieeeees Credit Suisse ..... E58DKGMJYYYJLNSC3868  |. 06/29/2023 |. 06/28/2024 |................ 148,720 |oeeeeeeeeeeeeeenn [ 115,075 | eoeevvenenn fernens 115,075 [oeeeeeee e (83,845)]. e oo o e | |
S&P 500 INDEX
CLIQUET_1YR 853SPC764
........................... Multiple cveveeverennns Morgan Stanley .... 4PQUHN3JPFGFNF3BBG53 |. 06/20/2023 |. 06/28/2024 |................ oo ,396.44 eeeens 110,500 [ovivicves [ 43,047 | o 43,047
8P 500 INDEX | 1
CALLSPREAD_1YR 4411.590/4612.7
853SPC767 ....ceeeen Multiple «ooeeeenieeeees Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 07/06/2023 |. 07/05/2024 |............ccen [...... 31,200,000 58 oo foeeeennd 909,480 [.vuueeeeeennns foeeeennnn 744,910 [ .eeveneees [ 744,910 |.eeeens (164,570)[.ceeevnneeeeenn formeeeeeemeieees feeemmmeeeeeeeenn oo | e[ s
8P 500 INDEX | 1
CALLSPREAD_1YR 14411.590/4853.6
853SPC768 ..........e.n Multiple «oovveennnes Wells Fargo ........ KB1H1DSPRFMYMCUFXTO09  |. 07/06/2023 |. 07/05/2024 |...........cceen [ovnnn.. 4,600,000 31 e oo 261,740 [oovenniiiiinnnns o 198,709 | ooeeeeeeenn [ernenns 198,700 |...eeeenn(83,031)]eeeieiiiiiins oo [ i | | e
S&P 500 INDEX CALL_1YR
853SPC769 .....uenes Multiple .oovveennnnns Wells Fargo ........ KB1H1DSPRFMYMCUFXTO09  |. 07/06/2023 |. 07/05/2024 |.............cer [evenn.. 2,500,000 ]......... 441159 | o 221,500 [ovvneiiiiininn foeeennnns 144,434 | oo [ 144,434 |..oeees (T7,066)]ccevvvnnieeeinnn oo v fooeeci | | s
S&P 500 INDEX
DIGITAL_1YR 853SPC770
........................... Multiple «ooeeeenieeeees Credit Suisse ..... E58DKGMJYYYJLNBC3868 |. 07/06/2023 |.07/05/2024 |................ eeeeennn4,411.59 ieeeenn. 198,660 [....oiieeiinninns |oeeenn. 166,357 [ eneennn ... 166,357
S&P 500 INDEX
CLIQUET_1YR 853SPC771
........................... Multiple .oovveennnnns Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.07/06/2023 |.07/05/2024 |................ veeeennnn4,411.50 reeeennn 187,440 [ .. 98,889 [ Ll ], 98,889
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC772 ... |Multiple .........eunnn. Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 07/06/2023 |. 07/05/2024 |.......coeevvven feeren. 4,200,000 ).ceeeen . 356,04 [onnniniininninns e LRI TSIV N O 38,249 | .ooeiiiiis [ 38,249 |..eeee (B3, 31 e [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
8538PC773 . Multiple .... . [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.07/06/2023 |.07/05/2024 |................ |...... 38,000,000 31 |oiirreimine foeeeee 2,158,400 |... JN AU 1,641,505 [...coevenns |oeene 1,641,505
8P 500 INDEX | 0
CALLSPREAD_1YR 14411.590/4940.9
853SPC774 ... Multiple .... .| SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 07/06/2023 |. 07/05/2024 |.... 258,000 |... ...190,537 ... ....190,537 ...
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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
853SPCT75 .vvenns Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 07/06/2023 |. 07/05/2024 |.......vvvvvenn foenns 8,400,000]......... LIRSV £ PO R P 7V FORR KN 122,867 |.oeeeeeennn |oeeennn 122,867 .. [QEE TR ) R ERTRR R R
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC776 ... |Multiple ............... N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 07/06/2023 |. 07/05/2024 |.....evvvvvvvenn foenns 3,800,000 35604 [ | 82,840 [civiiiiinens | VG R R 34,606 |......... (48,234)].cvvveeiniennnns foorevnniiiiiens e e | | e
S&P 500 INDEX
CALLSPREAD_1YR
853SPC779 v Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 07/11/2023 . 07/11/2024 |.eevveeeeveennn fenns 2,500,000 (34 e feeeee et 57,250 | e 45,766 [..ovvneees foreraannns 45,766 |......... (11,484 e o e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPC780 .......ceene Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/11/2023 |.07/11/2024 |........evvvvves |ounnnns 2,500,000 (.167 eeeeeeneeeenens oo 90,600 |oeiini [ 77,800 |.eeeeeennnn fevvnnnns 77,800 |........ (72810 KRR [N RPN RN TR [
8P 500 INDEX | 0
CALLSPREAD_1YR 14439.260/4639.4
853SPC781 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEBBGKMZOO31MB27 |.07/11/2023 |.07/11/2024 |.......oeevveee founnnn 21,900,000 70 e feeeeenndd 632,910 [ovvneeeeeeenies foeeeennn 501,251 [.evveneees o 501,251 |....... (131,859)[.. e eeeeeeneeee Joemmmneeeeeemneen foreeeeeemiieeeeee foeeeeeceee | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 14439.260/4884.0
853SPC782 ...vvvinen Multiple «oovveennnes N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868 | 07/11/2023 . 07/11/2024 |..eevvennvvvinnn fonnnns 2,500,000 (73 e [ 1,750 | [ 103,530 [eeveneeens [ 103,530 |......... (38,220 veevvvnnnenns Jenneeeeceiiien [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC783
........................... Multiple weeeeeeeeeeeen [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |.07/11/2023 |.07/11/2024 |................ |-v.... 4,400,000 .........4,439.26 |...ooeervernnnnns foeeeeen 111,320 [ e 90,427 [ 090,427 o1 (20,893)] e [ eeeeeeeee Jeeemeneeeeeeeee oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC784 ... |Multiple ......cc....... N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 07/11/2023 [. 07/11/2024 |.eevvveeeeeennn fees 2,500,000 ........... 358.15 |oeeeneeeeeeen o 54,250 |.eeveeeeeeeeii o 19,014 [.eeeeeeiiis e 19,014 ......... (35,236)]-cvvmeeeermmns foeeeemmmmeeeeeenn feeeeeeees oo | | e
S&P 500 INDEX
CLIQUET_1YR 853SPC788
........................... Multiple woovvverervees [WA woveeeeee [EQZIDX ... | Morgan Stanley ... 4POUHN3JPFGFNF3BBE53 | 07/13/2023 |.07/12/2024 |...vovovvveveves |ovees 6,200,000 f...vved,590.04 |ovovvvcvinnins oo 249,240 | [ 89,808 | oo [t 89,808 |oves (159,432)[ s oo [ fooeenisieieiees | everenene | e
8P 500 INDEX | 1
CALLSPREAD_1YR 14554.980/4760.8
853SPC789 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 07/18/2023 |. 07/18/2024 |....covveeeveeen fovnnnn 34,500,000 65  |eeeeeeieeeeeeeen feeees 1,003,605 |-evveneeeeennn foeeeenndd 660,309 [..oeevennn Joernnnnd 660,309 |....... (343,296)].«cvvneeeeemmnn foeeeeemmmeeeeeen feeneeeeecees e [ | e
S&P 500 INDEX
CALLSPREAD_1YR 5
853SPC790 ...vunnnns Multiple .oovveennnnns N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 07/18/2023 |. 07/18/2024 |...evvvnvvvvvnnn foennnns 4,700,000055 e [ L 1V PR KRN 163,740 [.eeenneeees [ 153,740 |....... (R (URCI0[0)) RPN PP RN R [UUUUURRI U
S&P 500 INDEX
DIGITAL_1YR 853SPC791
........................... Multiple weeeeeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |.07/18/2023 |.07/18/2024 |................ |-...... 6,500,000 .........4,554.98 |......coevermmnnns foeeeeenn163,150 |oeneeeeicins oo 11571 [ [ 114571 | (48,579 [ e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC792
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.07/18/2023 |.07/18/2024 |................ |....... 8,300,000 .........4,554.98 |......coovvrrrnnns [ooreennn288,970 [oevnnniniiininns oo 89,226 [ eeenneen [0 69,226 |oeeens (178,944)] i [ e [ | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC793 ... |Multiple .........euunnt N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 07/18/2023 . 07/18/2024 |...evvvvvvvvinnn foenns 3,300,000 ........... RIRTR R RN A -3 (N N 14,838 [ | 14,838 |......... (56,772 evvevvnnnenne Jvvnneeecviieens [ e | |
NASDAQ 100 STOCK INDEX} | | |
CALLSPREAD_1YR 15466.090/16293
853SPC796 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.07/20/2023 |.07/19/2024 |......oeveevveee Jounnnns 2,500,001(.525 | [ 78,250 [oueeeeeeenieneee Joeennnns 60,280 |.oeeevnnnn frnnens 60,280 |........ (17,970)]+ e [ e foeee | | s
S 500 INDEX | 0
CALLSPREAD_1YR 14567 .460/4727 .3
853SPC797 .vvvniinn Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/25/2023 |. 07/25/2024 |.......eevvvvver |ounnnns 2,500,000 21 s [ 58,225 |.vvvvniiiiiinni oo 38,245 | .eeeeiiinn [ 38,245 |......... (19,980)[..ceevvvvnnnenee Jvvneneeeevieien [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14567 .460/4772.5
853SPC798 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/25/2023 |. 07/25/2024 |......oeueeveeee feunnnn 33,300,000[39 e [ 963,702 [cveeeeeeeeennns [oeeeenndd 626,702 [..ooeeeinnn foeennnnd 626,702 |....... (837,000 +eeeeemmereermnn femmmeeeemmmmnneee Joermrmnnneeeeennnn oo | | s
S 500 INDEX | 0
CALLSPREAD_1YR 14567 .460/5030.6
853SPC799 .....evvnnnnnn Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 07/25/2023 |. 07/25/2024 |.......eevvvvvnr |ounnnns 5,800,000[00 e [ 330,600 [ovvuuniiiiinnnnns [oeeeennnn 188,409 |.ooevvenenn [ 188,409 |....... [EZZRIC1 ) AU IR RPN RN [RPTUUr N
S&P 500 INDEX
DIGITAL_1YR 853SPC800
........................... Multiple «oooeeeeeeen [NA Lo, |EQ/IDX .......|JP Morgan ........... 7HBGLXDRUGQFUS7RNEQ7 |. 07/25/2023 |. 07/25/2024 {................ |-...... 7,600,000.........4,567.46 |.........cccevuues f-oeeeenn193,800 |oeenenneinnnnnns fooeeennn 134,790 | oo o 134,790 oo (59, 010)]. e femmeeeeeeiiieees Jovreemmnnnneeenens fooneeeeneiiieneee | vvvvvvinnn | iiiiiiiiiinnnnns
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1 2 5 6 7 8 10 11 13 14 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Received | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date Expiration | Contracts (Paid) Paid Income Value (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX
CLIQUET_1YR 853SPC801
........................... Multiple «ooeeeenieeeees Bank of America ... B4YTDEBBGKMZO031MB27 |.07/25/2023 |.07/25/2024 |................ ieeeeennn8,567.46 e - eeeeeeeeeeeeennn [oeeeeee... 66,995 e (215,275)[ e e o e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC802 ... |Multiple .... .| JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 07/25/2023 |. 07/25/2024 |.... (61,627)[.
S&P 500 INDEX
CALLSPREAD_1YR
853SPC806 ... Multiple .... . [SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |.07/27/2023 |.07/26/2024 |.... FN 2 T (1)) R R KO R [ [,
S&PMARCS%EXCES:!
CALL_1YR 853SPC807 ... |Multiple ............... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 07/27/2023 |. 07/26/2024 |..........eeeeen fernnn.. 3,200,000 ...0000ete. 360,00 [ovvennnvinnnnnnns Joeeeennnnn89,760 founniniininiinns v 21,490 | .oeeeiiin [ 21,490 | (48,270).eevvevvnnnenns Jvnnneeeeeeiinen [ e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPC808 .......ccc.... Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/01/2023 |.08/01/2024 |............ccen [-nn.. 2,500,000(.054  foeeeoereeieiiiees Joeeeeeeenn 74,000 fonnecciieees e 53,574 |..ccvvvennn feunnnnn . 53,574 | (20,426)[-.ceeeeeeneeeeee Jemneeeeeemes foeeeeeen e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC809 .......eeeees Multiple «oovveennnes Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/01/2023 |. 08/01/2024 |.............ee. [..... 27,700,000 (63 feeeeeeiiiiiiinns foeeeennn 789,173 [ o 510,877 [..eeeeeeenn |oeen.. 510,877 ... (278,296)[... v vvvevvnnnnens Joevvnnneeeevinnen [ e | | e
8P 500 INDEX | 0
CALLSPREAD_1YR 14576.730/5028.4
853SPC810 .....cceeenne Multiple «ooeeeenieeeees SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.08/01/2023 |.08/01/2024 |................ |.......6,400,000[63 |oooirrermies [eeeeenn360,320 [eneccccii o 204,410 |..evvennnns fonnnn 204,410 ... (155,911 eeeeeeieeee oo eeemn foeeeeeeereeeeee Joeeeeeecee | |
S&P 500 INDEX
DIGITAL_1YR 853SPC811
........................... Multiple «oovveennnes Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/01/2023 |. 08/01/2024 |................ Y 8 Y/ T £ A s eeeneeeeennns [oeeee.. 116,468 e (82,372 e fo i | |
S&P 500 INDEX
CLIQUET_1YR 853SPC812
........................... Multiple «ooeeeenieeeees Bank of America ... B4YTDEB6GKMZ0031MB27 |.08/01/2023 |.08/01/2024 |................ e 57673 | - eeeeeeeeeeeennnn feeeeeeen. 37,158 reeeens (164,322)] e e o e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC813 ... |Multiple .....cccouennns Credit Suisse ..... E58DKGMJYYYJLN8C3868  |. 08/01/2023 |. 08/01/2024 |..........eeeevn [ennnn.. 3,100,000 ........... 360.44 [ooooeeeennieees |oeeenee 67,580 [ |2 20,399 [ |, 20,399 oo (47,181 e [ e foe | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC816 .......ceeee Multiple .oovveennnnns Barclays ............ GSGSEF7VJP5170UK5573  |. 08/03/2023 |. 08/02/2024 |.......evvvvvnn fonnnn 2,500,00067 e oo 185,775 [ el 91,796 [ 91,796 (43,979)).cvvveiirvinnnns foorrevinineieis e o | | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC817 ... |Multiple .... .|Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 08/03/2023 |. 08/02/2024 |.... ...(38,259)[.
S&P 500 INDEX
CALLSPREAD_1YR
853SPC818 .....ceeeene Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/03/2023 |. 08/02/2024 |............ccee [......37,200,00029 oo [eeeen 2,121,888 [ | 1,417,742 [ | 1,417,742 (704,148 e [ eeemmeeee Jeeeeeneeeeeennnn oo | | s
8P 500 INDEX | 1
CALLSPREAD_1YR 14569.418/4884.5
853SPC819 ...vuvvines Multiple «oovveennnes Barclays ............ G5GSEF7VJP5170UK5573  |. 08/03/2023 |. 08/02/2024 |........evvvvven [o0nnnn 2,500,00050 e e 100,950 [ e 66,777 |oeeeeeeennn |evnennn . 66,777 | (34173 e [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14501.890/5042.1
8535PC820 .........c.... Multiple «ooeeeenieeeees Barclays ............ G5GSEF7VJP5170UK5573  |. 08/03/2023 |. 08/02/2024 |......eevvveenn fooennn 3,900,000116 [ e 268,461 [ s 162,366 |....ccvvunn |ounnnn... 162,366 ... (91,005)[..ceeeeeeeeeeee Jemmeeeeeeemen o e | |
S&P 500 INDEX CALL_1YR
8535PC821 ... Multiple «ooeeeenieeeees Credit Suisse ..... E58DKGMJYYYJLN8C3868  |. 08/03/2023 |. 08/02/2024 |...........ecevn evnnn.. 7,100,000 ......... 4,862.49 |eevneeeeeeins foeeeeenn 806,010 [onnieeiei oo 121,352 [eeeenneees [ 121,352 | (184,858)[..eevvneeeeeenn femmeeeeemmneees Jeeremmneeeeennnn oo | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC822 ... |Multiple ............... Credit Suisse ..... E58DKGMJYYYJLN8C3868  |. 08/03/2023 |. 08/02/2024 |...........ceevn |ennn... 3,300,000 ........... 358.23 [.eeeeeeeeeeen Jeeeeee e 71940 [ [ 26,850 [..oevneees foreeennnn 26,850 ). (45,090)[- e eeeeeeneeeee Jemmmeeeeeeene o e | |
NASDAQ 100 STOCK INDEX} (| |
CALLSPREAD_1YR 15273.050/ 15945
853SPC823 .....eunnnnnnn Multiple «oovveennnes Bank of America ... BA4YTDEB6GKMZO031MB27 |.08/08/2023 |.08/08/2024 |................ [.......2,500,000(.064 [ocoooriiiiiniinns Joeeeennnnn88,500 founniniininnnnnns Jovvniennns 53,322 [.oeeeeeiis e 53,322 [ [RV214:)) FU [ R AR U [
8P 500 INDEX | 1
CALLSPREAD_1YR 14499.380/4695.5
8538PC824 .............. Multiple «ooeeeeieeees SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.08/08/2023 |.08/08/2024 |................ |......26,900,000[63 |eoooorrrermins [ 749,165 [ o 562,774 | ..ovvvnnnnn fonnn. 562,774 ... (186,391)] e eeevneeeeeeen femmeeeeemmmeeee Joeeremeeeeeennnn oo | | s
S&P 500 INDEX ..
CALLSPREAD_1YR 14499.380/4947.9
853SPC825 .............. Multiple .iovvuennnns Wells Fargo ........ KB1H1DSPRFMYMCUFXT09 |. 08/08/2023 |. 08/08/2024 |................ [.......5,800,000068  |...ooiiiiinns |eeennn.328,860 [oiiiiiinnnnninns Jovnnnnnns 223,956 |..ooeeeennn |oeennn. . 223,956 ... (104,904)]. .. vvvvvvvnnnnns Joovvnnnnnnneinnnns foonnniiiiinnnes Joveennnncviiinns | veeeeeenn | ceviiieein




STATEMENT AS OF SEPTEMBER 30, 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

02903

1 2 3 5 6 7 8 11 12 13 14 15 16 17 18 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- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date Expiration | Contracts Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
S&P 500 INDEX
DIGITAL_1YR 853SPC826
........................... Multiple woveeeeeeeeee [NA L Barclays ............ GSGSEF7VJP5I70UK5573 |.08/08/2023 |.08/08/2024 |................ eeeeneeeeeernnnnn foeeeeeen 167,508 |oceeeiiiiii [ 129,221 | 129,221 [oee e (838,287 e [ e o | |
S&P 500 INDEX
CLIQUET_1YR 853SPC827
........................... Multiple woovveeeeeeens [N/A L Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 08/08/2023 |.08/08/2024 |................ 124,320 | o 44,645 | [ 44,845 | (79,875 [ e o | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC828 ... |Multiple .... N/A . .|Credit Suisse ..... ES8DKGMJYYYJLNSC3868 |. 08/08/2023 |. 08/08/2024 |........oeevvven fenrenn 2,600,000 cceeeene 358,95 [ounniiiiiiininns v 56,680 [......cevvvnninns Jovnnnnnn 20,185 (il | o (36,495)]. i [ i foe | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPC829 .............. Multiple «ooeeeenieeeees N/A s Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/08/2023 |. 08/08/2024 |...........cceen [-..... 13,100,000 37 oo foeeeeenns 175,540 [oeeeeeiieeeeee s 113,889 ..o 113,889 |........ (B1,851)]ceeeeneeeeemenn foeeeeeeeeeeee e foeee | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC830
........................... Multiple woovveeeeeeees [N/A i Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/08/2023 |. 08/08/2024 |................ reerrennererennns fooeeenn 49,410 | o 9,160 [ 9,160 e (40,250)] e [ [ fo | |
S&P 500 INDEX
CALLSPREAD_1YR
8538PC835 ........nneeen Multiple «ooeeeenieeeees N/A s SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.08/15/2023 |.08/15/2024 |........ccevveen [ooeen. 9,500,00060  feeeeieeeeieii Joeeeennd 310,650 [venueeeeeeennes foeeeennnn 253,809 |....ccvunn 253,809 |......... (56,841)[..ceeeeeeneeeee Joemmmeeeeeemn foreeeeenen e | |
S&P 500 INDEX
CLIQUET_1YR 853SPC836
........................... Multiple woovveeeeeeees [N/A i Bank of America ... BA4YTDEB6GKMZO031MB27 |.08/15/2023 |.08/15/2024 |................ reeeenneeerennen foeeeenn89,000 |oaennnnciiii ot 38,837 [ [0 38,537 (80,483 [ [ fo | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC837 ... |Multiple ............... N/A ot Bank of America ... BA4YTDEBGGKMZO031MB27 |.08/15/2023 |. 08/15/2024 |...........ceeve |ovennn. 4,300,000 f...eeeennn 355,28 |evvnnniniiiinnns oo 94,600 [o.nnviviiinnnnnns Joeviiannns 47,395 | oo [ 47,395 |......... (47,205 Jeenneeecviei [ e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPC838 .......eeeeee Multiple «ooeeeenieeeees N/A s Barclays ............ G5GSEF7VJP5170UK5573 | 08/17/2023 |. 08/16/2024 |.....eeeevvvevnn [ 2,500,000 1.247 [ Jeeeeens 88,975 [ Jeeeeins 84,576 [.eeveneees foreraeens 84,576 |.......... (4,399)]-cne s Joeemmmeeeeeeeee feeeeeecee e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC839 . Multiple .... N/A . . [SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |.08/17/2023 |. 08/16/2024 |.... 951,720 |...
S&P 500 INDEX
CALLSPREAD_1YR
8538PC840 .. Multiple .... N/A . . |Barclays .... . G5GSEF7VJP5170UK5573 . 08/17/2023 |. 08/16/2024 |.... 336,300 |...
S&P 500 INDEX
853SPC84T ... Multiple «ooeeeenieeeees N/A s Barclays ............ G5GSEF7VJP5170UK5573  |. 08/17/2023 |. 08/16/2024 |........ceeveeen fevnnnn. 2,500,000.........4,370.36 |oeeeeneeeeennnns [oeeeennn 283,275 |oeeeeeneeeeeeenn feeeeeees 179,228 |........... 179,228 |......... (54,047 ). eeeeeeeeeee e oo e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC842
........................... Multiple woovveeeeeeees [N/A i Credit Suisse ..... ES8DKGMJYYYJLNBC3868 |. 08/17/2023 |.08/16/2024 |................ eeeeeneeernnnns oo 152,500 | [ 135,011 | 135,011 [t (17,489)]e s o [ i | | e
S&P 500 INDEX
CLIQUET_1YR 853SPC843
........................... Multiple wooeeeeeeeeee [NA L Bank of America ... B4YTDEBBGKMZO031MB27 |.08/17/2023 |.08/16/2024 |................ eeeeneeeeernnnnn foeeeeeen165,200 |ociiniiiii [ 123,275 | 128,275 [eee e (41,925)] e [ e o | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC844 ... |Multiple ......ccoeeennn N/A s Credit Suisse ..... E58DKGMJYYYJLN8C3868  |. 08/17/2023 |. 08/16/2024 |........ceeveeer [ovnnn. 11,800,000 |..eeeeenn 852,74 |eeeieeeeiie oo 257,240 |.eeeeneeeeeennnn [ 160,190 |...cceeee 160,190 |......... (97,080)[- e eeeeeeneeeee Joemmmeeeeeemme forreeeerneeeeeen Joeeeeeeeeees | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC848 ... Multiple .oovveennnnns N/A ot Barclays ............ GSGSEF7VJP5170UK5573  |. 08/22/2023 |. 08/22/2024 |......evvvvvveen [o0nnn 2,500,00002 [ oo 108,750 |.ovvvvvniiiiinns [ 94,029 | .coovviienn [ 94,029 |......... (14, 720)c e e [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC849 .............. Multiple «ooeeeenieeeees N/A s Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/24/2023 |. 08/23/2024 |........ccevevvn [ 2,500,000180 [ Joeeeiens 55,500 |+evveueeeeeeenn foeeeeennns TR K7 IR I 50,132 |o.eunneeen (5,368 eeeevneeeeeen Jommmeeeemmmnees feeemmmieeeeeennn oo | | s
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPC850 ...vuuiines Multiple «oovveennnes N/A ot Bank of America ... BA4YTDEBGGKMZOO31MB27 |. 08/24/2023 |. 08/23/2024 |................ |-2..... 2,500,000(.054  |ooiriiiiinnn foereeennns 86,250 [oniiiiininins Jeevniinnns 79,411 [ [ 79,411 |oeeennnns [(18:X15)) AR AP RPN TR SUUUU U
S&P 500 INDEX
CALLSPREAD_1YR
8535PC851 .......oeeeees Multiple «ovueeieeees N/A ot Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/24/2023 |. 08/23/2024 |................ |......30,000,000(94  |.cooiiiiiiinns fooeennnn 851,100 f...oevvvnniiiniee Jeennnnnns 762,520 | ..counennns 762,520 |........ (88,580)]. +vvevnmurrrermnnn fonneeeemmmmiinnees Jorrrninnnrrrrnnns froreeeriiin | e | i




STATEMENT AS OF SEPTEMBER 30, 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

12903

1 2 5 6 7 8 10 11 12 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 Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Received | (Received) | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date Expiration| Contracts (Paid) Paid Paid Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 14376.310/4809.5
8535PC852 ......unnneeen Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/24/2023 |. 08/23/2024 |............ccee ... 6,100,00064 oo foeeeeenns 341,539 |.eeeeeieeeeeenn [ 292,984 |.ooiiiiin fernns 292,984 |......... (48,555)].cvveeeeeeemns foeeeemmmeeeeeeen [ e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPC853
........................... Multiple .oovveennnens Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/24/2023 |. 08/23/2024 |................ eeeeennnd,376.31 [ |l 163,170 veeeennnn 140,569 [Loennnei o 140,569 ottt (22,801)] s [ e foe | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC854
........................... Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/24/2023 |. 08/23/2024 |................ eeeeenn8,376.31 | | 318,000 e 216,249 [ 216,249 | (101,75 [ e e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC855 ... |Multiple ............... Bank of America ... B4YTDEB6GKMZO031MB27 |.08/24/2023 |. 08/23/2024 |................ |-......5,700,000{........... 35442 [ | 123,690 [.oeeeeeenieeeee Joeeeenns 68,584 [..oevneees forenaeens 68,584 |......... (55,106)[-. . eeveevmeeeee Joemmmmeeeeeemmns forreeemmneeeeen o | |
8P 500 INDEX | | 0
CALLSPREAD_1YR 14497 .630/4771.5
853SPC859 ......unnnnnnn Multiple .oovveennnnns Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/29/2023 |. 08/29/2024 |............ccev [o2en... 2,800,000(35  feeeoiiiiiiiinns [oeeeeenn (VT IVN R E PR PO 79,038 |......... (25,402)].ccvvenineennnnns fooreeviniieiceees e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPC860
........................... Multiple «ooeeeenieeeees Barclays ............ GSGSEF7VJP5I70UK5573 |. 08/29/2023 |. 08/29/2024 |................ eeeeenn4,497.63 | .. 68,025 reeeennenn D767 [ oot B3 767 e (14,258)] e [ e o | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC861 ... |Multiple ......cc....... Bank of America ... BA4YTDEBBGKMZO031MB27 |.08/29/2023 |. 08/29/2024 |.........ceeveen feeeen 2,500,000 |eeeeeenn 35777 [eeneeeeeeeninees Joeeeennenn 55,500 [oneieiiiiieees e 28,011 [oeeeeees o 23,011 |oeeeenns (32,489)]- v eeeeeemns foeeeemmmeeeeeeen [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC862 .....uvnnenes Multiple «oovveennnes Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/31/2023 |. 08/30/2024 |...........cevvn [o0nnn.. 3,200,000085 e Joeeeeennnn 90,560 fonnnniiiiiiinns v 69,577 [.eveeeeees [ 69,577 |......... (20,983 vvvevvniienes Jevnnneeecvieien [ e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 14507 .660/4996.7
853SPC863 ........cc.en Multiple «ooeeeenieeeees Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/31/2023 |. 08/30/2024 |..........ceeevn [orn 2,500,000 41 [ oo 148,000 |vevvvneeeeeeeenn foeeeees 103,347 [.eveneeees [ 103,347 |......... (44,653)]..cveeeeeennns foeeeemmmeeeeeeen [ e | |
S&P 500 INDEX
CLIQUET_1YR 853SPC864
Multiple .... . [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.08/31/2023 |. 08/30/2024 |.... .4,507.66 ...(52,224)[.

NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPC866 ...
S&P 500 INDEX
CALLSPREAD_1YR
8535PC867 ........ce..nn
S&P 500 INDEX
CALLSPREAD_1YR
8535PC868 ..............
S&P 500 INDEX
DIGITAL_1YR 853SPC869
S&P 500 INDEX
CLIQUET_1YR 853SPC870
S&PMARCSEXCESSRETURN
CALL_1YR 853SPC871 ...
S&P 500 INDEX
CALLSPREAD_1YR
853SPC872 .....eeeenn.
S&P 500 INDEX
CALLSPREAD_1YR
853SPC873 .
S&P 500 INDEX CALL_1YR
853SPC874 ..............

Multiple ....

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple ....

Multiple wooovuuneennnns

. |Bank of America ...

SunTrust Capital ..

. |SunTrust Capital ..

B4YTDEB6GKMZ0031MB27

1YDOJBGJNYOTBXKCSX06

Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9
P Morgan ........... 7THBGLXDRUGQFUS7RNES7
Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9
JP Morgan ........... THBGLXDRUGQFUS7RNES7
Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9

1YDOJBGJIYOTBXKCSX06

Wells Fargo ........ KB 1H1DSPRFMYMCUFXTO9

. 09/05/2023

. 09/05/2023

. 09/05/2023

. 09/05/2023

. 09/05/2023

. 09/05/2023

. 09/05/2023

. 09/05/2023

. 09/05/2023

. 09/05/2024 |....

. 09/05/2024

. 09/05/2024

. 09/05/2024

. 09/05/2024

. 09/05/2024

. 09/05/2024

. 09/05/2024 |....

. 09/05/2024

96.830/4951.4

......... 4,496.83

......... 4,496.83

14496 .830/5036..4

......... 4,857.03

......... 193,120

........ 167,000

...... 1,965,420

...... 1,438,829

...193,376 | ...

......... 178,592

...... 1,438,829

....193,376 |...

...... 178,592

...(19,205)|.

(18,448)|

(114, 185),

(86,043)]

(526,591)

...(79,674).

(167,518)]
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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

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 853SPC875 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 09/05/2023 |. 09/05/2024 |.....eevvvvvenn foonnnns 2,200,000 ........... 356.42 |..ccovvnniiniinnnn fooeeeeen 7,740 | oo 28,156 | [0 23,156 | [0 T.)  FR RRURR RN N
S&P 500 INDEX
CALLSPREAD_1YR
853SPC879 . Multiple .... N/A . .|EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.09/07/2023 |. 09/06/2024 |.... P 5,700,000 ....133,556 |.........(27,184)[.
S&P 500 INDEX
CALLSPREAD_1YR
853sPC880 ... .. [Multiple ... N/A . .|EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.09/07/2023 |. 09/06/2024 |.... P PO 2,500,000 (44 s [ 140,250 | ol 110,025 | 110,025 |t (30,225). e [ e o | e[ s
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPC883 ........eenee Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 09/12/2023 |. 09/12/2024 |......euevvvvenn ferns 2,499,999(.950  |eeeeeeeeeenes foeeeeennn 85,750 [ e 70,641 [ 70,641 |......... (15,109)[- e eeeeeeeeeee Jeemmeeeeeeeme foereeeeeecen e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC884 ... Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 09/12/2023 |. 09/12/2024 |.......eevvvver founnnn 22,300,00025 | [ 683,495 [oovnniiiiiiiin o 559,706 [ ..evvuneens o 559,706 |....... (123,789)[. e vvvvevvninens Joevenieeeeviienn [ e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 14461.900/4913.4
853SPC885 .........cc... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/12/2023 |. 09/12/2024 |......evvvveenn feenns 2,500,000 (44 s [ 141,250 [oeeeeeeieeeee s 109,714 | oo [ 109,714 |......... (31,586)[- e eeeeeeneeeee Joemmmeeeeeemee e e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC886
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.09/12/2023 |. 09/12/2024 |................ |....... 4,100,000 .........4,461.90 |...oouvnvrvrnnnnns foreeenn 106,190 [oeveenvninnnnnnns [oeeeennnn 85,085 [ eeeeneecs [t 85,085 et (21,105)] e [ Jvveninnenvennns fooeeeiiiii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC887
........................... Multiple weoeeeeeeeeens [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.09/12/2023 |.09/12/2024 |.............. |-v.... 5,200,000 .........4,461.90 |.ceeemnereemnnnns fooeeeens 147,680 |oeneeeeeinnins [oeeeennnn 76,387 [ [ 76,387 | (71,293)] e [ Jeeeemee e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC888 ... |Multiple ............... N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |.09/12/2023 |. 09/12/2024 |........ecevveee |ounnnnn 5,600,000 123,200 [oeeeeeeiieeeee Joeeenns 67,154 [.eveeeeees [ 67,154 |......... (56,046)[....eeeevneeeee Joemmmeeeeeemmi fooreeeenneeeeen o | |

S&P 500 INDEX
CALLSPREAD_1YR
8535PC891 .
S&P 500 INDEX
CALLSPREAD_1YR
8535PC892 .. weee |Multiple ... weeeeeen |[EQZIDX ....... |VWells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.09/19/2023 |. 09/19/2024 |.... [N 2,500,000 ..
NASDAQ 100 STOCK INDEX} | | L e
CALLSPREAD_1YR 15191.230/16256
8535PC893 ... Multiple ..cooeeennnns N/A i EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 09/19/2023 |. 09/19/2024 |........cceveess |oennne 4,000,000 135 | s 156,960
S&P 500 INDEX {0 e
CALLSPREAD_1YR 14443.950/4655.92
8535PC8Y4 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 00/19/2023 |. 09/19/2024 |................ |...... 36,500,00006 [ s 1,084,050
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 14443.950/4913.23
8535PC8Y5 ......cennn Multiple ..coeeennns N/A i EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 |. 09/19/2023 |. 09/19/2024 |.......cccvevss |oennne 5,500,00011 [ [ 320,100
S&P 500 INDEX
DIGITAL_1YR 853SPC896
........................... Multiple .ccooooeeeees |N/A ool |EQ/IDX ....... | Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/19/2023 |. 09/19/2024 |................ [....... 6,400,000 |.........4,443.95 [...........coons [onnnni 163,840 [ooeeeennniiiiin 134,817 [ |l 134,817 |1 (29,023)
S&P 500 INDEX
CLIQUET_1YR 853SPC897
........................... Multiple ...oooeeeeeees |N/A Lo |EQZIDX ... |WielIs Fargo ........ KBIH1DSPRFMYMCUFXT09 |. 09/19/2023 |. 09/19/2024 |................ [....... 8,700,000 |.........4,443.95 ....oooornnnnnns [ornnnnn 284,490 [oneeeeninniins ot 171,820 [ |l 171,820 |l (112,670)
S&PMARCSEXCESSRETURN
CALL_1YR 8535PC898 ... [Multiple ............... N/A i EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 [. 09/19/2023 |. 09/19/2024 |........cceeess |oennne 8,100,000 ........... 354.66 [0 [ 176,580 |.evvveeeeeniiis o 101,728 | o 101,723 |......... (74,857 )[.veeveeiiiiiiens
S&P 500 INDEX CALL_1YR
8535PCO0T .....eeeenn. Multiple ..cooeeennnns N/A i EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 09/21/2023 |. 09/20/2024 |........eevveess |oennnn 2,500,000
NASDAQ 100 STOCK INDEX ..
CALLSPREAD_1YR 14545.830/15427
8535PCY02 .............. Multiple «ooooeeeen... NA ........... EQ/IDX ....... SunTrust Capital .. |YDOJBGJNYOT8XKCSX06 |. 09/26/2023 |. 09/26/2024 |.......eeeeenn ... 2,500,001].307 e e 85,250

. |EQZIDX ..

Multiple .... . |SunTrust Capital .. |YDOJBGJWYOTBXKCSX06 |. 09/14/2023 |. 09/13/2024 |.... s 4,300,000 ...(29,272)|.

....(8,852).

........................... 134,862 [ ..o [erreen 134,862 | (22,008)] i | [ [ | e |

........................... 914,913 [ e 914,918 | (169,137 e e e

........................... 257,252 | .eeeeeaann [ 267,252 [ (62,888 [ [ [ | | e

......... 227,725 |oovvveeeeniiin foennnnn210,883 | e [ n210,683 [ (17,082)f i [ [ [ | | s

............................ 86,780 |...oooeeee foennnenn 86,780 fuuneeee e 1680 [ e e e ] ] e
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STATEMENT AS OF SEPTEMBER 30, 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 14273.530/4472.6
8535PCI03 ...eveenneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/26/2023 |. 09/26/2024 |........ecevvvee fevnnnn 32,000,000 (76  feeeeeeeeeenies feeeeeeen 911,680 [.eeeeeeeeeeees Jeeeeennn 914,286 | ..covvnee forreeens 914,286 |........... 2,606 [eeeeeenieeeeee Jeemmeeeeeeennes foreeeeereeen [ | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPCY04 ......ennn.nn Multiple .oovveennnens N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573 | 09/26/2023 |. 09/26/2024 |.....evvvvvvnnn foennnns 5,500,000 311,245 | [ 311,155 [ o 311,185 |oeveeis [£C[0)) SR RN RN R [ [,
S&P 500 INDEX
DIGITAL_1YR 853SPC905
........................... Multiple weoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/26/2023 |. 09/26/2024 |.............cee |-vvnnn. 5,400,000 f.........4,273.53 |oceveeneeeennnn foeeeeenni129,080 o e 124,714 o [ 124,714 | (4,388 [ e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC906
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.09/26/2023 |. 09/26/2024 |................ |....... 8,400,000 .........4,273.53 |...ovvvirvrnnnnns [orreennnn208,640 [ovennnninnnnnns |ooeennnnn 218,445 [ [ 218,445 | 11,805 [ [ i [ | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPCO07 ... |Multiple .........ceunn. N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |. 09/26/2023 |. 09/26/2024 |.........covvvvr |ovnnnns 3,200,000 ........... 349.36 [..oeviiiiiiiiins [ [CICTr<I0 N R R (U0 U R 60,500 |.......... [CC107:57:)) PO KRR (R RN [Pt N
8P 500 INDEX | 1
CALLSPREAD_1YR 14145.580/4375.6
853SPC63 ....eeennneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNBC3868  |. 05/23/2023 |. 05/23/2024 |....eveevveennn foenns 7,700,000060 e feeeeeeeen 262,570 [veueeeeeennnens foeeeennnn 282,99 |..oovvennnn fernns 282,99 |.......... 20,426 |.eevnneeeeeenn oo e e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC964 ... |Multiple ............... N/A s EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNBC3868  |. 05/23/2023 |. 05/23/2024 |....eveevvvvennn foeenns 2,500,000 ........... 359.03 [.oeeeeeeiieeeeeen [ 54,500 |.eevvueeeeeenni foeeeeennns 14,161 | s 14,161 |......... (40,339)]- v eeeeeeens foeeeemmmeeeeeeen fee e e | |
S&P 500 INDEX
ASIAN_10YR 853SPV980 |Multiple ............... N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 10/08/2013 . 10/06/2023 |.eevvveuvveennn foeeees 2,500,000 ......... 1,655.45|......... 291,750 |-eeeeeeeeeeees foreeeeen e feens 1,947,228 | cevveeee [ 1,947,228 |......... 1,842 | [ e o | |
S&P 500 INDEX
ASIAN_10YR 853SPH005 |Multiple .....cccoeeenns N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 10/24/2013 . 10/24/2023 |..eevveeeeeennn fenes 2,500,000 ......... 1,752.07 |........ 278,000 [..eeeeeeeiieeeee Jerneeeeeeni oo 1,700,747 | eoovvvnennn feneenn 1,700,747 |.......... 98,394 |.eeeeeeeeeen oo e e | |
S&P 500 INDEX
ASIAN_10YR 853SPH070 |Multiple .....cccoeennns N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 11/22/2013 |. 11/22/2023 |.......evuevveee |ounnnns 2,700,000 |........ 1,804.76 |......... B13,470 |- o feeens 1,726,5% [...ccoeevns |oeene 1,726,5% |......... 104,430 [oeeeeeeeieeeee Joemneee e foeeeeee e | |
S&P 500 INDEX
ASIAN_10YR 8533PH085 |Multiple ............... N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 12/06/2013 |. 12/06/2023 |...evveevveennn foenes 2,700,000]......... 1,805.09 |......... 315,900 |-eeeeneeeeeeniie foreeeenneeeeeeen fens 1,753,588 [.eeveeeennn | 1,753,588 |......... T8 e o e o | |
S&P 500 INDEX
ASIAN_10YR 853SPW115 |Multiple .....cccoeeenns N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/23/2013 |. 12/22/2023 |......oevueveee |ounnnnn 3,500,000 ......... 1,827.99 |......... 423,500 |-eeeeeeeeeenie ereeeeneeeeeeen fens 2,195,180 [.eevenneens fornnns 2,195,180 |......... 136,626 |eevvvneeeeemnnn feeeeeeeeeneeeee e foee | |
S&P 500 INDEX
ASIAN_10YR 853SPH130 |Multiple ......cc....... N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.01/08/2014 |.01/08/2024 |.........ccevver |ounnnnn 5,100,000]......... 1,837.49(........ 617,610 |+eeeeeeeeeeeeees feeeeeeeeeneees e 3,213,835 | ..oevveenns fnnnnn 3,213,835 |......... 209,962 |eeevrnneeeeennnn feeeeeeeeeeeeee e e | | s
S&P 500 INDEX
ASIAN_10YR 853SPH150 |Multiple ............... N/A s EQ/IDX ....... 11 Z0MI2JT14K80XYZWX446 | 01/16/2014 [. 01/16/2024 |..oevveevvvennn feenns 2,500,000 ......... 1,845.89 |......... 295,750 |-eveeeeeeeenees foeeeeennieeeeeeen fens 1,557,875 [.eveeeennn | 1,557,875 |......... 108,053 [ eeeeeeeieeeeee Jemmeeeeeeeene o e | |
S&P 500 INDEX
ASIAN_10YR 853SPW260 |Multiple .... N/A . . |EQ/IDX .. ZOMI2JT14K80XYZWX446 |. 03/07/2014 |. 03/07/2024 |.... P 2,500,000 ........ 1,878.04.........286,250 JN AU 1,526,555 [.ovvennee fonnns 1,526,555 |.........105,603 |.
S&P 500 INDEX
ASIAN_10YR 853SPW360 |Multiple ............... N/A s EQ/IDX ....... KX1WK48MPD4Y2NCU1Z63  |. 04/16/2014 |. 04/16/2024 |.......evvveenn feennnns 2,500,000 ......... 1,862.31|......... 276,750 [.eeeeeeeeeeeee Jeeneeeeeeeis oo 1,582,689 [...oovvvvnn |oenne 1,582,689 |......... 11,398 e [ e o | |
S&P 500 INDEX
ASIAN_10YR 853SPW460 |Multiple .... N/A . . |EQ/IDX .. ING .. ZOMI2JT14K80XYZWX446  |. 05/30/2014 |. 05/30/2024 |.... P 2,500,000 ......... 1,923.57 |.........261,750 JN AU 1,476,287 | .covvvveenn fennenn 1,476,287 |........ 109,007 |.
S&P 500 INDEX
ASIAN_10YR 853SPW550 |Multiple ............... N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 07/01/2014 [.07/01/2024 |..oevveeveeennn feenns 2,500,000 ......... 1,973.32 ... 275,000 [-.eeeeeeeieeeees Jerneeeeeenn foeees 1,399,750 [.evneeeennn foeeee 1,399,750 |........ 108,910 |oeveeeneeeeeeeen [ e foee | |
S&P 500 INDEX
ASIAN_10YR 853SPW650 |Multiple .... N/A . .|EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/15/2014 |. 08/15/2024 |.... P 2,500,000 ......... 1,955.06 |.........297,750 N 1,468,062 |....cceuvns fennnnn 1,468,062 |.........114,632 |.
S&P 500 INDEX
ASIAN_10YR 853SPH725 |Multiple ......cc..e..n. N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/24/2014 |. 09/24/2024 |.........ceeveee |ounnnnn 2,500,000 ......... 1,998.30 [cvunnnnen 810,250 |-eveeeeeeeeniie foeeeernneeeeeeen fens 1,395,689 [...oovvevns |oeenne 1,395,689 |......... 108,920 |vvvvvneeeeeeenn [ e foee | |
S&P 500 INDEX
ASIAN_10YR 853SP1835 |Multiple ............... N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/07/2014 |. 11/07/2024 |........eeeeveee |ounnnns 2,500,000 ......... 2,031.92{......... 312,250 |- e fens 1,374,670 | .covvveenns fennenn 1,374,670 |......... 115,848 | [ e o | |
S&P 500 INDEX
ASIAN_10YR 853SPH915 |Multiple .....cccoeeennt N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 12/23/2014 . 12/23/2024 |...oeveeeeeeenn [ 2,500,000 ......... 2,082.17 |......... 339,750 |-eeeeeeeeenie foeeeeenieeeeenen fens 1,297,804 [...coeeennn |oerene 1,297,804 |........ 118,606 |+ eveveeeeeeeeeen feeeeeeeeeeeee e foee | |
S&P 500 INDEX
ASIAN_10YR 853SPH999 |Multiple .....ccceeennns N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573 | 01/23/2015 . 01/23/2025 |.eevvvenveeennn fones 2,500,000 ......... 2,051.82[......... 829,250 [eeeeeeeeeeeeen Jernneeeeeeenies oo 1,369,335 [.evveenee fonnns 1,369,335 |......... 120,047 |oeeeeeeeeeeeee [ e o | |
S&P 500 INDEX
ASIAN_10YR 853SPY100 |Multiple .....ccceeennns N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 03/24/2015 |. 03/24/2025 |........eceeveee |ounnnns 2,500,000 ......... 2,091.50 [......... 329,750 |-eveeeeeeeeies foeeeennneeeeeeeen fens 1,334,501 [.oeeeeenns | 1,334,501 |......... 120,872 |oeeeeeeeeeeeeenn [ e o | |
S&P 500 INDEX
ASIAN_10YR 853SPY135 |Multiple .....cccoeeennt N/A et EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/01/2015 |. 04/01/2025 |........eeevveee |ounnnns 2,500,000 ......... 2,059.69 |......... 334,750 |-eeeeeeeeees foeeeeeneeeeeeeen fens 1,402,681 |..ccvvvenns fennenn 1,402,681 |......... 128,963 [ eeeeeeeeeee Jemmeee e foreeeee e e | |
S&P 500 INDEX
ASIAN_10YR 853SPY170 |Multiple .....ccceeen... N/A et EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 04/16/2015 |. 04/16/2025 |.........ceeveer Jvnnnns 2,500,000......... 2,104.99......... 328,000 [...oeeeeniiieeees Jrrnnnneeeein foeeees 1,337,152 [ | 1,337,152 |......... 126,316 .o eeeeneeeerennn fooneeeeeniieeees Joeiinnneeren oo | | i
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STATEMENT AS OF SEPTEMBER 30, 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 8535PY250  [Multiple ..ccovewee.. |77 — EO/IDX ... [P ZOMI12JT14KBOXYZWX446 . 05/15/2015 |. 05/15/2025 |.v.eveveevevenrs fonnee. 2,500,000 |......... 2,12.73 ... 327,500 [.veveverereeenes e [ 1,325,019 [ ceevenens [ 1,325,019 |......... 129,419 |ovveeeveeeiens oo e [ | e | e
S&P 500 INDEX
ASIAN_10YR 8535PY435 [Multiple ..cvevewee.. |77 — EO/IDX ... [P ZOMI12JT14KBOXYZWX446 | 07/24/2015 |. 07/24/2025 |.v.eveveevevens fonree. 2,500,000 |......... 2,079.65 |......... 322,750 [ovuveveveeeeenes oo [ 1,423,926 [ cevenene fonnne 1,423,926 |......... 135,583 |ovveerevererenns oeeereeeeeeeenes fereenseeieees [ | e | e
S&P 500 INDEX
ASIAN_10YR 853SPY535 |Multiple ............... N/A ot EQ/IDX ....... Natixis ....coeeeees KX1WK48MPD4Y2NCU1Z63  |. 09/02/2015 . 09/02/2025 |....evvvnvvvrnnn foonnnns 2,500,000 ......... 1,948.86 |......... 326,500 |..evvnneieiiiiin [ [ 1,707,052 [.evneeeens o 1,707,052 |........ BECICT (0] R ) R R [ [
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 1,486,117 | eoeeeei [ 1,486,117 |......... 146,709 [onvvvievnnnnns e [ e | |
S&P 500 INDEX
ASIAN_10YR 853SPY720 |Multiple ............... N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573 | 11/16/2015 . 11/14/2025 |...evvvnnvivinnn fonnnns 2,500,000 ......... 2,053.19......... 328,500 |..evenneeeiiiiins forrviirinieiins [ 1,548,968 [....ccceenn |one 1,548,968 |......... LT O N N R (Ul s
S&P 500 INDEX
ASIAN_10YR 8535PY995 [Multiple ... |77 — EO/IDX ... ING ... ZOMI12JT14K80XYZWX446  |. 02/08/2016 |. 02/06/2026 |.... I 2,500,000 |.........1,853.44 |......... 320,000 i 2,014,316 | oo [ 2,014,316 |........ 182,708 [.veeveveeevees feoreeeieeeieees foreereeeeieeeins oo | e | e
S&P 500 INDEX
ASIAN_10YR 853SPZ240 |Multiple ............... N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573  |. 04/15/2016 . 04/15/2026 |....evvvnvvvvenn fonnnns 2,500,000 ......... 2,080.73 [......... 299,500 |..vvennieriiiins forririniiieiins [ 1,595,996 [..covnnne fonnnns 1,595,9% |......... 168,039 [c.nivvvvvininns Jeveneeeccieies [ e | |
S&P 500 INDEX
ASIAN_10YR 8535PZ695 [Multiple ....ocve.... |77 — EO/IDX ... Barclays ............ G5GSEF7VJP5I70UKS573 | 08/16/2016 |. 08/14/2026 |.....cvvevevees [onnee. 2,500,000 |......... 2,178.15 |......... 305,000 |-vvvveeeereeens forereneieneeienes e 1,488,868 [........... |ov... 1,488,868 |........ 173,011 [oevreeeveeeeveeees [ e o | e | e,
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 1,560,349 |..eoneneee [t 1,560,349 |......... 177,654 [ v foiis e | | i
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 33,744,366 94,236,882 169,509,940 | XXX 169,509,940 10,374,691 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 33,744,366 94,236,882 169,509,940 | XXX 169,509,940 10,374,691 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 33,744,366 94,236,882 169,509,940 | XXX 169,509,940 10,374,691 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 33,744,366 94,236,882 169,509,940 | XXX 169,509,940 10,374,691 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
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
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STATEMENT AS OF SEPTEMBER 30, 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)
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 33,744,366 94,236,882 169,509,940 | XXX 169, 509, 940 10,374,691 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 33,744,366 94,236,882 169,509,940 | XXX 169, 509, 940 10,374,691 XXX XXX

Description of Hedged Risk(s)

@) |
[

Code |
[

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

®) |
[

Code |
[




STATEMENT AS OF SEPTEMBER 30, 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 SEPTEMBER 30, 2023 OF THE American National Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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 ... 10,350,000 |.... 10,679,051 |... . 329,061 |... 10,679,051 329,051 ...
BARCLAYS ........ . G5GSEF7VJP5170UK5573 . Y. 37,163,250 36,667,279 ... 36,667,279 | ...
CREDIT SUISSE .. ES8DKGMJYYYJLNSC3868 . Y. 11,350,000 10,908,494 . 10,908,494 | ...
ING ..o .. ZOMI2JT14K80XYZIIX446 . Y. ,540,000 9,323,979 ...9,323,979 | ...
JP MORGAN ... ... THBGLXDRUGQFUS7RNES7 . Y. ,265,000 ,143,389 ...4,143,389 | ...
MORGAN STANLEY ... 4PQUHN3JPFGFNF3BB653 . Y. 29,896,000 26,564,786 . 26,564,786 | ...
NATIXIS ......... ... KXTWK48MPD4Y2NCU1Z63 . Y. ..3,420,000 ..3,289,741 ...3,289,741 | ...
SUNTRUST CAPITAL . . 1YDOJBGJWYITBXKCSX06 . Y. 46,970,000 45,728,358 . 45,728,358 | ...
WELLS FARGO KB1H1DSPREMYMCUFXT09 . |... Y ... 26,630,000 |.... 22,204,873 |... 22,204,873
0299999999. Total NAIC 1 Designation 179,584,250 169,509, 950 329,051 169,509,950

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

0999999999 - Gross Totals 179,584,250 169,509, 950 329,051 169,509,950 329,051
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 169,509,950




603

Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 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 . 10,350,000 .. 10,350,000 XXX.. ...01/01/2024 ..
G5GSEF7VJPSI70UK5573 .. [ Other.. 000000-00-0 Money Market Fund . 37,163,250 .. 37,163,250 ... 01/01/2024 ..
... [E58DKGMJYYYJLNBC3868 .. | Other.. .. |000000-00-0 .. Money Market Fund ... ...01/01/2024 ... |.
. ZOMI2JT14KBOXYZWX446 . | Other.. .. |000000-00-0 .. Money Market Fund ... ... 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

179,584,250

179,584,250




STATEMENT AS OF SEPTEMBER 30, 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 SEPTEMBER 30, 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 [ oo [ 5,997,345 |...... (123,033,074)|........ (19,964,091)|.
Key Bank ......ccccoevvrinnniienns Cleveland, OH ..o foen o oo e e [ 8,298,104 |............ 2,672,152 |............ 1,431,116 |.
Moody National Bank ............... Galveston, TX .o oo e oo s e o 197,271,979 |...(2,195,264,930)|.......... (3,985,400)/.
Wells Fargo Houston, TX ..o fis e e e oo oo 2,811,533 |.......... 3,538,631 |........... 3,150,432 |.
0199998. Deposits in ... 30 depositories that do

not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 2,324,845 2,360,335 1,414,756
0199999. Totals - Open Depositories XXX | XXX 216,703,806 | (2,309,726,886) (17,953, 187)
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 216,703,806 | (2,309,726,886) (17,953, 187)
0499999. Cash in Company's Office XXX | XXX XXX XXX 24,137 24,090 24,134

0599999. Total - Cash

216,727,943

(2,309,702,796)

(17,929,053)

E13
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STATEMENT AS OF SEPTEMBER 30, 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 STATES TREAS ...

08/21/2023 ..o feveieiiiiiiiiin 50342 11/16/2023 ... 49,662,730 |..

UNITED STATES TREAS ... 09/18/2023 . K ..12/14/2023 254,201,238 |..
UNITED STATES TREAS ... 09/27/2023 ...ovvvies |eiiiiiineeiiiiienenl5.387 | 12/21/2023 ... .. 128,443,929 |..
BNYC REIT LLC 11/04/2022 .o [0 6000 [ 12/20/2022 ... 150,000

BOP Properties Holdings LLC ~ ST BONDS .. 11/04/2022 . A ..12/20/2022

Luminace Equipment Holdings 2, LLC 08/31/2023 .ovvvees | 12302 [ 10/11/2023 ..o [ 4,000,000 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 436,307,897
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 436,307,897
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

AMERICAN PHYSICIAN R/C 1/19 03/13/2020 ..oevvnnnn fonniiiiiiiieeennnnn 160508 [, 06/30/2023 ....

AMERICAN PHYSICIAN T/L A 1L 1/19 01/07/2019 .ooeeeeee [ 160508 [ 06/30/2023 ...

AMERICAN PHYSICIAN DD T/L B 1L 1/19 10/25/2019

ENCOMPASS DIGITAL R/C 1L 9/18 ... 10/31/2022 .

ENCOMPASS DIGITAL T/L 1L 9/18 ... 09/28/2018 .

AMERICAN PHYSICIAN DD T/L E 12/22 .. 01/30/2023 e .
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 6,416,290 54,090 248,744
1909999999. Subtotal - Unaffiliated Bank Loans 6,416,290 54,090 248,744
2419999999. Total - Issuer Obligations 436,307,897 320,889 905,561

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 6,416,290 54,090 248,744
2509999999. Total Bonds 442,724,187 374,979 1,154,305

825252406 ....... [STIT Treasury Portfolio ... 325,738,998 |.. 635,350
8209999999. Subtotal - Exempt Money Market Mutual 325,738,998 635,350
990001-55-1 ...... | e Lt L AT | | 09/29/2023 .......... | X R T N R 172,691

8309999999. Subtotal - All Other Money Market Mutual Funds 36,418,604 172,691

8609999999 - Total Cash Equivalents 804,881,789 1,010,329 1,344,350
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