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STATEMENT AS OF JUNE 30, 2024 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 13,261,052,495 |....cocvivviriieciircceiens e 13,261,052,495 |.......... 10,675,938,052
2. Stocks:
2.1 Preferred STOCKS .....c.ouiuiiiiririiieicieieccn ettt [eee e 79,686,470 |oeoveiiceeeeeeeceene [ 79,686,470 |...ccvoeneee. 79,524,903
2.2 COMMON SEOCKS .....vvvieiieiiriresiteteteiee sttt enenens [oeeeeereennnns 303,167,359 |..cocvvennee 50,994,406 |............... 252,172,953 |.ovovicinne 41,379,659
3. Mortgage loans on real estate:
BT FIISEHENS oot e 5,143,431,906 |.....coovvvveeeerirrceceine [ 5,143,431,906 |............ 5,114,310,475
3.2 Other than first IENS.........c.ouiiiiieieeeeee e [ 56,562,954 |....ooiieiireeeeees [ 56,562,954 |......ccevnvee 56,320,000
4. Real estate:
4.1 Properties occupied by the company (less $ .o
ENCUMDIANCES) ....veeiieieieieee ettt sesnnnes|erebereseeneens 61,417,561 |oooveeeeiceeeeeeeees [ 61,417,561 |...covoveen. 62,590,896
4.2 Properties held for the production of income (less
O ENCUMDIANCES) ...oovveveiieieieieieeeeieieieiees [erereieineens 266,041,475 [.ooovoviicceircceis [ 266,041,475 |.......ccocvne 312,666,007
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($ .o (83,527,620) ), cash equivalents
[ J— 2,037,175,356 ) and short-term
investments (§ ... 734,322,353 ) oo | 2,687,970,089 |...c.oovieeeeriirceeeine [ 2,687,970,089 |............ 4,009,870,498
6. Contractloans (including $ oo premium notes) ...... [-oeoeeerrenene. 362,648,353 |...ooevreeerennn 899,985 |............... 361,748,368 |................ 353,900,994
7. Derivatives ............... 283,722 42T | 243,722,427 |.. ..217,513,137
8. Other iNVESIEd @SSELS ......c.oiiiieieieieieiieeeee e [oeeeeeieens 2,537,216,088 |.....oooveeeeeeeceens [ 2,537,216,088 |............ 2,282,164 ,411
9. ReCEIVADIES fOr SECUNMLIES ........oueeeeeeeeeeeeeeeeeeeee e eee e [reereereeeee et ee e seee e ete [oeereereeeeeee e e se e eeene [oeereereereee e e ee e s [oeereereereeiens 66,159,758
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 25,002,917 177 |oeevrnee 51,894,391 |......... 24,951,022,786 |........... 23,272,338,790
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.coveeueeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees |eere e e 341,711,134 | i, 341,711,134 |............... 212,162,800
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 10,410,735 |ovvviieee 366,189 |....cococeee. 10,044,546 |................... 6,255,369
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovrciniiinnne.
earned but unbilled Premiums) ..........cccceiiirirrrreeeeee s [ 154,858,510 |ovvvvieeiceecreicceens [reveeeeieiens 154,858,510 |..cvevvneneee 157,183,582
15.3 Accrued retrospective premiums (3 ..o )and
contracts subject to redetermination ($ .........coceiiiiiiiiinne ) ceeee e [ [ |
16. Reinsurance:
16.1 Amounts recoverable from reiNSUIErS .............coceeveeueeveeeeeeeeeeeeeeeeen | 664,070,049 ..o oo 664,070,049 |................ 545,714,207
16.2 Funds held by or deposited with reinsured cOMpanies .............ccccceeveeees frevvvereeieencns 3,455,990 | e 3,455,990 |...cocvoveeenee 3,962,000
16.3 Other amounts receivable under reinsurance contracts ............c..ccoeeee. foeveeeeens 3,077,104,996 |..oovoveeeereeeeeeeeees e 3,077,104,996 |............ 2,544 421,756
17.  Amounts receivable relating to uninsured plans ............ccccoeoieieririiniinecns oo [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |...cocoeeeieiinnrrneieies foereeiinnrrseeeeienine [ [ 24,182,788
18.2 Net deferred tax asset .........cccccueeeennne. ..373,794,865 |.. 76,738,688 |.. ..297,056, 177 |.. ..305,784,891
19. Guaranty funds receivable or 0N dePOSIt ...........ccocveerieerieerieeieeeeeeeeees e 2,554,955 | e 2,554,955 |...ccooveennee 2,554,955
20. Electronic data processing equipment and SOfWAre .............cccoeueueereeririenes foeveerirenennnns 49,134,260 |................. 31,320,637 | 17,813,623 |................. 18,295,784
21.  Furniture and equipment, including health care delivery assets
(B e )R TORTSSRPRSRUUSTPI WORPURPRTRPROOt 1,270,079 |oeriene 1,270,079 oo [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i [ o
23. Receivables from parent, subsidiaries and affiliates ................cccocovveevieeies foevereiinnenn 44,137,316 [ooeeeeeeeeeeeeeeeeceeee o, 44 137,316 |.ocovernne 27,360,983
24, Health care ($ .oooeeeeererereeieieeenens ) and other amounts receivable ...... |.....ccccc....... 17,693,192 | 17,693,192 [ o
25. Aggregate write-ins for other than invested assets ............cccoceveeereririeerenenes froreeciinnd 980,903,490 |........cccen. 323,681,837 |.ocvevine 657,221,653 |.........c...... 642,763,530
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 12 10 25) ......cccuvreriiveieeeiininnniieieeiseenenes e 30,724,016,748 |................ 502,965,013 |......... 30,221,051,735 |.......... 27,762,981,435
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt enenenenenes [ronesennens 3,091,351,4671 |.o.voeiiceirceceine [ 3,091,351,461 |............ 2,072,503,001
28. Total (Lines 26 and 27) 33,815,368,209 502,965,013 33,312,403, 196 29,835,484 ,436
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc. |reeniiiiiiiiiiiiiin i [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Reinsurance Permitted Practice ..., 548,218,786 |...ovvvovorerrveeiisceriiinns [reveieniin 548,218,786 |............... 548,218,786
2502. Admitted Disallowed IMR ..o e 57,159,513 | oo [ 57,159,513 |..orrie 56,367,411
2503. P&C REINSUFANCE  ..cvoeivieiciieeciceecece ettt nsnens |oveveisaieinaiens 21,989,093 |..oooviieieeee 21,989,003 | 8
2598. Summary of remaining write-ins for Line 25 from overflow page ..353,536,098 |... ..323,681,837 |... ...29,854,261 |... 38,177,325
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 980,903,490 323,681,837 657,221,653 642,763,530




STATEMENT AS OF JUNE 30, 2024 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 $ .......... 22,409,360,657 less $
(including $  ....c.... 10,950,952,610 MOOCO RESEIVE) ...ttt ass s ese s [eeeeennns 22,409,360,657 |.......... 20,623,227,355
2. Aggregate reserve for accident and health contracts (including $  ......cccccceevvicvirvnece. MOACO RESEIVE) ..o o 42,019,978 |.. .... 53,297,485
3. Liability for deposit-type contracts (including $ 435,152,446 |.. 409,820,398
4. Contract claims:
3 PP P STV POTRPPITIPRTRTRR IOUIRRRRIN 162,948,016 |................ 185,217,776
4.2 Accident and health 17,849,041 11,053,735
5. Policyholders’ dividends/refunds to members $ 202,670 and coupons $
ANA UNPAIA ...ttt ettt e et e et st et eae st eaeseeteeaeteesetessebessstessssesessessstesessesessesessasessasesssessssessssessssesessesessesessesessarens [ressenessenennenenens 202,000 |ooiriiiiiiiiriens 204,435
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 111,577 accident and health premiums ............cc.ccooeveres |eeereiecnenens 1,723,142 | 1,769,858
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 TP PRRTSTOTRRRURPRPPSTRTRN IURURURUIPR B (22 .47 I ISR 3,194 ,557,522
9.4 INtErest MAINTENANCE RESEIVE .......cc.iiiiiiiiiitiie ettt ettt ettt ettt e e te bt eteete e bt eteeseeeeeseeseebeeseeseaseaseeseesessessesseeseanesnees [oeeseesneneeensieeeenenenee [oeeseeseeeeeeeeee e e eeeeeea
10. Commissions to agents due or accrued-life and annuity contracts $
[ 2,801,651 and deposit-type contract funds $  ......... 7,508,271 | 7,509,024
11.  Commissions and expense allowances payable on reinSUranCce aSSUMEM ............cceuriiriririrerueeerereeneneseseseeeeeesenenesesssessesesens [oeeeeeeeceeens 1,572,800 | 1,816,467
12, General EXPENSES AUE OF GCCIUEH ...........cceiveueiveueieeteeteteetetiesetesatessetessesesessesesteseeseseesetesssseasesessasessssesessesessetessesesasensasensssensssens [resseneneeseneans 41,752,367 |oevererennnns 53,587,047
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred @lIOWANCES) ............c.cueueueuiiiirieieieieseieeseiseesesese st sesesessses [eseseseaeeeaes (1,003,235)|c.cecvvcciine 341,457
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ............ccoveveueuereiiririeieieieeee s [ 6,961,465 |...cccvvvenee 11,940,178
15.1 Current federal and foreign income taxes, including $ .......ccc...... (1,915,663) on realized capital gains (losses) .
15.2 Net deferred tax ability ............ooi ettt
16.  UNEAMEd INVESIMENT INCOME ......vouivieieiieieteieieieee ettt ettt et e s e e e se st et e s esese e st s et esesesese e e s s esesesesennaes [eseueiesenenannnanas 146,236 |.oovveeee 153,460
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 36,857,133 |.. . 79,820,617
18.  Amounts held for agents' account, including $ ..1,213,199 agents' credit balances 1,213,199 |.. ...1,270,473
19. Remittances and items not allocated .137,404,195 |.. . 79,121,406
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 [ 6,252,223 |.....covvinn 5,262,793
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and UNP@Id ..............ccoiiiiiiiiii s
24. Miscellaneous liabilities:
24,01 ASSEL VAIULION FESEIVE .......ocveviieiiieeiieieiete sttt te et e et e et e s et esesses et ese st esesseseseesessesese s ese s esessesessesessesensesensesensssesena oeneeseneanenean 287,829,158 |................ 229,169,507
24.02 Reinsurance in unauthorized and certified ($ ... ) companies 12,515,902 [.ooeieineee 12,399,302
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........ccccoviiiiiiiiiicies Y TRINSUIETS .eoiiis oo [
24.04 Payable to parent, subsidiaries and affiliates ............c.cceeeiiiririreee s .. 13,260,250 . 11,194,872
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 4,309,537
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 .....
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveiieciieciece
25. Aggregate write-ins for liabilities 341,494,251 421,386,492
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25) ......cccviuiiiieiiieriiierisietesieteeste et eaens 27,925,807,426 25,400,334 ,822
27.  From Separate ACCOUNTS STAIEIMENE ............ccviueiiieiiieiesietestetetet ettt ese st sesaeseseesessesessebessesessssessssessssesessesessesessesessesensssensssenes [oesseseruens 3,091,351,461 |............ 2,072,503,001
28.  Total liabilities (LINES 26 @NG 27) ......cueueuiiiiiieeeeeieieiee ettt es st e s e s e s e e e e e e eseeesesesea et s s esesesesesenes e st esesesenenesennanenaens 31,017, 158,887 27,472 ,837,823
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 surplus funds
22 W o) (VL3 g To) (T TSR SURUURTUURS RO ROR TP PURUPRPR OO
33. Gross paid in and contributed surplus 1,120,836,651 |.. 1,120,836,651
34. Aggregate write-ins for SPecial SUIPIUS FUNS .........c.cieiiiiieiieieietcietee ettt et e et ese s ese s esessesessesenns [eeseneenenenneaes 57,159,513 | 56,367,411
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 1,112,248 145 |............ 1,180,442 ,551
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) .............. 2,290,244,309 2,357,646,613
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 2,295,244 309 2,362,646,613
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 33,312,403, 196 29,835,484 ,436
DETAILS OF WRITE-INS
2501. Restricted options COITAtEral ......ocoooiiiiiieeeeeee ettt ettt ese e neaenesenene |orenesesenens 248,404,250 |................ 221,329,250
2502. Property and casualty reinsurance [1abilities ...t [oeseseseeeeas 59,963,083 |................ 169,851,657
2503.  Pending €SCNEAT TTEMS ...vouiviiiiiiiiecctecc ettt b et s ettt ettt ettt se s bbb s e s s e [seseneneaennaes 26,398,947 |..oovoe 23,032,388
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiveueueriiiiiiirieieteieieee st e 6,727,971 [ 7,173,197
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 341,494,251 421,386,492
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 57,159,513 | 56,367,411
BA02. ettt ettt i a et e £t A e A oA R eSS A SR oA oA eSS S A e A eE e SR SRS A e RS A e A SRS A SR LA e £ e RS e AR eA e A eSS AL AeAeE e £ eSS A e A e A eA e RS e e A e s eses et s e aes et esesnansesens [eteenanaetetete s nsnaes et et ennaes |oeseaeeetes e s s s e aen 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) 57,159,513 56,367,411




STATEMENT AS OF JUNE 30, 2024 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 3,849,412,312 |............ 1,714,729,253 |............ 3,109,856,034
2. Considerations for supplementary contracts with life contingencies............ccccceoeerenrereeenenenenneeec oo 2,046,703 |......ocoveeenne 868,785 |.....cocvvee 1,664,664
3. Netinvestment iNCOME .........c..covrveirieirieiiicieesee e . 662,029,660 |.. ..411,955,835 |.. ..975,585, 133
4. Amortization of Interest Maintenance Reserve (IMR) ..........ccccoeiririreicecccneene ... (7,492,103)]|.. ...(2,909,084)].. ... (8,836,496)
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES ..........ccccveirrrirrie e [oeeeeee e eee oeeee e
6. Commissions and expense allowances on reiNSUrance CeAEM ..........couiirrreeeenenenereseeeeeereeees oo 18,782,333 |...covee 87,429,328 |............... 144,424 447
7. Reserve adjustments on reiNSUranCe CEAEM ..........cuiiirirriieueieieiinereresieieeeees s ese e oo (1,274,716,367)|............ 1,026,695,766 |............ 1,365,599, 344
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.evvieruruererieeceeeese e seseae et s sassese s ssssesese s ssssasss [oeseeesenececaeees 7,679,055 |...ooviee 7,294,883 |................. 14,664,767
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 .. 21,296,209 75,020,984 154,588, 180
9. Totals (Lines 110 8.3) ..ooueurueeiieieieeeieieceeieieeene 3,279,037,802 3,321,085,750 5,757,546,073
10, DA DENETIS .....euiureeeiiiceeiceeee ettt s e s s e s s e s s s e e s et es s s nsesesesesfenseseeeeanannas 163,560,109 |................ 179,818,574 |...ccocee. 327,915,859
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ........c.cereiireeieeeueueeeeseeeees oo 1,373,909 |.ooene 2,000,987 |...covirnn 3,660,003
12, ANNUILY DENETIES ...viuieiiiieetceei ettt b ettt ettt ne e 160,270,347
13. Disability benefits and benefits under accident and health CoONtracts ..............cccceeeveeerierenesereseesens foeeeicces 10,496,669
14.  Coupons, guaranteed annual pure endowments and similar beNefits ...........c.ccoorrrrrcnieinnnrses o 3,814 |.
15.  Surrender benefits and withdrawals for life contracts ..................... ..(17,786,495)|..
16.  GrOUD CONVEISIONS .....eiiiiiieieettateate et eesteesteeseeaaeeaseeaseeaseenseenseanseanseenseenseeseeeseeaseenseenseenseenseenseenseenseeefoesitesieeste e s s e
17.  Interest and adjustments on contract or deposit-type contract funds .............ccceoeeerirrrireeeinnnnnss o 8,156,646
18. Payments on supplementary contracts with life CONtINGENCIES ...........ccoeveerieirieeieieieeeeeee e 38,483
19. Increase in aggregate reserves for life and accident and health contracts 1,774,855,795 2,025,546,343 3,622,591,753
20.  Totals (LINES 10 10 1) wuuiuiiieiieieieeeieie ettt es s s e s e s s e eseseses s s s e sesesesesansesesesesesnns fensenennnnas 2,100,969,277 |............ 2,516,836,508 |............ 4,472,509,938
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....ovviiieect ettt ettt ns st s s esens s s s s s s s s b sesenensssesessas |eescicesesnnas 165,612,845 |................ 183,393,908 |............... 333,741,560
22. Commissions and expense allowances on reiNSUrance aSSUMED ...........coviueueeeeerenerererereerereseenenssesens [oeeeeeeecieens 7,444 184 | 8,318,961 |.. ... 15,817,956
23.  General insurance expenses and fraternal EXPENSES ........c.cccriiiririeieieieeeeeseeeeeeeeeee e e 132,774,796 | 133,164,311 [ 273,632,569
24. Insurance taxes, licenses and fees, excluding federal iINCOME taxXes ...........cc.ecevveueiereeereesieesieesees e 24,714,908 |................. 21,287,914 |l 42 155,307
25. Increase in loading on deferred and uncollected PreMIUMS ..........ccooveeiieueieresieieieieeeiee e [eeeeeeeee e 2,441,043 |.cooveeen 1,074,372 |.. ... (4,092,775)
26. Net transfers to or (from) Separate Accounts net of reiNSUrANCE ............ceeueuieiriririeieeeeeseeeeeeeees foeeccccd 910,070,952 |.....ccevenee 437,997,421 | 872,803,972
27. Aggregate write-ins for deductions .... (22,080,053) 64,505,576 101,926,521
28, TOtalS (LINES 20 10 27) w.uuveiieieeeeieteeeieaeieeee et e eseees et aeseseses et eessssesese s s sssesesesesesssssesesessnsesesesesnas 3,321,947,952 3,366,578,971 6,108,495,048
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt h ettt st (42,910,150) [...cvveennene (45,493,221) v (350,948,975)
30. Dividends to policyholders and refunds to members 1,387,852 879,706 1,792,786
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 (44,298,002) ....c.cocvnnvne (46,372,927)|.............. (352,741,761)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccovereeeeurrerennnes 24,565,378 31,489,419 51,598,843
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus Line 32) .........cccceveveveerecuevevenns foeccccn (68,863,380)[.....ccnvee. (77,862,346)|.............. (404,340,604)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 10,768,524 (excluding taxes of $  ..cooooeveueenne (2,202,130)
TranSTErTEd 10 the IIMR) .....c.eiiiiecieteie ettt ettt a et s et s s e s e s 42,374,290 (39,402,004) 42,499,386
35.  Netincome (LiNe 33 PIUS LINE 34) .....cuciiuiuiiieiiiicieieteeietee sttt sttt ettt essssesesaenennas (26,489,090) (117,264 ,350) (361,841,218)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCemDEr 31, PriOr YEAI .........ccuoiiururirieieeeeeeeeeeeeeseeeeeeeeseeseseseeeesesesesesesesesnaas 2,362,646,613 3,522,484,463 3,522,484 ,463
37, NEtINCOME (LINE 35) ...uuiiiieiieieeeieiei et seeee e s s et ssseses s s s ssesesesesnsnsesesesesssnsesesesessnene fernsennaesennnns (26,489,090 .............. (117,264,350)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 15,430,040 ... 33,886,461 |.. ...86,121,040 |..
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccccciuriiriiriiriiiiccceeeeeeeeee e e .
40. Change in net deferred iNCOME 18X .........coiieuiieiiieieieeeeeieeet ettt se s eseaenn ... 31,171,382 |.. ...57,186,616 |.
41. Change in nonadmitted assets ..(74,092,480)|.. ..(24,672,712)|..
42. Change in liability for reinsurance in unauthorized and certified companies ............ ....(116,600) .. .1,698,751
43. Change in reserve on account of change in valuation basis, (increase) or decrease .............ccooeoeeveeferoeicicicicil
44,  Change in asset VAlUGLION FESEIVE ...........cueucuiuiiiiieieieieeeieee ettt s s e (58,659,651)
45, Change iN trEASUNY SEOCK ........ciuiiiiiiitieitieii ettt ettt sttt et et e be e bttt sabesaeesseesbeesbeesbeenbeenteenneemseens [reeinesnie s et
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement ...............ccooiiiiiiiiiiiiicceeceeeeeeees feoree
48.  Change iN SUMPIUS NOES .....coiiiiiiiiiie ettt ettt et e et eeseeeseesseenseeseenseanseeneeeneeeneenseens oesneeiaesiaesiie s e s e siesae e [oenesiiesiesieesies s s sae s e es [oebesiaesiaesee s e
49. Cumulative effect of changes in accounting PrinCIPIES ...........cccooiiiiiiiiiiiiieeeeese e oo oo e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..ot
51.  Surplus adjustment:
L3 It == 1o I OSSPSR RTRUUROPRRPRORTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............cc.ccoceiiinnne .. ..
51.4 Change in surplus as a result of rEINSUIANCE ...........ceeuiiiiieieeeieeeeeee e e (@16 o— (18,878,411)|................ (18,983,421)
52.  Dividends t0 SIOCKNOIAETS ...........cucveviuiiiiiieietetctcece ettt ee ettt s s s s sesesesssesssesesesesesssea|eeseeeseseee et eseneeene [eeeenes (3,154,087,264)|.......... (3,154,087,264)
53. Aggregate write-ins for gains and losses in surplus 26,897,690 569,294,119 633,592,017
54. Net change in capital and surplus for the year (Lines 37 through 53) .........cccceeiriiieriienisieeiee e (67,402,304) (2,085,774 ,552) (1,159,837,850)
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,295,244 ,309 1,436,709,911 2,362,646,613
DETAILS OF WRITE-INS
08.301. Property and Casualty Reinsurance INCOME .........occooioiiviiiiiueuieciiee ettt 15,783,631 |....coeeeeee 69,251,150 |..ccvoveeeeee. 142,060,739
08.302. Retention Fees ColTeCted ...t o 2,800,727 |oeoeeiee 3,674,192 | 6,923,971
08.303. MiSCEITaANEOUS INCOME ....oueeieiiieceee ettt s s et es e fens s e s neseaen 2,259,687 |...ooene (249,201} 1,785,315
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...........cocoveeeeiininnnneeeeenenens o 452,164 |..ooeee 2,344 843 | 3,818,155
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 21,296,209 75,020,984 154,588, 180
2701. Property and Casualty Reinsurance Expenses ..... ...64,721,088 |..
2702. Fines and Penalties to Regulatory AUthorities ... . 36,325 [ 175,268
2703. Interest on Funds withheld ..........cocoovvieevieiceeeeeeeeeee . (394,587)
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccccerenerrrneceeenennsseee e (27,515,485) .. 3,807 oo (29,591,454)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (22,080,053) 64,505,576 101,926,521
5301. Change in pension plan unrecognized gains (10SSES) .....cceeiciieieieieieieeeeeeee e 18,537,935 |..ooveeene (262,080)]......c........... 60,657,875
5302. Change in Deferred Tax on Nonadmit Items ............... ..8,359,755 |. ... (6,483,498)|.. ... 12,284,844
5303. Reinsurance Permitted PraCtice ...t e e et enens ..563,609,183 |.. ..548,218,784
5398. Summary of remaining write-ins for Line 53 from overflow Page ...........cccceverirrrreieeeenennsseeeedeeeeeeeeescscccciieens oo 12,430,514 |................. 12,430,514
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 26,897,690 569,294,119 633,592,017




STATEMENT AS OF JUNE 30, 2024 OF THE American National Insurance Company

CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > N

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:

12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ...
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LiNes 12.1 10 12.7) ....oooiiiiiiiiiiii s
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Currer11t Year Prior2Year Prior Yegr Ended

To Date To Date December 31
............ 3,849,956,039 |................716,418,853 |............ 3,109,534 212
................ 500,303,413 |................439,364,984 |............ 1,057, 168,329
(2,830,034,447) 166,038, 170 312,974,966
1,520,225,005 1,321,822,007 4,479,677,507
................ 976,784,764 |.............. (631,993,379)|.......... (2,240,927,838)
............... 911,415,644 |..............437,648,208 |................869,917,735
.......... (2,051,708,618)].............. (305,003,007} |............ 2,438,689, 125
................... 1,016,059 |..cooocvienneee... 764,331 | 1,550,471
12,316,533 (17,162,024) 25,024,698
(150, 175,618) (515,745,871) 1,094,254, 191
1,670,400,623 1,837,567,878 3,385,423,316

... 15,186,102 |.
..311,801,278 |.

...67,804,368 |.
..168,679,322 |..

................. 87,363,190 |...................8,453,980 |................ 26,438,402
................ 326,878,535 |..................(3,559,377)............ 1,618,789, 641
.................................................... 19,354,241 |................ 10,829,220
69,935,882 144,796,915 128,939,989

............ 2,004,197,790 |........... 1,634,015,552 |............5,179,672,296
............ 2,225,206,231 |............ 1,026,736,993 |............ 2,631,740, 713
............ 1,773,745,587 |...............366,933,464 |...............161,073,185
................ 390,203,652 |................264,000,390 |................675,509,025
....................... 603,134 |..................8,790,121 |................ 17,407,854
................ 546,305,255 |............... 282,112,504 |............2,409,015,351
21,604,812 212,436,642 214,782,159
4,957,668,671 2,161,010, 113 6,109,528,287
7,847,374 5,078,089 20,669,800
(2,961,318,255) (532,072,650) (950,525,790)
................. 33,488,694 |................(19,067,568)|................(22,018,296)
(64,471,472) 196,832,391 187,309,284
(30,982,778) 177,764,823 165,290,988

.......... (1,321,900,409)|............ 1,483,260,051 |............2,600, 188,513
............ 4,009,870,498 |............ 1,409,681,985 |........... 1,409,681,985
2,687,970,089 2,892,942,035 4,009,870,498

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001.
20.0002.
20.0003.
20.0004.

Assets in Kind for PRT Contract
Real Estate acquired in satisfactionof debt
Bonds Contributed as Capital and Paid in Surplus .
Distribution of ANH and ANTAC
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities .....
Group annuities
Accident & health

Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year PriorzYear Prior Yegr Ended

To Date To Date December 31
................ 433,261,729 |...............445,593,290 |...............880, 184,078
................. 10,228,285 |...................8,962,613 |................ 33,935,740
............ 2,489,701,384 |............2,600,446,364 |............ 4,294,707,978
................ 970,798,745 |................495,279,949 |...............986,883,006
................... 7,403,335 |................ 14,785,870 |................. 31,154,498
............ 3,911,393,478 |...........3,565,068,086 |............6,226,865,300
................. 59,803,523 |................. 13,498,385 |................. 35,955,985

3,971,197,001 3,578,566,471 6,262,821,285




STATEMENT AS OF JUNE 30, 2024 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.

Permitted Practice

ANICO was granted a 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. The Company admitted an
asset related to the notional value of coverage defined in an excess of loss reinsurance agreement. This reinsurance agreement has a 20-year term and provides coverage to
ANICO for aggregate claims incurred during the agreement term associated with a closed block of level premium term life policies and universal life policies with secondary
guarantees exceeding an attachment point as defined in the agreement.

The value of this asset subject to the above permitted practice was approximately $548,218,786 at June 30, 2024, 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 # 2024 2023

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $  (26,489,090) $ (361,841,218)
(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 $  (26,489,090) $ (361,841,218)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 2,295,244,309 $ 2,362,646,613
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:

Reinsurance Permitted Practice 4 3 35 548,218,786 548,218,786
(8) NAIC SAP (5-6-7=8)) XXX XXX XXX $ 1,747,025,523 $ 1,814,427,827

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

C. Accounting Policy
(1) No significant change.

(2) Bonds are valued in accordance with the Securities Valuation Office ("SVO") and rules promulgated by the NAIC. For those securities that are not priced by the SVO, the
price is obtained from independent pricing services. 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 amortized 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

No significant change.

NOTE 3 Business Combinations and Goodwill

No significant change.

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.
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NOTES TO FINANCIAL STATEMENTS

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 June 30, 2024, the Company did not have any securities within the scope of SSAP 43R, Loan-backed and Structured Securities, with a recognized other-than-
temporary impairment due to the intent to sell or an inability or lack of intent to retain the security for a period of time sufficient to recover the amortized cost basis.

(3) At June 30, 2024, 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 $ (2,220,045)
2. 12 Months or Longer (28,549,291)
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 91,373,710
2. 12 Months or Longer 356,011,352
(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 June 30, 2024, 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

During 1Q 2024, six Real Estate properties held for investment were sold with a $2.0 million gain. In addition, four investment properties were impaired for a total of $19.0
million.

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.

NOTE 7 Investment Income

No significant change.

7.1



STATEMENT AS OF JUNE 30, 2024 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

Not applicable - The Company had no derivative hedging variable annuity guarantees.

NOTE 9 Income Taxes

No significant change.

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

A.-B. No significant change.

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

(1) Detail of Material Related Party Transactions

Ref #

Date of
Transaction

Name of Related Party

Agreement

Nature of Relationship Type of Transaction (Yes/No)

Reporting Period
Date Amount Due

Due Date From (To)

001

002

003

004

005

006

007

008

2/26/2024
2/26/2024
2/26/2024
2/26/2024
3/21/2024 | LUMINACE Equipment loan
4/23/2024 | Cyxtera Proj Cyborg
5/24/2024

BIP Loan 1

5/24/2024 | BIP Loan 2

OLP Unlevered Feeder - Class A

OLP Unlevered Feeder - Class B

OLP Unlevered Feeder - Class C

OLP Unlevered Feeder — Equity

Owned by, or managed by
a subsidiary of, Brookfield
Corporation Loan Yes

Owned by, or managed by
a subsidiary of, Brookfield
Corporation Loan Yes

Owned by, or managed by
a subsidiary of, Brookfield
Corporation Loan Yes

Owned by, or managed by
a subsidiary of, Brookfield
Corporation Loan Yes

Owned by, or managed by
a subsidiary of, Brookfield
Corporation Loan Yes

Owned by, or managed by
a subsidiary of, Brookfield
Corporation Loan Yes

Owned by, or managed by
a subsidiary of, Brookfield
Corporation

Owned by, or managed by
a subsidiary of, Brookfield
Corporation

Bonds Yes

Bonds Yes

2/26/2024 |$ 5,175,000

2/26/2024 1,350,000
2/26/2024 1,125,000
2/26/2024 1,350,000
3/21/2024 34,500,000
4/23/2024 183,208,944
5/24/2024 122,390,845

5/24/2024 122,390,845

(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 OLP Unlevered Feeder - Class A Owned by, or managed by a subsidiary of, Brookfield Corporation No
002 | OLP Unlevered Feeder - Class B Owned by, or managed by a subsidiary of, Brookfield Corporation No
003 | OLP Unlevered Feeder - Class C Owned by, or managed by a subsidiary of, Brookfield Corporation No
004 | OLP Unlevered Feeder — Equity Owned by, or managed by a subsidiary of, Brookfield Corporation No
005 | LUMINACE Equipment loan Owned by, or managed by a subsidiary of, Brookfield Corporation No
006 | Cyxtera Proj Cyborg Owned by, or managed by a subsidiary of, Brookfield Corporation No
07 BIP Loan 1 Owned by, or managed by a subsidiary of, Brookfield Corporation No
08 BIP Loan 2 Owned by, or managed by a subsidiary of, Brookfield Corporation No

b. Assets Received

Statement Value of Assets

Ref # Name of Related Party Description of Assets Received Received
001 OLP Unlevered Feeder - Class A Bonds $ 5,175,000
002 OLP Unlevered Feeder - Class B Bonds 1,350,000
003 | OLP Unlevered Feeder - Class C Bonds 1,125,000
004 OLP Unlevered Feeder — Equity Bonds 1,350,000
005 LUMINACE Equipment loan Short Term Collateral Loan 34,500,000
006 | Cyxtera Proj Cyborg Commercial Mortgage Loan 183,208,944
07 BIP Loan 1 Bonds 122,390,845
08 BIP Loan 2 Bonds 122,390,845
Total $ 471,490,634

c. Assets Transferred

The Company had no material related party transactions involving transfer of assets and liabilities.
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Amount Offset in Net Amount
Aggregate Aggregate Financial Recoverable/
Reporting Period Reporting Period Statement (Payable) Admitted
Ref # Name of Related Party Amount Due From | (Amount Due To) (if qualifying) by Related Party Recoverable

001 | OLP Unlevered Feeder - Class A $ 5,175,000
002 OLP Unlevered Feeder - Class B 1,350,000
003 | OLP Unlevered Feeder - Class C 1,125,000
004 | OLP Unlevered Feeder — Equity 1,350,000
005 LUMINACE Equipment loan 34,500,000
006 | Cyxtera Proj Cyborg 183,208,944
07 BIP Loan 1 122,390,845
08 BIP Loan 2 122,390,845
Total $ 471,490,634

D.-F. No significant change.

G. On May 2, 2024, the Company’s indirect parent company, Brookfield Reinsurance Ltd., completed its acquisition of American Equity Investment Life Holding Company
(“AEL"). Effective May 7, 2024, American National Group, LLC, a direct parent company of the Company, merged into AEL, with AEL being the survivor. AEL's name was

changed effective May 7, 2024, to American National Group Inc. ("ANGI").

In addition, on May 7, 2024, pursuant to a Form D approval from the Texas Department of Insurance, ANGI issued a bond of $1,300,000,000 to the Company. The bond is
secured by a pledge of shares of ANG Midco | LLC, the direct parent of ANGI. The bond has a seven-year term and accrues interest at 9% annually.

H.-O. No significant change.

NOTE 11 Debt

A. The Company has lines of credit established with its subsidiaries for up to $190,500,000 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 June 30,

2024.

United Farm Family Insurance Company, an insurance affiliate, has an outstanding balance of $6,181,771, including $181,771 accrued interest under the established line of

credit of $7,500,000, primarily to cover intercompany pooling settlements as of June 30, 2024.

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 June 30, 2024, certain municipal bonds and collateralized mortgage obligations with a fair value of approximately $6,990,777 and commercial mortgage loans of
approximately $843,255,162 were on deposit with the FHLB as collateral for borrowing. As of June 30, 2024, the collateral provided borrowing capacity of approximately
$528,106,664. 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
Total 243 pecount | Actoumte
1. Current Year
(a) Membership Stock - Class A $ —1$ —1$ —
(b) Membership Stock - Class B 7,000,000 7,000,000 —
(c) Activity Stock — — —
(d) Excess Stock 2,529,800 2,529,800 —
(e) Aggregate Total (a+b+c+d) $ 9,529,800 | $ 9,529,800 | $ —
(f) Actual or estimated Borrowing Capacity as Determined by the Insurer 528,106,664 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ —1$ —1$ —
(b) Membership Stock - Class B 7,000,000 7,000,000 —
(c) Activity Stock — — —
(d) Excess Stock 2,279,500 2,279,500 —
(e) Aggregate Total (a+b+c+d) $ 9,279,500 | $ 9,279,500 | $ —_
(f) Actual or estimated Borrowing Capacity as Determined by the Insurer 646,085,895 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
Eligible for Redemption
1 2 3 4 5 6
Current Year Not Eligible 6 Months to
Total for Less Than 6 Less Than1 |1 to Less Than
(2+3+4+5+6) Redemption Months Year 3 Years 3to 5 Years
Membership Stock
1. Class A $ —1$ —19 $ —1$ —19$ —
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)
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(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) $ 850,245,940 |$ 894,281,619 | $ —
2. Current Year General Account Total Collateral Pledged 850,245,940 894,281,619 —
3. Current Year Separate Accounts Total Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Total Collateral Pledged $ 957,004,781 |$1,073,523,083 | $ —
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed at
Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum Collateral Pledged (Lines 2+3) $ 886,122,465 $ 932,219,979 | $ —
2. Current Year General Account Maximum Collateral Pledged 886,122,465 932,219,979 —
3. Current Year Separate Accounts Maximum Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Maximum Collateral Pledged $1,121,015,079 | $1,206,499,039 | $ —
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ —|$ —1$ —_ XXX
(b) Funding Agreements — — — —
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) $ —1|$ — 1% —1$ —
2. Prior Year end
(a) Debt $ —1$ —1$ — XXX
(b) Funding Agreements — — — —
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) $ —1|$ — 1% —1$ —
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ —1$ —1% —
2. Funding Agreements — — —
3. Other — — —
4. Aggregate Total (1+2+3) $ —1$ —|$ —
11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)
c. FHLB - Prepayment Obligations
Does the
company have
prepayment
obligations
under the
following
arrangements
(YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other No
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NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plan

A. Defined Benefit Plan

In January 2024, the Company announced a Retirement Incentive Offer, or Window, to certain eligible employees who have reached age 60 and participate in the American
National Insurance Company Employees Retirement Plan, which was frozen as of December 31, 2013. Employees who elect to accept the offer will receive a pension benefit
that was enhanced by an additional 1% for each year of service and continued health insurance coverage or medical cash benefits subject to conditions. For employees
accepting the offer, final date of employment generally was February 29, 2024. An additional liability of $1,510,189 was established to account for the continued health insurance

coverage and medical cash benefits for these employees.

A summary of assets, obligations and assumptions of the Pension and Other Post Retirement Benefits Plans are as follows:

(1) Change in benefit obligation
a. Pension benefits

Overfunded Underfunded
2024 2023 2024 2023
1. Benefit obligation at beginning of year $ 268,550,189 ($ 288,051,805 |$ —1$ —
2. Service cost 296,695 573,594 — —
3. Interest cost 6,644,728 13,621,403 — —
4. Contribution by plan participants — — — —
5. Actuarial gain (loss) (3,627,788) (10,451,564) — —
6. Foreign currency exchange rate changes —_ — — —_
7. Benefits paid (33,365,738) (23,245,049), — —
8. Plan amendments 11,592,698 — — —
9. Business combinations, divestitures, curtailments, settlements and special termination benefits (2,730,243) — — —
10. Benefit obligation at end of year $ 247,360,541 | $ 268,550,189 | $ —1$ —

b. Postretirement Benefits - No significant change.

c. Special or Contractual Benefits Per SSAP No. 11 - No significant change.

(2) Change in plan assets

Special or Contractual Benefits

Pension Benefits Postretirement Benefits Per SSAP No. 11
2024 2023 2024 2023 2024 2023
a. Fair value of plan assets at beginning of year 516,173,850 | $ 446,755,586 $ 6,517,783 | $ —19$ —
b. Actual return on plan assets 41,162,148 92,716,399 102,353 — —
c. Foreign currency exchange rate changes — —_ — — —
d. Reporting entity contribution — — Nocsggarrmliggant 889,293 — —
e. Plan participants’ contributions — — — — —
f. Benefits paid (33,480,129) (23,298,135) (444,226) — —
g. Business combinations, divestitures and settlements — — — — —
h. Fair value of plan assets at end of year 523,855,869 [$ 516,173,850 $ 7,065,203 | $ —1$ —_
(3) Funded status
Overfunded Underfunded
2024 2023 2024 2023
a. Components:
1. Prepaid benefit costs $ 196,938,525|$ 188,810,830 $ —
2. Overfunded plan assets 82,278,570 58,812,831 —
3. Accrued benefit costs — — —
4. Liability for pension benefits — —| No significant 7,065,203
change
b. Assets and liabilities recognized:
1. Assets (nonadmitted) $ 279,217,095 ($ 247,623,661 $ —
2. Liabilities recognized — — 7,065,203
c. Unrecognized liabilities — — _
(4) Components of net periodic benefit cost
Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2024 2023 2024 2023 2024 2023
a. Service cost 296,695 | $ 573,594 ( $ 56,750 | $ 113,500 | $ —1% —
b. Interest cost 6,644,728 13,621,403 56,886 102,353 — —
c. Expected return on plan assets (18,310,542) (27,039,900) — — — —
d. Transition asset or obligation — — — — — —
e. Gains and losses — — 19,733 775,793 — —
f. Prior service cost or credit 11,592,698 — — — — —
g. Gain or loss recognized due to a settlement or curtailment (8,351,274) — — — — —
h. Total net periodic benefit cost (8,127,695)| $  (12,844,903)| $ 133,369 | $ 991,646 | $ —1$ —
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5) Amounts in unassigned funds (surplus) recognized as components of net periodic benefit cost

Pension Benefits

Postretirement Benefits

2024 2023 2024 2023
a. Items not yet recognized as a component of net periodic cost - prior year $ 58,812,831 $  (17,262,146)| $ —1$ —
b. Net transition asset or obligation recognized — — — —
c. Net prior service cost or credit arising during the period (11,592,698) — — —
d. Net prior service cost or credit recognized 11,592,698 — — —
e. Net gain and loss arising during the period 23,465,739 76,074,977 — —
f. Net gain and loss recognized — — — _
g. ltems not yet recognized as a component of net periodic cost - current year $ 82,278,570 | $ 58,812,831 | $ —1$ —

(6) Amounts in unassigned funds (surplus) that have not yet been recognized as components of net periodic benefit cost

Pension Benefits

Postretirement Benefits

2024 2023 2024 2023
a. Net transition asset or obligation $ —1% —19% —1$ —
b. Net prior service cost or credit — — — —
c. Net recognized gains and losses 82,278,570 58,812,831 — —
(7) Weighted-average assumptions used to determine net periodic benefit cost as of the end of current period:
2024 2023
a. Weighted average discount rate 5.18 % 5.44 %
b. Expected long-term rate of return on plan assets 6.25 % 6.25 %
c. Rate of compensation increase — % — %
d. Interest crediting rates (for cash balance plans and other plans with promised interest crediting rates) — % — %
Weighted-average assumptions used to determine projected benefit obligation as of the end of current period:
2024 2023
e. Weighted average discount rate 5.46 % 5.18 %
f. Rate of compensation increase — % — %
g. Interest crediting rates (for cash balance plans and other plans with promised interest crediting rates) — % — %
A measurement date of February 29, 2024 was used to determine the above.
(8) The amount of accumulated benefit obligation for defined benefit plans was $247,360,541 for June 30, 2024 and $268,550,189 for December 31, 2023.
(9) No significant change.
(10) The following estimated future payments, which reflect expected future service, as appropriate, are expected to be paid in the years indicated:
Amount
a. 2025 $ 20,157,597
b. 2026 20,022,176
c. 2027 19,596,149
d. 2028 20,034,139
e. 2029 20,095,226
f. 2030 through 2034 92,563,182

(11 - 18) No significant change.

B. Investment Strategies for Plan Assets

No significant change.

C. The fair value of each class of plan assets

No significant change.

D. Basis of Long Term Rate of Return on Plan Assets

No significant change.

E. Defined Contribution Plan

No significant change.

F. Multiemployer Plans

No significant change.

G. Consolidated/Holding Company Plans

No significant change.

H. Postemployment Benefits and Compensated Absences
No significant change.

I. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)

No significant change.

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

No significant change.

NOTE 14 Liabilities, Contingencies and Assessments

No significant change.
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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. Fair Value Measurements at Reporting Date

(1) Assets and Liabilities fair value levels of the Fair Value hierarchy

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

a. Assets at fair value

Preferred stocks $ 45,801,000 | $ —1$ 33,885,470 | $ — 13 79,686,470
Common stocks 116 — 8,467,527 8,247,562 16,715,205
Derivatives — — 243,722,427 — 243,722,427
Separate account assets 200,196,844 1,033,749,086 — — 1,233,945,930
Total assets at fair value/NAV $ 245,997,960 | $ 1,033,749,086 | $ 286,075,424 | $ 8,247,562 | $ 1,574,070,032

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

b. Liabilities at fair value

©+

Separate account liabilities 200,196,844 | $ 1,033,749,086 | $ —1$ —19% 1,233,945,930

4
|
L3
I
¥

Total liabilities at fair value

¥

200,196,844 | $ 1,033,749,086 1,233,945,930

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

Ending Total gains | Total gains Ending
Balance as Transfers | and (losses) | and (losses) Balance as
of Prior Transfers | out of Level | included in | included in of Current
Description Quarter End | into Level 3 3 Net Income Surplus Purchases Issuances Sales Settlements | Quarter End
a. Assets
Preferred stocks |$ 34,483,972 | § —1|$ —|$ (446,436) $ 26,400 | $ (20,066)| $ —|$ (158,400) $ —|$ 33,885,470
Common stocks 18,093,157 — (9,543,771) (81,859), — — — — — 8,467,527
Derivatives 246,123,491 — —| 26,886,143 (3,083,115)] 37,094,411 — — | (63,298,503)| 243,722,427
Total Assets $298,700,620 | $ —|$ (9,543,771)| $ 26,357,848 | $ (3,056,715)( $ 37,074,345 | $ —|$ (158,400)| $(63,298,503)| $286,075,424

(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 $286,075,424. 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. The Company's financial assets and liabilities carried at fair value have been classified, for disclosure purposes, based on a hierarchy defined by SSAP No. 100, Fair Value
Measurements. Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability in an orderly transaction between market participants at the
measurement date. This guidance establishes a framework for measuring fair value that includes a hierarchy used to classify the inputs used in measuring fair value. The
hierarchy prioritizes the inputs to valuation techniques used to measure fair value into three levels. The level in the fair value hierarchy within which the fair value measurement
falls is determined based on the lowest level input that is significant to the fair value measurement.

Level 1: Fair value is based on unadjusted quoted prices for identical assets or liabilities in an active market. Active markets are defined as a market in which many transactions
occur with sufficient frequency and volume to provide pricing information on an ongoing basis.

Level 2: Observable inputs other than level 1 prices, such as quoted prices in active markets for similar assets or liabilities; quoted prices in markets that are not active for
identical or similar assets or liabilities, or other model driven inputs that are observable or can be corroborated by observable market data for substantially the full term of the
assets or liabilities. Valuations are generally obtained from third-party pricing services for identical or comparable assets or liabilities or through the use of valuation
methodologies using observable market inputs.

Level 3: Instruments whose values are based on prices or valuation techniques that require inputs that are both unobservable and significant to the overall fair value
measurement. These inputs reflect management’s own assumptions in pricing the asset or liability. Pricing may also be based upon broker quotes that do not represent an offer
to transact. Prices are determined using valuation methodologies such as option pricing models, discounted cash flow models and other similar techniques. Non-binding broker
quotes, which are utilized when pricing service information is not available, are reviewed for reasonableness based on the Company’s understanding of the market, and are
generally considered Level 3. To the extent the internally developed valuations use significant unobservable inputs, they are classified as Level 3.
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The availability of observable inputs varies by instrument. In situations where fair value is based on internally developed pricing models or inputs that are unobservable in the
market, the determination of fair value requires more judgment. The degree of judgment exercised by the Company in determining fair value is typically greatest for instruments
categorized in Level 3. In many instances, valuation inputs used to measure fair value fall into different levels of the fair value hierarchy. The category level in the fair value
hierarchy is determined based on the lowest level input that is significant to the fair value measurement in its entirety. The Company uses prices and inputs that are current as of
the measurement date, including during periods of market disruption. In periods of market disruption, the ability to observe prices and inputs may be reduced for many

instruments.

The Company is responsible for the determination of fair value and the supporting assumptions and methodologies. The Company gains assurance that assets and liabilities are
appropriately valued through the execution of various processes and controls designed to ensure the overall reasonableness and consistent application of valuation
methodologies, including inputs and assumptions, and compliance with accounting standards. For fair values received from third parties or internally estimated, the Company’s
processes and controls are designed to ensure that the valuation methodologies are appropriate and consistently applied, the inputs and assumptions are reasonable and

consistent with the objective of determining fair value, and the fair values are accurately recorded. For example, on a continuing basis, the Company assesses the

reasonableness of individual fair values that have stale security prices or that exceed certain thresholds as compared to previous fair values received from valuation service

providers or brokers or derived from internal models.

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 20B.

Mortgage loans

4,848,643,655

5,199,994,860

4,848,643,655

i Net Asset Not
. . Aggregate Fair . Value Practicable
Type of Financial Instrument Value Carrying Value (Level 1) (Level 2) (Level 3) (NAV) (Carrying
(1) Assets
Bonds $12,205,440,167( $13,261,052,495| $ 41,261,981 | $7,456,127,389 | $4,708,050,797 — —
Preferred stocks 79,686,470 79,686,470 45,801,000 — 33,885,470 — —
Common stocks 16,715,205 16,715,205 116 — 8,467,527 8,247,562 —

Cash, cash equivalents and short-term investments | 2,691,959,240 | 2,687,970,089 | 2,276,319,126 24,550 415,615,564 — —
Policy loans 361,748,368 361,748,368 — — | 361,748,368 — —
Derivatives 273,722,427 243,722,427 — — | 273,722,427 — —
Other invested assets 353,046,813 353,046,813 — — | 353,046,813 — —
Separate account assets 1,233,945,930 | 3,091,351,461 200,196,844 | 1,033,749,086 — — —
(2) Liabilities
Separate account liabilities 1,233,945,930 | 3,091,351,461 200,196,844 | 1,033,749,086 — — —
Investment contracts 133,919,727 133,919,727 — — 133,919,727 — —

The estimated fair values of the financial instruments presented above are determined by the Company using market information available as of the end of the current quarter.
Considerable judgment is required to interpret market data in developing the estimates of fair value for financial instruments for which there are no available market value
quotations. The estimates presented are not necessarily indicative of the amounts the Company could realize in a market exchange. The use of different market assumptions
and/or estimation methodologies may have a material effect on the estimated fair value amounts.

Level 1 financial instruments
Unadjusted quoted prices for these securities are provided to the Company by independent pricing services. Cash included in Level 1 represents cash on hand.
Level 2 financial instruments

Bonds included in Level 2 are valued principally by third party pricing services using market observable inputs. Because most bonds do not trade daily, independent pricing
services regularly derive fair values using recent trades of securities with similar features. When recent trades are not available, pricing models are used to estimate the fair
values of securities by discounting future cash flows at estimated market interest rates. Typical inputs to models used by independent pricing services include but are not limited
to benchmark yields, reported trades, broker-dealer quotes, issuer spreads, benchmark securities, bids, offers, reference data, and industry and economic events. Additionally,
for loan-backed and structured securities, valuation is based primarily on market inputs including benchmark yields, expected prepayment speeds, loss severity, delinquency
rates, weighted average coupon, weighted average maturity and issuance specific information. Issuance specific information includes collateral type, payment terms of
underlying assets, payment priority within the tranche, structure of the security, deal performance and vintage of loans.

Other invested assets in Level 2 include surplus notes that are valued by a third party pricing vendor using primarily observable market inputs. Observable inputs include
benchmark yields, reported trades, market dealer quotes, issuer spreads, two-sided markets, benchmark securities, bids, offers and reference data. Additionally, for residual
tranches or interests, valuation may be based on market inputs including benchmark yields, expected prepayment speeds, loss severity, delinquency rates, weighted average
coupon, weighted average maturity and issuance specific information. Issuance specific information includes collateral type, payment terms of underlying assets, payment
priority within the tranche, structure of the security, deal performance and vintage of loans.

Due to the short-term maturities of cash equivalents, short term investments, and investment income due and accrued, carrying value approximates fair value and is classified
as Level 2.

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. 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
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.

Level 3 financial instruments

Valuation techniques for bonds and cash, cash equivalents, and short-term investments included in Level 3 are generally the same as those described in Level 2 except that the
techniques utilize inputs that are not readily observable in the market, including illiquidity premiums and spread adjustments to reflect industry trends or specific credit-related
issues. The Company assesses the significance of unobservable inputs for each security and classifies that security in Level 3 as a result of the significance of unobservable
inputs.

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 are fully collateralized by the cash surrender value of underlying insurance policies and are valued based on the carrying value of the loan, which is determined to
be its fair value, and are classified as Level 3.

Derivative assets include over the counter equity options. 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.

Other invested assets include collateral loans that are carried at unpaid principal. The Company believes carrying value approximates fair value and are classified as Level 3.
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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.

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 Items

A-B. No significant change.

C. 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 $57,159,513. The Company's general account negative IMR admitted was $57,159,513, 2.9% of the
adjusted capital and surplus of $1,988,752,207.

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.

D-I. No significant change.

NOTE 22 Events Subsequent

Subsequent events have been considered through August 15, 2024, the date the accompanying statutory financial statements were available to be issued.
NOTE 23 Reinsurance

A. Section 1-Section 2

No significant change.
Section 3 - Ceded Reinsurance Report - Part B
(1) No significant change.

(2) Have any new agreements been executed or existing agreements amended, since January 1 of the year of this statement, to include policies or contracts that were in
force or which had existing reserves established by the company as of the effective date of the agreement?

On March 1, 2024, American National Group, LLC entered into a series of transactions with Core Specialty Insurance Holdings, Inc. ("Core Specialty") for the transfer of
Specialty Markets Group ("SMG") to Core Specialty. Under a prospective quota share reinsurance agreement with Core Specialty reinsuring 100% of the Company's SMG
business (net of applicable reinsurance) commencing January 1, 2024 until such time that necessary product filings have been approved and Core Specialty is writing SMG
new and renewal business. The Company ceded $133,722,114 to Starstone National Insurance Company as an initial reinsurance program under the quota share
reinsurance agreement.

B.-H. No significant change.
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, 2024 were $31,195,204. As of June 30, 2024, $4,410,477 has been paid for incurred losses and loss adjustment expenses attributable to insured
events of prior years. Reserves remaining for prior years are now $14,378,063 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there has
been $12,406,664 of favorable prior-year development from December 31, 2023 to June 30, 2024. 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.
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NOTE 35 Separate Accounts

No significant change.

NOTE 36 Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF JUNE 30, 2024 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.

Effective May 7, 2024, American National Group, LLC, the direct parent of the insurer, merged into American Equity Investment Life Holding
Company (AEL), with AEL being the survivor. AEL's name was changed on the same date to "American National Group Inc." The AEL

companies are now part of the Brookfield Reinsurance Ltd. holding Company SYStEM. ........cccoiiiiiiiiiiiii e

Is the reporting entity publicly traded or a member of a 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. ............ccccoiiiiiiiiiiiiiicieee

Yes [ X] No[ 1]

Yes [ X] No[ ]

Yes [ X] No[ ]

1837429

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

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. ............c.cccooiiiiiiiiiiiiiccs

Yes[ ] No[ X]

] No [ X] N/A

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. .........cccccveviiviviiiiiic e

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= 1) TSSOSO ST TSP U TS PRSP

06/10/2022

By what department or departments?
TeXas DePartMENT OF INSUIANCE ........oiiiiieiiie ettt e et e et e e e e e eae e e e st e e eas e e e sseeeasteeesseeeasteeesseeeens e e e nsseeenseeeenseeensseeenseeennseeeneeennneeennn

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............c.oveiiieeeeieieeeee ettt ettt ettt e et et e s e s e et et e s e s e s e s s e st et et es e s s s st s eseseseasssananaes Yes [

Have all of the recommendations within the latest financial examination report been complied With? ...........cccoooiiiiiiiiiicc e 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 PEHOA? ...

If yes, give full information:

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

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 SECUNtIES fITMS? ..ot

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[ 1 No[X]

Yes[ 1 No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

ANICO Financial Services Inc. ...... Galveston, Texas NO..... .WNO..... NO.....]... YES....

AEL Financial Services, LLC Charlotte, North Carolina ... NO..... .WNO..... NO.....]... YES....




STATEMENT AS OF JUNE 30, 2024 OF THE American National Insurance Company

GENERAL INTERROGATORIES

9.1 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.
9.11 If the response to 9.1 is No, please explain:

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

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

FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ............cooiiiiiiiiiiiiiiiece e

Yes [ X] No[ ]
151,318

INVESTMENT

11.1  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[ ]
11.2  If yes, give full and complete information relating thereto:

12.  Amount of real estate and mortgages held in other invested assets in Schedule BA: ..
13.  Amount of real estate and mortgages held in short-term investments: ........................
14.1  Does the reporting entity have any investments in parent, subsidiaries and affiliates? ............ccccoo i Yes [ X] No[ ]
14.2  If yes, please complete the following:

31,470,661

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
14.21 2,031,936,646 S 4,169,725,347

14.22 Preferred Stock D
14.23 Common Stock ......... .... 57,788,426
14.24 Short-Term Investments ......

14.25 Mortgage Loans on Real Estate .... ...626,414 472 S 856,069,136
14.26 All Other 2,039,539,830 S 2,184,169,275
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) 4,755,679,374 S 7,445,421,506
14.28 Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ..........c.ccooviiiiiiiiiiciiccccccececeeeeeeee S e
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? ............c..ccoiiiiiiiiiiiiic e Yes [ X] No[ 1]

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccooiviiiiiiiis Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

16.  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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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 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
Bank of New YOrk Mellon ........ccccoooiooioeiieeeeeeeeee e One Wall Street, New York, NY ..o

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

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

If yes, give full information relating thereto:

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

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

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

American National Insurance Company

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?...........cccciriiiriieriieiiee 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?............ccocevvvveerieerieesieesieenns 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
American National Insurance Company 98450090906CB7ADOPE0 ........ | eoveceveceercieeceerecieeee e

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? .............cccccooii. Yes [ X] No[ ]
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STATEMENT AS OF JUNE 30, 2024 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 RESIAENTIAI MOTLGAGES .....evetieieiiiesteteteteees et sttt et se e e et et ee st ae s e e E e b e e e b eR e et e se e e e b e b eEeeea et e e ee e e b e b et esene e ae e e s ebetereneneaeas B 58,988,093

1.13 COMMETCIAI IMOTGAGES ....c.e.eeeteteieniaieeeestetetetee sttt e ettt es sttt e e e e e b e e et e e eae e se e e e b e b e b e Rt a e e e e s e s ebeEebesea et ae e e e et et et en et et as s esebenenin B 4,899,484,135

1.14 Total Mortgages in Good Standing 4,958,472,228
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMNS.........c.cuiiiiiiiiierieieeeieeererereseteie ettt $ 84,216,885

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 63,708,795

1.33 Commercial Mortgages 93,596,950
1.34 Total Mortgages with Interest Overdue more than Three MONENS ...........ccooucuirieuiiiiiiiiiee ettt be e s s $ 157,305,745
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 COMMETCIAl MOMGAJES ........eiiiiiiiite ettt h et e bbb bbb b bt bt e e bt bt bt e bt e b e s bt e b e s bt s b e e b e s e eb e besaeseeeae e B
1.44 Total Mortgages in Process Of FOrECIOSUNE ... B
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNeS 3.1 + 3.2) ....ccoviriiururirririeieieisese e seeeeeeaeeees $ 5,199,994,858
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 19,184,612
1.64 Total Mortgages Foreclosed and Transferred to REal ESTAtE ............cccoveueiriiieieiiieieieeseeee e $ 19,184,612
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 89.600 %
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 0.400 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ...........ceiuiviriitiriitetitestitesestesestesesteseseeseseesesessessssessssesessesessesessesassesansasases Seestesestasestasesensesensesesesenane 132.700 %
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 JUNE 30, 2024 OF THE American National Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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
..98-1672376 . . | FREESTONE RE LTD. .

..98-1672376 .
..98-1672376 .
..98-1672376 .

. | FREESTONE RE LTD. .
. |FREESTONE RE LTD. .
. | FREESTONE RE LTD.

.|Reciprocal Jurisdiction...
.|Reciprocal Jurisdiction...
.|Reciprocal Jurisdiction...
.|Reciprocal Jurisdiction




STATEMENT AS OF JUNE 30, 2024 OF THE American National Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 Accident and
Health Insurance
Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees | Considerations [ 2 Through 5 Contracts
1. Alabama ..o AL oo | IS IR 4,506,764 |.......... 66,458,645 |......ccoeeeer 20,171 [ [ 70,985,580
2. AlASKA it AK o | ISR FRRR 345,360 |........... 1,791,110 [ 155 s o 2,136,625
3. Arizona ..... .. AZ .L 8,995,692 ..42,625,766 |. .51,649,226 |..
4. Arkansas .. .. AR .L 5,060,445 |. 14,712,467 | .... 19,804,967 |..
5. California .. .. CA .L ...61,925,711 |. 287,632,752 |. .. 349,734,810 |..
6. Colorado ...... .. CO .L .9,102,516 |. ..22,456,003 |. .31,604,476 |..
7. Connecticut .. . CT .L .63,583,985 |..
8. Delaware ............. .. DE .L .30,976,515 |..
9. District of Columbia . . DC b fe839,393 [ 2,703,172 e e [ 3,542,565 |..
10. Florida .. .. FL .L .. 286,125,112 |..
11.  Georgia .. GA .L ....66,977,262 |..
12.  Hawaii .. .. HI .L .14,751,633 |..
13. Idaho .... . ID .L reeereeenneenne (49,062) [ e 8,608,049 |..
14.  lllinois ... LIl .L 137, 027 203 . .. 145,659,170 |..
15.  Indiana . . IN .L ..57,828,050 |. ....60,759,571 |..
16. lowa ..... LA .L ..21,218,242 |. .24,203,138 |..
17. Kansas . KS .L ..16,471,839 |. .18,535,096 |..
18, KENLUCKY ..o KY | | I 39,214,570 | (171,634) | o 41,373,103
19, LOUISIANA ..eveiiiiiiiiee e LA | | I 68,373,103 |....eoeeee (11,355) | [ 77,336,515
20. Maine ....... .L ..18,522,977 |. .19,437,841 |..
21.  Maryland . .L , ..54,305,710 |. ....61,154,459 |..
22. Massachusetts ..........cccocveeeiiieeniieniiceeieee MA | | IS I 3,606,809 |........ 183,203,308 |....ovvveee 13,184 | [ 186,823,301 ,
23, MIChigan .....ccceiiiiiiiieiieee e MI L 69,119,077 77,169,857 |............ 4,141,101
24. Minnesota . .. MN .L ..30,798,942 |. .46,371,128 |.. ..660,058
25.  Mississippi .. MS .L ..30,424,294 |. .34,284,492 |..
26, MISSOUN ..eovieiiiiieiiieiee e MO L 39,583,983 48,012,754
27, MONANA ...oiiiiiieiieeiie et MT L 50,771,670 51,229,438
28. Nebraska .. .L ..12,199,107 |. .13,240,372 |..
29. Nevada........ .L ..12,397,584 |. .18,729,999 |..
30.  New Hampshire .........cccoccoveeviicenincninens NH [ Lo , 31,313,214 [ 259 [ [ 32,744,587
31, NEW JEISEY ..oooiiiiiiiiiiiieeeeee e [\ V[ | IS IR 9,143,959 |........ 154,129,155 | 1A | [ 163,274,525
32.  New Mexico . .L 9,563,776 ..1,299,339 |. ... 16,971,121 |..
33. New York..... N 1,691,761 1,391,084 (395 [ [ 3,083,190 |..
34. North Carolina .. .L 7,884,542 102,993,076 |. 110,893,495 |..
35.  North Dakota .L 506,370 ....5,435,149 |. ..5,933,839 |..
36. Ohio .ccccueennee .L 457,557,003 |. ..464,802,587 |..
37. Oklahoma . .L . 17,482,443 |. ....24,077,530 |..
38. Oregon ......... .L , ..10,632,980 |. ... 13,592,112 |..
39. Pennsylvania ... .L 7,346,653 253,756,793 |. .. 261,107,374 |..
40. Rhode Island .... .L 747,408 ..13,640,901 |. ... 14,388,401 oo
41.  South Carolina . .L 6,186,376 .33,983,274 |..
42. South Dakota ... .L 1,451,545 ..9,084,262 |..
43. Tennessee ... .L 8,474,427 |. .69,086,972 |..
44. Texas ....... .L . 105,868,691 |. ..301,250,860 |..
45. Utah ..... .L .... 6,899,333 |. ....38,077,019 |..
46. Vermont .L L T,T27,585 [
A7, VIFGINIA eeeeeeeeeieeieee e Locooiee foveieenn. 5,654,695 |.......... 78,818,837 |.cocveeee s 15,887 [ e 84,489,419 |............ 1,509,443
48.  Washington ........cccoveerirueieiieieeenieeseeeene Lo 4,971,363 |.........46,392,010 | 71 | [ 51,363,944 |............... 320,426
49.  West Virginia .L ..18,593,374 |. .20,667,724 ..o
50. Wisconsin .... .L ..56,640,592 |. .60,896,573 |..
51, WYOMING wovviiieiiieieieieeeee e Lo e 781,281 | 1,757,956
52.  AMErican Samoa .........ccccceveriereenienieneeeaens AS N e 33,816 |
53. Guam ............. .. GU el f 123,426 . 2,300 |.
54. Puerto Rico ...... .. PR .L 177,323,426 |.
55.  U.S. Virgin ISIands .........ccoccovviinneneiennnnens VI Necervoe e 3,567 [
56. Northern Mariana Islands ..............cccccoeeinie MP L
57. Canada ......cccccceevuveennnns .. CAN s
58. Aggregate Other Aliens . OT ...118,924 |.... . .. ..
59.  Subtotal .....ccccoeiiiiiiiiiiiiicnieene e XX e 439,428,260 |.....3,460,500,128 |........... LT V0 T 3,907, 112,565 |.......... 59,803,523
90. Reporting entity contributions for employee benefits
PlANS. ...t D.9.0 GV IR 309,118 |.vveiiiriiies [ 203,542 [ecvvieiieiieines [ 512,660 |.eovovieeriiciinnne
91.  Dividends or refunds applied to purchase paid-up
additions and anNUItIes............ccoerererereenenenens e XXX [ 1,250,132 | oo e e 1,250,132 oo
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.................... 2,453,048
94.  Aggregate or other amounts not allocable by State... R R R .
95.  Totals (Direct BUSINESS).......cccoevrveeereerenenenenenesforeeens XXX ,519 |..... 3,460,500, 128 |. ;389,758 | [ 3,911,328,405 |..
96. Plus Reinsurance Assumed. XXX o 3,716,394 ..o 9,405 |. 32,901,997 [ooeovieieieiies [ 36,627,796 |..
97  Totals (All Business).... XXX . 447,154,913 |..... 3,460,509,533 |. 40,291,755 [oovoiieiiecees [ 3,947,956,201 |..
98. Less Reinsurance Ceded...........ccoovevrrrenenennnens o XXX foeens 37,783,890 |.......... 20,928,906 36,905,474 |..cooeiieiieiiees [ 95,618,270
99. Totals (All Business) less Reinsurance Ceded XXX 409,371,023 3,439,580, 627 3,386,281 3,852,337,931 59,803,523
DETAILS OF WRITE-INS
58001. USA Overseas Military ...
58002. GBR United Kingdom ....
58003. MEX Mexico
58998. Summary of remaining write-ins for Line 58 from
OVErflOW PAGE .....veveveieciicieciecrecve e | XXX [ 14,874 .o 31,800 [eveneieeieeieees [ [ 46,674 oo
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 118,924 32,100 136 151, 160
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.............ccccceviees o 53 4. Q- Qualified - Qualified or accredited reINSUIET............covrvrereeeeeeeeieiees erereees
2. R - Registered - Non-domiciled RRGS............ccciiiiiiiiiiiiiiicecec e reenens 5. N - None of the above - Not allowed to write business in the state............. ....... 4
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........
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Partners FC Il Ltd.
(Bermuda)

Partners FC Ltd.
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Brian Kingston

cl

Voting Interest

BAM Re Trustee Ltd.
(Bermuda)

Brookfield Corporation 2 (Ontario)

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

"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%).

2Pursuant 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.

Beneficial Interest

Voting Trustee

FEIN 98-0521601

Class C Non-Voting Shares (Direct/Indirect 100%)

BAM Re Partners
Trust
(Bermuda)

Class B Limited Voting
Shares (100%)

Brookfield Reinsurance Ltd.
NYSE/TSX
(Bermuda)

Continued on next page

3To 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

Partners BK Ltd.
(Bermuda)

Public®

Class A Exchangeable Limited
Voting Shares/Class A-1
Exchangeable Non-Voting Shares
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e

Brookfield Reinsurance Ltd
NYSE/TSX
(Bermuda)

Voting Shares

BAMR Holdings Ltd.
(Bermuda)

L

BAM Re Capital
Management Ltd.
(Bermuda)

BAM Re Holdings
(DIFC) Ltd. (UAE)

BAM Re UK Holdings Ltd.
(United Kingdom)

BAM Re Holdings Ltd.!
(Bermuda)

|

BNRE Canada Services
Inc. (British Columbia)

BN RE Ri (UK) Limited
(United Kingdom)

BAM Services (Barbados)
Inc. (Barbados)

BNRE Bermuda Services
Ltd. (Bermuda)

16,899,571 Exchangeable Class A Shares
26,505,771 Class A-1 Exchangeable Non-

"In addition to the entities shown in this chart, BAM Re Holdings Ltd. owns direct or indirect interests in certain other entities, primarily in connection with investments.

ANG MIDCO LLC
(DE)

\

American National
Group Inc. (DE)
FEIN 42-1447959

Boulder Reinsurance
Cayman) LTD.
(Cayman Islands)

Other subsidiaries of

American Nationa
shown below

]

Argo Group International
Holdings, Inc. (DE)

BNRE Triangle Merger
Sub Inc. (DE)
FEIN 92-2064626

Other subsidiaries of Argo
shown below

i i i i BNRE Bermuda Finance BNRE Canada Holdings
BNRE Cdn Holdings | ULC BAMR Freestone Holdings BrOOKﬁelduﬁnﬂg Holdings Br?ggi:g?{:] r:;wty North End Re (Cayman) North End Re Ltd. B?B'\:la ?mlﬁ:(rlﬂzgs Holdings Ltd. Inc. ¢
(British Columbie) Kft. (Hungary) (United Kingdom) (Canada) SPC (Cayman) (Bermuda) (Bermuda) (Bermuda) (British Columbia)
100% Series ! 1% GP Prefs | | | | I |
Pref LP Units 9.13%
Brookfield Annuity Brookfield Annuity BAMR US Holdings LLC BNRE Bermuda Finance GP | | g\ re ermuda Finance LP | | BNRE Canada Finance ULC | | BNRE Canada Pref Sub Inc
BNRE Holdings Company UK Ltd. Company (Canada) (DE) Ltd. (Bermuda) (British Columbia) (Ontario) '
ILP (United Kingdom) FEIN 98-1672376 FEIN 92-0894383 (Bermuda)
(Ontario)
99.999% LP 9
99% LP Prefs 90.87% ’ 0.001% GP
. Brookfield ) i isiti
Brookfield Annuity Brookfield Annuity US Inc. ANG TOPCO LLC Reinsurance BNRE US(ggwces LLC | |BNRE Trllra]ggieD é\)cqmsmon
DE ] :
Loan LP ( ’ ) (DE) Investments LP (DE) FEIN 86-3528887 FEIN 92-2035543
(Ontario) FEIN 38-4088410 FEIN 933766666
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American National Group Inc. !
(DE) FEIN 42-1447959

Freestone Re Ltd. American National Insurance American National Insurance ANTAC, LLC (TX) American National Group
(Bermuda) Holdings, Inc. (DE) Company (TX) NAIC #60739 |—— FEIN 76-0457938 Services, LLC (DE)
FEIN 98-1672376 FEIN 88-4277274 FEIN 74-0484030 93-2850635

Alternative Benefit
— Management, Inc. (NV)

American National Coaunty FEIN 74-2894432
i Mutual Ins. Company 3 (TX
Grace R’Bemsur;mce Ltd. NAIC #29%19y () ANICO Eagle, LLC (TX) AN/CAN Investments, Inc.
(Bermuda) FEIN 43-0617723 FEIN a9 a0 (BC Canada)

ANICO Financial

ccl

American National Life
Insurance Company of Texas
(TX) NAIC #71773
FEIN 75-1016594

American National Property And
Casualty Company (MO)
NAIC #28401
FEIN 43-1010895

American National
Administrators, Inc. (TX)
FEIN 76-0356539

Garden State Life Insurance
Company (TX) NAIC #63657
FEIN 22-1700753

American National General
Insurance Company (MO) NAIC

#39942
FEIN 43-1223793

Farm Family Casualty Insurance
Company (NY) NAIC #13803
FEIN 14-1415410

Standard Plus, Inc. (TX)
FEIN 20-0610755

ANPAC Lloyds Ins.
Management, Inc. (TX)
FEIN 76-0442824

American National Ins. Service

Company (MO)
FEIN 43-1071580

Services, Inc. (TX)
FEIN 45-2475493

FEIN 98-1737422
(Cayman Islands)

Family Core Holdings Ltd.

ANICO REOQ LLC (TX)
FEIN 99-0897384

ANDV 97, LLC (TX)
FEIN 760554942

ANTAC Core CRE, LLC (TX)
FEIN 92-0894383

American National Lloyds
Insurance Company 2(TX)
NAIC #10043
FEIN 75-2551212

South Shore Service Center,
LLC (TX)

ANISCO of Washington, LLC
WA
FEIN 88-2842497

American National Life
Insurance Company of
New York (NY) NAIC #63126
FEIN 14-1400831

United Farm Family
Insurance Company (NY)
NAIC #29963
FEIN 14-1709872

ANICO REO St. James
Owner LLC (TX)
FEIN 99-1291933

ANREI(NV), LLC (TX)
FEIN 20-5822860

South Shore Harbour
Development, LLC (TX)
FEIN 76-0178253

ANICO REO C2
Owner LLC (TX)
FEIN 99-1888471

ANIND (TX), LLC (TX)
FEIN 76-0620853

Arches Acquisition
Holdco | Inc. (DE)
FEIN 93-2353813

Arches Acquisition
Holdco Il Inc. (DE)
FEIN 93-2393007

"In addition to the entities shown in this chart, American National Group Inc. owns a direct or indirect interest in certain other entities, primarily in connection
with real estate and other investments.

2 Not a subsidiary company, but managed by ANPAC Lloyds Insurance Management, Inc.

3 Not a subsidiary company but managed by American National Insurance Company.

Note: All subsidiaries are wholly owned, except as noted.
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American National Group Inc. ' (DE)

FEIN 42-1447959

AE Capital, LLC (IA)
FEIN 8544289437

Entrada Life Insurance Company (AZ)
NAIC #71323
FEIN 75-1168687

American Equity Investment Properties,
L.C. (IA)
FEIN 42-1461598

High Trestle Investment
Management, LLC (IA)
FEIN 86-1532673

NC Securities Holdco, LLC (NC)
FEIN 87-2713076

AEL Re Bermuda Ltd. (Bermuda)
FEIN 98-1640447

American Equity Capital Trust Il (DE)
FEIN 42-6593040

North Wolf Bay Holdings, LLC (DE)
FEIN 88-3749240

€cl

"In addition to the entities shown in this chart, American National Group Inc. owns a direct or indirect interest in certain other entities, primarily in connection

with real estate and other investments.

Note: All subsidiaries are wholly owned, except as noted.

AEL Financial Services, LLC (NC)
FEIN 88-3743138
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American National Group Inc. ' (DE)
FEIN 42-1447959

American Equity Investment Life Insurance Company (IA)
NAIC #92738
FEIN 42-1153896

Other subsidiaries
shown below

AEL Re Vermont, Inc. (VT)

American Equity Investment Life Insurance Company of New York (NY) NAIC #17189 o
NAIC #11135 FEIN 87-2625017 Residential Investment Trust (DE)
FEIN 22-3762465 Residential Investment Trust Ill - Verm FW (DE)
AEL Re Vermont Il, Inc. (VT)
BH JV Multifamily Investors, LLC (DE) NAIC #17553
FEIN 88-0711676 FEIN 93-3948200 Residential Investment Trust IIl (DE)
B 95% American Equity Investment Life Insurance Company Residential Investment Trust IV — Berm FW (DE)
N
o AERL, L.C. (IA)
BH JV (Berm FW) Multifamily Investors, LLC (DE) ; ¥
FEIN 92-1992151 Ace Fund Holdinge LLC (DE) FEIN 27-0413288 Residential Investment Trust IV (DE)
95% American Equity Investment Life Insurance Company 92.9% American Equity Investment Life Insurance
Company
M-A LPI Holdings, LLC (DE)
, _ FEIN 88-4253582
84.27 % American E%Jgr);]ér;\;]eystment Life Insurance Residential Investment Trust — Berm FW (DE)
Vantage at Westover Parent, LLC (DE) Stonecastle Apartments Holdings, LLC (DE) I
85.56 % BH JV Multifamily Investors, LLC 80.02 BH JV Multifamily Investors, LLC
14.44% BH JV (Berm FW) Multifamily Investors, LLC 19.98% BH JV (Berm FW) Multifamily Investors, LLC M-LPI Resort Holdings, LLC (DE)
FEIN 884247932
80% M-A LPI Holdings, LLC Residential Investment Trust IIl - Berm FW (DE)
Vantage at Westover Owner, LLC (DE) PBH Stonecastle, LLC (DE)
M-LPI Resort Owner, LLC (DE)
FEIN 92-0856342 ISQ Ace Fund, LLC (DE)
98% American Equity Investment Life Insurance Company

"In addition to the entities shown in this chart, American National Group Inc. owns a direct or indirect interest in certain other entities, primarily in connection
with real estate and other investments.

Note: All subsidiaries are wholly owned, except as noted.
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American Equity Investment Life Insurance Company (IA)
NAIC #92738
FEIN 42-1153896

Eagle Life Insurance Company (IA)
FEIN 26-3218907, NAIC #13183

Residential Investment Trust Il (DE)

gclL

Ace Fund Holdings LLC (DE)
FEIN 92-1610110
7.10% Eagle Life Insurance Company

Residential Investment Trust Ill-E (DE)

Residential Investment Trust V

"In addition to the entities shown in this chart, American National Group Inc. owns a direct or indirect interest in certain other entities, primarily in connection

with real estate and other investments.

Note: All subsidiaries are wholly owned, except as noted.

M-A LPI Holdings, LLC (DE)
FEIN 88-4253582
5.73 % Eagle Life Insurance Company

M-LPI Resort Holdings, LLC (DE)
FEIN 88-4247932
80% M-A LPI Holdings, LLC

M-LPI Resort Owner, LLC (DE)
FEIN 92-0856342
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Argo Group International

FEIN 30-6079295

PXRE Capital Trust VI

(DE)
FEIN 30-6078985

Ariel Re Property and

Casualty
(United Kingdom)

9¢ClL

Holdings, Inc. (DE)
FEIN 98-0214719

Argo Insurance Services Bermuda,
Ltd
(Bermuda)

Argo Re Ltd.
(Bermuda)
FEIN 98-0518572

PXRE Reinsurance (Barbados) Ltd.

Argo Financial Holding (Ireland) UC

99.9%

Argo Group US, Inc. (DE)
FEIN 06-1183996

0.1%

Argo Irish Holdings |, Ltd.
(Bermuda)

Argo Irish Holdings I
(Bermuda)

(Barbados)
FEIN 98-0214301

Argo International Holdings Limited

(United Kingdom)

ArgoGlobal Assicurazioni
S.p.A.(ltaly)
ISVAP Company Code A476S

Argo Re Escritdrio de

(IL) NAIC #19801
FEIN 94-1390273

Argonaut Insurance Company

Rockwood Casualty Insurance
Company (PA) NAIC #35505
FEIN 25-1620138

Argonaut Great Central Insurance
Company
(IL) NAIC #19860
FEIN 37-0301640

Argonaut-Midwest Insurance
Company (IL) NAIC #19828
FEIN 36-2489372

Somerset Casualty Insurance
Company
(PA) NAIC #10726
FEIN 23-2904771

Note: All subsidiaries are wholly owned, except as noted.

Colony Insurance Company
(VA) NAIC #39993
FEIN 54-1423096

ARIS Title Insurance Corporation
(NY) NAIC #12600
FEIN 20-1991050

Colony Specialty Insurance
Company (IL) NAIC #36927
FEIN 34-1266871

Peleus Insurance Company
(VA) NAIC #34118
FEIN 65-0075940

Argonaut Management Services,
Inc. (DE)
FEIN 74-2999179

Trident Insurance
Services, L.L.C. (TX)
FEIN 74-2948177

Alteris Insurance Services, Inc. (MA)
FEIN 04-2442943

Representacdo no Brasil Ltda.
(Brazil)

Argonaut Group Statutory Trust (CT)
FEIN 74-6527228

Argonaut Group Statutory Trust Il (DE)

Argonaut Group Statutory Trust IV (DE)

Argonaut Group Statutory Trust V (DE)

Argonaut Group Statutory Trust VI (CT)

Argonaut Group Statutory Trust VII (DE)

Argonaut Group Statutory Trust VIII (DE)

Argonaut Group Statutory Trust IX (DE)

Argonaut Group Statutory Trust X (DE)
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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 Inc. .........ccceuue. (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
American National
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 63657 ....|22-1700753 .. | .............. 0 v | Garden State Life Insurance Company ........... JURR U U LA | e (0T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
American National Life Insurance Company of Amer ican National
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 63126 ....| 14-1400831 .. .............. 0 v | NEW YOrK wvvveeeeeieeeeeiieieeeeeieeeeeeeeeeeeveveaaeaaes LN TA e | e (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
American National
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 13803 .... | 14-1415410 .| ..oovvvreenns 0 v | Farm Family Casualty Insurance Company ...... LN LA | e (0T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
American National
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 29963 ....| 14-1709872 .. .............. 0 v | United Farm Family Insurance Company ......... LN TA e | e (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
American National Property and Casual ty Amer ican National
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 28401 ....|43-1010895 .. [ 1343946 ..... 0.. Company . MO 1A Ownership .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R

. American Nationa
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 39942 ....|43-1223793 .. .............. 0 v | American National General Insurance Company |..MO.....|....... IA........ COMPANY s (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
American National County Mutual Insurance

. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 29319 ....|43-0617723 .. .............. COMPANY +eeeeeeeeeeeeee e e American National Insurance Company ........ Management.........covvvveeeeeeieeninnnnnnsd ... 0.000 .... |Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 10043 ....|75-2551212 .| .eoeeiieeeens . |American National Lloyds Insurance Company . ANPAC Lloyds Insurance Management, Inc. ... |Attorney-In-Fact ... 0.000 .... [Brookfield Reinsurance Ltd. .............. N0 JUUUR I
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|42-1447959 .. [3981379 ..... . [American National Group Inc. .......cceeeeenns . |BAMR US Holdings LLC . | Qunership ..90.870 ....|Brookfield Reinsurance Ltd. . I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-4277274 .. .............. American National Insurance Holdings, Inc. . American National Group Inc. ...... .. | Ownership .100.000 ... |Brookfield Reinsurance Ltd. U I
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0457938 .. ANTAC, LLC oo American National Group Inc. .........ccceue. Ownership .100.000 ... |Brookfield Reinsurance Ltd. I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|74-2894432 .. Alternative Benefit Management, Inc. .| American National Insurance Company .. [Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|45-2475493 .. ANICO Financial Services, Inc. ....... .| American National Insurance Company ........ Ownership .100.000 ... |Brookfield Reinsurance Ltd. I R
American National Insurance Holdings, Inc.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0356539 .. [ .............. 0 v | American National Administrators, Inc. ....... JURR U S NEA oo | e (0T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
American National Property and Casualty
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|43-1071580 .. | .............. 0 v | American National Insurance Service Company |..MO.....|...... NIA....... COMPANY e (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
American National Insurance Service
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-2842497 .. | .............. 0 v | ANISCO of Washington, LLC ......ccevvereeeeeneeens WAL NIA....... COMPANY e (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
American National Property and Casualty
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0442824 .. 0.. ANPAC Lloyds Insurance Management, Inc. ..... Company Ownership .100.000 ... |Brookfield Reinsurance Ltd. I R
. 0408 ...[Brookfield Reinsurance Ltd. Group ... |..... 00000 ... | 76-0620853 .. 0 ANIND TX, LLC .. |ANDV 97, LLC ... Ounership.. .4.100.000 ... [Brookfield Reinsurance Ltd. . R R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-5822860 .. 0 ANREINV, LLC . .. |ANDV 97, LLC Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . I R
. 0408 ...[Brookfield Reinsurance Ltd. Group ... |..... 00000 ... |76-0554942 .. 0 ANDV 97, LLC .... .. | ANTAC, LLC ... Ounership.. .4.100.000 ... [Brookfield Reinsurance Ltd. . I I
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|45-5303462 .. 0 ANICO Eagle, LLC ..... .. | ANTAC, LLC Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|85-9332827 .. 0 AN/CAN Investments, Inc. . | ANTAC, LLC ... Ownership.. ..£.100.000 ...|Brookfield Reinsurance Ltd. . N
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1672376 .. 0 Freestone Re Ltd. ............. .| American National . | Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0178253 .. 0.. South Shore Harbour Development, LLC ... ANTAC, LLC ... Ownership..... .100.000 ... |Brookfield Reinsurance Ltd. I R
Amer ican Nationa
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-0610755 .. 0.. Standard Plus, Inc. . Ownership .100.000 ... |Brookfield Reinsurance Ltd. I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0 Volta Holdings LP .. |BAMR Holdings Ltd. . Management. . |Brookfield Reinsurance Ltd. . I R
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 8 .. 0 TX Wren LLC ..... .. |BAMR US Holdings LLC .. Management. . |Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3871687 .. 0 TX Newton LLC .. |BAMR US Holdings LLC .. Management. . |Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3921297 .. 0 TX Leibniz LLC . .. |BAMR US Holdings LLC .. Management. . |Brookfield Reinsuance Ltd. .. 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3957208 .. 0 TX Kepler LLC ... .. |BAMR US Holdings LLC .. Management. . |Brookfield Reinsuance Ltd. .. 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3904685 .. 0 TX Hooke LLC .... .. |BAMR US Holdings LLC .. Management. . |Brookfield Reinsurance Ltd. . .13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-3971831 .. 0 TX Galileo LLC .... .. |BAMR US Holdings LLC .. Management. . |Brookfield Reinsurance Ltd. . 13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... |80-0947060 .. 0 Town Center Partners, Ltd. . ..|TC Blvd. Partners, LLC Management. . |Brookfield Reinsurance Ltd. . N
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0444990 .. 0 Town and Country Partnership . .|ANDV 97, LLC ......... .. | Ownership.. ..|Brookfield Reinsuance Ltd. .. I R
. 0408 ...[Brookfield Reinsurance Ltd. Group .... |..... 00000 ... | 46-3426560 .. 0... TC Blvd. Partners, LLC ............ ANICO Eagle, LLC .ieevvviriiiiiiiiiiiiiiiiieieeees Ownership..... ..|Brookfield Reinsurance Ltd. .............. I
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...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|46-3432650 .. 0 e, TC Blvd. Partners |1, LLC .....evuvvvvenninnnnnnes ANICO Eagle, LLC Ownership.. ..95.000 ....|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... [93-2732031 .. 0 v SG BNRE LLC e . Chamber lain Blane 2023-1 LLC . .... | Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .............. e N0 LG13
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... RLS Holdco, LLC .ooeeeeeeeeiieiiieie American National Insurance Company ........ Ownership.. ..80.200 ....|Brookfield Reinsurance Ltd. .............. ... NO...... W13
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... RLS Borrower, LLC ..oeveeeeeeeeeee e RLS Holdco, LLC weveeeeeeeeeeeeeeeieeee e Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... W13
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... Partners FC Ltd. .....ccocuvvvniiiiiiiiiiiiiiiiiinns Partners FC Il Ltd. . | Ownership.. .100.000 ... |Bruce Flatt .... LN e
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... Partners FC |1 Ltd. . |Bruce Flatt . | Ownership.. .100.000 ... |[Bruce Flatt .
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... Partners BK Ltd. ................ Brian Kingston .. Ownership.. .100.000 ...|Brian Kingston
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... One Liberty Plaza Property Holdings Limited Brookfield Reinsurance Investments LP ...... Ownership.. ..43.067 ....|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... North End Re Ltd. .eoeeveeveeieiiiiiiiiiiieieeeeees . BAM Re Holdings Ltd. ...ccovvvveveveeineenenennns Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... North End Re (Cayman) SPC ........coevvvvrreeennnes . BAM Re Holdings Ltd. .....ooooeiviiiiiiiiiinninins Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... NER Note Issuer 3 Ltd. .. . | American National Insurance Company . . [Ownership.. .76.000 ....|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... NER Note Issuer 2 Ltd. ......ccccovumiunnnnnnnnnnee American National Insurance Company ........ |Ownership.. ..75.000 ....|Brookfield Reinsurance Ltd.
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... NER Note Issuer 1 Ltd. ....cccoovurrvvvnnnnnnnnnnns North End Re (Cayman) SPC .. Ownership.. ..75.000 ....|Brookfield Reinsurance Ltd.
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... NER Asset Holdco 3 Ltd. .......eeeeeeveeeeeennnnes NER Note Issuer 3 Ltd. ....... . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... NER Asset Holdco 2 Ltd. ......eeevvvevvvevvnnnnnnns NER Note Issuer 2 Ltd. . . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... NER Asset Holdco 1 Ltd. .... NER Note Issuer 1 Ltd. . . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
MRPL Retail Partners, Ltd. (Shops at Bella
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-8243164 .. Terra) ANICO Eagle, LLC ... Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
American National Property an
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1737739 .. Lilia Property Holdings Ltd . COMPANY s Ownership.. ..35.105 ....|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| wevrrrrrrrnnnns LCM G Issuer, LP .......... . | American National Insurance Company . . [Ownership.. 100.000 ...|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|93-4288766 .. Johnston 2023-1, LLC . | American National Insurance Company . . [Ownership.. .76.190 ....|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|92-4009671 .. Isserlis 2023-1, LLC . American National Insurance Company ........ |Ownership.. ..76.190 ....|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|92-3985861 .. Harrell 20231, LLC ..ooeeveeeeiiieiiiiiiees . American National Insurance Company ........ Ownership.. ..76.190 ....|Brookfield Reinsurance Ltd.
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1737778 .. Grace Property Holdings Limited .. . |Brookfield Reinsurance Investments LP ...... |Ownership.. .50.000 ....|Brookfield Reinsurance Ltd.
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-4937509 .. Germann Road Land Development, LLC ............ ANICO Eagle, LLC ..ovvvveeieeiiiiieiieeiieeeeeeeees Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| wevrrrrrrrnnnns Ewing Blane 2023-1 LLC Ewing Blane 2023-1 Holdco LLC ................ Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|99-1539863 .. Ewing Blane 2023-1 Holdco LLC .. American National Group Inc. .................. Ownership.. ..74.000 ....|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|83-2964071 .. Eagle Tri County LLC .. Eagle IND., LP .. Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|76-0621069 .. Eagle IND., L.P. ....... . |ANIND TX, LLC . Management .0.000 .... [Brookfield Reinsurance Ltd.
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|83-2990147 .. Eagle Burleson Park LLC . Eagle IND., LP .. Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1685038 .. Dupre 2022-1, Ltd. .. American National Insurance Company ........ Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| wevrrrrrrrnnnns Dupre 2022-1, LLC ... Dupre 2022-1, Ltd. ..coooeeeeeieiieieeececeeen Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... Chipman Industrial Park No. 1 Inc. . Chipman Development Corporation ... Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... Chipman Holdings, Inc. .............. . | AN/CAN Investments, Inc. . Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... Chipman Development Corporation ................ AN/CAN Investments, Inc. . . | Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| wevrrrrrrrnnnns Chamber lain Blane 2023-1 LLC Chamber lain Blane 2023-1 Holdco LLC ........ Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|99-1515603 .. Chamber lain Blane 2023-1 Holdco LLC .. American National Group Inc. .................. Ownership.. ..66.000 ....|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1685005 .. Casals 2022-1, Ltd. ... American National Insurance Company . . [Ownership.. ..81.000 ....|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| ceeerreeennnnnn Casals 2022-1, LLC . . |Casals 2022-1, Ltd. .....cevveennennn .. | Ownership.. 100.000 ...|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1748248 .. Cantor L.P. ........... American National Insurance Company . . [Ownership.. ..53.000 ....|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| weverrreeennnns Canadian Cottage Company Ltd. .. Chipman Holdings, Inc. .......cccceeens . | Ownership.. .100.000 ... |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 ....| weverrreeennnns Bylsma 2022-1, LLC . .. |Bylsma 2022-1, Ltd. . . | Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-1773069 .. BVentures VTSCo S-D, LLC . | Chamber lain Blane 2023-1 LLC . . | Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-1746432 .. BVentures TruckCo S-C, LLC ... Chamber lain Blane 2023-1 LLC .........cce..... Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| wevrrrrrrrnnnns Bventures TruckCo CDL, LLC ... Chamber lain Blane 2023-1 LLC .........ccuun... Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-1786620 .. BVentures LeverCo S-B, LLC ... . | Chamber lain Blane 2023-1 LLC . . | Ownership.. ..|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-1750592 .. BVentures ClinicCo S-B, LLC ...ccoeeeeeeennnnn .. Chamber lain Blane 2023-1 LLC ................. Ownership.. ..|Brookfield Reinsurance Ltd. ..............
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..|Brookfield Reinsurance Ltd. Group .... 0.. BST Holdings 2022-3E Ltd ... American National Insurance Company ........ Ownership .100.000 ...|Brookfield Reinsurance Ltd. .............. 13
..|Brookfield Reinsurance Ltd. Group .... 0 BST Holdings 2022-2E Ltd . | American National Insurance Company ........ |Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . 13
..|Brookfield Reinsurance Ltd. Group .... 0 BST Holdings 2022-1E Ltd . | American National Insurance Company ........ |Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . 13
..|Brookfield Reinsurance Ltd. Group .... . 0 BST Holding 2022-1, LLC .. .. |American National Insurance Company . [Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . 13
..|Brookfield Reinsurance Ltd. Group .... ... |98-1728314 .. 0 BST Funding 2022-3E Ltd . .. |BST Holdings 2022-3E Ltd Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . 13
..|Brookfield Reinsurance Ltd. Group .... ...|98-1728241 .. 0 BST Funding 2022-2E Ltd . .. | BST Holdings 2022-2E Ltd Ounership.. .4.100.000 ... [Brookfield Reinsurance Ltd. . 13
..|Brookfield Reinsurance Ltd. Group .... . [98-1728206 .. 0 BST Funding 2022-1E Ltd . .. |BST Holdings 2022-1E Ltd Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . 13
..|Brookfield Reinsurance Ltd. Group .... U 0 BST Funding 2022-1, LLC . ..|BST Holding 2022-1, LLC . .. | Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . 13
..|Brookfield Reinsurance Ltd. Group .... ... [93-3493096 .. 0 Brookfield Securities LLC .. .. |BAMR US Holdings LLC .. .. | Qunership.. .100.000 ... |Brookfield Reinsurance Ltd. .... 13
..|Brookfield Reinsurance Ltd. Group .... ... [20-1134768 .. 1 NYSE, TSX . Brookfield Reinsurance Ltd. ... .. |BAM Re Partners Trust . | Other.... .. 0.000 .... |Bruce Flatt and Brian Kingston 2
..|Brookfield Reinsurance Ltd. Group .... . | 93-3766666 .. 0 Brookfield Reinsurance Investments LP . .. |BNRE US Services LLC .. Management. .. 0.000 .... |Brookfield Reinsurance Ltd. . I R
..|Brookfield Reinsurance Ltd. Group .... . 0 Brookfield Capital Solutions LLC ........ . |BAMR US Holdings LLC .. | Ounership.. .100.000 ...|Brookfield Reinsurance Ltd. . . I R
..|Brookfield Reinsurance Ltd. Group .... 0.. Brookfield Bermuda Real Estate JV LLC BAM Re Bermuda Real Estate JV Member Ltd. |Ownership ..49.000 ....|Brookfield Reinsurance Ltd. .............. I R
Brookfield Bermuda Real Estate Holdings Ltd.
..|Brookfield Reinsurance Ltd. Group .... o 0.. Brookfield Bermuda Real Estate JV LLC ...... Ownership .100.000 ... |Brookfield Reinsurance Ltd. I R
..|Brookfield Reinsurance Ltd. Group .... 38-4088410 .. 0 Brookfield Annuity US Inc. . .. |Brookfield Annuity Company ......... Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . I R
..|Brookfield Reinsurance Ltd. Group .... 0 Brookfield Annuity Holdings K Ltd. .. |BAM Re Holdings Ltd. ..... Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . I R
..|Brookfield Reinsurance Ltd. Group .... 0 Brookfield Annuity Holdings Inc. .. .. |BAM Re Holdings Ltd. .. Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . I R
..|Brookfield Reinsurance Ltd. Group .... . 0 Brookfield Annuity Company UK Ltd. .|Brookfield Annuity Holdings UK Ltd. Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . I R
..|Brookfield Reinsurance Ltd. Group .... ..|98-1672376 .. 0 Brookfield Annuity Company .... Brookfield Annuity Holdings Inc. . Ownership.. ..}.100.000 ...|Brookfield Reinsurance Ltd. . I R
..|Brookfield Reinsurance Ltd. Group .... ....|98-1774796 .. . BREF VI Cayman 2 LP .... .. |BAM Re Holdings Ltd. ..... Management. .100.000 ...|Brookfield Reinsurance Ltd. . 13
..|Brookfield Reinsurance Ltd. Group .... .[98-1728948 .. 0 BREF VI Cayman 1LP . .. |BAM Re Holdings Ltd. .. .. | Management. .100.000 ...|Brookfield Reinsurance Ltd. . 13
..|Brookfield Reinsurance Ltd. Group .... 0 Brahms PP Interco 2022-1, LLC .. |Brahms PP 2022-1, LLC .. [Ownership.. ..|Brookfield Reinsurance Ltd. . 13
..|Brookfield Reinsurance Ltd. Group .... . 0 Brahms PP 2022-1, LLC .... . |BAMR US Holdings LLC ........... .. | Management. . |Brookfield Reinsurance Ltd. . 13
..|Brookfield Reinsurance Ltd. Group .... 98-1748101 .. 0 Boole L.P. oo .. | American National Insurance Company . [Ownership.. ..|Brookfield Reinsurance Ltd. . 13
..|Brookfield Reinsurance Ltd. Group .... 0 Boccherini F2 Interco 2022-1, LLC .. |Boccherini F2 2022-1, LLC . Ownership.. ..|Brookfield Reinsurance Ltd. . I K
..|Brookfield Reinsurance Ltd. Group .... U 0 Boccherini F2 2022-1, LLC ........ .. |BAMR US Holdings LLC .. Management. . |Brookfield Reinsurance Ltd. . 13
..|Brookfield Reinsurance Ltd. Group .... ... |86-3528887 .. 0 BNRE US Services LLC ......... .. |BAMR US Holdings LLC .. Ownership.. .|Brookfield Reinsurance Ltd. . I R
..|Brookfield Reinsurance Ltd. Group .... ... | 92-2064626 .. 0 BNRE Triangle Merger Sub Inc. .. |BNRE Triangle Acquisition Inc. . | Ownership.. .|Brookfield Reinsurance Ltd. . I R
..|Brookfield Reinsurance Ltd. Group .... . [92-2035543 .. 0 BNRE Triangle Acquisition Inc. . .. |BAMR US Holdings LLC .. . | Ownership.. .|Brookfield Reinsurance Ltd. . I R
..|Brookfield Reinsurance Ltd. Group .... 0 BNRE Services (Barbados) Inc. .. |BAMR Holdings Ltd. . Ownership.. .|Brookfield Reinsurance Ltd. . I R
..|Brookfield Reinsurance Ltd. Group .... . BNRE Holdings | LP .. .. |BAM Re Holdings Ltd. Ownership.. .|Brookfield Reinsurance Ltd. . U I
..|Brookfield Reinsurance Ltd. Group .... ... |98-1773977 .. . BNRE Cdn Holdings | ULC .. . |BAM Re Holdings Ltd. .. Ownership.. ..|Brookfield Reinsurance Ltd. . I R
..|Brookfield Reinsurance Ltd. Group .... | 0.. BNRE Bventures TruckCo CDL, LLC NER Asset Holdco 1 Ltd. .......... . | Ounership ..|Brookfield Reinsurance Ltd. 13
..|Brookfield Reinsurance Ltd. Group .... 0.. BNRE Bventures TruckCo CDL, LLC NER Asset Holdco 2 Ltd. .......... . | Qunership ..|Brookfield Reinsurance Ltd. 13
..|Brookfield Reinsurance Ltd. Group .... 0 BNRE Bventures TruckCo CDL, LLC . |NER Asset Holdco 3 Ltd Ownership.. ..|Brookfield Reinsurance Ltd. . 13
..|Brookfield Reinsurance Ltd. Group .... U 0.. BNRE Bermuda Services Ltd. ............. BAMR Holdings Ltd. ........ . | Ownership .|Brookfield Reinsurance Ltd. I R
..|Brookfield Reinsurance Ltd. Group .... . [98-1736669 .. 0.. BNRE 77G Holdings Ltd. ... BAM Re Holdings Ltd. .. .. | Ounership .|Brookfield Reinsurance Ltd. 13
..|Brookfield Reinsurance Ltd. Group .... [.....00000 ....| .cccooereennns 0.. BN RE Ri (UK) Limited .... BAVR Holdings Ltd. .... .. |Ownership .|Brookfield Reinsurance Ltd. I R
Brookfield Bermuda Real Estate Holdings

..|Brookfield Reinsurance Ltd. Group .... 0 Blue Investment SPE Ltd. .....coovvvvvvvivivinnnnns LBW....) . NIA....... Ltd, e Ownership .|Brookfield Reinsurance Ltd. I R
..|Brookfield Reinsurance Ltd. Group .... 0.. BLI Pinehurst, LLC BLI Pinehurst Mezz, LLC .... Ownership .|Brookfield Reinsurance Ltd. 13
...|Brookfield Reinsurance Ltd. Group .... 0 BLI Pinehurst Mezz, LLC . . |BAMR US Holdings LLC .. | Management. .. |Brookfield Reinsurance Ltd. . 13
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| .. 0.. BGL PT, LLC Brookfield Reinsurance Investments LP ...... Ownership .|Brookfield Reinsurance Ltd. 13
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|88-1138054 .. 0.. BGL PT Land, LLC Brookfield Reinsurance Investments LP ...... Ownership ..|Brookfield Reinsurance Ltd. 13
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| .. 0 BGL Pinehurst, LLC .. . |BAMR US Holdings LLC Management. .. |Brookfield Reinsurance Ltd. . e 13
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... 0.. BGL Pinehurst Land, LLC . BAMR US Holdings LLC . | Managenment.... .. |Brookfield Reinsurance Ltd. .............. ... NO...... W13
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... 0.. BFPL Toronto Property Holdings Inc. ........... LCAN....J...... OTH....... ANTAC Core CRE LLC .... Ownership ..|Brookfield Reinsurance Ltd. .............. . NO...... .13
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... 0... BFPL Calgary Property Holdings Inc. ........... LCOAN....) ...... OTH....... ANTAC Core CRE LLC .... Ownership ..|Brookfield Reinsurance Ltd. .............. ... NO...... 13




e€el

SCHEDULEY

STATEMENT AS OF JUNE 30, 2024 OF THE American National Insurance Company

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 0.. BEP BID Il Euro AIVL.P. ........... ..CYM.... Brookfield Reinsurance Investments LP ...... Ownership .100.000 ...|Brookfield Reinsurance Ltd. ..............
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 0 BCS Holdings | LP ... .|..DE... .. |BAMR US Holdings LLC .............. Ownership.. ..|Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 0 BCS Holdings GP LLC .... .|..DE.... .. |BAMR US Holdings LLC .. . | Qunership.. ..|Brookfield Reinsurance Ltd. .
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 0 Bay Adelaide Property Holdings Inc ..CAN... .. | ANTAC Core CRE LLC .... Ownership.. ..|Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| . 0 Bates Blane 2023-1 LLC ...... .|..DE. . |Bates Blane 2023-1 Holdco LLC .. Ownership.. ..|Brookfield Reinsurance Ltd. .
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|99-1498708 .. 0 Bates Blane 2023-1 Holdco LLC ..DE .. |American National Group Inc. ... . | Ownership.. ..|Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|92-0894383 .. 0 BAMR US Holdings LLC ............... .. DE.... .. |BAMR US Holdings (Bermuda) | Ltd. . [Ownership.. .|Brookfield Reinsurance Ltd. .
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|45-5303462 .. 0 BAMR US Holdings (Bermuda) | Ltd ..BW... . |BAM Re Holdings Ltd. ..... . | Ownership.. .|Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 0 BAMR Holdings Ltd. ............... .. |Brookfield Reinsurance Ltd. . | Ownership.. .|Brookfield Reinsurance Ltd. .
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 0 BAMR Freestone Holdings kft. . |BAM Re Holdings Ltd. .............. . | Ownership.. .|Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| .. 0 BAMR BID Il US AIVLP .... . |Brookfield Reinsurance Investments LP Ownership.. .|Brookfield Reinsurance Ltd. .
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|93-2850635 .. 0 American National Group Services, LLC . .. |American National Group Inc. ... . | Ownership.. .|Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|92-0894383 .. 0 ANTAC Core CRE, LLC .....ceu..... C|ANTAC, LLC v . | Ownership.. .|Brookfield Reinsurance Ltd. .
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1737422 .. 0 Family Core Holdings Ltd. . |Farm Family Casualty Insurance Company .... |Ownership.. .|Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 0 Grace Reinsurance Ltd . . |Freestone Re Ltd. ...ccoeeeeeeeiiieeennns . | Ownership.. .|Brookfield Reinsurance Ltd. .
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 0.. BAMR BID Il AlV LP American National Insurance Company Ownership .|Brookfield Reinsurance Ltd.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| wevrrrrrrrnnnns 0.. BAM Re K Holdings Ltd. ..... Brookfield Reinsurance Ltd. .. Ownership ..|Brookfield Reinsurance Ltd. .
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... [76-0178253 .. 0 BAM Re Trustee Ltd. .... . |Partners FC Ltd. .... . | Ownership.. ..|Bruce Flatt
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|20-0610755 .. 0.. BAM Re Trustee Ltd. .......... Partners BK Ltd. .... Ownership ..|Brian Kingston ...
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1672376 .. 0.. BAM Re Partners Trust .... BAM Re Trustee Ltd. ............ Management.... .. |Bruce Flatt and Brian Kingston .........
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|85-9332827 .. 0 BAM Re Holdings Ltd. ...... . |Brookfield Reinsurance Ltd. Ownership.. .|Brookfield Reinsurance Ltd. ....
0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. BAM Re Holdings (DIFC) Ltd. .. Brookfield Reinsurance Ltd. .. Ownership .|Brookfield Reinsurance Ltd. ..............
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. BAM Re Capital Management Ltd. ................. . Brookfield Reinsurance Ltd. ..... Ownership ..|Brookfield Reinsurance Ltd. ..............
0408 ...|Brookfield Reinsurance Ltd. Group .... 0 BAM Re Bermuda Real Estate JV Member Ltd. ... . |BAM Re Holdings Ltd. .. . | Ownership.. ..|Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. BACH F1 Interco 2022-1, LLC ....cccoeeeeeeennnn . Bach F1 2022-1, LLC .. | Ounership ..|Brookfield Reinsurance Ltd.
0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. Bach F1 2022-1, LLC BAMR US Holdings LLC .....ccvvvvvveerireieiennnnes Management.... .. |Brookfield Reinsurance Ltd.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|93-2353813 .. 0 Arches Acquisition Holdco | Inc. . | American National Insurance Company .. [Ownership.. .|Brookfield Reinsurance Ltd. .
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|93-2393007 .. 0.. Arches Acquisition Holdco Il Inc. .... Arches Acquisition Holdco | Inc. ............ Ownership .|Brookfield Reinsurance Ltd.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| wevrrrrrrrnnnns 0.. South Shore Service Center, LLC Farm Family Casualty Insurance Company .... |Ownership. .|Brookfield Reinsurance Ltd.
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1691732 .. 0 Atreides Paul Holdco 2022-1 Ltd. . | American National Insurance Company ........ |Ownership.. .|Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1695168 .. 0.. Atreides Paul 2022-1 Ltd. .............. Atreides Paul Holdco 2022-1 Ltd. ............ Ownership .|Brookfield Reinsurance Ltd.
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1691929 .. 0.. Atreides Leto Holdco 2022-1 Ltd. .. American National Insurance Company ........ Ownership .|Brookfield Reinsurance Ltd.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1694739 .. 0 Atreides Leto 2022-1 Ltd. ..... . | Atreides Leto Holdco 2022-1 Ltd. .... Ownership.. ..|Brookfield Reinsurance Ltd. .
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ... [98-1693420 .. 0.. Atreides 2022-1 Ltd. .....coeeenes Atreides Leto Holdco 2022-1 Ltd. .... Ounership ..|Brookfield Reinsurance Ltd.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. Ashby Blane 2023-1 LLC Ashby Blane 2023-1 Holdco LLC Ownership ..|Brookfield Reinsurance Ltd.
0408 ...|Brookfield Reinsurance Ltd. Group .... 0 Ashby Blane 2023-1 Holdco LLC . | American National Group Inc. . | Ownership.. ..|Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. Argerich Holdco 2022-1, LLC BAMR US Holdings LLC .. | Management.... .. |Brookfield Reinsurance Ltd.
0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. Argerich 2022-1, LLC .. Argerich Holdco 2022-1, LLC .......cceeeeeenns Ownership ..|Brookfield Reinsurance Ltd.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0 Archimedes L.P. ... . | American National Insurance Company .. [Ownership.. ..|Brookfield Reinsurance Ltd. .
0408 ...|Brookfield Reinsurance Ltd. Group .... ANG TOPCO | LLC BAMR US Holdings LLC .....covvvvvvrireiiieiieeenes Ownership .|Brookfield Reinsurance Ltd.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... ANG MIDCO | LLC ANG TOPCO | LLC Ownership .|Brookfield Reinsurance Ltd.
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|26-4431276 .. 0 ANCAP Jasper, LLC ... . | ANICO Eagle, LLC . . | Ownership.. .|Brookfield Reinsuance Ltd. ..
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|26-4730727 .. 0.. ANCAP Jasper 11, LLC .. ANICO Eagle, LLC Ownership .|Brookfield Reinsurance Ltd.
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| weverrreeennnns 0.. 776G Propco Limited BNRE 77G Holdings Ltd. .................. . [Ownership ..|Brookfield Reinsurance Ltd.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|93-1651948 .. 0 225 Liberty REIT LLC .. . 1225 Liberty Property Holdings Ltd. . .. | Ownership.. ..|Brookfield Reinsurance Ltd. .
0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-1737984 .. 0.. 225 Liberty Property Holdings Ltd. ..... ANTAC Core CRE LLC .....evvvvvreennnniiiiiininnes Ownership ..|Brookfield Reinsurance Ltd.
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0.. 2022 Titan Note Issuer LP American National Insurance Company ........ Ownership .|Brookfield Reinsurance Ltd.
0408 ...|Brookfield Reinsurance Ltd. Group .... 0 2022 10 Note Issuer LP ...... . | American National Insurance Company ........ |Ownership.. .|Brookfield Reinsurance Ltd. .
. 0408 ...|Brookfield Reinsurance Ltd. Group .... 0 2022 Ganymede Note Issuer LP . . | American National Insurance Company ........ |Ounership.. .|Brookfield Reinsurance Ltd. .
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..|Brookfield Reinsurance Ltd. Group ....
..|Brookfield Reinsurance Ltd. Group ....
..|Brookfield Reinsurance Ltd. Group ....

Vel

..|Brookfield Reinsurance Ltd. Group ....
..|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 ....|99-0897384 ..| .. JUU .. | ANICO REO LLC U ) S e American National Insurance Company ........ |Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... JUUU R
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| weverreeneennns 0 s 2022 Europa Note Issuer LP ... o |.-DE..... . American National Insurance Company ........ |Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .............. N0 .13
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| wevrrrrrrrnnnns 0 e, 2022 Ceres Note Issuer LP .........ceeeeeeeiennns ..DE..... American National Insurance Company . . [Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .............. ... NO...... W13
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-0214719 .. Argo Group International Holdings, Inc. ...... LDE] s OTH....... BNRE Triangle Acquisition Inc. ....... .. | Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .............. e N0 e
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 .... | 30-6079295 .. PXRE Capital Statutory Trust Il .. O] e NIA....... Argo Group International Holdings, Inc. ... |Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .............. N0
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|30-6078985 .. PXRE Capital Statutory Trust VI . |Argo Group International Holdings, Inc. ... |Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....| wevrrrrrrrnnnns Ariel Re Property & Casualty . Argo Group International Holdings, Inc. ... |Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
...|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-0518572 .. Argo Re Ltd. ..o . Argo Group International Holdings, Inc. ... |Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... |..... 00000 ....|98-0214301 .. PXRE Reinsurance (Barbados), Ltd. .............. . Argo Re Ltd. .evvveeeeiiiieiiiiieiiieeeees Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
Argo Re Escritério de Representacdo no Brasil
..|Brookfield Reinsurance Ltd. Group .... LEda. weveeeerieieiieiiee s Argo Re Ltd. .evevveeeiieiiieiiieiieeeeeeeis Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... Argo Insurance Services Bermuda, Ltd. .|Argo Re Ltd. .. . | Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.

..|Brookfield Reinsurance Ltd. Group .... Argo Irish Holdings | Ltd. .. |Argo Re Ltd. ..... . | Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... Argo Irish Holdings 11 ........ .|Argo Irish Holdings | Ltd. . .. | Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... Argo International Holdings Limited ... Argo Re Ltd. .evevveeeiieiiieiiieiieeeeeeeis Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... ArgoGlobal Assicurazioni S.p.A. ..... Argo International Holdings Limited ........ Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.

.99.900 ....|Brookfield Reinsurance Ltd.
.0.100 .... |Brookfield Reinsurance Ltd.
100.000 ... [Brookfield Reinsurance Ltd.

.. |Argo Irish Holdings | Ltd. .
.. |Argo Irish Holdings Il ...
.|Argo Financial Holding (Ireland) UC .

. | Ownership..
. [Ownership..
Ownership..

Argo Financial Holding (lreland) UC
I Argo Financial Holding (lreland) UC
....|06-1183996 .. Argo Group US, Inc. eoeeeeeeennnns

.| 74-6527228 ..

..|Brookfield Reinsurance Ltd. Group .... Argonaut Group Statutory Trust Argo Group US, . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... Argonaut Group Statutory Trust Argo Group US, Inc. .. . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... Argonaut Group Statutory Trust .. |Argo Group US, Inc. . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... Argonaut Group Statutory Trust .. |Argo Group US, Inc. . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... Argonaut Group Statutory Trust . |Argo Group US, Inc. . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.

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

. [Ownership..
. [Ownership..
. [Ownership..

Argo Group US, Inc. ..
Argo Group US, Inc. ..
. |Argo Group US, Inc.

Argonaut Group Statutory Trust
Argonaut Group Statutory Trust
Argonaut Group Statutory Trust

..|Brookfield Reinsurance Ltd. Group .... Y Argonaut Group Statutory Trust .. |Argo Group US, Inc. . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... .. [ 74-2999179 .. Argonaut Management Services, Inc . |Argo Group US, Inc. . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... .. [20-1991050 .. ARIS Title Insurance Corporation ... Argo Group US, Inc. .. . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... .| 74-2948177 .. Trident Insurance Services, L.L.C. . Argo Group US, Inc. .. . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... 04-2442943 .. Alteris Insurance Services, Inc . |Argo Group US, Inc. . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... .. [94-1390273 .. Argonaut Insurance Company ... Argo Group US, Inc. . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... .. | 36-2489372 .. Argonaut-Midwest Insurance Company . Argonaut Insurance Company . . |Ounership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... .. | 37-0301640 .. Argonaut Great Central Insurance Company .... .| Argonaut Insurance Company .................... Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... .. | 54-1423096 .. Colony Insurance Company .| Argonaut Insurance Company . Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... ....|65-0075940 .. Peleus Insurance Company Colony Insurance Company . Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... .... | 34-1266871 .. Colony Specialty Insurance Company .... . ..|Colony Insurance Company .... . | Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... .. |25-1620138 .. Rockwood Casualty Insurance Company ........... .| Argo Group US, INC. ...evvvvrrvvvvnnnnnnnns . [Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... .. [23-2904771 .. Somerset Casualty Insurance Company ........... .|Rockwood Casualty Insurance Company . . | Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... .. [99-1888471 .. ANICO REO C2 Owner LLC .| American National Insurance Company ........ |Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... .. [99-1291933 .. ANICO REO St. James Owner LLC . American National Insurance Company . . [Ownership.. 100.000 ...|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... ....|93-1665964 .. 200 Liberty REIT LLC . 200 Liberty Property Holdings Ltd. .......... Ownership.. ..50.000 ....|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... .[98-1737992 .. 200 Liberty Property Holdings Ltd. ............ ANTAC Core CRE LLC .....evvvvveeennneiiiiiiiinnee Ownership.. ..34.845 ....|Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... I I 1363015 Alberta Ltd. ..oooovvvvvvvvviiiiiiiiiiennnns Chipman Development Corporation .............. Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... ..|20-8668116 .. 121 Village, Ltd. ..ccooeennnnn ANREINV, LLC e Management... .. 0.000 .... |Brookfield Reinsurance Ltd.
..|Brookfield Reinsurance Ltd. Group .... .| 36-4814921 .. 121 Village Lots 2/3, Ltd. ... . | ANREINV, LLC .. Management . 0.000 .... [Brookfield Reinsurance Ltd.

.. | 87-3288802 ..
.192-2374250 ..

ANREINV, LLC Management... J...0.000 .... [Brookfield Reinsurance Ltd. .............. ....NO...... [T
1100 AoA Property Holdings Ltd. .............. OWNETSNIP. e ..50.000 ....|Brookfield Reinsurance Ltd. .............. ... NO...... 13

121 Village Corner Development, Ltd. .
1100 Ave of Americas REIT LLC ........ccocveeeee
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
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Exchange Domi- ship Management, ship Filing
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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 ....|98-1737979 .. 0 e, 1100 AoA Property Holdings Ltd. ........cc...... ..CYM.... ANTAC Core CRE LLC ....vvvvvvvvvvveneeiiiinnnnnns Ownership.. ..36.015 ....|Brookfield Reinsurance Ltd. .............. ... NO...... W13
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |...ccoer wevveine| coveiiiiiiiens 0 s BNRE Canada Services INC. .......ceceeeeveeeeeennes ..CAN.... BAMR Holdings Ltd. ......cooovieiiiiiiiiiiis Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .............. N0 JUUUR I
American Equity Investment Life Insurance
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 92738 ... |42-1153896 .. [ ..ocoveiiiiiis | e | e COMPANY ettt ee e LA RE........ American National Group Inc. .................. OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Reinsurance Ltd. .............. e N0 e
American Equity Investment Life Insurance American Equity Investment Life Insurance
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 11135 ... [22-3762465 .. | ..oeeveeveennn | e Company of New YOrk ...........eeeeeeeeememeneennnnns LN NIA....... Company ... Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .............. e N0 e
American Equity Investment
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 13183 ... [ 26-3218907 .. | .eeverrrreeeee | wevemremnnnninnn | e Eagle Life Insurance Company .................... LA NIA....... COMPANY s OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Reinsurance Ltd. .............. e N0 e
American Equity Investment Life Insurance
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 17189 ... | 87-2625017 .. | .eevvrrireeeee | wevrmmeennniennn | e AEL Re Vermont INC ... VT e NIA....... COMPANY s OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Reinsurance Ltd. .............. e N0 e
American Equity Investment Life Insurance
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 17553 ....[93-3948200 .. AEL Re Vermont 11 Inc COMPANY s Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. ..............
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..... 71323 ....|75-1168687 .. Entrada Life Insurance Company .| American National Group Inc. .........ccceee.. Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. ..............
American Equity Investment Life Insurance
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..eceeeer wuvnnne 27-0413288 .. AERL, LC oo LA NIA....... COMPANY e (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. .............. N0
American Equity Investment Life Insurance
. 0408 ...|Brookfield Reinsurance Ltd. Group .... ...|88-0711676 .. BH JV Multifamily Investors, LLC ... LDE ] NIA....... Company Ownership.. ..95.000 ....|Brookfield Reinsurance Ltd. .............. N0
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |... Vantage at Westover Parent, LLC .. .|BH JV Multifamily Investors, LLC Ownership.. .85.560 ....|Brookfield Reinsurance Ltd.

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

. 0408 ...|Brookfield Reinsurance Ltd. Group .... Stonecastle Apartments Holdings, LLC .......... . BH JV Multifamily Investors, LLC .. . | Ownership..
American Equity Investment Life Insurance

. 0408 ...|Brookfield Reinsurance Ltd. Group .... |.eeeeeeee wevvnnnn] coveeeeeeeeis | s | i | e Residential Investment Trust ................... LDE ] NIA....... Compgny ...... B (0T T N .100.000 ...|Brookfield Reinsurance Ltd. .............. N0
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |.eceeeees wevvvvna] coveeeeeeeeee | i | s Residential Investment Trust Il ... LDE ] NIA....... éz;}r);rc];nfqmiy Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .............. N0
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |.eeeeeeee wevvnnne] coveeeeeeeeis | s | s | e Residential Investment Trust IV ................ LDE ] NIA....... éZr:;F)ArC];nEquly ..................................... (0T T N .100.000 ...|Brookfield Reinsurance Ltd. .............. N0
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |.eeeeeeee wevvnnnn] coveeeeeeeeis | s | s | e Residential Investment Trust -Berm FI ........ LDE ] NIA....... éz;;;rc];nEQUIiy ..................................... (0T T N .100.000 ...|Brookfield Reinsurance Ltd. .............. N0
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |.eeeeeeee wevvnnnn] coveeeeeeeeis | s | s | e Residential Investment Trust IIl - Berm FW . |..DE.....|...... NIA....... éZr:;F)ArC];nEqu”y ..................................... (0T T N .100.000 ...|Brookfield Reinsurance Ltd. .............. N0
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |.eeeeeeee wevvvnne] coveveeeeeeis | s | s | e Residential Investment Trust IV - Berm FW . |..DE.....|...... NIA....... éZr:;F)ArC];nEqu”y ..................................... (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. .............. N0
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |.eeeeeeee wevvnnnn] coveeeeeeeeis | s | e | e Residential Investment Trust Il - Verm FW . |..DE.....|...... NIA....... éZr:;F)ArC];nEqu”y ..................................... (O Ty T T .100.000 ...|Brookfield Reinsurance Ltd. .............. N0
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |.eeeeeeee wevvnnnn] coveeeeeeeeis | s | e | e 18Q Ace Fund, LLC ....ovvvveiieieiiiivieiiieeiieeaes LDE ] NIA....... éZr:;F)ArC];nEqu”y ..................................... (O Ty T T ..98.000 ....|Brookfield Reinsurance Ltd. .............. N0
American Equity
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..ccceeer wuvenne 92-1992151 .. | tevvviiiiiiiee | eevvrrriieinines | e BH JV (Berm FIN) Multifamily Investors, LLC . |..DE.....|...... NIA....... Compgny ...... B SRRSO OWNErSNIP...ceeeeiiiieeee e ..95.000 ....|Brookfield Reinsurance Ltd. .............. N0
. 0408 ...|Brookfield Reinsurance Ltd. Group .... |..eceeeer wuvnnne 921610110 .. | wevvvvvevirine | evvvrvrrreenines | vrrerieeeeeeer e Ace Fund Holdings LLC ......evvvvvvvvvnnniinininanns LDE ] NIA....... éZr:;F)ArC];nEqu”y ..................................... (O Ty T T ..92.900 ....|Brookfield Reinsurance Ltd. .............. N0

BH JV (Berm FW) Multifamily Investors, LLC

. 0408 ...|Brookfield Reinsurance Ltd. Group .... Vantage at Westover Parent, LLC .. . NIA oo | s Ownership.. .14.440 ....|Brookfield Reinsurance Ltd.

. 0408 ...|Brookfield Reinsurance Ltd. Group .... Vantage at Westover Owner, LLC .................. . NIA....... Vantage at Westover Parent, LLC ... Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
BH JV (Berm FW) Multifamily Investors, LLC

. 0408 ...|Brookfield Reinsurance Ltd. Group .... Stonecastle Apartments Holdings, LLC . . Ownership.. .19.980 ....|Brookfield Reinsurance Ltd

. 0408 ...|Brookfield Reinsurance Ltd. Group .... PBJ Stonecastle, LLC ..oceeeeeeeeeeeeeeeeeeeee Stonecastle Apartments Holdings, LLC ....... Ownership.. .100.000 ... |Brookfield Reinsurance Ltd.
American Equity Investment Life Insurance

. 0408 ...|Brookfield Reinsurance Ltd. Group .... M-A LPI Holdings, LLC .... .| Company ....coeeveeeiiinn Ownership.. .84.270 ....|Brookfield Reinsurance Ltd.

. 0408 ...|Brookfield Reinsurance Ltd. Group .... Residential Investment Trust Il . |Eagle Life Insurance Company . . | Ounership.. 100.000 ...|Brookfield Reinsurance Ltd.

.100.000 ...|Brookfield Reinsurance Ltd.
.100.000 ... |Brookfield Reinsurance Ltd
.5.730 .... |Brookfield Reinsurance Ltd.
.80.000 ....|Brookfield Reinsurance Ltd

Eagle Life Insurance Company .................. Ownership..
Eagle Life Insurance Company ...........ccc... Ownership..
.. |Eagle Life Insurance Company . . | Ownership.
. |M-A LPI Holdings, LLC ..... Ownership.

Residential Investment Trust I11-E ...
Residential Investment Trust V ...
M-A LPI Holdings, LLC ..........

M-LP1 Resort Holdings, LLC

. 0408 ...|Brookfield Reinsurance Ltd. Group ....
. 0408 ...|Brookfield Reinsurance Ltd. Group ....
. 0408 ...|Brookfield Reinsurance Ltd. Group ....
. 0408 ...[Brookfield Reinsurance Ltd. Group ....

88-4253582 ..
88-4247932 ..




STATEMENT AS OF JUNE 30, 2024 OF THE American National Insurance Company

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

9¢l

2 3 4 13 14 15
Type If
of Control Control
(Ownership, is Is an
Name of Securities Board, Owner- SCA
Exchange Management, ship Filing
NAIC if Publicly Traded Names of Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD International) Or Affiliates (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No)
..|Brookfield Reinsurance Ltd. Group .... ...|92-1610110 .. Ace Fund Holdings LLC .... Eagle Life Insurance Company .................. Ownership.. .. 7.100 .... |Brookfield Reinsurance Ltd. .......... . NO......
..|Brookfield Reinsurance Ltd. Group .... ...|92-0856342 .. M-LP1 Resort Ouner, LLC . M-LP1 Resort Holdings, LLC .....cccceeeeennnn Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .......... . NO......
..|Brookfield Reinsurance Ltd. Group .... ...| 85-4289437 .. AE Capital, LLC American National Group Inc. .........cccueue. Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .......... NO......
..|Brookfield Reinsurance Ltd. Group .... ...|98-1640447 .. AEL Re Bermuda Ltd .. . American National Group Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .......... NO......
..|Brookfield Reinsurance Ltd. Group .... ..| 42-6593040 .. American Equity Capital Trust Il .............. . American National Group Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .......... NO......
..|Brookfield Reinsurance Ltd. Group .... 42-1461598 .. American Equity Investment Properties, L.C. . | American National Group . | Ownership.. .100.000 ... |Brookfield Reinsurance Ltd
..|Brookfield Reinsurance Ltd. Group .... ...| 86-1532673 .. High Trestle Investment Management, LLC ...... . American National Group Ownership.. .100.000 ... |Brookfield Reinsurance Ltd
..|Brookfield Reinsurance Ltd. Group .... ...| 88-3749240 .. North Wolf Bay Holdings, LLC ... American National Group Ownership.. .100.000 ... |Brookfield Reinsurance Ltd
..|Brookfield Reinsurance Ltd. Group .... ...|87-2713076 .. NC Securities Holdco, LLC ..ooeeeeeeeeeeecen . American National Group . Ownership.. .100.000 ... |Brookfield Reinsurance Ltd
..|Brookfield Reinsurance Ltd. Group .... ..|88-3743138 .. AEL Financial Services, LLC ....covvvnvivnnennnss . NC Securities Holdco, LLC ... . [Ownership.. .100.000 ...|Brookfield Reinsurance Ltd
..|Brookfield Reinsurance Ltd. Group .... BAM V Geneva LLC . | Bventures Holdco LLC . | Qunership.. .81.000 ....|Brookfield Reinsurance Ltd
..|Brookfield Reinsurance Ltd. Group .... BNRE Canada Pref Sub Inc. ......ccoevvvvviveiennnes . BNRE Canada Holdings Inc. .. Ownership.. .100.000 ... |Brookfield Reinsurance Ltd
..|Brookfield Reinsurance Ltd. Group .... BNRE Canada Holdings Inc. .......ccccceeeieinnnns . BAM Re Holdings Ltd. ......... Ownership.. .100.000 ... |Brookfield Reinsurance Ltd
..|Brookfield Reinsurance Ltd. Group .... BNRE Canada Finance ULC .............ccoeeeeeeenns BNRE Canada Holdings Inc. .. Ownership.. .100.000 ... |Brookfield Reinsurance Ltd
..|Brookfield Reinsurance Ltd. Group .... BNRE Bermuda Finance LP ...............ceeeeeenns BNRE Bermuda Finance Holdings Ltd. .......... Ownership.. ..99.000 ....|Brookfield Reinsurance Ltd
..|Brookfield Reinsurance Ltd. Group .... BNRE Bermuda Finance GP Ltd. ... . . |BNRE Bermuda Finance Holdings Ltd. .. | Ounership.. 100.000 ...|Brookfield Reinsurance Ltd. .NO....
..|Brookfield Reinsurance Ltd. Group .... BNRE Bermuda Finance Holdings Ltd. ............ BAM Re Holdings Ltd. ...ccoovvvvveveieieinnnnnnns Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .......... NO......
..|Brookfield Reinsurance Ltd. Group .... Brookfield Annuity Loan LP .................ccs Brookfield Annuity Company .................... Ownership.. ..99.000 ....|Brookfield Reinsurance Ltd. .......... NO......
..|Brookfield Reinsurance Ltd. Group .... Bventures Holdco LLC ..vvvvvvvvvviiiiiiiiiiiiiiienes . Chamber lain Blane 2023-1 LLC ........ccc...... Ownership.. .100.000 ...|Brookfield Reinsurance Ltd. .......... . NO......
American Equity Investment Life Insurance
..|Brookfield Reinsurance Ltd. Group .... 200 VESEY PROPERTY HOLDINGS LTD. COMPANY e Ounership.. .100.000 ...|Brookfield Reinsurance Ltd. .......... NO.....
..|Brookfield Reinsurance Ltd. Group .... 5 MW Property Holdings Ltd. ....... Brookfield Reinsurance Investments LP ...... Ownership.. ..47.200 ....|Brookfield Reinsurance Ltd. .......... NO......
American Equity Investment Life Insurance
..[Brookfield Reinsurance Ltd. Group .... [..ccooees o] o | s | i | e Bay Adelaide North Property Structure ........ COMPANY s OWNErship...cceeeeeeeeeeeee e ..77.600 ....|Brookfield Reinsurance Ltd. .......... NO......
American Equity Investment Life Insurance
..|Brookfield Reinsurance Ltd. Group .... [....cccco voviiis] wovoiiiiiiiiis | e | e | s ALA MOANA PROPERTY HOLDINGS LTD. ............... COMPANY .. e e Ownership.......ccooueeeeiiiiiiiieeees ..77.600 ....|Brookfield Reinsurance Ltd. .......... . NO......
American Equity Investment Life Insurance
..[Brookfield Reinsurance Ltd. Group .... [..ccoooes o] oo | s | i | e TYSONS GALLERIA PROPERTY HOLDINGS LTD. ....... . COMPANY s OWNErship...ccoeeeeeeeeeeeee e ..65.000 ....|Brookfield Reinsurance Ltd. .......... NO......
American Equity Investment Life Insurance
..[Brookfield Reinsurance Ltd. Group .... [..ccoooes o] oo | s | i | e WOODLANDS MALL PROPERTY HOLDINGS LTD. ........ COMPANY s OWNErship...ccoeeeeeeeeeeeee e ..66.000 ....|Brookfield Reinsurance Ltd. .......... NO......
American Equity Investment Life Insurance
..|Brookfield Reinsurance Ltd. Group .... [....cccco voviiis] woeoiiiiiiiiis | e | e | s La Cantera Property Holdings Ltd. .............. . COMPANY .. e e Ownership.......ccooueeeeiiiiiiiieeees ..70.500 ....|Brookfield Reinsurance Ltd. .......... . NO......
American Equity Investment Life Insurance
..[Brookfield Reinsurance Ltd. Group .... [..ccoooes o] oo | s | i | e JORDAN CREEK PROPERTY HOLDINGS LTD. ........... COMPANY s OWNErship...ccoeeeeeeeeeeeee e ..61.400 ....|Brookfield Reinsurance Ltd. .......... NO......
..[Brookfield Reinsurance Ltd. Group .... [..ccee o] o | i | i | s 2 MW Property Holdings Ltd. .....ccovvvvvvvrennns Brookfield Reinsurance Investments LP ...... (0T T N ..47.200 ....|Brookfield Reinsurance Ltd. .......... NO......
American Equity Investment Life Insurance
..[Brookfield Reinsurance Ltd. Group .... [..cccooee o] o | i | i | s WILLOWBROOK PROPERTY HOLDINGS LTD. ............ COMPANY s (O Ty T T ..64.800 ....|Brookfield Reinsurance Ltd. .......... . NO......
..[Brookfield Reinsurance Ltd. Group .... [..ccoooes o] oo | s | i | e BOULDER REINSURANCE (CAYMAN) LTD ......ccceenens American National Group Inc. .................. OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Reinsurance Ltd. .......... . NO......

Asterisk

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 JUNE 30, 2024 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. .............. NO
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 YES
Explanation:
Bar Code:
6 0 7 3 9 2 0 2 4 4 9 0 0 0 0O 0 2
6 0 7 3 9 2 0 2 4 3 § 5 0 0 0O 0 2
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 0 7 3 9 2 0 2 4 4 4 5 0 0 0 0 2
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 0 7 3 9 2 0 2 4 4 4 7 0 0 0O 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 0 7 3 9 2 0 2 4 4 4 8 0 0 0O 0 2

A || ()
6 7 3 9 2 0 2 4 7 0 0 0 0

0 0

0 2
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STATEMENT AS OF JUNE 30, 2024 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 14,728,700 14,728,700 12,121,469
2505. Miscel laneous Receivables ... ... 15,341,577 |... ... 14,691,530 |... ... 25,726,828
2506.  MGU FEE INCOME ... eaeas |oeeeereieeieseasnn 434,031 oo o 434,031 |
2507.  Taxes 0ther Than FIT ..o oot
2508.  Qverfunded Pension ..... 279,217,093
2509. Prepaid Expense ...... 21,590,472
2510. Debit Suspense .... 21,482,246
2511.  Miscellaneous Nonadmitted ASSES .......ccococoiiieieiciiiiccccccececee s o 723,014
2512, AQVANCES ...vvieieeiicieeetce ettt ettt en st s s en e sennans |oretesereaenes e esen 18,965
2597. Summary of remaining write-ins for Line 25 from overflow page 353,536,098 29,854,261 38,177,325
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504.  Miscellaneous invesStMent [Habilities ..ottt e et e e e e s e e e s e se e areseesrnsensrnanans |oeeeeeeeieeeenns 4,273,903 | 4,832,765
2505.  Retiree DENETIT FESEIVE ..ottt ettt ettt ettt ettt et et et et e eaeeee et e eteeeeeeeeteseeeeeseeseneeeeessenseneresensnnsensnnan |ooeeeseeieseeeenns 2,454,068 |................... 2,340,432
2597. Summary of remaining write-ins for Line 25 from overflow page 6,727,971 7,173,197
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Group Reinsurance FEE INCOME .........cciiiiiuciiieiiieieieieie ettt [eeses s 452,164 |...oooee 2,344,843 ... 3,818,155
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 452,164 2,344 843 3,818,155
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, PRT RiSK CRAIGE ..vveeeeeieieii ettt senenenens [oesesnasesenas (27,515,485) ... 3,807 | (29,591,454)
2797. Summary of remaining write-ins for Line 27 from overflow page (27,515,485) 3,807 (29,591,454)
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. Prior year correction 10 ModCO FESEIVES ......oooiiiiioioiiicieie e enes [ereaeaeaeeneee e ennseaees [oeeeeennanaeens 12,430,514 | 12,430,514
5397. Summary of remaining write-ins for Line 53 from overflow page 12,430,514 12,430,514
Additional Write-ins for Schedule T Line 58
Direct Business Only
1 Life Contracts 4 5 6 7
2 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. DEU GErmany .........ccccceeeeeeeeveveverercrceeeeeeeeeeeee e D0 0 S T 8,082 ..o 3,000
58005. ESP SPain ...ccceeeeeieieieieeeeeeeeeee e [ D.0.0 SN U 2,988
58006. ITA 1Haly oo [ XXX 1,050 |...
58007. NLD Netherlands
58008. BEL Belgium ......cceoveveveieicicvcicecceeeeee e
58009. LUX Luxembourg
58010. JPN Japan .........
58011. AUS Australia
58012. CHL Chile ..
58013. ABW Aruba .........
58014. CHE Switzerland
58997. Summary of remaining write-ins for Line 58
from overflow page XXX 14,874 31,800
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STATEMENT AS OF JUNE 30, 2024 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 375,256,903 |.....cocvve 347,667,188
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 56,328,169 |................. 64,816,713
2.2 Additional investment made after CQUISITION ................ccucueuiuiieiiecieie ettt ettt e ettt eseae s s s s s sesessnenenanas |oeeeeeeeeseneaeiene 1,962,035 |... .. 17,270,712
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 .........ceiieuiieiiieieiiiteteeteteteteteteteteeeseseesesessesessesesesesseseseesessssesessesessesessesessesassesessesesessesnssennssans |ooeseseneneinns 14,628,597 |................. 15,007,810
5. Deduct amounts reCEIVEd ON GISPOSAIS .........c.eiiiiirieieieieieiieseeeetee ettt eee e et s s eseseses e eae e eeseseseaeseseseeasesesesesenenenns [sosssssaninannnns 87,363,190 |......ccoeeee. 26,438,402
6. Total foreign exchange change in book/adjusted Carrying ValUE .............cccooiiiiiiiiiii i [ oo
7. Deduct current year's other than temporary impairment recognized .. ... 23,213,312
8. Deduct CUITENt YEAI'S AEPIECIAtION .........cveueieeeieeiietesietetetes et et e et ese e et se e ese e eseseesese et esesese s esessesessesessesesseseseesennssesessennne |ooeseseseneneieas 9,395,109 |.covevereies 19,853,806
9. Book/adjusted carrying value at the end of current period (LINeS 1+2+3+4-5+6-7-8) ........ccceovriirirururerieieeeneniseeeseeieeeseeeenens foeeinininninens 327,459,036 |................ 375,256,903
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) 327,459,036 375,256,903
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 5,170,630,475 |............ 5,079,187,970
2. Cost of acquired:
2.1 Actual cost @t M OF ACQUISITION .........o.oeeieeececececceeeee ettt s e s s ee e eanaeesn s esesesnensnssensnssnnnanns |eeeeesenennnees 195,862,375 |................ 333,136,451
2.2 Additional investment made after acquisition . e 194,341,277 ..o 342,372,573
3. Capitalized deferred interest and other ............. | 1,625,170 oo 3,557,923
4. ACCTUAD OF GISCOUNT ...ttt s e b et s s et e s e b et e e e s s e et et s e e e s et et sssenesesenas [oomnananeneenananas 584,447 |...ocoveenee 10,327,529
5. Unrealized valuation INCrEASE/(AECTEASE) ...........eviviveuerereriirisisietetetesesee st st ststetesesesese st ssssssesesesesess st ssssssesesesesese st ssssesesesesenasnnnans [sessenenenseenenens 6,000,000 |.....cceve.e. (11,500,000)
6. Total gain (loss) on disposals .................... ... (2,223,876)]... ..(14,838,419)
7. Deduct amounts received on disposals . [N 369,488,348 |................ 575,769,087
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES ........ccvoveveveieieeiiriiiieeieeeeeee s [oeeeeeeeeeieiens (4,586,124).....coveeeiieeee
9. Total foreign exchange change in book value/recorded investment excluding accrued iNterest ..............ccovvvvveuerereeeererisienes |oeeeeeeeeeeens (1,922,784 4,155,534
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 @lIOWANCE ..o
13.  Subtotal (Line 11 plus Line 12) ......
14.  Deduct total nonadmitted @MOUNLS .............oiiii e aes [reeee e e et [t
15.  Statement value at end of current period (Line 13 minus Line 14) 5,199,994,860 5,170,630,475
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 2,282,164,411 |............ 3,721,820,908
2. Cost of acquired:
2.1 Actual cost at iMe Of @CQUISTHION ........ccveuiieeiieieieiciet ettt ettt et e et ese st ese s ese s ese s et essesesseseseesenessesesnens [eeseseeneieineaes 34,821,119 |........... 1,349,087,898
2.2 Additional investment made after acquisition . R F 511,484,136 |........... 1,059,927,453
3. Capitalized deferred interest and other ............. O PO 526,734 |.cooveeeenn 512,224
4. ACCIUAI OF GISCOUNL ..ottt ettt et et e s e et et e s e s e s e s s s s s et et e s e s s s e s s s st et esesesess s s aseseseseseanasassssesess [oreseeseneseeeseaeneennnnenenenene |oerueteaeseenennnenas 347,659
5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.iueuiiueuirieririetiietetetesestesestesestesessesesseteessessasessssesessesessesessesessssensasessssensssesesnas [oeesesessesennane 30,032,452 |.......... (2,251,363,982)
6. Total gain (loss) on disposals .................... 25,465,484
7. Deduct amounts received on disposals . e e 319,959,890 |............ 1,618,789,641
8. Deduct amortization of premium and depreciation .................. i e 1,934,496 |...ooovevene 4,843,592
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) .. ..2,537,216,088 |... ..2,282,164,411
{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) 2,537,216,088 2,282,164 ,411
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 [ 10,847,324 ,669 |.......... 10,984,361,578
2. Cost of bonds and Stocks aCqUIred .............cceoeeveueeveueeeeeeeeeeeeeeeeeee e I PO 3,998,951,818 |............ 2,792,813,898
3. ACCTUAI OF QISCOUNT ...ttt s et e s e et e s s et ee e e e e s s esseeenns [eoinaeninaninaas 28,397,088 |....cocceenne 8,788,810
4. Unrealized valuation iNCrEaSE/(AECIEASE) ............ceeviviireieereseieeeeeisese et eeessssese et ssessssesese s st essssesesesesessssesesesessssssesesesassnsssssesassas [eoesesesececees (16,680,218)|......cccvnvnce 54,819,143
5. Total gain (Ioss) on disposals ............cccceevrererverererenenns .. 11,378,122 |... ..(51,420,624)
6. Deduct consideration for bonds and stocks disposed of . I 1,208,218,905 |............ 2,883,587,701
7. Deduct amortization OF PrEMIUM ...........c.coiiiuiiiieeeieeteeeet et et e e et eae ettt e e te et et e et et e e et easetessstesestesessesesseseesetensatensssessstesessesessesens [oersesensesennane 17,250,477 ..o 58,497,034
8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............c.cueueueuiriiiiiirieieeeieieseeee sttt ss s [oeeenesseseseeseieenans 4,227 | 1,891,817
9. Deduct current year's other than temporary impairment FECOGNIZEA ...........ccviiririiirieieieiiiese et ssssenes [oeseeneeeseesesaeeeeeeneeeesees [oeeeeeieieeenas 1,847,391
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .. e 2,173
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .........cooeverereerereririeieiereeeeeeseseeieienes [oeeens 13,643,906,324 |.......... 10,847,324 ,669
12.  Deduct total NONAAMItEEA BMOUNES ........viuiiiiieiieecieicie ettt s et s et s et snenes [ooneninininaas 50,994,406 |................ 49,984,952
13.  Statement value at end of current period (Line 11 minus Line 12) 13,592,911,918 10,797,339,717
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STATEMENT AS OF JUNE 30, 2024 OF THE American National Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted 2 ’ ¢ Book/Asdjusted Book/,fdjusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS

To INAIC T (8) ceiiiiitee bbbt be s e 10,195,741,833 |............ 2,886,449,309 |............ 3,895,361,737 |.ovvieecicenne 1,686,789 |.......... 10,195,741,833 |........... 9,188,516,194 | [ 8,433,786,622

7 1 @22 - ST STTSTSTSRTRPPRTITY RSP 4,369,241,724 |............... 586,629,377 |......c......... 210,410,894 |.....cccevnee 17,974,173 |............ 4,369,241,724 |........... 4,763,434,380 |....coovvviriiiierinniies oo 4,287,693,315

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 399,956,770 |............ 1,325,507,415 |.oreriee 12,083,921 | 10,938,795 |..c.cceovneeee. 399,956,770 |........... 1,724,319,059 | [ 620,327,782

4. INAIC 4 () vttt bbbt E e b e Rt bt bt et et et ne et et ettt nene s e 153,019,762 |...ccovvevneeee 59,057,411 | 8,000,000 |...ccerrennee (13,182,330)|......ccccvneee 153,019,762 |.....cccoc... 190,894,843 ..o [ 162,627,953

5. NAIC 5 (8) ettt [er e 2,785,000 |....oocvvrecrenne 144,587 .o 209 [ 1,507 | 2,785,000 |eoeereriennene 2,930,885 |eeeeeririeeieeeir s [ 7,929,182

B, INAIC B (@) vttt ettt b bt e bbbt b b bk h bbbt bt bt bt et e ettt 289,100 288,767 (333) 289,100 1,284,802

7. Total Bonds 15,121,034, 189 4,857,788,099 4,126, 145,528 17,418,601 15,121,034, 189 15,870,095, 361 13,513,649,656

PREFERRED STOCK

8. NAIC T bbbttt b e b [reere e 34,732,903 [..ieeeeieeccrierrries e [ [ 34,732,903 |..cocveennee 34,732,903 [ e 34,732,903

9. NAIC 2 et b e h R bR e b bt e bt bt bt bt b sttt nae bt et e enens [rrerenn s 46,051,469 |...ooviiieciicncniens oo e (2,271,502)|........c0ucc. 46,051,469 |.....ccovnenee. 43,779,967 ..o v 43,560,000
L (O N 72 (@< T OO p OO SO OO O OO VOO NSO UEUP TR UOTPO O SOUR NOORRRUTPRR SRR
T1. NAIC 4 ettt ettt ettt s et et a et e e ket R et R e n e R e aeeRe Rt eheReeaeseesebe s ese s beneeseneesenesaenensesenns [rereetere et nees [oesten e e [ s | [ [oee
12, NAIC 5 oottt ettt ettt s bbbt s et e e 2 s bk R st eee SRRk s Rt s st be ket se sttt e s s netesen [rreeeenener e s et et s teinis [ereeninen e s eannn s [oerese e [erereine e [eee s [ereeeenien s ens[oee st snenenes [
180 INAIC B .ttt b e h b e R e b E b e bt b et et e ettt n et bt enee 1,228,800 (55,200) 1,228,800 1,173,600 1,232,000
14, Total Preferred STOCK .........ccciiiiiiiiiii et 82,013,172 (2,326,702) 82,013,172 79,686,470 79,524,903
15. Total Bonds and Preferred Stock 15,203,047, 361 4,857,788,099 4,126, 145,528 15,091,899 15,203,047, 361 15,949,781,831 13,593, 174,559

(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 2,320,127,555 ; NAIC2 $ oo i NAIC3 $ i 24740 NAIC4 $ oo i NAICS5 $ i NAICE $oeiiiic




STATEMENT AS OF JUNE 30, 2024 OF THE American National Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

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 734,322,353 XXX 731,359,725 29,781,818
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCembEr 31 Of PriOr YEAI ..........ccc.cerieueieieieieiesieieietesieseseeseessesessese st esessesessesessesessesesessesnssenes |eoeseesees 2,300,346,908 |............ 1,094,950,626
2. Cost of Short-term iNVESIMENES ACUINEA .........ceeviuieieiiieieieieiete ettt ese et ese et e e s ese s esessesessesesaesessesessssesnssenes |ooeeesenens 6,673,658,005 |............ 5,850,923,296
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 44,981,457 |..cooeveven. 31,478,962
4. Unrealized valuation iNCrEASE/(ECIEASE) .......c.euiuiriirireieeuetetesitatseseseetetesesesesesesesseseeeseseneassesseseseteseneseassesssaeseseseneneasssssssesesenans [roemeneininenennnns 7,904,548 |
Total gain (I0SS) ON AISPOSAIS .......c.cueueeiieieeeeeeeeeeeeee et e ettt ettt e e ettt es e s e e s s st esesesesessasasassesesesesesnassssaseseseseseanas |ressesesesssesenenesnnssenenesenns [oeeesennneeenes 14,398,743
6. Deduct consideration received 0N DISPOSAIS .............cciuiriiviiiieiiietisieteseetese et st et st esssaesesaese st sessesessssessssessssessssesessesessesesssanes [oersesesnene 8,292,568,560 |............ 4,691,383,965
7. Deduct @amortiZation OF PrEMIUM ...............ceuiuiuiiiee et te ettt ettt ettt s e e e et et et et et s essss s et et et esesesessss s esssesesesesesessssesssesesesesesnns [oesasesesesesesenensnnaeanesnsenns [oesesnneneenenneeeeneas 20,759
8. Total foreign exchange change in book/adjusted Carrying VaAlIUE .............c.ccooiiiiiiiiiii i [eeeeee e oo
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) .........ccceceriririeririeieieieeeeeeiee e [eeeeenieennne 734,322,353 |............ 2,300,346,903
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) 734,322,353 2,300,346,903
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STATEMENT AS OF JUNE 30, 2024 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 217,513,134
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 70,512,685
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 19,973,579
SSAP NO. 108 AGJUSTMENTS ......teitiiitietieie ettt a e he e bt b e e E e e bt e bt e e e e oot £ e He e eh e e 1h e e £ H £ e b e e bt e b e et e ea et e es e ees e nbe e ebe e e b e e nb e e bt e bt eneean e e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........cuiveviiiieieiteteieteeeectete e st esse st e s et es s e s e st et ess s ete st esseseses et e s s snsesea et sas s s ss e s et s s enseseaesesessnsssetesesassnsnanaes febebesssssnnsnes 58,454,156
Considerations received/(Daid) ON tEIMINALIONS ...........c.ccc.eviiiurueeeieieieeceetete e se st s s ese st sassesese s s s sssseses s s sssaese s s sassssesesssssssssesessssssssssesesssanns | seesesssssasenes 122,731,127
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+5-8+7+8+9) .........cociuruiuiuiieieceeeeieieceetesese s ese e s s sssans | sesesesesssnses 243,722,427
(DTt [ Ter g ToTgEoTo [T i (=To I EoT T PPN
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....coviiuiuiiiiiiceciete ettt sae ettt ae s s s s bbb sens s e st s ensnsssesesasanns eeebesesssaseees 243,722,427

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 JUNE 30, 2024 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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STATEMENT AS OF JUNE 30, 2024 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 (1o NI 01 [0 o' Vo e SO URPR 243,722,427
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 e s s s st s et esessasa s s s sesesesesesessnsnenesesenninenenee s 243,722,427
Part D, SECHON 1, COIUMI B ......oueeeeeeeeeeeeeeeeeee ettt e e et e e e et e et et e e e e e e e e e e e e e e e e e e e e eeeeeeeseenentenanneens aeeesessessesses 243,722,427
Part D, SECON 1, COIUMN 7 ...ttt e e et e e e e e e e e e e e e e e e e aeeaeeae e e e e e e e e e e eseaeeae Shestestessestestessessesteareateas

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

Fair Value Check
[T N T= Yo (1o g NI 01 100 Vo T [ TP 243,722,427
Part B, Section 1, COIUMN 13 ... bbb bbb bbb R aaes eeReAeeEeie bbb
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s s st et et e s easas s ssesesesesesessnensnsneneseeninenenes e 243,722,427
Part D, SECHON 1, COIUMN O ...t e e e e et e 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 eeeenaensensnanens aeeeseesessesses 243,722,427
Part D, SECtioN 1, COIUMN 10 ..ot b b a e a e e e s et e s d e b et e aes eeReaeebeaeebeae et

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

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

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiieiee et snennennenens i

Slo7



STATEMENT AS OF JUNE 30, 2024 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 YEAI ..........cc.ceieueieierieieiesieieietesieseieseeeses et esessesessesesaesessesesessesnssenes |eoeeesees 1,492,623,739 |............... 315,091,194
2. Cost Of Cash €QUIVAIENTS BCQUINEM ........c.ceeuiuiieiiieieieieieteie ettt ae e se et e et esa s ese s ese s esesseseseesensesesessessssesesesessesnnnans |eoeseesenens 8,806,278,866 |.......... 12,980,014,918
3. ACCTUAIL OF ISCOUNL ...t e et e e e e e e e e e e e e e e e e e e e e ee e e e e e ee e e eeeeeeeeeeeeeeeeeeeeeeeeeeeeeseees Jereeeeeeeee e e e e eeeens feereeeeeeeeeeeeens 7,371,931
4. Unrealized valuation iNCrEASE/(ECIEASE) .......c.etiriririiueueueieuenetaeresteteteteses et sesesseseteseseseataesssseseteseseneassesssaeseseseneneassessssesesesenen [oeieiminininnnns 18,409,564 |.....ooviiiiiee
Total gain (I0SS) ON AISPOSAIS ........cucueueereeeeeececeeeie e tet ettt eae e s sttt e s e e s s s st et et esessssasasesesesesesessanssssesesesesssssssanas |oeesesesenesnsnsaseseseseneennns |oeeseasesssenennnens (146,118)

6. Deduct consideration received 0N ISPOSAIS .............ccciueriiuiiiieriiietiiieseseeteseetetsteestessssesesaesessesessesessssessssessssessssesessesessesessasens oereesesnene 8,280,136,813 |.......... 11,809,688, 371
7. Deduct @amortization OF PrEMIUM .............c.ceuiueuieiieee et te et et ettt e et et e s s e e et et et esesesessas s et et esesesesesess s asssesesesesessssssesssesesesesesnns [nesaseseseseseseneennneasesesenns [oesesnneneeneneeeeeneas 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) ..........cceceueurriiininiieeeeeeeeseseseeseeeeens e 2,037,175,356 |............ 1,492,623,739
11.  Deduct total nonadmitted @MOUNES ..ot as [ere et e [t
12.  Statement value at end of current period (Line 10 minus Line 11) 2,037,175,356 1,492,623,739
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STATEMENT AS OF JUNE 30, 2024 OF THE American National Insurance Company

SCHEDULE A - PART 2

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

1 4 5 6 7 8 9
Location

2 3 Additional

Book/Adjusted Investment

Date Actual Cost at Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

HOME OFFICE BUILDING ... GALVESTON ..01/01/1971 . . |Various ....

OFFICE BUILDING ... .. | LEAGUE CITY LT 04/01/2002 .. . |Various .
SHOPPING CENTER . .. |BILOXI ...... ..M. 03/01/1967 .. . |Various .
HEALTH CLUB .. .. | LEAGLE CITY LT 10/01/1988 . . |Various .
OFFICE BUILDING .. | LEAGUE CITY LT 12/01/1995 .. . |Various .
OFFICE BUILDING .. | COSTA MESA . ..CA. 06/01/1993 .. . |Various .
OFFICE BUILDING .. | DALLAS ...... LT 09/30/2003 .. . |Various .
SHOPPING CENTER . .. | SAN FRANCISCO ... ..CA. 12/31/2010 .. . |Various .
OFFICE BUILDING .. | GREENWOOD VILLAGE . .. C0. 11/20/2014 . |Various .
OFFICE BUILDING .. | NAPLES ... 07/31/2015 . |Various .
OFFICE BUILDING .. | DENVER 12/08/2015 .. . |Various .
OFFICE BUILDING . | HOUSTON .. 05/11/2020 .. . | Transfer

OFF ICE BUILDING .

WARRENVILLE ..

.. 04/17/2024 .. . | Transfer ..

19,184,612 |..

0199999. Acquired by Purchase 19,184,612 2,459 564,877
0399999 - Totals 19,184,612 2,459 564,877
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [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
OFFICE BUILDING SANTA CLARA ... ..CA.. .04/17/2024 .. 8,595,529 |......... 154,064 e |- ..(154,064)|. 8,441,465 |..... 12,932,536 |ovoverrereriiiiins |orene 4,491,070 4,491,070 |.
OFFICE BUILDING GREENNOOD VILLAGE . ..00... .06/06/2024 . 7,276,685 |......... 170,114 2,261,425 |. (2,431,539) . 4,845,146 |...... 1,841,243 [ [ (3,003,903)|..... (3,003,903) |-
OFFICE BUILDING DENVER ........ ..00.. .06/06/2024 . 10,971,996 |......... 468,123 3,738,575 |. (4,206,698)|. 6,765,298 |...... 9,546,220 [..vcvevereirinns [ 2,780,922 2,780,922 |.
SHOPPING CENTER ................ cooo [LOGANVILLE o |, [N ..06/26/2024 .. | oveeeiiieiiieiceseceeces [ |, [ 22,748,418 378,812 |.. IO ..(378,812) 22,369,605 |..... 30,771,026 |.. i 8,401,420 |...... 8,401,420
0199999. Property Disposed 49,592,628 1,171,113 6,000,000 (7,171,113) 42,421,514 55,091,025 12,669,509 12,669,509
0399999 - Totals 49,592,628 1,171,113 6,000,000 (7,171,113) 42,421,514 55,001,025 12,669,509 12,669,509




STATEMENT AS OF JUNE 30, 2024 OF THE American National Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
1844801 ... IRVINE ... . 11/29/2022 .. ... 6.500 |.. .. 70,600,000
18461018 .. MADRID ... .08/16/2023 .. .. 7.910 |.. . 434,639,850
18462018 .. LONDON ... . 11/02/2023 .. . 217,905,650
18466018 STERLING . 04/23/2024 .. . 183,150,000 . 298,091,304
323001 .. MAUI .. .06/03/2016 .. . 116,350,000
331101 .. WINCHESTER . 04/24/2023 .. .. 33,970,000

331201 . 03/11/2022 ..

331301 BRADENTON .. . 04/07/2022 ..
331501 VANDALIA ... . 12/3172023 ..
331601 VINEYARD . 04/29/2022 ..
331801 .. SUGAR LAND . 08/10/2022 ..

331901

332001
332201

SALT LAKE CITY .

LOUDON
SAN ANTONIO ..

. 08/23/2022 ..

. 09/22/2022 ..
. 11/04/2022 ..

....2,199,982 ... ...43,021,032

[AVE|

18470018 .. HONOLULU ... . 06/25/2024 ..
331001 .. APEX ..... . 12/31/72023 .. 6,858,534 .. 89,550,000
1842801 . SAN DIEGO . .02/01/2023 .. .97,547 |.. .. 18,800,000
18460018 SOMMERVILLE . 08/02/2023 .. ,336,988 |.. . 542,400,000
323302 .. LI VERMORE ... . 09/29/2022 .. . 277,823.. .. 74,180,000
330101 .. MORENO VALLEY .. . 09/29/2022 ....6,420 |.. .. 38,500,000
330301 GALVESTON .. . 04/24/2023 ..3,617,333 .. .. 68,340,000
331401 .. BOISE .... . 04/24/2023 .. 1,820,042 .. .. 55,700,000
331701 CAPE CORAL .01/26/2023 .. .. ..3,676,598 |.. .. 72,100,000
332101 SAN ANTONTO L. 09/06/2022 ....eeveve fuvvevenniininiiiiinnnnnnnnnd5.250 oo [ B N 105,000,000
0599999. Mortgages in good standing - Commercial mortgages-all other 185,349,982 74,990, 189 2,685,597,836
18472018 ..o | L PP PP PPP PP [P 1] P PPPPRPRR ROTTTTTTTTTTTTR RPN APPPPTRY 06/25/2024 .......... |oeeiiiiiiiii 19.340 |ovvviiiiiiiiiiiiiiiiiiiicceeeee R RN 4,295,532
0699999. Mortgages in good standing - Mezzanine Loans 242,954 4,295,532
0899999. Total Mortgages in good standing 185,592,936 74,990, 189 2,689,893,368
1699999. Total - Restructured Mortgages
18463018 .....oooiiiiiiiiii |PHINCE PP PP PP PPPPPN [P VAo foeeieiiiiiii i | 02/27/2024 ....ooooos oo 9.321 | 10,269,439 [...uueniiiiiii 53,439,356 [..ooeiiiiiiiiii 245,000,000
1999999. Mortgages with overdue interest over 90 days-Residential mortgages-all other 10,269,439 53,439, 356 245,000,000
2499999. Total - Mortgages with overdue interest over 90 days 10,269,439 53,439,356 245,000,000
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 195,862, 375 128,429,545 2,034,893,368
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 | Interestand | 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

1814801 . SALT LAKE CITY .06/01/2022 .. ..06/14/2024 5,155,391 |. . 476 5,045,504 |. 5,045,504
1835601 . DUBLIN ....... .06/01/2022 .. .04/09/2024 . 30,447,341 |. 14,281 K . 30,289,739 |........ 30,289,739
1836201 ... WENTZVILLE .. 06/01/2022 ....06/27/2024 ... 0095,890 [o.voreeieieieeins [ 39,861,120 |........ 39,861,120 |...
1836202 .... SAUGET ... 06/01/2022 ....06/27/2024 ... [ 16,444,884 | [ o [ [ e | 16,451,100 |........ 16,451,100 |...
1837301 ... .... |HOUSTON ... 06/01/2022 ....06/06/2024 .... . e | F PP N 33,838,189 |........ 33,838,189 |... e .
1838801 ...evvvvvviiiiiiiiiiiinnes LENEXA 06/01/2022 .....]...... 06/27/2024 .....|........ 20,029,795 |..oevveiiiiiiiiiiiine o 128,398 |..ovvveeeiiiiiiiiiins foviiiiiiiiiiiiiii o 128,398 | [ 20,089,567 |........ 20,089,567 [....ccociiiiiiies Jooeeeiiiiiiiiiiiiens o
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STATEMENT AS OF JUNE 30, 2024 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 | Interestand | 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
1838802 ... LENEXA ... 12/31/2023 ....06/27/2024 L3121 s [ 7,781,000 |......... 7,781,000 |...
1839001 ... ... | SHAINEE ... 12/31/2023 ....06/27/2024 . . . S R 14,327,040 |........ 14,327,040 |... .
1839002 ..o SHAUNEE 12/31/2023 .....[...... 06/27/2024 ... |oveeeeeieiiiiiiiiiine foeeiiiiiiiiiiiiiiiies e 18,516 | i e 18,516 [ e 5,526,144 |.......... 5,526,144 |..oovviiiiiiiiiiiiins foviiiiiiiiiiiiiiiies o
0199999. Mortgages closed by repayment 411,270 173,209,492 173,209,492

1770501 ...
1774501 ...
1778501 ...
1778701 .
1779301 .
1781001 .
1790101 ...
1792801 ...
1796601 ...
1799401 ...
1801301 ...
1805901 ...
1807801 ...
1808401 ...
1808402 .
1808801 .
1810701 .
1813401 ...
1813501 ...
1814001 ...
1815001 ...
1816401 ...
1817101 ...
1817201 ...
1817801 ...
1818501 .
1818601 .
1818901 .
1819001 .
1819002 .
1819101 ...
1819102 ...
1819301 ...
1819401 ...
1819501 ...
1819901 ...
1820001 .
1820201 .
1820301 .
1821001 .
1821301 .
1821401 ...
1822501 ...
1823201 ...
1823401 ...
1823801 ...
1823901 ..

GREENVILLE
BROADVIEW HEIGHTS ....
SANTA CLARITA .
DAYTON .
HURST ..
ROCHESTER
HUNTERSVILLE ..
LAS VEGAS ...

LA CANADA FLINTRIDGE ...

FENTON
PASADENA ..
PASADENA ..
SACRAMENTO ..
FORT LAUDERDALE .
FRESNO
ALPHARETTA ..
DELAWARE ...
LOUISVILLE ..
CHARLOTTE ...
LOGAN CITY ..
ENGLENOOD ...
JONESVILLE ..

LINTHICUM HEIGHTS .
FORT WORTH ..
COLUMBUS .
COLUMBUS
COLUMBLS ..
COLUMBUS ...
LIVERMORE ...
THE WOODLANDS .

CHARLESTON
DALLAS .
DERBY ..
NEW ORLEANS .
HOUSTON ...
TALLAHASSEE
GLENDALE .
DALLAS ....

PLAINFIELDS ...
L0S ANGELES

06/01/2022 .
06/01/2022 N R 26,067,333 |....
06/01/2022 N R 2,343,071 |....
[ PSRRI R 08/18/2009 B IO 28,626,338 |....

06/01/2022
06/01/2022
06/01/2022
.06/01/2022 ..
.06/01/2022 ..
.06/01/2022 ..
10/26/2009

... 26,668 |.
....43,748 |.
....32,882 |

.18,985 |.
.18,159 |.
91,127 |.
...91,142 ).

.. 26,668 |...

O 13,056,466 |....
B IO 3,065,581 [....

06/01/2022
04/24/2023
06/01/2022
.06/01/2022 ..
.06/01/2022 ..
.12/31/2023 ..
06/01/2022
06/01/2022
06/01/2022
06/01/2022
06/01/2022
12/09/2014
12/11/2014
01/15/2015

...1,732,484 |....
...8,387,263 |....

....92,680 |
122,331
....98,2% |

139,217 |

18,221,872 |....
11,008,710 |....
26,261,721 |....

.. 139,217 ...

.03/16/2015 .. . 11,459,869 |. 123,653
.06/01/2022 .. 7,491,217 |. ..75,215
.06/01/2022 .. 6,221,115 .

... 11/08/2013 ..
.. 11/08/2013 ..
06/01/2022
06/01/2022
05/21/2015
06/01/2022
05/26/2015
06/01/2022
.06/01/2022 ..
.06/24/2015 ..
.06/24/2015 ..
.06/01/2022 ..
.06/01/2022 ..
06/01/2022
10/19/2015
12/07/2015
12/31/2023
03/08/2016
03/15/2016

. 11,107,660 |.
R .. 222,377 |
B IO 13,419,660 |....

. 46,280,486 |.
. . 50,602,549 |.
B IO 2,609,414 |....

... 110,626 |...
.. 182,072 |...
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STATEMENT AS OF JUNE 30, 2024 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 | Interestand | 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

1824001 ...
1824201 ...
1824301 ...
1824401 .
1824501 .
1824601 .
1824801 ...

1825001 ...
1825401 ...
1825701 ...
1825801 ...
1826701 ...
1826801 ...
1827001 ...

1827301 .
1827601 .
1827801 .

1828201 ...
1828401 ...
1828901 ...
1829001 ...
1820201 ...
1829801 ...
1830101 ...
1830301 ...

1830501 .
1830601 .
1831001 .
1831101 .
1831401 .

1831701 ...
1832001 ...
1832401 ...
1832601 ...
1832701 ...
1832901 ...

1833101 .
1833201 .
1833301 .
1833601 .
1834001 .

1834002 ...
1834401 ...
1834402 ...

1834901 ...
1835001 ...

1835201 ...
1835401 ...
1835501 ...

1835701 .

1836001 ...

.. | DALLAS ....
. [LOS ANGELES

LOS ANGELES

DEERFIELD ...

L0S ANGELES
MINNEAPOLIS ...

CINCINNATI ..
CARLSBAD ..

LAGUNA BEACH ..
BROOKFIELD ..
NAPERVILLE
LEHI .
IRVINE .
ROCKVILLE ...
COLUMBIA ...
BIRMINGHAM ..

SCOTTSDALE ..

WOODLAND HILLS ..

KNOXVILLE
LEHI ...
PHOENIX
PHOENIX
RINCON ...

FARMINGTON HILLS
HUTCHINS ..
DUBLIN ...

NORTH SALT LAKE .

L0S ALTOS
SPRING ...
SPRING ...
SOUTH JORDAN

. | AMERICAN CANYON .
..|PLANO ...
. | SAN DIEGO

SCOTTSDALE ..
NEW CANEY
NEW CANEY ...
SAVANAH ...
SAVANAH ...

MIAMI BEACH ...
CARY ...
LEHI ...
HOUSTON ...
COLUMBUS
TEMPE ..

03/15/2016
06/01/2022
06/01/2022

12/31/2023

JUT RPN S 05/13/2016
SRR FECTRUTT 08/03/2016
SRR RPN S 08/25/2016

e 08/29/2016

11/17/2016
12/06/2016
04/24/2023

04/24/2023
05/23/2017

JUOT RO R 06/15/2017
JUUT FUCT R RN 06/01/2022
JUT RPN S 06/01/2022
SRR FECTRUTT 07/13/2017

B N R 06/01/2022

09/26/2017

04/24/2023
06/01/2022
06/01/2022
10/16/2014
10/16/2014
06/01/2022

12/16/2021

JUUT FUCT R R 12/31/2023
JUT RPN R 12/31/2023
SRR IO R 12/31/2023

J PP 10/30/2018

09/02/2015
05/29/2019
06/01/2022

10/29/2019

.04/14/2016 ..
.12/31/2023 ..
.12/31/2023 ..

12/16/2016 ..
.03/15/2017 ..
.03/30/2017 ..

.06/01/2022 ..
.06/01/2022 ..
... 11/14/2017 ..
... 11/16/2017 ..
.. 1172172017 ..

07/26/2016 ..
.04/05/2018 ..
.04/05/2018 ..
.05/30/2018 ..
04/08/2016 ..

.06/01/2022 ..

.......... 2,001,373 |....
. 20,637,879 |.

22,155,018 |....
34,494,823 |....
...9,081,057 |....
...8,623,733 [....
10,797,460 |....
O 9,291,622 |....
B IO 8,859,809 [....
. 20,508,260 |.
. 19,120,211 .
. . 43,267,192 |.
N R 26,234,679 |....
O 9,242,483 |....
N R 17,757,69% |....
O 3,776,760 |....
N R 50,417,541 |....
O 14,489,119 |....
B IO 5,803,373 |....
22,500,824 |....
. 17,739,662 |.
. 18,326,770 |.

R . 20,348,378 |.
O 28,737,037 |....
B IO 6,178,980 |....
17,206,818 |....
13,212,518 |....
16,985,868 |....
35,346,410 |....

..52,755,519 |.
938,475 |....

16,976,854 |....
24,701,082 |....
27,430,970 |....
. 14,502,708 |.
16,145,559 |....

.2,000 [..

....62,793 |.
....48,934 |.
163,893 |.

155,743 |
.. 170,269 |.
76,179 |.
102,799 ).

.. 219,126 |...

124,153
128,262
..45,887
..70,99%
173,043

183,139

... 109,500 |...
... 185,743 |...
.. 170,269 |...

. 76,179

.. 163,893 |...

.. 169,263 |...

.. 284,901 |...

.. 102,799 |...
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SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 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 | Interestand | 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

1836301 ...
1836401 ...
1836601 ...

1836901 .
1837001 .
1837101 .

1837201 ...
1837601 ...
1837801 ...
1837901 ...
1838101 ...
1838201 ...
1838301 ...
1838401 ...

1838501 .
1838601 .
1838701 .

1839101 ...
1839201 ...
1839401 ...
1839501 ...
1839701 ...
1839901 ...
1840101 ...
1840201 ...

1840801 .
1840901 .
1841001 .
1841101 .
1841201 .
1841301 ...
1841401 ...
1841501 ...
1841601 ...
1841701 ...
1841801 ...
1841901 .
1842001 .
1842401 .
1843701 .
1843901 .

1844001

1844501 ...
1844901 ...
1845901 ...

225401
226301
227001
227201

227301 ..

227401

B ..

. [MARCO ISLAND

. |BOCA RATON

BEDFORD ...

AMERICAN FORK .

GREENSBORO ..
CHICAGO ...
CENTRALIA
BUFORD ...
BELLEVLE ....

L0S ANGELES ...

LAKE FOREST ...
GREENVILLE ..

BELLEVILLE
GLENVIEW .
FORT WORTH ..
CULVER CITY ...
COLORADO SPRINGS
EL SEGUNDO
COLORADO SPRINGS

LAS VEGAS ...
COLUMBUS ...

WEST VALLEY CITY
MOAB ...
HENDERSONVILLE
BURLINGTON ..

BREA ...
LINDON .

SHELBY TOMNSHIP .

EVANSVILL

COLLEGE STATION ...

BELLE GLADE ...
MARIETTA ...

ORLAND PARK .

VISALIA
LINCOLNWOOD .

JEFFERSONVILLE ..

MIAMISBURG
BEDFORD ...
CAMILLUS .
ALBUQUERQUE .

12/31/2023
06/01/2022
...12/17/2019

12/31/2023
12/31/2023
06/01/2022
12/31/2023
12/31/2023
12/31/2023
06/01/2022
04/24/2023

12/31/2023
04/24/2023
12/31/2023
12/31/2023
06/01/2022
06/01/2022
04/24/2023
04/24/2023

04/24/2023
04/24/2023
03/10/2022
06/01/2022
12/31/2023
06/01/2022

08/02/2022
11/07/2022
12/13/2022
01/26/2023
12/29/2023
12/29/2023
12/29/2023
12/29/2023

12/29/2023

.06/01/2022 ..
.12/31/2023 ..
.06/01/2022 ..

.04/24/2023 ..
.12/31/2023 ..
.04/24/2023 ..

.04/24/2023 ..
.12/31/2023 ..
.12/31/2023 ..
.04/2472023 ..
.04/24/2023 ..

.04/24/2023 ..
.04/24/2023 ..
.01/26/2023 ..
.03/24/2023 ..
.12/31/2023 ..

.12/29/2023 ..

........ 21 444,182 |....
. 24,679,896 |.

O 44,707,621 |....
B IO 30,216,024 |....

..20,225,341 |.
. 45,712,231 |.
37,345,524 |....
10,068,049 |....
23,661,746 |....
12,750,621 |....

19,424,777 |....
. 29,747,810 |.
. 46,039,476 |.
. 11,538,141 .

28,886,198 |....
O 2,939,842 |....
B IO 27,031,224 |....

.. 70,016 |

289,502 |.
204,959 |.
.. 143,157 |.
87,883 |.
153,959 |.
.55,520 |.

. 87,883
153,959
..55,520
105,770
307,787

.... 70,016 |...
... 324,025 |...
.. 143,888 |...

... 289,502 |...
... 204,959 |...
.. 143,157 |...

.. 221,857 |...
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | 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

227501
322601

TEMECULA

L0S ANGELES ...

12/29/2023
12/31/2023
12/31/2023

...5,222,153 ...

....42,570 |
....97,461 |
...77,045 |.

327201 .. .. | SOUTH JORDAN .09/29/2022 .. . 43,013,317 |.

328401 .. .. | SPARTANBURG . .09/29/2022 .. L 11,112,327 |

328402 .. . | SPARTANBURG . .07/05/2022 .. 4,024,551 |.

328901 06/01/2022 ..o fovveeeennnns s | 38,800,834

329101 09/29/2022 U 11,164,560 |....

329201 PORT WENTWORTH .. 09/29/2022 [ R 63,405,089 |....

320202 .. . | PORT WENTWORTH .. 08/16/2022 U 10,948,940 |....

329301 .. 09/29/2022 [ R 31,906,921 |....

320501 09/29/2022 O 5,004,750 |....

329901 HOUSTON ... 09/29/2022 [ R 29,547,700 |....

1814801 ... SALT LAKE CITY .. 06/01/2022 B 5,155,391 |....

1836201 . WENTZVILLE .. .06/01/2022 .. . 40,307,454 |.

1837301 . HOUSTON .06/01/2022 .. ..34,195,623 |.

1838801 . LENEXA . .06/01/2022 .. . . 20,029,79% |.

1821101 . WAHHENVILLE 09/01/2015 B 19,906,39% |.... - .645 471 |...
0299999 Mortgages W|th partial repayments 2,387,686,019 704,191 704,191 30 789,234 30,789,234
1821101 . |WAHHENVILLE B e O R O R FEPPP U PPPPPPPP TN 19,184,612 |........ 19,184,612 |...
0499999. Mortgages transferred 19,906,395 19,184,612 19,184,612
0599999 - Totals 2,554,172,902 1,115,461 1,115,461 223,183,338 223,183,338




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

SCHEDULE BA - PART 2

STATEMENT AS OF JUNE 30, 2024 OF THE American National Insurance Company

1 2 5 6 8 10 11 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Admini- Type Additional
CuUsIP Name of Vendor strative and Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Symbol Strategy After Acquisition Encumbrances Ownership
....................... LOC to American National Property & Casualty Company ................. TXeeeeeeee e e [ANPAC e eeeeeiins eevneenn [...07/01/2020 L feeeiinn e eeeeeeeinreennne 15,000,000 |uniienneiiiieiieeeieeeaens
1499999. Non-Registered Private Funds - Other Fixed Income Instruments - Affiliated 15,000,000 XXX
PPGILI-PO-1 ......... [BREF V1 Cayman 2 LP w.ovoeeeeeeseeseeseeseesrsesreseseesneseesessessessens [Grand Caynan ..ooooeeveeeeesresresresrsnans [oooceOWM.........] [Ban Re HOIdings Ltd v.oveveeeereereererereresresrsrsesees [ I N R PR R e 99.000
2499999. Joint Venture Interests - Mortgage Loans - Affiliated 12,001,463 XXX
PPEUNC-12-3 ......... [Radical Ventures FUND 111 LP ......ooooeereereereesseseessseeseesesseesesses [ [ [Radical Ventures Fund 111 6P INC ovvvreererrerrsrsreseenee [ R A R R R e 100.000
2599999. Joint Venture Interests - Other - Unaffiliated 7,700,661 XXX
PPEUNC-12-3 ......... [BlueRock- Revolving Credit Faci lity weewooeoreeruerueresressrsrseeees [PrIVALE weveeeeeeereeeesereseeseeseeseeeseseseseresnseenes [ Iy A R X R e
2999999. Collateral Loans - Unaffiliated 63,875,000 XXX
PPFPF3-KR-4 ......... Boccherini F2 2022-1, LLC = Debt ....ccvvmeeniieiiiieie e
PPFUEO-U3-0 .. .|Bach F1 2022-1, LLC - Debt

PPFX3T-HN-6 .........|Brahmns PP 2022-1, LLC - Debt .
PPG3AT-WS-2 ......... ANTAC ST Collateral Loan ........cevvvvvvviviiiiiiiiiiiiiiiiiiiiiiiiiiieeeeees

................ 172,653,233

€03

...................................................................... Transfer from Schedule DA .......cccvviiiiiiiinnnniiinnnnn B
3099999. Collateral Loans - Affiliated 177,669,621
.|Equity Fund 7089 - PineBridge Private Credit Rated Feeder, LP ..... .|PineBridge Investments, LLC ... ... 187,232

. |Equity Fund 7108 - Oaktree Mezzanine Fund V Feeder (ICI), LP ......

.| Oaktree Capital Management

.... 190,000

..|Equity Fund 7109 - PineBridge Private Credit Il RFF, LP .. ..|PineBridge Investments, LLC ... ... 1,122,668
PPGL2L-ZW-9 .........[OLP Unlevered Feeder Equity .. .| B PP PP PPPRRPPU RPN 122 2(c7 (0 S R RO PPRTRTN FEPPPPPTT 2,025,000
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 3,524,900
PPFTBE-4T-0 ......... Dupre 2022-1, Ltd.—EqUity ...covmmmmiiiiiiii e ANTCO e e e eeenne e eeennnns Jeeernnne s eeeeeenn [000208/22/2022 Lol |ociiiit e [ e 5,064,163
PPGO0J-4T-3 .........|Casals 2022-1, Ltd.-Equity .. .| ANICO ... ....300,176
PPGO0J-4U-0 .........|Bylsma 2022-1, Ltd.-Equity .. .| ANICO ... . 7,219,863
PPG2KF-10-3 ......... [ JOHNSTON 2023-1 LLC - Equity .| ANICO ... .... 5,049,375
PPG4KE-RG-7 .........| ISSERLIS 2023-1 LLC - Equity .| ANICO ... .... 4,850,236
PPG4KE-RI-3 ......... HARRELL 2023-1, LLC - Equity L P AP -2 . 2 P O P FEPTPOPPPTIN 3,762,285
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated 26,246,098
PPG3FA-T5-5 ......... | ASHBY BLANE HOLDCO 2023-1 | ANICO ... .... 1,100,789 .. 100.000
PPGG2N-0V-6 .........|BATES BLANE HOLDCO 2023-1 COMMON STK . ANICO ... 1,213,128 .. 100.000
PPGK2P-AE-9 .. ..|Residential Land Strategy Equity ... Transfer from Schedule D . .ee. 1,763,632
PPGK2P-AE-9 .........[Residential Land Strategy Equity ... ... 14,030,489
5399999. Residual Tranches or Interests with Underlying Assets Ha: 24,108,033
PPFOFY-ZW-2 ......... Boccherini F2 2022-1, LLC = EQUitY wevveeeeeeenneieeeeemnieeeeeeenneees |0 iiiiiiiiiencecciiieeeceeneeeeeenniees e DBt JANTCO e e eeenn [ereeeeeen e [0 10708/2022 L [ e e 280,000 [ e [ 100.000
PPFSF4-A4-8 .........|Bach F1 2022-1, LLC - Equity . .. 100.000
PPFSF4-DA-1 ..|Brahms PP 2022-1, LLC - Equity . . 7,899,101 |.. 100.000
PPGIFR-MF-7 . ..|Ewing Blane HoldCo 2023-1 Equity - BN As . 5,015 .. 100.000
PPG4F5-GO-7 .| CHAMBERLAIN BLANE HOLDCO 2023-1 .... . 1,625,389 |.. 100.000

PPFV7Q-W3-9 .. ATREIDES PAUL HOLDCO 2022-1, LTD. ..

. . .... 653,082
5799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Affiliated 10,634,846
6099999. Total - Unaffiliated 75,100,561 XXX
6199999. Total - Affiliated 265,660,061 XXX
6299999 - Totals 340,760,622 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
LOC to American National Property & Casualty
................... COMPANY +vvvveneerrrrnnrerrernnnneesrennnnneeneenns [GAIVESTON Lo v TX ] ANPCH e [22220172072012 L L006/1172024 Ll i fee e [ 25,715 [ 25,715 [ 015,025,715 [ 15,025,715 e e [ el 25,715
LOC to American National Life Insurance
Company of New York . ITTTT ANICONY ... ...06/30/2020 ...|....04/23/2024 ... | ..ceuiiiiiiiinn fooniiiiiiiiiinns i [ e 163,938 |....... 163,938 |... . |...30,771,360 |...30,771,360 [..cevuunniiiinn fooeenniiiinnnns foovvvnnniiniiins fonnnns 163,938
1499999. Non-Registered Private Funds - Other Fixed Income Instruments - Affiliated 189,653 189,653 45,797,075 | 45,797,075 189,653
Equity Fund 7068 - Centre Lane Partners
................... Master Credit Fund |1, LP ..ooovueeeeeennnenees [New York cooeeeeeeeeeeiniiiieeiiins e Yoo | Return of Capital ooveeeeeeiiieciiinineenns [22.10/731/2018 L |....06/14/2024 ... [.....1,243,552 |.ooeeeeeeiiiii oo s foeeee s e oo 001,243,552 [ 1,243,552 o oo e e
Equity Fund 7115 - Metropolitan Partners
................... Fund VITLP oooeiieeiiiiiiinnneereenmnneeeeennas [NEW YOrK coovvneniiiiiiiiiinnnns o Yoo ] Disposal oveviveniniiiciiinnneccennneneeee [-2..02/01/2021 ... |....04/23/2024 ... [.... 3,298,638 |....eeueeeeennnn fooeeeenniiinies oo oo s oo |22 3,203,688 [.... 3,298,638 |.....eeeevenne foovemmniiiiieene Jonieeeecniis fooeeeiiiineees
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 4,537,190 4,537,190 [ 4,537,190
................... [Land - Moody REMDIN veovevereeruereereereresreee [HOUSEON covrerrresresreseeseennes Jooresress Thovereesee |PArKS e CaPItal wovvrwoueruerererereres Joere12/31/2014 .. ]..r.05/31/2024 oo |orreres396,000 [ooveverreruern foosresuoseesnene Joeosueseeseeses Joeeesuesnessesns Joosuereereroen Joosroersoroenose Joreeees398,000 [orreere396,000 foovrerrorrerene |oueruerereries Joreeseesemoerss Jooseersmsmeee
2299999. Joint Venture Interests - Real Estate - Affiliated 396,000 396,000 396,000
Equity Fund 7051 - Shinnecock Income Fund, | | |
................... LP \iiiiiiiiiiiiiiiiniinncceeeeeeeeenees. | LOS ANgeles Liieiiiieies Joeeenn. ALl |Return of Capital oo 122, 12/01/2015 ... ....05/21/2024 ... .......846,648 |.....ooooiivnnnn fooniiiiniiinns o Lo e i 000,846,648 [......846,648 ... Lo e i
2599999. Joint Venture Interests - Other - Unaffiliated 846,648 846,648 846,648
PPFUNC-12-3 ... [BlueRock- Revolving Credit Facility .......... [New YOrk voovevvevveieieiieenenns | N [Private woviviiiiiiiiiiieiciisiieiiieens [....02/03/2023 ...]....06/12/2024 .| ovioviiiiiies feooeieiiiiin Jooeiiiiiieis foeieieiieies feoeeieiieiiens fooeieieieis foeieiieiiennes ... 81,212,500 ... 81,212,500 |-.eeverveiinns forevreniiniies feoviiiiiiins Jovviiiiiiiiens
2999999. Collateral Loans - Unaffiliated 81,212,500 | 81,212,500
PPG3AT-HS-2 ... [ ANTAC ST Collateral Loan ..ococooeeecerrneae I | I [....06/07/2028 ...]....06/06/2024 «..|oooovoiioiioiies foovooioiiciieis foosieeieieiens Joesiesesiesies Jooeseesonions oosesseesenesns foessenosnesnens 101,500,000 [..101,500,000 [o..voovovveces foovereciiiins oo foereieienans
3099999. Collateral Loans - Affiliated 101,500,000 | 101,500,000
................... |Center|ine Capital Partnership XXXV .......... |Denver ..........CO.........|Liquidation Distribution ...ccoeeeiiinnnns |....12/22/2014 ...|....06/11/2024 oo 33,908 [ e (14128) ] i oo (14,128))neeecceiinenns [l 19,780 ... 101,402 | eeen.... 81,622 ]....... 81,622 [
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 33,908 (14,128) (14,128) 19,780 101,402 81,622 81,622
Equity Fund 7089 - PineBridge Private Credit
Rated Feeder, LP . .. |New York ... .|Return of Capital ... ...12/06/2019 ...|....06/28/2024 ...|....... 164,397 [oooeeeimmiiiiies e oo e e e e 164,397 |....... 164,397 |...
Equity Fund 7100 - Benefi
................... SOF 1 e e eeeeeee e eeeenneeeeeen [NeW YOrK coeeeeeiiciiieecciiis | NYoonu | Return of Capital ooveeeveeiiiiiiiiiieiieeens [22.04/01/2020 ... |....04/23/2024 .. [.....co 414,134 |oooeeeii oo s foeee e e o e 1B [ A1 1BA | e e e
Equity Fund 7112 - Monroe Private Credit
................... Feeder Fund IV Structured Note, LP ........... [Chicag0 ......cccceenvreerennnnnnnes Jeeennnees [Leeeeee...|Return of Capital ..ooovveiiiiiiiininnnnnnns |22, 12/11/2020 ... |....05/24/2024 ... |.......891,065 |..ooeeneeennnnn fooeeoonniiiis oo oo s oo |enen.. 391,065 [0 891,065 |.eeeeeeiieiii foeeeeiiiiiiiiiee Joneeeeeniiis foeeeeiniineees
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 969,59 969,59 969,59
PPG2KF-10-3 ..... [JOHNSTON 2023-1 LLC - Equity .. DE .|Rebalancing .. ....12/20/2023 . .04/18/2024 ...|.... 2,108,277 . |-... 2,108,277 |.... 2,108,277
PPG4KE-RG-7 ISSERLIS 2023-1 LLC - Equity .. DE .|Rebalancing .. ....12/20/2023 . .04/18/2024 .. 3,029,051 . |.... 3,029,051 |.... 3,029,051
PPG4KE-RI-3 ..... HARRELL 2023-1, LLC - Equity .. ] oo |oeeeeees DE......... [Rebalancing ....12/20/2023 ...|....04/18/2024 ...|.... 2,213,397 |... . |- 2,213,397 |.... 2,213,397 |...
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated 7,350,725 7,350,725 7,350,725
6099999. Total - Unaffiliated 6,387,342 (14,128) (14,128) 87,585,714 | 87,667,336 81,622 81,622
6199999. Total - Affiliated 7,746,725 189,653 189,653 155,043,800 | 155,043,800 189,653
6299999 - Totals 14,134,067 (14,128) 189,653 175,525 242,629,514 | 242,711,136 81,622 81,622 189,653
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91282C-KE-0 ......... UNITED STATES TREAS ....ieieeuuuseermnnnuusrarrnnnnssseernnnnnssaennnnnsssannnnnnasssnrnnnnsseerennnnsseeeee | svessesssnnsees |oennns 04/02/2024 ..... Burrows Capital Advisors thru Ceera ........oooiieeesiiiieiiuusiiaeeeiiuiiiaeeeennnnaaaeennnnnaaaeenes [rreerennnnsseernnnnnsseeennnnsssnes frerrennnssseeennnnsaseenees 89,374 |eeeriiiieiiieeeeees 90,000
0109999999. Subtotal - Bonds - U.S. Governments 89,374 90,000
00139P-AA-6 .........[AIG SUNAMERICA GLOBA . PRIVATE ...
010392-FP-8 . ..| ALABAMA PHR CO PRIVATE
031162-DS-6 . .. | AMGEN INC . PRIVATE
031162-DU-1 ......... AMGEN INC . 05/13/2024 ..... PRIVATE ... 8,308,795 |..evvvnniiiiiiiinins 8,419,000 |...
03522A-AJ-9 ......... ANHEUSER-BUSCH COS L ... 05/13/2024 ..... PRIVATE ... 2,574,051 |oeeiiiiiieees 2,797,000 |...
03523T-BU-1 ......... ANHEUSER BUSCH INBEV ... 05/13/2024 ..... PRIVATE ... 3,230,543 | 3,213,000 |...
035240-AG-5 ......... ANHEUSER-BUSCH INBEV ... 05/13/2024 ..... PRIVATE ... 1,111,025 [ 1,181,000 |...
036752-AD-5 ......... ELEVANCE HEALTH INC 05/13/2024 ..... PRIVATE ... 5,327,871 |oevvvriiiiiiiiiis 6,405,000 |...
039483-BM-3 ......... ARCHER DANIELS MIDLA . 05/13/2024 ..... PRIVATE ... 2,698,272 |oeevreiiieeeennes 3,600,000 |...
040555-CM-4 ........ ARIZONA PUB SVC CO .... 05/13/2024 ..... PRIVATE ... 2,263,573 [..oovviiiniiiiiiiiinnns 2,482,000 |...
054561-AN-7 ......... EQUITABLE HLDGS INC .. 05/13/2024 ..... PRIVATE ... 1,787,180 |oeeveneeieeeeeniens 2,000,000 |...
05526D-BF-1 . ..| BAT CAPITAL CORP ... 05/13/2024 PRIVATE 15,121,210 |. . 19,441,000 |.
06051G-KQ-1 . ..| BANK AMERICA CORP .. 05/13/2024 PRIVATE . 10,333,897 |. . 11,022,000 |.
06849R-AK-8 . ..|BARRICK NORTH AMERIC . 05/13/2024 PRIVATE 2,845,402 |. 2,821,000 |.
092113-AS-8 ......... BLACK HILLS CORP 05/13/2024 ..... PRIVATE ... 3,928,888 |..covuuiiiieiinnins 5,530,000 |...
09261B-AD-2 ......... BLACKSTONE HLDGS FIN .... 05/13/2024 ..... PRIVATE ... .. 2,535,675 |. 3,245,000 |...
110122-DL-9 ......... BRISTOL-MYERS SQUIBB ... 05/13/2024 ..... PRIVATE ... 2,212,984 | 2,567,000 |...
110122-0R-6 ......... BRISTOL-MYERS SQUIBB ... 05/13/2024 ..... PRIVATE ... .. 10,970,313 |. .... 16,536,000 |...
114259-AU-8 ......... BROOKLYN UNION GAS C ... 05/13/2024 ..... PRIVATE ... 3,099,179 |eerreiiieeeennes 4,020,000 |...
12189L-AN-1 ......... BURL INGTON NORTHN SA ... 05/13/2024 ..... PRIVATE ... 5,439,756 [....ccvvvnniiiiiinnnns 6,196,000 |...
12189L-AU-5 ......... BURL INGTON NORTHN SA .... 05/13/2024 ..... PRIVATE ... 1,567,893 [..oeeeeeiiieieeinnnans 1,775,000 |...
125523-BK-5 THE CIGNA GROUP .. 05/13/2024 ..... PRIVATE ... 3,815,962 |..evvveniiiiiiiinnnns 5,025,000 |...
133434-AB-6 . .. | CAMERON LNG LLC .. 05/13/2024 PRIVATE 1,212,587 |. 1,482,000 |.
209111-EQ-2 . ..| CONSOL IDATED EDISON 05/13/2024 PRIVATE 5,652,480 |. 5,587,000 |.
254687-EB-8 . .| DISNEY WALT CO ... 05/13/2024 PRIVATE 4,114,917 |. 3,770,000 |.
260543-BY-8 . ..| DOW CHEMICAL CO PRIVATE 7,486,625 5,643,000
260543-CG-6 . ..|DOW CHEMICAL CO .. PRIVATE 7,579,861 9,064,000
26078J-AF-7 ......... DUPONT DE NEMOURS IN . 05/13/2024 ..... PRIVATE ... 1,102,813 [ooooviiiiiiiiiiinnnns 1,140,000 |...
29250R-AP-1 ......... ENBRIDGE ENERGY PART .... 05/13/2024 ..... PRIVATE ... LB TBAATA 5,048,000 |...
20273R-AF-6 ......... ENERGY TRANSFER L P 05/13/2024 ..... PRIVATE ... 22,952,429 | 2,829,000 |...
2273R-AJ-8 ......... ENERGY TRANSFER L P 05/13/2024 ..... PRIVATE ... .... 12,069,744 |. ....10,681,000 |...
20379V-AN-3 ......... ENTERPRISE PRODS OPE ... 05/13/2024 ..... PRIVATE ... .... 15,103,782 |. .... 16,528,000 |...
3030311-8R-6 ......... META PLATFORMS INC ... 05/13/2024 ..... PRIV ATE e ettt e e e e e e et e e e e e e e e nna e e e eennnn e e eennnnn e eeeennnnnaes [reeerrnnaaereennnnnaneeernnnnaaeaes Jrerrnian e 6,735,706 |..eeeeeeennneeeeens 6,567,000 |...
341081-ET-0 . ..|FLORIDA PWR & LT CO 05/13/2024 PRIVATE 1,650,044 |. 1,697,000 |.
341099-CL-1 . .. |DUKE ENERGY FLA LLC 05/13/2024 PRIVATE 5,583,495 |. 5,219,000 |.
373334-JW-2 ......... |GEORGIA PWR CO ...... 05/13/2024 PRIVATE 1,033,840 |. 1,209,000 |.
375558-AX-1 . ..| GILEAD SCIENCES INC 05/13/2024 PRIVATE 1,830,577 |. 2,022,000 |.
375558-BD-4 . ..|GILEAD SCIENCES INC 05/13/2024 PRIVATE 1,223,024 |. 1,369,000 |.
378272-BV-9 ......... GLENCORE FDG LLC 05/13/2024 ..... PRIV ATE e ettt e e e e e e et e e e e e e e e nna e e e eennnn e e eennnnn e eeeennnnnaes [reeerrnnaaereennnnnaneeernnnnaaeaes Jrerrnian e 7,026,860 |. 7,233,000 |...
38141G-A5-3 ......... GOLDMAN SACHS GROUP .. 05/13/2024 ..... T RO KO, 3,053,017 |. 2,849,000 |...
403956-AL-9 ......... HILTON USA TRUST 05/07/2024 ..... PRIVATE ... 3,667,125 |...
406216-Al-1 ......... HALL IBURTON CO 05/13/2024 ..... PRIVATE ... 3,694,000 |...
454889-AM-8 ......... INDIANA MICH PR CO .. 05/13/2024 ..... PRIVATE ... N 3,000,000 |...
455434-BII-9 ......... | INDIANAPOLIS PWR & L . 05/13/2024 ..... PRIVATE ... ... 15,005,173 |. .. 15,439,000 |... . .
458140-CC-2 . .. | INTEL CORP ...05/13/2024 ..... PRIVATE ... 6,383,932 |. 7,245,000 |... ..101,631 | 1.
458140-CK-4 ......... INTEL CORP 05/13/2024 ..... TS P AP PP POTY 8,686,991 |...ooiiiiiiiiiniiiins 8,701,000 |...ccvvvvniiiiiiinnnnnns 135,470 1.
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459200-KB-6 ......... INTERNATIONAL BUSINE ... 05/13/2024 ..... PRIV ATE e ettt e e e e e e et e e e e e e e e nna e e e eennnn e e eennnnn e eeeennnnnaes [reeerrnnaaereennnnnaneeernnnnaaeaes Jrerrnian e 2,760,582 |eevvnniiieiinniens 3,216,000 |... 1.G FE
459200-KC4 ......... INTERNATIONAL BUSINE ... 05/13/2024 ..... PRIVATE ... 3,624,038 |.
46647P-DH-6 . .. [ JPMORGAN CHASE & CO .. 05/13/2024 ..... PRIVATE ... ...2,622,359 |.
49446R-AQ-2 ......... |KINMCO REALTY CORP 05/13/2024 ..... PRIVATE ... .. 4,199,831 |.
494550-Al-6 ......... KINDER MORGAN ENERGY .... 05/13/2024 ..... PRIVATE ... 5,132,146 |.
548661-EF-0 ......... LOWES COS INC 05/13/2024 ..... PRIVATE ... 3,117,235 |
55336V-AN-2 ......... MPLX LP 05/13/2024 ..... PRIVATE ... 4,154,145 |ooovvniiiieiis 4,757,000 |...
58013W-FK-5 ......... MCDONALDS CORP ... 05/13/2024 ..... PRIVATE ... 1,087,788 |.oevvvniiiiiiinnnnns 1,488,000 |...
581557-BC-8 ......... MCKESSON CORP ... 05/13/2024 ..... PRIVATE ... .. 5,244 121 |. .. 5,915,000 |...
594918-Cli-2 . .. [MICROSOFT CORP ... 06/06/2024 DIRECT . ... 10,000 |.
610202-BP-7 . .| MONONGAHELA POWER CO . 05/13/2024 PRIVATE 2,077,000 |.
61747Y-EU-5 . ..|MORGAN STANLEY ...... 05/13/2024 PRIVATE N 7,699,000 |.
638612-AL-5 ......... NATIONWIDE FINL SVCS . 05/13/2024 ..... PRIVATE ... 2,519,100 |eevvrniieerennnens 2,799,000 |...
638612-AM-3 ......... NATIONWIDE FINL SVCS .... 05/13/2024 ..... PRIVATE ... 1,281,351 [ 1,711,000 |...
666807-BH-4 ......... NORTHROP GRUMMAN COR ... 05/13/2024 ..... PRIVATE ... 3,029,079 |.
667274-AD-6 ......... NORTHWELL HEALTHCARE .... 05/13/2024 ..... PRIVATE ... 5,422,111 |.
668074-AU-1 ......... NORTHWESTERN ENERGY 05/13/2024 ..... PRIVATE ... 6,574,268 |.
678858-BP-5 ......... OKLAHOMA GAS & ELEC .. 05/13/2024 ..... PRIVATE ... 1,110,879 |.
68268N-AD-5 ......... ONEOK PARTNERS LP 05/13/2024 ..... PRIVATE ... 2,708,744 |. 2,525,000 |...
68389X-AH-8 ORACLE CORP 05/13/2024 ..... PRIVATE ... 1,308,445 |ovvvniiiiiiiiniinies 1,270,000 |...
T2284L-AA-T . .|PINESTRTR Il ... 05/13/2024 PRIVATE 2,517,941 |. 2,757,000 |.
744533-BJ-8 . .. [PUBLIC SVC CO OKLA . 05/13/2024 PRIVATE . 12,167,585 |. . 11,372,000 |.
744560-AU-0 . ..|PUBLIC SVC ELEC & GA . 05/13/2024 PRIVATE
75513E-CA-7 . ..|RAYTHEON TECHNOLOGIE . PRIVATE
758750-AM-5 . .| REGAL REXNORD CORPOR . DIRECT .

797440-BF0 .........
816851-AP-4 .........
816851-BH-1 .........
81758F-AB-6 .........
828807-CE-5 .........
828807-DH-7

828807-DV-6 .
842400-FII-8 .
842400-GK-3 .
842434-CT-7 .
855244-AH-2 ..
871829-BM-8 ........
880451-AU-3 .........
907818-EK-0 .........
913017-8T-5 .........
91324P-CX-8 .........
91324P-EL-2 .
91324P-FD-9 ..
922776-AQ-0
927804-FE-9 .
928668-BX-9 .
94973V-BF-3 . .
95000U-21-4 .........

SAN DIEGO GAS & ELEC ....

SEMPRA ..
SEMPRA ..

SERVICE EXP ISSUER L ....

SIMON PPTY GROUP LP
SIMON PPTY GROUP LP

..| SIMON PPTY GROUP LP ..
..| SOUTHERN CALIF EDISO .
.| SOUTHERN CALIF EDISO .
.. | SOUTHERN CALIF GAS C .
.. | STARBUCKS CORP ...
.| SYSCO CORP

TENNESSEE GAS PIPELI .

UNION PAC CORP
RTX CORPORATION

UNITEDHEALTH GROUP | .

.. | UNITEDHEALTH GROUP | ...
. |UNITEDHEALTH GROUP | ...
VENTAS RLTY LTD PART ....
..|VIRGINIA ELEC & PR ..

.| VOLKSWAGEN GROUP AME .
.| ELEVANCE HEALTH INC

WELLS FARGO & CO

05/13/2024
05/13/2024
05/13/2024
05/22/2024
05/13/2024
05/13/2024
05/13/2024
05/13/2024
05/13/2024
05/13/2024
05/13/2024
05/13/2024
05/13/2024
05/13/2024
05/13/2024
05/13/2024
05/13/2024

...05/13/2024
...05/13/2024

05/13/2024
05/13/2024
05/13/2024
05/13/2024

PRIVATE ...
PRIVATE ...
PRIVATE ...
DIRECT ....
PRIVATE ...
PRIVATE ...
PRIVATE
PRIVATE
PRIVATE
PRIVATE
PRIVATE
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE
PRIVATE
PRIVATE
PRIVATE ...

1,474,138 |.
1,792,638 |.
8,660,112 |.
2,279,046 |.
2,519,045 |.

8,357,080 |.
1,516,590 |.
3,714,308 |.
3,197,387 |.
1,986,002 |.
3,085,722 |.
1,362,729 |.
1,249,705 |.
3,680,680 |.
6,511,428 |.
5,095,303 |.

..... 2,180,000 |...
.. 1,800,000 |
11,101,000 |
2,918,000 |.
3,321,000 |.
2,768,000 |.
..... 3,900,000 |...
..... 7,368,000 |...
..... 2,104,000 |...
..... 4,258,000 |...
..... 3,845,000 ...
..... 2,214,000 |...
..... 3,172,000 |...
..... 1,596,000 |...
1,178,000 |.
3,626,000 |.
7,005,000 |.
..... 5,612,000 |...
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95000U-3H-4 ......... WELLS FARGO & €0 eeeeeeieeeeeeenie e e e eeeeie e e e eeene e e e e eeenes e e e eennne e e e eemnnnneeeennnnneseennnnnns | aveesensninnens Joennnd 05/13/2024 ..... PRIVATE ... 4,495,495 | 4,246,000 |... . 16,843 [1.E FE
95709T-AM-2 ......... EVERGY KANS CENT INC ..eeeieiiiiiiiiii e cceiii e creii e s s e s e sane e s essnnnnssesennnn | eeennnnneseenns [oonesd 05/13/2024 ..... PRIVATE ... .. 1,650,612 |.oevvniiiiiiiis 2,024,000 |... .39,187 (1.
PPFSL7-NH-1 ......... ARM MASTER TRUST LLC = SERIES 2020-1 ....cevvueuieeeennieeeeemnnnneeeeennnaeeeerennnaneeerennnnneeees | aveevennninnens Joennidd 06/24/2024 ..... VARIOUS ... ... 24,538,462 |. ... 24,538,462 |... . 10,385 [1.F PL ..........
PPGIDL-LM-8 ......... CIDRON Spirit Limited .ovuuuiiiiiiiiiiiiiiiiiie e ervnee e ennnne | aeeeeenninneees |oonnnd 06/28/2024 ..... PRIVATE ... 1TFPL s
PPGGF2-2N-4 .......... ABPCI |1 DIRECT LENDING FUNDING VIT LP ..eeieeeeeeeeeeee e eeeee e eeeene e eeennneees | aveevnnnninnens Jeennid 06/27/2024 ..... PRIVATE ... .... 36,448,001 |. 2.7 ..
PPGGGI-61-2 ......... ELEMENTS FINCO LIMITED tuuuniiiiiiiiiiiiiiiriin s st ssrsiis s snnnns s s s nnnnn s ssssnnnns | seesnnneeeeeens fooeesd 04/29/2024 ... PRIVATE ... ... 11,861,490 |. ... 11,081,302 |... 3.2 ..
PPGJ9B-0T-4 I PP URPPUPPURPPPPPRRPPPPN IO SRR 05/24/2024 ... PRIVATE ... ...122,385,000 |. ...123,000,000 |... 3.2 ..
PPGJOB-0U-1 . .|BIP Loan 2 05/24/2024 PRIVATE 122,385,000 |. 123,000,000 |. 3.2 ..
136375-BE-1 CDN NATL RAILWAY ... . R IO 05/13/2024 ..... PRIVATE ... 4,220,470 |eerrnneiieeeenniens 3,800,000 |... 1.F FE ..
867229-AE-6 SUNCOR ENERGY INC NE .... A.. 05/13/2024 PRIVATE ... 2,477,219 |ovvviieiiiiiiiis 2,365,000 |... 2.A FE
86722T-AB-8 . ..| SUNCOR ENERGY INC NE . A.. 05/13/2024 PRIVATE . 12,550,132 | . 11,640,000 |. 2.AFE ..
893526-87-9 . .. | TRANSCANADA CORP ... A.. 05/13/2024 PRIVATE .. 1,653,810 |. .. 1,428,000 |. 2.BFE ..
893526-DJ-9 .. .| TRANSCANADA PIPELINE ... A.. 05/13/2024 ..... PRIVATE ... .... 10,495,037 |. ....10,371,000 |... 2.B FE
89352H-AE-9 TRANSCANADA PIPELINE .... A.. 05/13/2024 ..... T RO KO, 2,913,787 |oeveriiiiiiiiiis 2,582,000 |... 2.BFE
06738E-AJ-4 . ..| BARCLAYS PLC ... D.. 05/13/2024 PRIVATE 1,426,215 1,500,000 2.AFE ..
06738E-AV-7 . ..| BARCLAYS PLC D.. 05/13/2024 PRIVATE 1,115,088 1,241,000 2.AFE ..
06738E-CA-1 . ..| BARCLAYS PLC D.. 05/13/2024 PRIVATE 1,133,721 1,138,000 2.AFE ..
06738E-CE-3 . ..| BARCLAYS PLC D.. 05/13/2024 PRIVATE 2,457,695 2,235,000 2.AFE ..
225401-8B-3 . ..|UBS GROUP AG ... D.. 05/13/2024 PRIVATE 8,463,043 7,021,000 1.G FE ..
25156P-AR-4 . .. |DEUTSCHE TELEKOM INT . D.. 05/13/2024 PRIVATE 7,655,372 |. 8,404,000 |. 2.AFE ..
268317-BB-9 . ..|ELECTRICITE DE FRANC . D.. 05/13/2024 PRIVATE . 15,070,107 |. . 16,038,000 |. 2.AFE ..
29278G-BB-3 . ..|ENEL FIN INTL N.V. D.. 05/13/2024 PRIVATE 4,185,335 |. 3,500,000 |. 2.AFE ..
449276-AG-9 . .| IBM INTL CAP PTE LTD . D.. 05/13/2024 PRIVATE .. 8,135,354 |. .. 8,655,000 |. 1.G FE ..
55608J-BN-7 . .. | MACQUARIE GROUP LIMI . D.. 05/13/2024 PRIVATE . 13,808,261 |. . 13,730,000 |. 1.F FE ..
89157X-AC-5 . ..| TOTALENERGIES CAP SA . D.. 05/13/2024 PRIVATE 1,881,784 |. 1,873,000 1.EFE ..
902613-AT-5 . ..|UBS GROUP AG ... D.. 05/13/2024 PRIVATE 3,011,627 |. 3,158,000 |. 1.G FE ..
MMO05A-21-U . ..| ALEXANDRITE MONNET . B.. 05/08/2024 DIRECT . . 43,490,200 |. . 42,870,000 |. 4.A ...
PPFY4U-5T-0 . .. | ORCHARD FUNDING LIMITED CORPORATE B.. PRIVATE .. 306,859 .. 328,876 1.G PL
PPGI8Y-NB-1 . .| IRIS Global Inc. D.. PRIVATE 3,792,257 3,811,314
PPGN51-2H-5 ......... [ IRIS TL GBP B1 ... B |......04/290/2024 ... PRIVATE ... ... 22,617,008 |. ... 23,116,099 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 900,319,380 936,255,246 5,824,256
2509999997. Total - Bonds - Part 3 900,408,754 936,345, 246 5,824,453 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 900,408,754 936,345, 246 5,824,453 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks
PPG820-R0-1 ......... One Liberty Plaza Property Holdings .......cocoviiviiiiiiiiiiiiiiiiiiiiiiieeecciiiieeeccviiinneeeeinn | cevvnneeeeenns fonnid 06/14/2024 ..... PRIVATE ... ..13,300,000.000 |.... .... 13,300,000 |.
PPGIAL-SH-8 ......... Equity investment in 2 Manhattan West .........coooommmiiiiiiimiii e [ e fennd 06/13/2024 ..... PRI ATE ettt e e e e e e e e e e e e e e e e e e e nna e e e e enna e e e eennnnaeeeennnnnns [eeeeernnnaaeeeennnnaan 3,617.500 |.... .... 36,175,000 |.
PPGIAS-1F-6 ......... Equity investment in Jordan Creek ..........ccoooiiiiiiiiiiiiiiiiiiiiiiiiiinccciieecviineeenn [ e fend 06/18/2024 ..... Y RPN 1,770.720 |.... .... 17,707,200 |.
PPGJA4-KK-5 ......... Equity investment in 200 Vesey ...06/13/2024 ..... PRIVATE ... .... 16,107,200 |.
PPGKCO-70-5 ......... Tysons Galleria Property Holdings Ltd .. ...06/14/2024 ..... PRIVATE ... ... 16,168,700 |.
PPFNFE-2P-9 . .|Primary Wave F1 2022-1, LLC - Class A .. 05/09/2024 PRIVATE ..531,834 |.
PPFNFE-61-8 . ..|PW Publishing Partners, LLC - Class C PRIVATE .. 4,759,640 |.
PPFOFZ-03-1 . .|PW Publishing Partners, LLC - Class ! PRIVATE . 28,256,505 |.
PPFREX-4A-0 Primary Wave F2 2022-1, LLC - Class C .. 05/09/2024 ..... PRIVATE ...
PPFSF4-D9-4 .........|PW Publishing Partners, LLC - Class B .. 06/26/2024 ..... PRIVATE ...
PPFTEV-A2-1 .........[Primary Wave F2 2022-1, LLC - Class B .. 05/09/2024 ..... PRIVATE ...
PPFUEO-TX-6 .........|Primary Wave F1 2022-1, LLC - Class B .. 05/09/2024 ..... PRIVATE ...
PPFUEQ-U2-2 ......... [Primary Wave F1 2022-1, LLC - Class C .. 05/09/2024 ..... PRIVATE ...
PPFY3L-d9-0 ......... Primary Wave F2 2022-1, LLC - Class A 05/09/2024 ..... e =S O - o VA - P AP PP PPPPTRIN PP Prrr
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PPG2CC-70-1 ......... 2022 Ceres Note Issuer LP CORPORATE ....eeeeeeeeeeeemeneeeeernnnneeeernnnnneeerrnnnnneennes | cevnninnnesnens Joenned 06/25/2024 ..... PRIVATE ... 6,257,737 |.
PPG2CC-71-9 ......... 2022 Ganymede Note Issuer LP .......ooiiiiiiiiiiiiiiiiiiiciciiiice e eennne | ceerineeeeeens o 06/25/2024 ..... PRIVATE ... 6,257,737 |.
PPG2CC-72-7 ......... 2022 Titan Note ISSUET LP ...oieieieeiieeiiiiie e ee e e e e eerne e e e ennnn e eenen | cevnninnnnennns Joennnd 06/25/2024 ..... PRIVATE ... N
PPG2KF-HU-8 ......... ISSERLIS 2023-1 LLC = C1ass B .eevvuueiiiiiiiiiiiei i cevnis e sennnineees [ eeeeernniineees [oeeend 06/14/2024 ..... PRIVATE ... 11,161,119 |
PPG2KF-HV-6 ......... ISSERLIS 20231 LLC = C1asS B eevrreieeeeeeiiie e eeeiee e e eeee e e e e e e e e e e e e eennnnnneees | evverennninnens [oeeeed 06/14/2024 ..... PRIV ATE e ettt e e e e e e et e e e e e e e e nna e e e eennnn e e eennnnn e eeeennnnnaes [reeerrnnaaereennnnnaneeernnnnaaeaes Jrerrnian e 6,976,898 |.
PPG2KF-HII-4 ......... JOHNSTON 2023-1 LLC = Class B ..uuvvviivvniiiiiiiiiinieiiiiin s essnennennesnnnnnnns | cevnsnneeeeens foenid 06/14/2024 ..... PRIVATE ... .. 15,225,537 |.
PPG2KF-HX-2 ......... JOHNSTON 2023-1 LLC = ClaSS € +evuneeeeeeniieeeeeniiieeeeeenneeeeeeennne e e eeennnneeeeennnneeeeennnns | senssinnnennens Joeennd 06/14/2024 ..... PRIVATE ...
PPG2KF-HY-0 ......... JOHNSTON 2023-1 LLC = Class F vuuvvvviiviniiiiiiiiiiniesciiis s ssnni e nesnnsesnnnnnnns | cevnsnnneeeeens fonnnd 06/14/2024 ..... PRIVATE ...
PPG2KF-11-1 ......... HARRELL 2023-1, LLC = ClaSS F oevuuiieeierieeeeeeeieeeeeeens e e eeeenne e e eerennaeeeerennneneeennnns | cvvvninnnnenens Joeennd 06/14/2024 ..... PRIVATE ...
PPG3L5-UE-8 . .. |HARRELL 2023-1, LLC - Class C . 06/14/2024 PRIVATE
PPG3L5-UF-5 . .. |HARRELL 2023-1, LLC - Class D . 06/14/2024 PRIVATE
PPG4CB-71-0 . ..|2022 Europa Note Issuer LP .. 06/25/2024 PRIVATE
PPG4CB-7J-8 ......... 2022 10 Note ISSUBT LP ...eeeeeeiieieceeie e e e ee e e enne e e e ernnn e ennnnnes | cevnninnneenens Joennnd 06/25/2024 ..... PRIVATE ... 6,992,100 |.
PPGAKE-RI-3 ......... HARRELL 2023-1, LLC = Class A ..uuuviiiiiiriniiiriiiiiiniinririi s eresn s eesrssnis s ssennnsessennns | cevnnineeeeenns foonid 06/14/2024 ..... PRIVATE ... ... 26,913,562 |.
PPG4KE-RA-O ......... ISSERLIS 20231 LLC = C1aSS G uveverrrnnnreeernnneeeeemnnneeeernnnnnseesennnanseeennnnnnnseennnnnnnes | seeeresinnnens [oeeees 06/14/2024 ..... PRIV ATE e ettt e e e e e e et e e e e e e e e nna e e e eennnn e e eennnnn e eeeennnnnaes [reeerrnnaaereennnnnaneeernnnnaaeaes Jrerrnian e 4,071,416 |.
PPG4KE-RB-8 ......... ISSERLIS 2023-1 LLC = Class F ovevvveiieiiiiiiiie e sceveie e esnnniieees [ eeeeernninneees [oeeend 06/14/2024 ..... PRIVATE ...
PPG4KE-RC-6 ......... JOHNSTON 2023-1 LLC = ClaSS E +.uveeeeenneeeeeeeeiie e e e eeen e eeerne e e eeennn e e e eennneeerennnes | cennninnnnenens Joeennd 06/14/2024 ..... PRIVATE ...
PPGAKE-RH-5 ......... HARRELL 2023-1, LLC = Class E ...uuvviviiiriniiiiiiiiiinien i essceniisnesnnnnnsesnennns | cevnnnnneeeeens fonnnd 06/14/2024 ..... PRIVATE ...
PPGG7W-EG-9 ......... ISSERLIS 20231 LLC = C1aSS A eeeereeeieeeeeeii e e e eeeie e e e eeee e e e e eennn s e e e eennnn e e e eennnnnnaees | veevrenniinnens [oeeens 06/14/2024 ..... PRIVATE ... .. 30,919,127 |.
PPGG7W-EH-7 ISSERLIS 2023-1 LLC = C1ass D ..vvvvvvvrniiiiiiriiniie i nescesis s sesni s s s nennnnes | eeeeesnninneees [oeeend 06/14/2024 ..... PRIVATE ... 2,839,669 |.
PPGG7W-EI-5 . .| JOHNSTON 2023-1 LLC - Class A . 06/14/2024 PRIVATE . 44,036,946 |.
PPGG7W-EJ-3 . ..| JOHNSTON 2023-1 LLC - Class D . 06/14/2024 PRIVATE 3,721,684 |.
PPGG7W-EO-2 . ..|HARRELL 2023-1, LLC - Class B . 06/14/2024 PRIVATE .. 9,022,696 |.
PPGGHA-HQ-1 . .| AMERICAN NATIONAL GROUP INC. PRIVATE 1,300,000,000 |.
PPGL5H-JX-1 . ..|Primary Wave Music Publishing LLC . PRIVATE .80,690,607 |.
PPGN7D-0G-1 ......... La Cantera Property Holdings Ltd ... PRIVATE ... ... 17,394,500 |.
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Common Stocks - Parent, Subsidiaries and Affiliates Other 1,762,876,502 XXX XXX
5989999997. Total - Common Stocks - Part 3 1,762,876,502 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 1,762,876,502 XXX XXX
5999999999. Total - Preferred and Common Stocks 1,762,876,502 XXX XXX
6009999999 - Totals 2,663,285,256 XXX 5,824,453 XXX
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..3133EG-AM-7 | FEDERAL FARM CR BKS .....ccooieiiiiiiiiiiiiiiiiiie [ . 05/16/2024 . |MATURITY ... ... 90,000 ...90,000 L.04.512 ). 00,421 | ... (421)). ..90,000 |.. . 05/16/2024 . [1.B FE .
..38382D-GX-1 | GNMA REMIC TRUST .....oooeeeiieiiiiniiiins [ . 06/01/2024 . | MBS PAYDOMN . ....33,229 |... ...33,229 |... ...34,081 |............ 33,274 |.... e (44)). . N ..33,229 |.. . 02/20/2050 . [1.A ........
..831628-CY-6 | SBA PC FIX 100087 .......ceevvvveenvennennennnnnnnns [eenennn . 05/15/2024 . JVARIOUS ..oovvvvvveiiiiiiins oo | 2,051 |.oeeeeees 2,051 |, 2,258 [...ounneeees 2,080 | eveiiiies (29) [oeveeennnnnnnnnn fooeiiinnns () TP RN 2,050 [ . 09/25/2036 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 125,280 125,280 130,846 125,775 (494) (494) 125,280 XXX XXX
SINKING FUND REDEMPTION
..13049G-AA-8 | CALIFORNIA MUN FIN A ...oovvviiiiiiiiiiiiiiiiiinnns [ oo L 04/01/2024 . | eveeiiiiiiiiiiiiiiiiiiiees e |, 65,000 |l 65,000 |............65,000 |............65,000 [....... 65,000 [.....cccccooiiis fooriiiiiiiiiiins | 85,000 |eiiiiiiiiiiiins [, 65,000 |........ 65,000 . 10/01/2035 . [2.A FE .
..3137A3-U6-4 |FHLMC REMIC SERIES .... . 06/01/2024 . | MBS PAYDOMN ... . . 136,806 |....... 136,806 . 12/15/2025 . [1.B FE .
..3137A3-WD-7 | FHLMC REMIC SERIES . 06/01/2024 . | MBS PAYDOMN . .. 158,301 ..157,238 | 158,301 . 12/15/2025 . [1.B FE .
..3137A5-4H-4 | FHLMC REMIC SERIES . 06/01/2024 . | MBS PAYDOMN . .. 153,292 .. 162,313 |. 152,313 . 153,292 153,202 . 01/15/2026 . [1.B FE .
..3137A5-HP-2 | FHLMC REMIC SERIES . 06/01/2024 . | MBS PAYDOMN . .. 103,634 . 103,076 |. 103,076 .103,634 103,634 . 01/15/2026 . [1.B FE .
..3137A7-DZ-0 |FHLMC REMIC SERIES . 06/01/2024 . | MBS PAYDOMN . ..20,492 . 02/15/2026 . [1.B FE .
..3137A7-EV-8 | FHLMC REMIC SERIES . 06/01/2024 . | MBS PAYDOMN . . 02/15/2026 . [1.B FE .
..3137A7-RG-7 |FHLMC REMIC SERIES .... . 06/01/2024 . | MBS PAYDOMN ... . 03/15/2026 . [1.B FE .
..3137AP-VQ-0 | FHLMC REMIC SERIES ........evvvmmmmmnnnnnnninininnn [eeeennn . 06/01/2024 . . 03/15/2026 . [1.A ........
..31396V-65-2 | FNMA REMIC TRUST .....oooeviiiiiiiiinins [ . 06/01/2024 . | MBS PAYDOMN . . 06/25/2037 . [1.A ........
..31397S-Rii-6 | FNMA REMIC TRUST .....oooeeiiiiiiiiiiiiiens [ . 06/01/2024 . | MBS PAYDOMN ... . 04/25/2026 . (1.B FE .
..31398M-PG-5 |FNMA REMIC TRUST .....oooovviiiiiiiiiinns [ . 04/01/2024 . | MBS PAYDOMN ... . 03/25/2025 . [1.B FE .
.. 31398N-F7-4 |FNMA REMIC TRUST .....oooevriiiiiiiiiins [ . 06/01/2024 . | MBS PAYDOMN ... . 10/25/2025 . [1.A ........
..31398P-112-1 | FNMA REMIC TRUST .... . |- 06/01/2024 . | MBS PAYDOMN ... . 05/25/2030 . [1.B FE .
..31398Q-5P-8 | FHLMC REMIC SERIES .... - |- 06/01/2024 . | MBS PAYDOMN . . 05/15/2030 . (1.B FE .
..63607V-AA-4 |NATIONAL FIN AUTH N ... . 04/01/2024 . | VARIOUS . 07/01/2035 . |2.B FE
SINKING FUND REDEMPT |01
..63607V-AB-2 |NATIONAL FIN AUTH N ..oovvvvrnininninniniinnnnnnnns [oeeenn L 04/01/2024 . | .evvviiiiiiiiiiiiiiiininniinns e e 25,000 [oeeeerennns 25,000 [oeeeeennnee 25,000 |.ooeeeeenns 25,000 |........ 25,000 |ooeeeiiiiiiiins o e 25,000 |oeeriiiiiiiiiins fevveiiiinens 25,000 |........ 25,000 |oevvieiiiiiiiins feveeenns 25,000 |oeeeiiiiiiiinns 410 . 10/01/2037 . |2.B FE
SINKING FUND REDEMPTION
.. 74443D0-DU-2 |PUBLIC FIN AUTH WIS ..evvvvvviiniininninniininnnnns [eeeennn . 06/01/2024 . | .evvvvviiiiniiiiiiiiiiinnnnnns e e 95,478 |o.evvrnnnes 95,478 |............ 95,478 |............ 95,478 |......... 95,478 oot e e 95,478 |oevviiiiiiiiiins e 95,478 |......... 95,478 |oevvviiiiiiiiins e 95,478 . 06/01/2028 . |2.C FE
SINKING FUND REDEMPTION
..977100-AC-0 | WISCONSIN ST GEN FD ....eevvvvvvviiiiiiiiiiiiiiiies [eeennn . 05/01/2024 . | .vvviiiiiiiiiiiiiiiiiiiiiiines | | 315,000 |.ioeeee.s 315,000 |...ooeenns 339,965 |........... 315,073 |....... 315,073 |[............ [V£)] (73) [....... 315,073 |..oooeennns [K)) 315,000 |....... 315,000 [oooviiiiiiiinns oeenns 315,000 . 05/01/2026 . [1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,172,634 2,172,634 2,121,564 2,164,256 2,164,256 8,382 8,382 2,164,256 8,382 2,172,634 2,172,634 2,172,634 XXX XXX
..00108W-AH-3 | AEP TEX INC CORPORATE ........ccovvvvvenieeiinnnnns [eeennn . 05/13/2024 . |PRIVATE ....ovvvvvninnnnnnns fooveeeiiiieeeiieeees s 3,356,335 |........ 3,545,000 |........ 3,417,544 |........ 347,544 | el T3 [ [ T3 3,424,987 |..ovvvvviiiiiinn fornnns (68,652) |....... (68,652) . 06/01/2028 . [2.A FE .
..00138C-AX-6 |AIG GLOBAL FDG SR SE ....cceoeeeeeeeeieeeeeieeeeee [ . 05/13/2024 . |PRIVATE ....ovvvviminnnnnnns foeeeeeeeieeeeeeeenes | 1,672,666 |........ 1,685,000 |........ 1,678,361 [ovvvvvvrvvvnnnnnnnns fonnnnnnniiins foeennnn 350 L 0350 [ s 1,678,712 |.. .. (6,046) |........ (6,046) . 01/12/2029 . [1.F FE .
..00206R-DQ-2 | AT&T INC .| 05/13/2024 . [PRIVATE ... Jeeeeeieeiciiceeeees feveee 2,619,378 |........ 2,680,000 |........ 2,633,716 [cevveeeeerennnnnnnns fovnnniniininin foonennnnnn 3,662 | 3,662 | [ 2,637,378 |.. . (18,000) |....... (18,000) . 03/01/2027 . |2.B FE
..00287Y-BV-0 | ABBVIE INC . 05/13/2024 . | PRIVATE ... 22,313,775 |........ 2,500,000 |........ 2,386,700 [ooeeeiiiiiiiiiiiinns fooee 98 e [l 9,881 [ e 2,396,541 |.. (22,766) . 11/21/2026 . [1.G FE .
..008513-AB-9 | AGREE LTD PARTNERSHI 05/13/2024 . | PRIVATE 2,229,797 .. 2,550,000 ..2,212,074 |. . 2,228,483 1,318 . . 06/15/2028 . |2.B FE
..012653-AD-3 | ALBEMARLE CORP . 05/13/2024 . | PRIVATE 4,972,215 ..5,085,000 ..4,997,538 |. .5,003,585 (31,370) |.. . 06/01/2027 . |2.B FE
..015271-AG-4 | ALEXANDRIA REAL ESTA . 05/13/2024 . | PRIVATE 2,399,950 ..2,500,000 .. 2,395,625 |. X . 2,399,567 ... 383 | ... 383 |.. . 07/30/2029 . |2.A FE
..01882Y-AE-6 | ALLIANT ENERGY FIN L .... . 05/13/2024 . | PRIVATE ... 3,204,409 |........ 3,135,000 |........ 3,210,804 [ovvvvvvviviiinnnnens fovnininniiiiis foe s (35014) L e (B0 [ [ 3,207,790 |.. (3,381) |........ (3,381) . 03/30/2029 . |2.B FE
..022098-BD-4 | ALTRIA GROUP INC ... [ . 05/13/2024 . |PRIVATE ....ovvvvinnnnnnnnns fooeeeeeiiiiieeeeenns e 1,621,221 |........ 1,655,000 |........ 1,640,519 | s e 883 [ ot 853 | 1,641,172 |.. . (19,951) |....... (19,951) . 02/14/2029 . |2.B FE
..03765H-AA-9 | APOLLO MGMT HLDGS LP .......eevvvvvvvnrnninniiianns [eeennn . 05/30/2024 . |MATURITY L.ovvvviiiiiiiiinn foeeeeeeeeeeeeeeeeees | 15,565,000 . 05/30/2024 . [1.F FE .
..039482-AB-0 | ARCHER DANIELS MIDLA ...coovvvvviviiiiiiiiiiiiiiens [nnnnnn |o 05/13/2024 . | PRIVATE ... ... 81,347 ...(1,225) [.... . 03/27/2030 . [1.F FE .
..039483-BL-5 | ARCHER DANIELS MIDLA .....evvvvvrvirrriiiiiiiiiiens [ s . 05/13/2024 . | PRIVATE ... .5,008,132 . (17,927) |.... . 08/11/2026 . [1.F FE .
..04636N-AE-3 | ASTRAZENECA FINANCE ........eevvvvmmmmmmmnnnnnnnnns [eeeenn . 05/13/2024 . | PRIVATE ... . 05/28/2028 . [1.F FE .
..04636N-AF-0 | ASTRAZENECA FINANCE .........ovvvvmmmmmmnnnnnnnnnns [oreenn . 05/13/2024 . | VARIOUS ... . 03/03/2028 . [1.F FE ....
..05348E-BC-2 | AVALONBAY CMNTYS INC ....eevvevemmnneninninniinanns [eeennn . 05/13/2024 . | PRIVATE ... . .2,920,630 |.... . 01/15/2028 . [1.G FE ....
..05348E-BG-3 | AVALONBAY CMNTYS INC 05/13/2024 . | PRIVATE . 100,000 . 86,773 . . 03/01/2030 . [1.G FE ....
..05351W-AB-9 | AVANGRID INC . 05/13/2024 . | PRIVATE ..5,345,000 .. 4,975,981 X . 4,990,508 . 06/01/2029 . (2.B FE ....
..05526D-BH-7 | BAT CAP CORP ... . 05/13/2024 . |PRIVATE ....ooovnnnnnnnnnn Joveeeeeeeeeeneeeenn |...4,973,030 )...eeees 5,485,000 |........ 4,980,874 [....ooooeeieieiinens o o 8577 i e 18,577 [ foeennnn 4,999,451 . 09/06/2029 . [2.A FE ....
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..05565E-Bli-4 |BMW US CAP LLC ..eovvveeeeieieieiecccciccecccceceeees [ . 05/13/2024 . |PRIVATE ....ovvvvvnnnnnnnnnn fooveeeeeeieneeenns [1000...2,293,200 |..eeeee 2,500,000 |........ 2,204,275 |.... 19874 | [ 19874 [ [ 2,314,149 |.. . (20,949) . 08/12/2026 . [1.F FE ....
..05723K-AE-0 | BAKER HUGHES A GE CO ......evvvvvvvvnnnnninniiinnns [oeennn . 05/13/2024 . |PRIVATE .....ovvvvvvnnnnnnns Joeveeeeenennennnnnns |000...4,968,438 | 5,270,000 |[........ 4,976,777 |.... 216,601 | [ 16,601 [ e 4,993,378 |.. . 12/15/2027 . [1.G FE ....
..06051G-GF-0 | BANK AMERICA CORP .........eevummmmmmnniniiiiiiinnns [eeennn . 05/13/2024 . |PRIVATE .....ovvvvnnnnnnnnnn fooveeeeeeenennnnenns | 11,316,159 |, 1,870,000 |........ 1,323,361 |........1,323,361 |..ccoeeiiiiiiins |t 2,067 |oeveiiiiiiiiiins o 2,967 [ o 1,326,329 |.. . 01/20/2028 . [1.G FE ....
..06051G-JD-2 | BANK AMERICA CORP ........ceuummmmmnnnnnnninnininnnn [oeennn . 05/13/2024 . |PRIVATE ......ovvvvvnnnnnnnn Joeeeeenneennnnnnnnns ... 15,034,055 |, 5,280,000 |[........ 4,997,784 |.... 21,207 e [ 27,207 [ e 5,025,081 |.. . 06/19/2026 . [1.G FE ....
..06051G-KM-0 | BANK AMERICA CORP ........eeemmmmmmmmnninniiniininnn [eeennn . 05/13/2024 . |PRIVATE ....ovvvvvnnnnnnnnns fooeeeeeeeeneeeennnns |00 12,507,341 |, 2,560,000 |........ 2,500,890 [eevvvevrrrrnnnnnnns fovnnnnniiiiiinn oo 6,824 |ovviiiiiiiiiinn 6,824 | 2,507,714 |.. . 04/02/2026 . [1.G FE ....
..06654D-AD-9 | BANNER HEALTH ......oovvvviiiiiiiiiiiiiiiiiiiiieieens [ oo . 05/13/2024 . |PRIVATE .....ovvvvvnnnnnnnnn Joeveeennennnnnnnnnns |00 15,420,496 |, 6,575,000 |[........ 5,420,362 |.... L3878 | [ 3878 [ e 5,459,143 |.. . 01/01/2031 . (1.D FE ....
..096630-AE-8 | BOARDWALK PIPELINES .......evvvvvvmrmmmmmnnnnnnnnns [eeeenn . 05/13/2024 . |PRIVATE ...ovvvvvvinninnnnnn fooeeeeieieiieeieenns | 14,979,799 |........ 4,950,000 |........ 4,987,967 |.... (B4 | [ (B TAA) [ [ 4,984,222 |.. . 06/01/2026 . [2.C FE ....
..10112R-BB-9 |BOSTON PPTYS LTD PAR ....ceoeeeeeeeeiiiieeeeeeeeens [ . 05/13/2024 . |PRIVATE ....ovvvvvimnninnnns foeeeeeeeeeeeeeeeeens | 16,332,857 |........ 7,165,000 |[........ 6,355,186 |.... 32,227 e k32,227 [ o 6,387,413 |.. . 06/21/2029 . (2.B FE ....
..10112R-BG-8 |BOSTON PPTYS LTD PAR .....ooeevvriiiiiiiiiiiiiinnns [eeinnn . 05/13/2024 . |PRIVATE ...oovvvvvinnnnnnnnn fooeeeeeiiieieeeeeens | 11,182,307 |........ 1,100,000 |........ 1,140,744 | s e (2,416) [ [ (2,416) | s 1,138,329 |.. . 12/01/2027 . (2.B FE ....
..103730-BX-7 |BP CAP MKTS AMER INC 05/13/2024 . | PRIVATE 14,950,875 ..5,020,000 .. 4,977,179 | . 4,979,342 . 04/10/2029 . [1.E FE ....
..110122-CP-1 | BRISTOL-MYERS SQUIBB .. 05/13/2024 . | PRIVATE ... 12,228,377 .. 2,405,000 .. 2,257,044 |. . 2,263,162 . 07/26/2029 . [1.F FE ....
..12327B-AA-4 |BUSINESS JET SECURITIES LLC . 06/15/2024 . | MBS PAYDOMN . ..386,220 |. . 04/15/2036 . [1.F FE ....
.. 12827F-AA-5 |BUSINESS JET SEC LLC ..oeovveeieiiiiiiiiceeiieeeees [ . 04/15/2024 . | MBS PAYDOMN ... .. 897, 904,727 |.... . 11/15/2035 . [1.F FE ....
.. 125523-AH-3 |CIGNA CORP ~ CORPORATE ..... [....... . 05/13/2024 . |PRIVATE ....ovvvvvinnnnnnnns foeeeeeeeeeeeeeeeeens | 12,406,062 |........ 2,490,000 |........ 2,435,569 |.... PPN PPN 74 ) IO (32,208) . 10/15/2028 . [2.A FE ....
.. 125523-CB-4 | CIGNA CORP NEW ...coooeeiiiieeiiieeeeeee [ . 05/13/2024 . |PRIVATE ....ovvvvvinnnnnnnns fooeeeeiieiiieeeeenns | 12,383,250 |........ 2,500,000 |........ 2,392,200 |oooiieiiiiiiiiiiens o e 8,435 [ [ 8435 L 2,400,635 |....covvveiieenn fornnnnn (17,385) .. (17,385) . 03/01/2027 . [2.A FE ....
.. 12663L-AN=7 | CLI FDG VI LLC ...vvvvniiiiiiniiiiiiiiiniiiiiiiiiinn [ . 06/18/2024 . | MBS PAYDOMN . .. 222,750 222,750 |.. . 09/18/2045 . [1.F FE .
..126650-CU-2 | CVS HEALTH CORP .....evvvveinnninniinniiiiiiiiiiinns [ eeennn . 05/13/2024 . | PRIVATE .. 474,860 .479,827 |.. (4,97) |........ (4,97) . 06/01/2026 . (2.B FE ....
.. 126650-DG-2 | CVS HEALTH CORP ......evvvvmmnnnnnnnininiiiiiiniinnn [eeennn . 05/13/2024 . |PRIVATE ....ovvvvvinnnnnnnns foeeeeeeeeeeeeeeeeens | 12,065,534 |........2,290,000 |........2,007,915 |ocoorrririrrinnnnns fovvrvvnnnnninnns foiiennnl 1774 s el 1774 | v, 2,105,689 [.ccoeiiiiiiiees oeenns (40,155) |....... (40,155) . 08/15/2029 . (2.B FE ....
SINKING FUND REDEMPTION
.. 12665U-AA-2 | CVS PTC 2013 ..oeevviiiiiiiiiiiiiiiiiiiiieeeeeeeeenns [ . 06/03/2024 . | evviiiiiiiiiiiiiiniririiiinns e | 210,365 |...oeeeens 210,365 |...........219,274 |........... P N (- U O (:i: 27 ) P IO (+1:152 ) SRR R R L R s . 01/10/2036 . |2.B FE
.. 12667F-4F-9 | CHALT INC 2005-7CB .....ccooviieiiiiiiiiiiiiiiiiies [eeeenn . 06/01/2024 . |VARIOUS ..ooovvviiiiiiiiiins oo el 6,134 [oeeeennnnnne 6,134 ....6,149 |.... ...6,134 |.. . 01/25/2035 . (3.B FM .
..133131-AX-0 | CAMDEN PPTY TR ...coeiiiiiiiiiieiieeeeeeeeee [ . 05/13/2024 . | PRIVATE ... 19,672,158 |...... 10,700,000 . 7,545,207 |.... .9,854,792 |.. . 07/01/2029 . [1.G FE .
.. 141781-CA-0 | CARGILL INC ...oevveiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiine [ eeeenn . 05/13/2024 . | PRIVATE ... 415,000 . 06/24/2026 . [1.F FE .
..15189Y-AG-1 | CENTERPOINT ENERGY R .....cooovrriiniiiiiiins [ . 05/13/2024 . | PRIVATE ... .... 500,000 . 03/01/2028 . [1.G FE .
.. 16162X-AH-0 | CHASE MORTGAGE FIN T ....oevvmiiiiiiiiiiiiiiiiinnn [ e . 06/01/2024 . | MBS PAYDOMN . . . 11/25/2025 . [5.C ........
..16412X-AG-0 | CHENIERE CORPUS CHRI .........cevvvvvvvviinnnninnns [oeennn . 05/13/2024 . .4,981,5%4 |.. . (22,389) [.... . 06/30/2027 . (2.B FE .
.. 166754-AP-6 | CHEVRON PHILLIPS CHE ... [ . 05/13/2024 . 5,006,098 |.. .. (8,908) [.... . 12/01/2026 . [1.G FE .
.. 172967-LW-9 | CITIGROUP INC ..... 05/13/2024 . | PRIVATE . 2,925,300 .2,930,790 . (34,977) |. . 04/23/2029 . [1.G FE .
.. 172967-MP-3 | CITIGROUP INC ..... 05/13/2024 . | PRIVATE ... . 2,492,399 |. . 2,495,987 . (40,261) |. . 03/31/2031 . [1.G FE .
..17307G-L2-2 | CITIGROUP MTG LN TR 06/01/2024 . | MBS PAYDOMN . . 11/25/2035 . (1.D FM .
..19260M-AA-4 | COINSTAR FUNDING LLC ....ooooevrrriniiiniiins [eeinns . 04/25/2024 . | MBS PAYDOMN ... . 04/25/2047 . [2.C FE .
..20030N-CT-6 | COMCAST CORP NEW .........eevvvvvvvvvnnnnnnnnnnnnnns [oeeennn . 05/13/2024 . | PRIVATE ... (7,421 ... . 10/15/2028 . [1.G FE .
..20030N-ED-9 | COMCAST CORP NEW .........eevvvvememennennnnnninnnns [ereennn . 05/13/2024 . | PRIVATE ... .. (6,211 [........ . 01/15/2029 . [1.G FE .
..207597-ER-2 | CONNECTICUT LT & PR ..oooeereeeeeeeeiis [ . 05/13/2024 . |PRIVATE .....ovvvvvvnnnnnnns foeveeeeeeeeeeeennens | 1,016,815 |00 1,035,000 |........ 1,027,962 |.... .. L (11,473) |....... (11,473) . 01/01/2029 . (1.E FE ....
..210518-DV-5 | CONSUMERS ENERGY CO ....oeoovveveiiiiiiiiiiiiiiiins [ . 05/13/2024 . |PRIVATE ....ovvvvinnnnnnnnns fooeeeeeiiiiieeeeenns e 1,683,474 |........ 1,695,000 |........ 1,707,848 |.... 1,707,250 |.. . (23,776) |....... (23,776) . 02/15/2029 . [1.E FE ....
..224044-0G-0 | COX COMMUNICATIONS | .oooeveeeieeiiiiiiiieieeeiens [ . 05/13/2024 . |PRIVATE ....ovvvvvinnnnnnnnn foeeeeeeeeeeeeeeeeens | 15,006,139 |[........ 5,240,000 |........ 4,986,751 5,008,633 |.. ...(2,4%)|.........(2,4%) . 09/15/2026 . (2.B FE ....
..25179-BF-9 | DEVON ENERGY CORP NE ........oooovviiiiiiiiiiinnnns [oeiennn . 05/13/2024 . |PRIVATE ....ovvvvvinnnnnnnns fooeeeeiieiiieeeeenns | 14,480,557 |........ 4,700,000 |........ 4,509,744 4,516,857 |.. . (36,300) |....... (36,300) . 01/15/2030 . (2.B FE ....
.. 25468P-DM=5 | DISNEY WALT CO ..oevvvvvereeieeiieiieieeeeeeeeeeeeees [ . 05/13/2024 . |PRIVATE .....ovvvvvvnnnnnnns Joeeeeeeeeenenenneees |oeeen.. 684,660 |l 735,000 ... 688,817 |.. .. (4,157)|........ (4,157) . 07/30/2026 . [1.G FE .
..260543-BJ-1 | DOW CHEMICAL CO .. 05/13/2024 . | PRIVATE 1,255,000 K .1,391,235 . (14,488) |. (14,488) |.. . 11/01/2029 . (2.B FE ....
..26441C-BE-4 | DUKE ENERGY CORP NEW 05/13/2024 . | PRIVATE . 500,000 ..463,685 |. .465,219 (5,764) |. . (5,764) .. . 06/15/2029 . (2.B FE ....
..26442E-AF-7 | DUKE ENERGY OHIO INC 05/13/2024 . | PRIVATE .. 1,550,000 .. 1,467,230 |. . 1,470,743 . (15,014) |. (15,014) |.. . 02/01/2029 . [1.F FE ....
..26444H-AH-4 | DUKE ENERGY FLA LLC . |- 05/13/2024 . | PRIVATE ..5,000,000 .. 4,421,050 |. . 4,443,275 . (58,775) |. (58,775) |.. . 12/01/2029 . [1.F FE ....
..26884A-BJ-1 |ERP OPER LTD PARTNER .. . |- 05/13/2024 . | PRIVATE .. 4,480,000 4,271,724 |. 4,271,724 .4,284,621 . (54,202) |. . 03/01/2028 . [1.G FE ....
..26884A-BL-6 |ERP OPER LTD PARTNER .........oooeerrirninnnnnnnnns [ . 05/13/2024 . | PRIVATE ... .... 140,000 . 127,877 | 127,877 | ....128,420 |.. .. (1,904)[.... . 07/01/2029 . [1.G FE ....
..26884A-BM-4 |ERP OPER LTD PARTNER ........oooeevviiinnninnnnnnns [oeinn . 05/13/2024 . | PRIVATE ... .. 3,885,000 ..3,415,588 |........3,415,588 |.... .3,434,145 |.. . (66,666) |.... . 02/15/2030 . [1.G FE ....
..281020-Al=7 [EDISON INTL ..vvvvvvvvvvrvsssrsnnsrssnsnssnnssssnsssns [oeeenns . 05/13/2024 . | PRIVATE ... .... 500,000 538,950 |.... ....537,480 |.. .. (7.250) ... . 11/15/2029 . [2.B FE ....
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..281020-AY=3 |EDISON INTL ..evvvvvvveenrnnnnnennesnnsnesnennnnnnnes [eeeenn . 05/13/2024 . |PRIVATE ....ovvvvvnnnnnnnnns Jooveeeieeeenneeeenns [000...4,946,300 | 5,000,000 |........ 4,985,500 |.... L1044 e 4,986,544 |.. . (40,244) |....... (40,244) ...262,500 |. 11/15/2028 . [2.B FE ....
..20280H-AA-0 |ENEL FIN AMER LLC ..oovvvrvrriiiiiiiiiiieeeceeeeeees [ . 05/13/2024 . |PRIVATE ......ovvvvvvnnnnnns Joeeeeeeeeennnnenenns |......5,583,576 | 5,322,000 |........ 5,613,636 |.... (17,338) |oeevvvvriiiiiinn fevnenans 5,596,298 |.. (12,722) ...221,469 |. 10/14/2027 . [2.A FE ....
..20336U-AB-3 | ENLINK MIDSTREAM PAR .......eevvemmmmmmmennnnnnnnns [eeeennn . 04/01/2024 . |MATURITY . 12,060,000 |....... 12,060,000 . 04/01/2024 . [3.A FE ....
..20364G-AN-3 | ENTERGY CORP NEW .....ccoooeiiiiiiiiiiiiiiiiiiiiiies [ . 05/13/2024 . | PRIVATE ... B35 500,000 (6,730) |.... . 06/15/2028 . (2.B FE ....
..203641-AlI-8 | ENTERGY LA LLC ...ovvviiiiiiiiiiiiiiiiiiiiiiiiiiiine [eeeenn . 05/13/2024 . | PRIVATE ... . (50,746) |.... . 04/01/2028 . [1.F FE ....
..20379V-BT-9 | ENTERPRISE PRODS OPE .........evvvvvmmmmmnnnnnnnnns [oeeenn . 05/13/2024 . | PRIVATE ... ...(5,633) [.... . 10/16/2028 . [1.G FE ....
..30034W-AB-2 |EVERGY INC ...cooeeiieiiiiiiiiiiiieiieecceecccceeeeee [ . 05/13/2024 . |PRIVATE .....ovvvmvnnnnnnnnn Jooveeeeeeeeeennnns [0....9,392,318 |l 10,605,000 . (79,773) |.... . 09/15/2029 . |2.B FE
..30040W-AF-5 | EVERSOURCE ENERGY ..........evvvvvmmmmmmmnnnnnnnnnns [oeeenn . 05/13/2024 . |PRIVATE ....ovvvvvnvnnnnnnnn foeeeeeeeeieeieeeeees [ 237,340 | 250,000 ..(2,214)|.... . 04/01/2029 . |2.B FE
..30040W-AK~-4 | EVERSOURCE ENERGY ........eevvummmmmmmmmmnnnnnnnnnns [oeeenn . 05/13/2024 . | PRIVATE ... .... 120,000 .. (1,856) [.... . 08/15/2030 . |2.B FE
..30040W-AT-5 | EVERSOURCE ENERGY 05/13/2024 . | PRIVATE .. 3,925,000 ..3,976,575 |. . (2,890) .3,973,684 . (48,763) |. . 03/01/2028 . |2.B FE
..300401-AV-0 | EVERSOURCE ENERGY 05/13/2024 . | PRIVATE . 150,000 ..148,562 |. .. 1583 .148,714 (786) |. . 05/15/2026 . |2.B FE
..300401-Ali-8 | EVERSOURCE ENERGY 05/13/2024 . | PRIVATE .. 4,465,000 ..4,604,933 |. . (5,889) . . 4,509,044 . (42,557) |. . 02/01/2029 . |2.B FE
..30225V-AH-0 |EXTRA SPACE STORAGE ..........eevvrvmmmmmmnnnnnnnns [eeeeenn . 05/13/2024 . |PRIVATE ....ovvvvvnnnnnnnnns Jooeeeeeeeeeeeeeeenns [00....2,335,450 | 2,500,000 |........ 2,334,450 | s 6,760 [ [ 8,760 | | 2,341,210 |.. .. (5,760) [.... . 04/01/2029 . (2.B FE .
..3030311-8G-0 | META PLATFORMS INC .....cooeiiiiiiiiiiiiiiiiiiiiins [ . 05/13/2024 . | PRIVATE ... 4,110,000 .3,977,069 |.. . (36,031) [.... . 08/15/2027 . (1.D FE .
..30321L-2C-5 |F&G GLOBAL FUNDING ........cooeeeeriiiiiiiiiiieiins [oennn . 05/13/2024 . | PRIVATE ... . 09/20/2028 . [1.G FE .
..3136B0-TE-6 |FNMA REMIC TRUST .....oeoeereniiiiiiiins [ . 06/01/2024 . | MBS PAYDOMN ... . 02/25/2048 . [1.A ........
..362341-6V-6 | GSR MTG TR 2006-1F .......covvvvvviiiiiiiiiiiiniins e . 06/21/2024 . | MBS PAYDOMN ... . 02/25/2036 . (3.B FM .
..36270D-AC-2 |GS MTG SEC TR ....eevvvvvmvvnnnnninniniiiniiiniinnans [eeeens . 06/15/2024 . | MBS PAYDOMN ... . 11/15/2035 . (1.D FE .
..36270D-AE-8 |GS MTG SEC TR ....eevveeenemmnnnneninnnnnneninnnnnnns [ eeeennn . 06/15/2024 . | MBS PAYDOMN ... 299,306 . . . 11/15/2035 . [1.G FE .
..36270D-AG-3 |GS MTG SEC TR ......evvvvvvmnmnnninniiiiiniiiniinnans [eeeenn . 06/15/2024 . | MBS PAYDOMN . 367,002 365,061 |.... ....367,092 |.. . 11/15/2035 . |2.C FE
..37045V-AY-6 | GENERAL MTRS CO .. 05/13/2024 . | PRIVATE ... .. 1,245,000 .. 1,250,266 |. . 1,250,154 . (15,450) |. (15,450) |.. . 10/15/2029 . |2.B FE
..37045X-EN-2 | GENERAL MTRS FINL CO 05/13/2024 . | PRIVATE ..4,910,000 ..4,982,472 |. . 4,979,835 . (36,840) |. (36,840) |.. . 01/07/2029 . (2.B FE .
..37331N-AN-1 | GEORGIA PAC CORP ... 05/13/2024 . | PRIVATE ..5,465,000 .. 4,904,791 |. .5,041,566 . (30,872) |. (30,872) |.. . 05/15/2026 . [1.G FE .
..378272-BN-7 | GLENCORE FDG LLC . . |- 05/13/2024 . | PRIVATE ..4,815,000 ..5,011,645 |. .5,002,225 . (77,539) |. (77,539) |.. . 10/06/2028 . [2.A FE .
..37959P-AA-5 | GLOBAL SC FINANCE SRL . |- 06/17/2024 . | MBS PAYDOMN . ..889,021 ..903,167 |. ..889,984 . 10/17/2040 . [1.F FE .
..37959P-AG-2 | GLOBAL SC FINANCE VIT SRL .....coeeeenieeeieenees [ ennnn . 06/17/2024 . | MBS PAYDOMN ... ..270,809 |.... . 08/17/2041 . [1.F FE .
..38141G-IL-4 | GOLDMAN SACHS GROUP .......cceeeeiiiiiiiiiiiiiiiins [eeennn . 05/13/2024 . | PRIVATE ... .4,758,837 |.... . (25,161) |.... . 06/05/2028 . |2.A FE
..38141G-XH-2 | GOLDMAN SACHS GROUP ........ceeeeiiiiiiiiiiiiiiinns [eeennn . 05/13/2024 . | PRIVATE ... .. (1,084)[.... . 03/15/2030 . |2.A FE
.. 444859-B0-4 |HUMANA INC .....oevvemmenininiiiiiniiineieieieniiinens [ eeeenn . 05/13/2024 . | PRIVATE ... . (36,301) [..... . 02/03/2027 . |2.B FE
..444859-BT-8 |HUMANA INC ......oovvvmmmmnniniiiiiiiiiininiiiniiiiins [ oeeeeen . 05/13/2024 . | PRIVATE ... .. 711,024 .. (6,682)[.... . 03/23/2029 . |2.B FE
.. 444859-BU-5 |HUMANA INC ......evvemmimmnminininiiiieiiieiienninnens [ eeeennn . 05/13/2024 . | PRIVATE ... . 1,013,220 . .. (8,300) [.... . 03/01/2028 . |2.B FE
.. 444859-BZ-4 | HUMANA INC ... 05/13/2024 . | PRIVATE . 900,000 ..925,785 |. .924,652 . (11,413) |. . 12/01/2028 . (2.B FE .
..44891A-CG-0 |HYUNDAI CAP AMER . 05/13/2024 . | PRIVATE ..5,465,000 ..5,492,872 |. .5,490,469 . (24,158) |. . 06/26/2026 . [1.G FE .
.. 44891A-CU-9 | HYUNDAI CAP AMER .... 05/13/2024 . | PRIVATE ... .. 4,465,000 .. 4,498,264 |. . 4,496,856 . (76,283) |. . 01/08/2029 . [1.G FE .
..45783N-AA-5 | INSTAR LEASING |11, LLC 06/15/2024 . | MBS PAYDOMN . 64,886 65,773 |. 64,886 o . 02/15/2054 . [1.F FE .
..458140-AX-8 | INTEL CORP ... 05/13/2024 . | PRIVATE ... ..1,710,000 ..1,633,118 |. .1,638,784 . (18,645) |. . . 05/11/2027 . [1.G FE .
..458140-BH-2 | INTEL CORP ......eevvevemmmrnnnnnnninneniennnannnnnnns [ eeeenen . 05/13/2024 . |PRIVATE ....ovvvvvnnnnnnnnnn fooveeeeneieeinnnnnns | 917,459 |, 1,050,000 |... 931,392 |.... feeee.....935,999 ). . (18,541) |....... (18,541) . 11/15/2029 . [1.G FE .
..458140-BQ-2 | INTEL CORP .......eevvvvmmmmmnnnninininiiinninnninnnns [ oeeens . 05/13/2024 . |PRIVATE ...oovvvvvmnnnnnnnns foeveeeeeeeeeeeeeenns [0 2,413,225 |, 2,500,000 |........ 2,434,600 [...oovvvvrrnnnnnnnns fovvniiniiiinnn [l 5,077 L 5077 e [, 2,439,677 |.. . (26,452) |....... (26,452) . 03/25/2027 . [1.G FE .
..450200-JZ-5 | INTERNATIONAL BUSINE ......oovvvvviviiiiiiiiiiiiens [oeennn . 05/13/2024 . |PRIVATE .....ovvvvnnnnnnnnns Jooveeeeeeeenenennns |00...4,989,153 |l 5,170,000 |[........4,993,186 [...cccoeeiiiiiiiiiss Joovrniniinis e 17,819 | o 17,819 [ o 5,011,005 |.. . (21,851) |....... (21,851) . 05/15/2026 . [1.G FE .
..46619R-AA-4 | JGIPT XXXV LLC ...oovviniiiiiiiiiiiiiiiiiiiiiiiiiinn [ . 06/15/2024 . | MBS PAYDOMN ... ...65,300 ..65,300 |.. . 03/15/2058 . [1.A FE .
..46628Y-AS-9 | JP MORGAN MTG TR ......oooevvriiiiiiniis [ . 06/01/2024 . | MBS PAYDOMN ... . 07/25/2036 . (1.D FM .
..46647P-BU-9 | JPMORGAN CHASE & C0 ...oeoeeeeeeeeeeeeeeeeeeeeeeees [ . 05/13/2024 . | PRIVATE ... . (1,115) ... . 11/19/2031 . [1.E FE .
..50077L-AD-8 |KRAFT HEINZ FOODS CO .. . |- 05/13/2024 . | PRIVATE ... e (4,622) |.... . 06/01/2026 . (2.B FE ....
..540424-AT-5 |LOEWS CORP .....eevvvvvrvrirrriiiiiiiiiiiieeienieenens [eeeeenn . 05/13/2024 . |PRIVATE .....ovvvvvvnnnnnnns foeeeeeeeneeeeeeeeees |0 4,070,373 ..., 4,525,000 |........4,101,190 |........4,101,190 [o.oooovrmrnnnnns fooeean 16,031 [ooiiiiiiiiiiiiss e 16,031 | e 117,221 [ [, (46,848) . 05/15/2030 . [1.G FE ....
SINKING FUND REDEMPTION
..54143\1-AA-4 [LOGISTICS 1 MI TN VA SR ...ovvvvvvveriiriiniirenes [eeennn . 06/10/2024 .| .evveiiiiiiiiiiiiiiiiiiiiiiins e e 23,035 | 23,035 |iieeeeeens 23,035 [.ouvennnees 23,035 |oivvvvvvvnnnnnns foveiiiiiiiiiiiis o e e feiiiiiinns 23,035 foooiiiiiiiiiins v e i 255 |. 10/10/2042 . 11.D FE .
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..55336V-AR-1 [MPLX LP .cooviiiiiiiiiiiiiiiiiccccccccccccccccceeeeees [ . 05/13/2024 . | PRIVATE ... 520,000 1,129 ). 1,129 |... ...(4,223) ... . 03/15/2028 . (2.B FE ....
..58769J-AF-4 | MERCE-BENZ FINA NA . R [P . 05/13/2024 . | PRIVATE ... 755,000 .. (4,758) [.... . 03/30/2026 . [1.F FE ....
..58769J-AR-8 | MERCEDES-BENZ FIN NO .....covvvvviiiiiiiiiiiiiiiins [ e . 05/13/2024 . | PRIVATE ... ..755,000 (5,705) |.... . 01/11/2029 . [1.F FE ....
..504918-CL-6 |MICROSOFT CORP  CORPORATE ..... [....... . 06/06/2024 . | DIRECT .... ...10,000 |... .6,346 |.... . .. . 09/15/2050 . [1.A FE ....
..617446-8G-7 | MORGAN STANLEY ......oovvviviiiiiiiiiiiiiiiiiieeeeees [ . 05/13/2024 . |PRIVATE .....ovvvvnnnnnnnnnn Jooveeeeeeeeeenennnns |00 6,583,713 | 6,815,000 |........ 6,606,351 |........4,100,059 |.......oooeeees | 8,139 | 8,139 i o 6,614,489 |.. . 01/23/2030 . [1.G FE ....
..617446-8V-4 | MORGAN STANLEY .......oevvvvviiiiiiiiiiiiiiiiiieeeens [ . 05/13/2024 . |PRIVATE ......ovvvvvvnnnnnnn Joeeeeeeenennnennnnns ......5,036,548 |l 5,410,000 |........ 4,995,756 |vvvvvvvrnnnnnnnnnns fovvnininiiinnn [nn32,889 L 032,889 [ [, 5,028,646 |.. . 12/10/2026 . [1.E FE ....
..61744Y-AK-4 | MORGAN STANLEY .....covvviiiiiiiiiiiiiiiieiiiieceeees [ . 05/13/2024 . |PRIVATE ....ovvvvvnnnnnnnnnn fooeeeeeeeieeeeeeenns [000.2.2,367,225 |, 2,500,000 |........ 2,370,425 |.... e e 6,284 [ [ 8,234 L 2,376,659 |.. . 07/22/2028 . [1.G FE ....
..61744Y-AP-3 | MORGAN STANLEY ......oovvviviiiiiiiiiiiiiiiicieeeeees [ . 05/13/2024 . |PRIVATE ....oovvvvmnnnnnnnns Joeveeeeeeeeeneeeenns | 1,977,370 |, 2,090,000 |[........ 1,995,090 [........1,995,000 [....cccoeiiiiiss Joeeeeenn 4683 | [onnnnnn 4,683 [ s 1,999,773 |.. . 01/24/2029 . [1.G FE ....
..631005-BJ-3 | NARRAGANSETT ELEC CO ...oovvvvvvviveiiiiiiiiiiiiens [ e . 05/13/2024 . | PRIVATE ... ..133,172 |.... ....133,630 |.. . 04/09/2030 . [1.G FE ....
..63743H-FG-2 | NATIONAL RURAL UTILS 05/13/2024 . | PRIVATE .1,003,948 . 03/15/2028 . [1.F FE ....
..63743H-FM-9 | NATIONAL RURAL UTILS 05/13/2024 . | PRIVATE .3,005,283 . 02/05/2027 . [1.F FE ....
..63743H-FN-7 | NATIONAL RURAL UTILS 05/13/2024 . | PRIVATE . 02/07/2029 . [1.F FE ....
..666807-CK-6 | NORTHROP GRUMMAN COR .........eevvvvvvevvennninnnns [eeeennn . 05/13/2024 . | PRIVATE ... . 02/01/2029 . [2.A FE ....
..670346-AY=1 [NUCOR CORP .....cceeeeviiiiiiiiiiiiiiiiiiieciceeiee [ . 05/13/2024 . | PRIVATE ... . .. . 05/23/2027 . [1.G FE ....
..674210-AA-0 | OASIS MIDSTREAM PART ....covvvviiiiiiiiiiiiiiiiiens [ e . 04/15/2024 . | VARIOUS ... .. (19,437) | ... 7,084,557 |.. (280,557) |.... . 04/01/2029 . (2.B FE ....
..678858-BU-4 | OKLAHOMA GAS & ELEC .......oooeereerirnninnnnnnns [ . 05/13/2024 . | PRIVATE ... L7493 [ 17493 [ e 4,340,573 |.. . (52,796) . 03/15/2030 . [1.G FE .
..68233J-BH-6 | ONCOR ELEC DELIVERY .......ceevvvvvevveniiiniinnnns [oeeennn . 05/13/2024 . | PRIVATE ... b 3,128,691 | [ 2,930 | 2,980 [ o 4,084,871 |.. . 11/15/2028 . [1.F FE .
..68233J-BK-9 | ONCOR ELEC DELIVERY ........cevvvvvvvvrvnnnnnnnnnns [oeeennn . 05/13/2024 . |PRIVATE .....ovvvvvvnnnnnnnn foeeeeeeeenennnnnnnn |.00....3,443,606 |........ 3,365,000 |........ 3,404,822 |.... cn(8,515) | [ (8,515) [ e 3,489,307 |.. . 03/15/2029 . [1.F FE ....
..68235P-AN-8 | ONE GAS INC ....evvvvvvvrriennrnnrennnnsnssnesnnnnnnns [eeeenn . 05/13/2024 . |PRIVATE ....oovvvvnnnnnnnnns Jooveeeieeeeeeenennns |00n...4,956,189 |, 4,955,000 |........ 4,982,005 |.... L) L e (1) [ e 4,980,891 |.. . 04/01/2029 . [1.G FE ....
..682680-Ali-3 | ONEOK INC NEW ......oooovriiiiiis [ . 05/13/2024 . | PRIVATE ... .... 500,000 483,885 |.... e 730 ). ....484,615 |.. . 03/15/2029 . (2.B FE ....
..682680-AY-9 | ONEOK INC NEW .. 05/13/2024 . | PRIVATE .. 2,855,000 ..2,610,926 |. ..9,055 |. .2,619,981 . 09/01/2029 . (2.B FE ....
..682680-BH-5 | ONEOK INC NEW .. 05/13/2024 . | PRIVATE . 850,000 . 858,101 (534) |. .857,566 . 11/01/2026 . (2.B FE ....
..682680-BJ-1 | ONEOK INC NEW 05/13/2024 . | PRIVATE ..575,000 ..588,201 |. (531) |. 587,671 . 11/01/2028 . (2.B FE ....
..68389X-CH-6 | ORACLE CORP .. . |- 05/13/2024 . | PRIVATE .. 1,495,000 ..1,582,173 |. .(3,328) | .1,578,845 . 11/09/2029 . (2.B FE ....
..709599-BM-5 | PENSKE TRUCK LEASING . |- 05/13/2024 . | PRIVATE . 1,246,860 ..1,350,000 1,249,655 |. 10,338 |. X . 1,259,992 . 06/15/2026 . (2.B FE ....
..709599-BU-7 | PENSKE TRUCK LEASING ......oovvvvvvvvriiriiiiinnens [oeennn . 05/13/2024 . | PRIVATE ... ..4,992,266 |........ 4,970,000 |[........ 4,984,562 |.... ... (1,068) ] (1,088) | e 4,983,504 |.. . 05/24/2026 . (2.B FE ....
LT17081-DV=2 |PFIZER INC ....ovniiiiiiiiiiiiiiiiiiins [ . 05/13/2024 . | PRIVATE ... 2,392,800 |........ 2,500,000 |........ 2,398,050 |.... ... 10,754 |. 210,754 | e 2,408,804 |.. . 06/03/2026 . 1.F FE .
..718172-CJ-6 | PHILIP MORRIS INTL I . 05/13/2024 . | PRIVATE ... ..4,904,455 |........ 5,320,000 |........ 4,897,539 |.... .. 15,836 | . 15,836 |... . 08/15/2029 . [1.F FE .
..718172-DC-0 | PHILIP MORRIS INTL .... . 05/13/2024 . | PRIVATE ... ..577,743 . 09/07/2028 . [1.F FE .
..720186-AL-9 | PIEDMONT NAT GAS CO ... . 05/13/2024 . | PRIVATE ... 2,720,351 . 06/01/2029 . (2.A FE ....
..72650R-BM-3 |PLAINS ALL AMERN PIP .. . 05/13/2024 . | PRIVATE ... . 4,546,000 . . 12/15/2029 . (2.B FE ....
..T4256L-EWi-5 |PRINCIPAL LIFE GLOBA 05/13/2024 . | VARIOUS ... 99,706 .100,000 |.......... 100,141 |oooererrinninnnnns . 06/28/2028 . [1.E FE ....
..743820-AA-0 | PROVIDENCE ST JOSEPH .. 05/13/2024 . | PRIVATE .. 213,095 ..245,000 ..214,990 . 10/01/2029 . [1.F FE .
.. 744448-CP-4 | PUBLIC SERVICE CO CO .. 05/13/2024 . | PRIVATE . 1,206,851 ..1,275,000 . 06/15/2028 . [1.E FE .
..744573-Ali-6 | PUBLIC SVC ENTERPRIS .. 05/13/2024 . | PRIVATE . 1,030,180 ..1,010,000 . 10/15/2028 . (2.B FE ....
..746245-AA-7 | PURENEST FUNDING LLC 06/20/2024 . | MBS PAYDOMN . .. 407,691 . 408,860 . 12/22/2036 . [1.G FE .
..75513E-CT-6 | RTX CORPORATION . 05/13/2024 . | PRIVATE . 3,680,841 . 11/08/2026 . [2.A FE ....
..756109-AX-2 | REALTY INCOME CORP .... . 05/13/2024 . | PRIVATE ... ... 39,693 . 01/15/2031 . [1.G FE ....
..756109-CF-9 | REALTY INCOME CORP .... . 05/13/2024 . | PRIVATE ... . 02/15/2029 . [1.G FE .
..758750-AD-5 |REGAL REXNORD CORPOR .. . 04/24/2024 . | DIRECT .... . 04/15/2028 . [3.A FE ....
..775371-AU-1 |ROHM & HAAS CO . 05/13/2024 . | PRIVATE ... . 07/15/2029 . (2.B FE ....
..78409V-BJ-2 | S&P GLOBAL INC . 05/13/2024 . | PRIVATE ... . .. . 03/01/2029 . [1.G FE .
..785592-AU-0 | SABINE PASS LIQUEFAC .. .| 05/13/2024 . [PRIVATE ....oovvnnnniininnnn |ooeeeeeeeieieeneeens [00n..4,087,945 e, 4,190,000 |........ 4,073,057 [oooeeeiiiiiiiiiiiins oo 8756 | e 6,756 [ e 4,079,813 |.. . 03/15/2028 . [2.A FE ....
..797440-CE-2 | SAN DIEGO GAS & ELEC .. . |- 05/13/2024 . | PRIVATE ... 145,000 145,361 ... 145,345 |.. . ceeeenn.. (800) . 08/15/2028 . [1.F FE ....
..806851-AH-4 | SCHLUMBERGER HLDGS C 05/13/2024 . | PRIVATE .. 2,475,000 .. 2,409,561 . 2,412,524 . (23,085) |. (23,085) |.. . 05/01/2029 . [2.A FE ....
..816851-BQ-1 | SEMPRA .. . 05/13/2024 . | PRIVATE ... 420,000 422,352 |.... 422,139 |. .. (3,180)]........ (3,180) . 08/01/2026 . [2.B FE ....
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..83546D-AJ-7 | SONIC CAP LLC 2020-1 .....cooevririiiiiiiiiiiieiees [ . 06/20/2024 . | MBS PAYDOMN ... ... 25,000 ...25,000 ...25,031 (3] ..25,000 |.. . 01/20/2050 . (2.B FE ....
..83546D-AN-8 | SONIC CAPITAL LLC ...ovvvniiiinininiiniiiiiiinn [ . 06/20/2024 . | MBS PAYDOMN ... ... 12,500 ...12,500 ... 12,501 |.... ..12,500 |.. . 08/20/2051 . (2.B FE ....
..83546D-A0-1 | SONIC CAPITAL LLC ..oevvnniniiniiiiiiiiiiiiiiiiiiins [ . 06/20/2024 . |MBS PAYDOUN .....evvnnnnnnn fooeeiiiiiiiiiiiieees e 5,000 .5,000 |.... ...5,000 |.. . 08/20/2051 . (2.B FE ....
..842400-GQ-0 | SOUTHERN CALIF EDISO ...oooevveeeeneeeieieeeeieeens [ . 05/13/2024 . .. 702,043 713,868 |.. . (11,825) [.... . 03/01/2029 . [1.G FE ....
..842587-DS-3 | SOUTHERN €0 ... [ . 05/13/2024 . .. 731,366 ....743,173 |.. . (11,807) . 03/15/2029 . [2.A FE ....
..852060-AD-4 | SPRINT CAP CORP MTN .....cceeeiiiiiiiiiiiiiiiiiinns [ . 05/13/2024 . | PRIVATE ... . 6,169,843 . (50,262) . 11/15/2028 . (2.B FE ....
..871829-BS-5 |SYSCO CORP ....ooovvveiiiiiiiiiiiiiiiins [ . 05/13/2024 . | PRIVATE . 1,530,600 . (17,082) |.... . 01/17/2029 . (2.B FE ....
..872480-AF-5 |TIF FUNDING 11 LLC ...coeeeerneinns [ . 06/20/2024 . | MBS PAYDOMN . ... 38,156 .. . 02/20/2046 . (2.A FE ....
..87264A-BV-6 | T MOBILE USA INC ..cooovrieiiiiiiiiiiiiiiens [ . 05/13/2024 . |PRIVATE ....ovvvvvnnnnnnnnns fooeeeeiiiiiieeieeies | 4,312,975 L4822 | e 422 [ [ 1,285,377 |.. .. (6,720) [........ (6,720) . 04/15/2029 . (2.B FE ....
..876127-BM-3 | TAMPA ELEC CO ..... 05/13/2024 . | PRIVATE 19,877,859 ..9,995,000 ..9,980,317 |. ... 883 | .9,981,200 (103,341) | (103,341) |.. . 03/01/2029 . [1.G FE ....
..880451-AV-1 | TENNESSEE GAS PIPELI 05/13/2024 . | PRIVATE ... 9,027,344 ..4,660,000 ..4,980,095 |. . .. (13,898) |. .4,966,197 . (38,853) |. (38,853) |.. . 10/15/2028 . (2.B FE ....
..88315L-AE-8 | TEXTAINER MARINE V11 06/20/2024 . | MBS PAYDOMN . ..133,826 ..136,252 |. ..133,984 ... (158) ] .133,826 . 08/20/2045 . [1.F FE ....
..88315L-AS-7 | TEXTAINER MARINE .......oovvvviviiiiiiiiiiiiiiiieens [ e . 06/20/2024 . | MBS PAYDOMN ... .. 120, .......... 120,000 |... 119,979 |.......... 119,860 |.... 120,000 |.. . 08/20/2046 . [1.F FE ....
..88330W-AB-2 |WILLIAMS COS INC ....ooeereeeeiiiiieiiiiiiiieieeeens [ . 05/13/2024 . |PRIVATE ....ovvvvmnnnnnnnnns foeeeeeeeieeeeeeenes | 9,947,895 |........ 5,035,000 |........ 4,982,535 |.ooeeiiiiiiiiiins | e 2,966 [ [ 2,566 | | 4,985,102 |.. (37,207) . 03/15/2029 . (2.B FE ....
..89236T-LL-7 | TOYOTA MTR CR CORP ......oovveveeiiieiiiiiiiieieeees [ . 05/13/2024 . |PRIVATE ....ovvvvvinnnnnnnns fooeeeeiieiiieeeeenns | 10,441,285 (36,607) . 01/05/2029 . [1.E FE ....
..89656G-AA-2 | TRINITY RAIL LEASING LP .......ovvvvvrmninininnnns [oeennn . 06/19/2024 . | MBS PAYDOMN ... ... 96,172 . 07/19/2051 . [1.F FE ....
..89683L-AA-8 |TRP 2021-2 LLC ...cooveeeiieeiieiniee [ . 06/19/2024 . | MBS PAYDOMN ... . 06/19/2051 . [1.F FE ....
..90931L-AA-6 |UNITED AIRLINES PT C ..ovvvvvvvviiiiriiniieiiienens [ . 05/13/2024 . | PRIVATE ... . 01/07/2030 . [1.F FE ....
..91324P-DK-5 | UNITEDHEALTH GROUP | .ooooeeieiiiiiiiiis [ . 05/13/2024 . | PRIVATE ... .......... 880,000 (11,705) . 06/15/2028 . [1.F FE ....
..91324P-DS-8 | UNITEDHEALTH GROUP | .ooeeeeeeeeeeees [ . 05/13/2024 . |PRIVATE ......ovvvvvvnnnnnns Joeeeeeeeeenneneeenns | 1,531,060 |, 1,695,000 (13,751) . 08/15/2029 . [1.F FE ....
..91914J-AB-8 | VALERO ENERGY PARTNE 05/13/2024 . | PRIVATE ..1,000,000 . (2,917) .. . 03/15/2028 . (2.B FE ....
..919794-AC-1 | VALLEY NATL BANCORP 04/17/2024 . | PRIVATE ..2,000,000 (72,384) |.. . 06/30/2025 . (2.C FE ....
..028668-BV-3 | VOLKSIAGEN GROUP AVE 05/13/2024 . | PRIVATE . 100,000 ... (477)|. .41 |.. . 09/12/2026 . [1.G FE ....
..928668-Bli-1 | VOLKSWAGEN GROUP AVE . |- 05/13/2024 . | PRIVATE .. 1,225,000 K . 1,249,374 . (11,891) |. (11,891) .. . 09/12/2028 . [1.G FE ....
..028668-CA-8 | VOLKSIAGEN GROUP AVE . |- 05/13/2024 . | PRIVATE . 4,868,378 .. 4,805,000 .. 4,804,709 |. X .4,887,969 . (19,591) |. (19,591) |.. . 11/16/2026 . [1.G FE ....
..92936U-AF-6 | WP CAREY INC ......evvvvvririiirinnnninninninnnnnnens [eeeenn . 05/13/2024 . | PRIVATE ... ..2,334,675 |........ 2,500,000 |........ 2,312,275 | s el 1119 i [l 719 L 2,319,394 |.. .. 15,281 |........ 15,281 . 07/15/2029 . (2.A FE ....
..94974B-GL-8 |WELLS FARGO CO MTN B .......eevemmmnnnnnnnnniiinnns [erennn . 05/13/2024 . |PRIVATE ....ovvvvvninnnnnnns fooveeeieiiieieeeeees e 1,452,004 |........ 1,495,000 |........ 1,464,583 |........ 1,464,583 [.....ccooeiiiiss | 2,238 | o 2,288 [enniiiiiiiiiiins o 1,466,821 |.. . (14,817) |....... (14,817) . 07/22/2027 . (2.B FE ....
..984121-CJ-0 | XEROX CORP ....evvvvvrrrrriieiiiiiiiiieieeeeneeeieeens [oeeens . 05/15/2024 . |MATURITY L.ovvvviiiiiiiiinn foeeeeeeeeeeeeeeeeees | 18,000,000 |........ 8,000,000 |........ 7,748,310 |[........ 7,987,571 |..ooooeiniiiinns 12,429 | [ 12,429 i o 8,000,000 |.. . 05/15/2024 . [4.A FE ....
..PPEGAL-HK-6 |PATTON BIP HOLDCO |1 LLC ...ovveennininiiiiniinnns [ s . 05/20/2024 . | VARIOUS ... ... 13,576 ... 13,576 ...13,035 |.... .. 13,576 |.. . 09/30/2028 . (1.B PL ....
..PPFOBF-1F-9 | OCM ENLK HOLDINGS LLC ......ceeveeeeeeeeeeeeeeeens [ . 05/20/2024 . | VARIOUS ... .. 102,308 ..102,308 |... ...98,236 |.... .102,308 |.. . 09/30/2028 . (1.B PL ....
..PPFSL7-NH-1 | ARM MASTER TRUST LLC - SERIES 2020-1 ......... [.eeeenn . 06/28/2024 . | PRIVATE ... 21,407,693 |.......11,407,692 |....... 11,427,974 |.... 11,427,028 |.. . 06/15/2026 . [1.F PL ....
..PPGJSD-HL-3 |Project Rembrandt USD . 06/28/2024 . | PRIVATE . 12/21/2028 . (1.G PL ....
.. 15135U-AM-1 | CENOVUS ENERGY INC ... . 05/13/2024 . | PRIVATE ... , , . 04/15/2027 . (2.B FE ....
..891160-MJ-9 | TORONTO DOMINION BK ... . 05/13/2024 . | PRIVATE ... . 7,166,154 , . , . . 09/15/2031 . (1.G PL ....
..89352H-AlI-9 | TRANSCANADA PIPELINE . 05/13/2024 . | PRIVATE .. 715,245 . 1,216 .(9,195) |. (9,195) .31,663 |. 05/15/2028 . [2.B FE ....
..9035201-AD-6 | USQ RAIL | LLC ...... . 06/28/2024 . | VARIOUS .. 117,383 K . 117,083 2269 | e 269 [ e 117,353 e . U 1,093 |. 02/28/2051 . [1.F FE ....
..00774M-BC-8 | AERCAP IRELAND CAPIT . 05/13/2024 . | PRIVATE .. 222,020 ..223,340 |. ..223,340 (178) | .223,162 (1,142) |. . (1,142) ). 5,587 |. 06/06/2028 . (2.B FE ....
..055300-A0-3 [B A T INTL FINPLCD . . 05/13/2024 . | PRIVATE . 1,240,758 ..1,249,518 |. (1,571) |. . (1,571) . 1,247,947 (7,189) | . (7,189) |.. .20,618 | 02/02/2029 . [2.A FE ....
..055450-AH-3 | BHP BILLITON FIN USA . 05/13/2024 . | PRIVATE ... 2,548,900 ..2,500,000 ..2,573,82%5 |. . (8,703) |. . (8,703) . 2,565,122 . (16,222) |. (16,222) |.. 113,242 |. 03/01/2026 . |1.F FE ....
..12807C-AA-1 | CAL FDG IV LTD . . 06/25/2024 . | MBS PAYDOMN . , ..148,750 ..161,437 | . 148,880 ... (130) | . (130) A48,750 oo e . 1,376 |. 09/25/2045 . |1.F FE ....
..225401-AT-5 |UBS GROUP AG . . 05/13/2024 . | PRIVATE ... 5,042,227 ..5,440,000 ..5,001,046 |. .32,969 |. ..32,969 .5,034,015 8,212 .20,312 |. 02/02/2027 . 1.G FE ....
..24820R-AG-3 |EQUINOR ASA .. . 05/13/2024 . | PRIVATE .584,738 ..550,000 ..501,520 |. .(1,925) | ..(1,925) .589,594 (4,856) |. .16,286 |. 12/01/2028 . [1.D FE ....
..28504D-AB-9 | ELECTRICITE DE . 05/13/2024 . | PRIVATE 4,948,827 ..4,890,000 ..5,003,301 . .(5,795) | . 4,997,506 . (48,679) |. 133,171 |. 05/23/2028 . [2.A FE ....
..36166V-AE-5 |GCI FUNDING | LLC ... . 06/18/2024 . | VARIOUS .. 100,732 ..100,732 . 100,701 |. . 100,779 . (47) ). .100,732 1,178 |. 06/18/2046 . |1.F FE ....
..449276-AB-0 | IBM INTL CAP PTE LTD . . 05/13/2024 . | PRIVATE . 1,379,686 ..1,400,000 1,392,034 |. . 646 | . 1,392,680 .17,889 |. 02/05/2027 . 1.G FE ....
..449276-AC-8 | IBM INTL CAP PTE LTD . . 05/13/2024 . | PRIVATE . 1,003,478 ..1,120,000 ..1,107,008 |. . 508 | .1,107,606 . (14,128) |. 14,311 |. 02/05/2029 . 1.G FE ....
..456837-AH-6 | ING GROEP N V ..... . 05/13/2024 . | PRIVATE .. 4,425,000 .. 4,282,306 |. . 4,282,306 ,742 . 4,294,048 . (34,765) |. 109,728 |. 03/29/2027 . [1.G FE ....
..456837-A0-6 | ING GROEP N V . 05/13/2024 . | PRIVATE .. 4,295,000 ..4,118,830 |. .4,118,830 .8,461 . 4,127,291 . (70,879) |. 104,369 |. 04/09/2029 . [1.G FE ....
..456837-AU-7 | ING GROEP N.V. . . 05/13/2024 . |PRIVATE ......coccnvnnnnnnn |ooeeeeeeeeeneeeenns | 4,288,860 |...oe.e. 4,500,000 |........ 4,257,540 |...oovvennnnnnnnnnne foveiiiiiiiiiiins 23,009 | 28,099 s e, 4,280,639 |.. ....8,221 . 07/01/2026 . [1.G FE ....
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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 Symbo
..456837-AV-5 | ING GROEP N.V. ......... .|D..... . 05/13/2024 . | PRIVATE ... ....815,080 .... 875,000 811,221 | e e 4,878 |. ...4,878 ....816,099 |.. .. (1,019) [.... .. 9,397 |. 04/01/2027 . 1.G FE ....
..55608J-AR-9 | MACQUARIE GROUP LIMI . 05/13/2024 . | PRIVATE 15,051,272 ..5,425,000 ..5,000,060 |. . .32,548 | .5,032,608 18,664 |. .24,837 |. 01/12/2027 . (1.F FE ....
..606822-BM-5 |MITSUBISHI UFJ FINAN . 05/13/2024 . | PRIVATE .. 181,238 . 200,000 ..182,856 |. ..182,856 757 . .183,613 .(2,375) |. 2,077 |. 07/18/2029 . [1.G FE ....
..60687Y-CZ-0 [MIZUHO FINANCIAL GRO . 05/13/2024 . | PRIVATE 11,806,045 1,785,000 ..1,825,872 |........1,825,872 |. .(2,214) . .1,823,659 (17,613 [. .36,958 |. 07/06/2029 . |1.G FE ...
..63861V-AF-4 | NATIONWIDE BLDG SOC . 05/13/2024 . | PRIVATE 10,029,830 ..5,400,000 ..4,900,829 |. 22,31 .5,013,150 16,680 |. .59,589 |. 02/15/2028 . 1.G FE ....
..716973-AB-8 |PFIZER INVE .......... . 05/13/2024 . | PRIVATE 16,879,576 ..5,040,000 .. 4,989,852 |. ..5,255 | .4,995,107 . (22,99%) |. 109,648 |. 05/19/2026 . [1.F FE ....
..716973-AC-6 |PFIZER INVT ENTERPRI . 05/13/2024 . | PRIVATE .. 2,555,000 ..2,527,99 |. ..1,605 |. . 2,529,599 . (30,835) |. .55,585 |. 05/19/2028 . [1.F FE ....
.. 74977R-DH-4 | COOPERAT IEVE RABOBAN .. . 05/13/2024 . | PRIVATE ... 520,000 [ 891,317 | e e 2,755 | ....494,072 |.. 1,764 ..2,727 |. 06/24/2026 . (1.
..780097-BP-5 | NATWEST GROUP PLC ... . 05/13/2024 . | PRIVATE ... .... 500,000 |...........464,960 |.....ooooiiiiiiiinns foriiiiiiis e 1,898 |. ....466,858 |.. .. 7,384 |. 05/22/2028 . (1.
..78009P-EH-0 | NATWEST GROUP PLC . 05/13/2024 . | PRIVATE ..3,035,000 . ..2,210 | .2,976,266 .46,217 |. 01/27/2030 . (1.
..865620-BP-4 | SUMITOMO MITSUI FIN ..... |- 05/13/2024 . [PRIVATE ... . 200,000 ..181,338 .824 | . 2,010 |. 07/16/2029 . (1.
..88315L-AG-3 | TEXTAINER MARINE VII . D..... . 06/20/2024 . | MBS PAYDOMN . ..261,065 |.... 2,190 |. 09/20/2045 . (1.
..902613-AC-2 |UBS GROUP AG . 05/13/2024 . | PRIVATE ... 5,411 |. 01/30/2027 . [1.
..980236-AP-8 | WOODSIDE FIN LTD ... ..... |- 06/13/2024 . [PRIVATE . | .14 1,727 |. 03/15/2028 . |2.
..PPFY4U-5T-0 | ORCHARD FUNDING LIMITED CORPORATE ...... B..... . 06/12/2024 . | PRIVATE ... ........958,083 |.... . (34,604) ... (56, 156) |... ...... (56, 156) . 05/31/2029 . [1.
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 116,742,513 (34,604) (56,156) |  (3,950,070) [ (4,006,226) XXX
..PPG2KF-HU-8 | ISSERLIS 2023-1 LLC - Class B ......ccceeeeeeees [rnnnn . 04/18/2024 . |PRIVATE ....ovvvvvmnnnnnnnns fooeeeeieiiiieieeenns | 6,073,621 |........ 3,073,621 |........ 3,073,620 |........ 3,073,620 [vevvvvvvvennnns fonnnniiiiies oo e e e 3,073,620 . 01/15/2037 .
..PPG2KF-HIi-4 | JOANSTON 2023-1 LLC - Class B ...ccevvvvvveenens [ennnn . 04/18/2024 . | PRIVATE ... 5,424,147 ... 2,424,147 |........ 2,424,147 |.... BT s e e e o fn 2,424 147 |.. . 01/15/2037 .
..PPG3L5-UF-5 |HARRELL 2023-1, LLC - Class D . 04/18/2024 . | PRIVATE 5,137,792 .. 2,251,474 ..2,251,474 |. 1,937,604 |. . 2,251,474 . 01/15/2037 .
..PPGG7W-EH-7 | ISSERLIS 2023-1 LLC - Class D . 04/18/2024 . | PRIVATE . 3,916,712 ..1,916,712 ..1,916,712 |. . 1,453,812 |. .1,916,712 . 01/15/2037 .
..PPGG7W-EJ-3 | JOHNSTON 2023-1 LLC - Class D .. 04/18/2024 . | PRIVATE . 3,488,703 .. 1,488,703 ..1,488,703 |. ..649,974 |. . 1,488,703 . 01/15/2037 .
..PPGG7W-E0-2 |HARRELL 2023-1, LLC - Class B . ....... |. 04/18/2024 . | PRIVATE 5,713,274 ..3,713,274 ..3,713,274 |. 3,713,274 .. .3,713,274 . . 01/15/2037 .
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 29,754,249 14,867,931 14,867,930 13,085,858 14,867,930 1 1 302,008 XXX
2509999997 Total - Bonds - Part 4 796,185,398 556,239,844 538,346,002 132,118,402 2,165,449 963,560 8,382 3,120,627 (26,222) 540,025,344 2,116,478 (3,950,069) | (1,833,591) 12,327,455 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 796,185,398 556,239,844 538,346,002 132,118,402 2,165,449 963,560 8,382 3,120,627 (26,222) 540,025,344 2,116,478 (3,950,069) | (1,833,591) 12,327,455 XXX
4509999997. Total - Preferred Stocks - Part 4
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks
..25271C-20-1 | DIAMOND OFFSHORE DRI COMMON STK ... | .eeeeee . 04/25/2024 . | DIRECT .... ... (3,133, 111) |.. (31331 | e 1,391,669 [ [, 3,301,952 |..... 3,301,952
..648833-11-8 | WEATHERFORD INTL PLC ....ovvvvvviiiiiiiiiiieieees D..... . 04/25/2024 . | DIRECT ... . AR ... (7,056,465) |.. ... (7,056,465) |.....cooeeeeenns |oeeeennnnn 140,399 [ [ 8,451,814 |..... 8,451,814
..G9460G-10-1 | VALARIS LIMITED ....vvvvvvvvnnnnnnnnnnnnnnnnnnnnnnns D..... . 04/25/2024 . |DIRECT ..vvvvvvvvvvvvvnnnnns |oveeees 27,654.9% |...... 1,900,268 [.....ccccennnnnnnns L (1LA71,64) | Lo, (A BA) | (e 424,662 s 1,475,605 |..... 1,475,605 [..oviiviivniinnnnns oo e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 15,186,102 XXX 1,956,730 13,617,947 | (11,661,217) (11,661,217) 1,956,730 13,229,371 13,229,371 XXX XXX
5989999997. Total - Common Stocks - Part 4 15,186,102 XXX 1,956,730 13,617,947 | (11,661,217) (11,661,217) 1,956,730 13,229,371 13,229,371 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 15,186,102 XXX 1,956,730 13,617,947 | (11,661,217) (11,661,217) 1,956,730 13,229,371 13,229,371 XXX XXX
5999999999. Total - Preferred and Common Stocks 15,186,102 XXX 1,956,730 13,617,947 | (11,661,217) (11,661,217) 1,956,730 13,229,371 13,229,371 XXX XXX
6009999999 - Totals 811,371,500 XXX 540,302,732 145,736,349 (9,495,768) 963, 560 8,382 (8,540,590) (26,222) 541,982,074 2,116,478 9,279,302 11,395,780 12,327,455 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
S&P 500 INDEX
CALLSPREAD_1YR
853SPC767 ....ceeeen Multiple «ooeeeenieeeees N/A et EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 07/06/2023 |. 07/05/2024 909,480 [..eeeeeeeieeeees Jorreeeeeeeeis foeees 1,420,402 [...coeeves |oeenne 1,420,402 |......... 279,751 [eeeeeeeeeeeees Joeemmeeeeeeen o e | |
8P 500 INDEX | | 1
CALLSPREAD_1YR 14411.590/4853.6
853SPC768 .........cen Multiple .oovveenennns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 07/06/2023 |. 07/05/2024 |.......vvvvvenn foennnns 4,600,000031 ... 261,740 [oneeiiiiieeees v [ 460,166 [......ccevn |oernnnns 460,166 |......... 119,287 |oveveveniiviennn oo e [ | | s
S&P 500 INDEX CALL_1YR
853SPC769 ... Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 07/06/2023 |. 07/05/2024 |.......vvvvvvnn feennnns 2,500,000 ......... 4,411.59 [......... 221,500 |.eeveeneeiiiiienn [ s 597,049 | .coeeriis [ 597,049 |......... 302,284 oo [ i [ | |
S&P 500 INDEX
DIGITAL_1YR 853SPC770
........................... Multiple «eoeeeeeeeeeen [N/A Lo |EQ/IDX ....... [Credit Suisse ..... E58DKGMJYYYJLNBC3868 |.07/06/2023 |.07/05/2024 |............ceee |-vvnnnn 7,700,000 .........4,411.59 |........ 198,660 [...ccevmeeneeeeens foenneeeeemmniees [oeeeennnn282,899 [ [ 282,899 | 45,996 [ [ Jeeeeeee e o | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC771
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.07/06/2023 |.07/05/2024 |................ |.......6,600,000.........4,411.59 |......... 187,440 [.......oceeerrirs fonnnrnninnnnnnns [oeeennnn 838,592 [ Loeenen [0 588,592 100t 000836,324 [ [ v [ | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC772 ... |Multiple .......coeunnns N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 07/06/2023 |. 07/05/2024 |.....evvvvvvenn foonnns 4,200,000 232,862 | .eeeeeennnn [ 232,862 |......... 102,935 [c.niveievinines Jeeeeeeeceieie [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC773 v Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 07/06/2023 |. 07/05/2024 |.......eueevveee founnnn 38,000,00031 [..... 2,158,400 |-.eeneeeeeneees foeeeeeneeeeeeeen fens 3,801,369 [..evvnnres fornnns 3,801,369 |......... 985,415 [.eneeeeeeeieees feeemmneeeeeeenen feeeeeeeenes e | |
8P 500 INDEX | | 0
CALLSPREAD_1YR 14411.590/4940.9
853SPCT74 .vveene Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 07/06/2023 |.07/05/2024 |........eeevvvnr |ounnnns 4,000,000080 ... PtV (VN R FOPRRRR R 479,210 [ ceveeneens o 479,210 |......... 138,650 |ovvvvvnnniiiiinnn oo i [ | | s
S&P 500 INDEX CALL_1YR
853SPCT75 .vvenns Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 07/06/2023 |. 07/05/2024 |.......vvvvvvnn foennnns 8,400,000]......... 4,852.75 |cuuunnnt P I 72V FOUR RN R 1,167,458 | .coeeeenenn [nnnn 1,167,458 |......... 798,374 [ouveieiiiinnnnns foevvnniieeecninnn [ i | |
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]...........356.04 [..........82,840 |.cooveenniniiinnns [ e 210,684 | ... 210,684 |.......... 93,132 |eevviieviinnn foeeeeei e
S&P 500 INDEX
CALLSPREAD_1YR
853SPC779 . eee |Multiple ... N/A ooeeeeeeo |EQ/ZIDX ....... [Credit Suisse ..... ES8DKGMJYYYJLN8C3868  |. 07/11/2023 |. 07/11/2024 |.... T R 2,500,000 ....87,263 ...
NASDAQ 100 STOCK INDEX} (| |
CALLSPREAD_1YR 15119.060/16085
853SPC780 ... .. [Multiple ... N/A ..oooeeoo  |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/11/2023 |. 07/11/2024 |.... P I 2,500,000 |. 167 159,299 | 159,200 [0 835,283 | e [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14439.260/4639.4
8538PC781 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEBBGKMZO031MB27 |.07/11/2023 |.07/11/2024 |.......oeeeveeee founnnn 21,900,000(70 ... 632,910 [ e oo 985,007 [.evveevnnn Joernnnnn 985,007 |......... 206,103 [..neeeeeeenneees Joeemmmmeeeeemnnen ferreeeeenineeees Jeeeecee | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14439.260/4884.0
853SPC782 ...vuviines Multiple .oovveennnnns N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868 | 07/11/2023 . 07/11/2024 |..oevvnnnvvvinnn fonnnns 2,500,000(73 ... L D £- 0N R AR RN 249,759 | eoeeeiinn [ 249,759 |.......... 68,895 [o..iiiiiiiinnins e [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC783
........................... Multiple weoeeeeeeeeens [N/A oo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |.07/11/2023 |.07/11/2024 |................ |-v..... 4,400,000 .........4,439.26 |......... 111,320 [..ooommmmeeiieiins forneeneemnnes Joeeeennn 157,535 [ [ 157,535 | 27,804 [ [ Jeeemeee e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC784 ... |Multiple ......cc.eeennt N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 07/11/2023 [. 07/11/2024 |.eevvveeeeeennn fenes 2,500,000 ........... 358.15 |.eevnnnnnn 54,250 [.eeeeeeeeeeee feeeeeeee s 123,063 [.eveeneeees foereeens 123,063 |.......... 55,862 |+ evvvneeeeemnnn fooeeeemneecc e e | |
S&P 500 INDEX
CLIQUET_1YR 853SPC788
........................... Multiple «oooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/13/2023 |. 07/12/2024 |................ |....... 6,200,000 249,240 |..ooovvnieeeiinn [ e 662,160 [ Lennnnenns ol 662,160 |oannn 425,816 | [ i foe | |
S&P 500 INDEX ..
CALLSPREAD_1YR 14554.980/4760.8

853SPC789 .............. Multiple «.oceeeeen... NA ........... EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5673 | 07/18/2023 |. 07/18/2024 |.......eeo.. ... 34,500,000065 ... 1,003,605 [..oeeeeeiiieeee | e 1,651,850 |.0ovveeee |, 1,551,350 )........ A0, 716 [ [ 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 14554.980/5012.7
853SPC790 ....enenee Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLN8C3868  |. 07/18/2023 |. 07/18/2024 |..eevvueeveennn fenes 4,700,00055 .. 264,140 e [ s 469,171 [ e 469,171 |......... 165,603 |eeeeeneeeeeeenn feoeeeeeeeeeeees e e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC791
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.07/18/2023 |.07/18/2024 |................ |....... 6,500,000 .........4,554.98 |......... 163,150 [....ccommeirrries founnnnrnninnnnnns Jooeeennn227, 732 [ [ 227,732 | 49,018 [ [ v fooeeeicii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC792
........................... Multiple weeeeeeeeeeeens [N/A oo |EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.07/18/2023 |.07/18/2024 |................ |-...... 8,300,000 .........4,554.98 |......... 248,170 [....commmeereeees Joummnrnnemmnnnns [oeeeennnn 287,338 [ [ 287,338 | 107,852 [ e Jeeeeneeeeeeeeee oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC793 ... |Multiple .....cccouennns N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 07/18/2023 |. 07/18/2024 |..eevveeeeeennn fees 3,300,000 ........... 363.63 |.......... VA T] (V) U FOPTRURRTRRTR IRUURRR 110,355 [.eveeeeees [ 110,355 |.......... 51,612 [oneeeeenieeee oo o e | |
NASDAQ 100 STOCK INDEX} (| | s
CALLSPREAD_1YR 15466.090/16293
853SPC796 ...vunnines Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 07/20/2023 |.07/19/2024 |.......evvevvvnr Jounnnns 2,500,001(.525 | LTIV P EPR R 132,986 [.evenneeees [ 132,956 |.......... 33,169 |+evvvniiiiininn fooeeeei e e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 14567 .460/4727 .3
853SPC797 v Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/25/2023 |. 07/25/2024 |......oevuevvvee |ounnnnn 2,500,00021 | 58,225 |.ceeeeeeeeeenen feeee e s 86,845 [..oeeniees foreraeens 86,845 |.......... 22874 | o e e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 14567 .460/4772.5
853SPC798 ..evvnnns Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/25/2023 |. 07/25/2024 |.......eevvvvven fovnnnn 33,300,00039 ... 963,702 [cneeeviiiieeees fernnniineiiii [ 1,483,656 [...coeveenn |onne 1,483,656 |......... LIV D LICH TR RN RPN R OO [,
8P 500 INDEX | 1
CALLSPREAD_1YR 14567 .460/5030.6
853SPC799 ....eeennneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 07/25/2023 |. 07/25/2024 |......oeveevvvee |ounnnns 5,800,000/00 [ 330,600 [...eeeeeeieeeeee Jeeerneeeeeeennen o 581,716 [..oeevvnns |oeeennnn 581,716 |......... 209,677 [.veeeeeeennnnene Jeeemmmeeeeemnnen fereeeeeenieee e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC800
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 07/25/2023 |. 07/25/2024 |................ |-...... 7,600,000 .........4,567 .46 |......... 193,800 [......ceuveerrens Jounnnvrrnrmnnnnnns [oeeennnnn270,262 [ oevnnneens [0 270,262 ot 59,894 [ [ e [ | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC801
........................... Multiple «eoeeeeeeeeeens [N/A L. |EQ/IDX ....... [Bank of America ... B4YTDEBBGKMZO031MB27 |.07/25/2023 |.07/25/2024 |..........ccceee |-vvnnn. 9,700,000 .........4,567 .46 |.........282,270 [..ccemmmmeneeeenns foemmneeeemmnnens foeeeennenn 71,190 [ [l 715990 [0 28,253 [ [ Jeeeeeeeeeeeeene oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC802 ... |Multiple .... N/A . . |EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 07/25/2023 |. 07/25/2024 |.... P 3,800,000 ...82,650 ....145,663 |...
S&P 500 INDEX
CALLSPREAD_1YR
853SPC806 .............. Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 07/27/2023 |.07/26/2024 |.......evvvvver |ounnnns 2,500,000 LKA 2[0S AU RPN 222,805 | .eeeeeinnnn [ 222,805 | 70,997 [ooeviiiiiiinnnns Jevnnieeeeeeiieen [ i | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC807 ... |Multiple ............... N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 07/27/2023 |. 07/26/2024 |.....eevvvvvenn foenrnns 3,200,000 140,313 [ceeeeeeeees [ 140,313 |.......... [T R EPP R R AR [PRTUpn [
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR 15718.010/16507
853SPC808 .......ccc... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/01/2023 |. 08/01/2024 |.........cevvee |ounnnns 2,500,000 (.054 | 74,000 [oeeeeeeneieeeeeen Jornneeeeeeennes foeeeenens 124,170 | oo fernns 124,170 |.......... B4 184 | oo e e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14576.730/4778.5
853SPC809 .......eeeees Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/01/2023 |. 08/01/2024 |........covvven fovnnnn 27,700,000063 ... F£-° T VAC) R FOPOUR RN 1,208,695 [...oeeeeens | 1,208,6% |......... 331,373 | oo e fee | | s
8P 500 INDEX | 1
CALLSPREAD_1YR 14576.730/5028.4
853SPC810 .....cceeenne Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.08/01/2023 |.08/01/2024 |........eeeveee |ounnnns 6,400,00053 ... 360,320 |-eeveeeeeeeenen foreeeeeeneeeeee Jeeennd 622,077 [.eveeeeinn foeeennnd 622,077 |......... 222,807 [eneeeeennieees Jeeemmneeeeeennen feereeeeeneee e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC811
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/01/2023 |.08/01/2024 |................ |......6,700,000.........4,576.73 |........ 168,840 [.......oeererrers |ornnnrrninnnnnnns [oeeeennnn 234,407 [Loeeeneocs [ 284,407 et 53,037 [ [ fvveninneeenns fooeeiiiiii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC812
oo |Multiple ... N/A . . |EQ/IDX ....... [Bank of America ... BA4YTDEB6GKMZO031MB27 |.08/01/2023 |.08/01/2024 |.... P 7,300,000]......... 4,576.73 |..
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC813 ... |Multiple .....cccoe..... N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868 |. 08/01/2023 |. 08/01/2024 |....eveeveeeenn foeeenes 3,100,000]........... 360.441.......... 67,580 [..oeeeenniiieeeen Jornnnrerereeines foeeeennns 132,072 [ e [ 132,072.......... 59,802 |.eeveneieerenns foreeeemiiieeeeeen feenneeeeinees foeeeenineeeeenen | e [ e




STATEMENT AS OF JUNE 30, 2024 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)
S&P 500 INDEX ..
CALLSPREAD_1YR 14501.890/4924 .1
8538PC816 ......ceeennn Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 08/03/2023 |. 08/02/2024 |....eveevveennn feanns 2,500,000 67  |eeen. 135,775 [ foeme e foeeeennd 281,571 [ o 231,571 |eeeeennes 69,462 [..eeeeeennieeee Jeemnee e o e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC817 ... |Multiple .... N/A . .|EQ/IDX ....... [Credit Suisse ..... E58DKGMJYYYJLN8C3868  |. 08/03/2023 |. 08/02/2024 |.... P 2,800,000].. ...61,040 137,221 . 187,221 ).
S&P 500 INDEX
CALLSPREAD_1YR
853sPC818 ... .. [Multiple ... N/A .oooeeeo  |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/03/2023 |. 08/02/2024 |.... [ I 37,200,000f29  [..... 2,121,888 N R 3,682,207 [.eevennens [ 3,682,207 |...... 1,139,267 |.oeevvvnnnniniinnn feoeeeeivinieees v [ | | s
8P 500 INDEX | 1
CALLSPREAD_1YR 14569.418/4884.5
853SPC819 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 08/03/2023 |. 08/02/2024 |....eveevveeenn feenns 2,500,00050 ... 100,950 [-eeeeeeeneeeeeen foemmneeeeereiees foeeeenens 172,815 | eeeeeiie [ 172,815 |.......... 52,538 |+ eeeeneeeeemnnn foeeeeeeee e e | |
8P 500 INDEX | | 0
CALLSPREAD_1YR 14501.890/5042.1
853SPC820 ... Multiple .oovveennnnns N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/03/2023 |. 08/02/2024 |.....evvvvvvvnnn foennnns 3,900,000(16 ... PRI 1 R R R 460,810 [..eeeeeenn |ovennnns 460,810 |......... 157,397 [oiivviiiieniies e [ e | |
S&P 500 INDEX CALL_1YR
853SPC821 ...vvvinns Multiple «oovveennnes N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 08/03/2023 |. 08/02/2024 |.....eevvvvvvenn foennns 7,100,000]......... 4,862.49 |........ IV (VN RN FOPRRRPRR R 988,746 [..oeeeeens | 988,746 |......... 652,303 [ovnnniiiiiinines foerrneieeeeennen [ e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC822 ... |Multiple ............... N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 08/03/2023 |. 08/02/2024 |.....euvvvvvvvnn feenns 3,300,000 ........... 358.23 |.......... ATV PO EP RN 161,725 | oo [ 161,725 |.......... F(UR: (<IN R IR RPN R SUUUUTR [
NASDAQ 100 STOCK INDEX} | | | s
CALLSPREAD_1YR 15273.050/15945
853SPC823 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.08/08/2023 |.08/08/2024 |..........ccceee |ovennnn 2,500,000 (.064 |......... 65,500 [-eeeeeeeeeeeeeen Jornneeeeeeenes foeeeenens 108,793 | .ooevviiens [ 108,793 |.......... 28,682 | foeeeee e e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14499.380/4695.5
853SPC824 .............. Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYITBXKCSX06 |. 08/08/2023 |. 08/08/2024 |.........cevvvrn founnnn 26,900,00053 ... LT (5157 PR RN R 1,158,746 | .oeeeeennnn [onenn 1,158,746 |......... 272,923 |oeevivinineinnnn feeeeeeiiii i fee | | s
8P 500 INDEX | 1
CALLSPREAD_1YR 14499.380/4947.9
8538PC825 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYNMCUFXTO9  |. 08/08/2023 |. 08/08/2024 |......ecvveeeenn foeeeee 5,800,000/68 ... 328,860 [...ceeeeeeeeeeeen Jerneeeeeenie [oeeeenndd 568,968 |.....ooeves forreenns 568,968 |......... 73,411 e o e o | |
S&P 500 INDEX
DIGITAL_1YR 853SPC826
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |.08/08/2023 |.08/08/2024 |................ |.......6,600,000.........4,499.38 |........ 167,508 [......cevvverrrees Jounnnnrrnirnnnnns [ooeennnnn 234,980 [Loennnnoos [ 234,980 |onnenn e 46,323 [ [ fvvevinnceenns fooeeiiiii | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC827
........................... Multiple weoeeeeeeeeeens [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXTO9 |.08/08/2023 |.08/08/2024 |................ |-...... 4,800,000.........4,499.38 |......... 124,320 [....coommmererees |oummnrneemmnnnns Joeeeennn 857,555 [ [ 357,555 | 243,364 [ [ Jeeeeneeeeeeeee oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC828 ... |Multiple ............... N/A s EQ/IDX ....... Credit Suisse ..... E58DKGMJYYYJLNSC3868  |. 08/08/2023 |. 08/08/2024 |....evuevvevnnn foeeenes 2,600,000 |........... 358.95|.......... 56,680 [..eeeeeeeeeeeeeen Jornneeeeeeenies foeeeenens 122,083 [.eveeeeees [ 122,083 |........e. 53,396 |+ evvvneeeerrnn foreeeemneeeeeen fe e e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14701.852/4808.9
853SPC829 ........u...n. Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/08/2023 |. 08/08/2024 |.........cvvvven fevnnns 13,100,00037 ... LEATR-ZI0N R AR R 306,830 [..evvnnens o 306,830 |.......... JeLCTR1- 3 R E R ) RN PR
S&P 500 INDEX
CLIQUET_1YR 853SPC830
........................... Multiple «eeeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/08/2023 |.08/08/2024 |................ |-+..... 6,100,000 |.........4,578.12 |.....ei 9,410 [oooeeeeeeiiiis foene s Joeeeenn TABA8 [ [ TA,348 | 85,425 | [ e o | | s
S 500 INDEX | 0
CALLSPREAD_1YR 14437 .860/4669.9
853SPC835 .....euunnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 08/15/2023 |.08/15/2024 |........euvvvver |ounnnns 9,500,000060 ...l R (VNG5 VN R FOPRRRRR R 489,888 [..oeeeeens |oerinnnnn 489,888 |........ <7 R ) R RN [ [
S&P 500 INDEX
CLIQUET_1YR 853SPC836
........................... Multiple «eoeeeeeeeeeens [N/A L. |EQ/IDX ....... [Bank of America ... B4YTDEBBGKMZO031MB27 |.08/15/2023 |.08/15/2024 |................ |-vv.... 2,500,000 .........4,437.86 |..........69,000 [....ccmmmmeeeeees Joummnrneemmnnnns foeeeennnn 199,663 [Loveennniis [ 199,663 |.eeee 119,398 [ [ Jeeeeeee e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC837 ... |Multiple ......ccoeeennt N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.08/15/2023 |.08/15/2024 |........ecevveee |ounnnns 4,300,000 |.eeveennnn 355,28 [onnie et 94,600 oo [ [ 248,836 [ [ 248,836 |......... 102,548 [..oeeeeeeeeeeeee Jemeeeeeeeeees foeeeeee e | |
NASDAQ 100 STOCK INDEX ..
CALLSPREAD_1YR 14715.810/15625
8535PC838 ......iiiiees Multiple .iovveennns N/A oo EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 08/17/2023 |. 08/16/2024 |.....evvvvvvienn foonnnns 2,500,000 (.247 ... 88,975 |..ueuiiiiiiinss fovviiiiiniiinn fes 152,657 |... 152,657 |.......... 29,638 |..evveniiiiinnn fooviiiiiiiis e i




STATEMENT AS OF JUNE 30, 2024 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 ..
CALLSPREAD_1YR 14370.360/4587 .5
8535PC839 ......ennneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.08/17/2023 |.08/16/2024 |........ceveeen fevnnnn 30,900,000(66 | 951,720 [oeeeeeeeeeeeee e oo 1,514,861 |.covvveenns fennnnn 1,514,861 |......... 292,200 |eeeenneeeeemnnn feeeeeeeeeeeee e e | | s
S&P 500 INDEX
CALLSPREAD_1YR 14370. .
853SPC840 .....uvnnnen Multiple .oovveennnens N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573 | 08/17/2023 |. 08/16/2024 |....vvvvvvvvinnn fonnnns 5,700,000f29 ... 336,300 |.eevenneeeiiinnns [ Jeeennn 596,033 [ e | 596,033 |......... 145,465 [...ooevvneiiiiinn foeeeiiiiins i e | e[ s
S&P 500 INDEX CALL_1YR
853SPC841 ... oo |Multiple ... N/A . .|EQ/IDX ....... [Barclays .... . G5GSEF7VJP5170UKS573 . 08/17/2023 |. 08/16/2024 |.... P PO 2,500,000 ......... 4,370.36 |..00nnnn 233,275 [ [ oo 641,789 [ 841,789 ... 305,518 [ [ e foeiiii | e[
S&P 500 INDEX
DIGITAL_1YR 853SPC842
........................... Multiple «eeeeeeeeeeeen [N/A Lo |EQ/IDX ....... [Credit Suisse ..... E58DKGMJYYYJLNBC3868 |.08/17/2023 |.08/16/2024 |................ |-......6,100,000.........4,370.36 |......... 152,500 [....cevrmemeeeeees Joummnrneemmnnnns foeeeennnn 218,146 [ [ 218,146 |0 035,880 [ [ Jeeeemee e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC843
........................... Multiple ..oooeeeeeenns [N/A Lol |EQ/IDX ....... [Bank of America ... B4YTDEBGGKMZO031MB27 |.08/17/2023 |.08/16/2024 |................ |.......5,600,000.........4,370.36 |......... 165,200 [......ceeveerrers Jourmnrrnrmnnnnnns [oeeennnn 585,262 [ Loennnei 000000 585,262 |ttt 0.307,995 [ [ fvveninnencennns fooeeeiiii | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC844 ... |Multiple ............... N/A ot EQ/IDX ....... Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 08/17/2023 |. 08/16/2024 |.......evvvvvven fovnnns 11,800,000 257,280 |.eeeeeeeeviii [ s FE(UR:72 1 (SRR N 770,821 |......... KI0Z 0 (1[G R KRR (R RN [EPRrUrnl I
S&P 500 INDEX
CALLSPREAD_1YR
853SPC848 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 08/22/2023 |. 08/22/2024 |....evevvveennn feenns 2,500,000 108,750 |-eveeeeeeeeee foeeeeeeeeeeeeee Jeeens 179,139 [eveeeeees [ 179,139 |.......... 39,035 |+evvnneeeemmnn foeeeeemneeecen e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC849 .......unn.nn Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/24/2023 |. 08/23/2024 |.......vvvvvenn foenns 2,500,00080 | LTIV [V R RPN R 86,106 |..covvvnnnn |evrnnnnnns 86,106 |.......... TR0 R AR RN R [T
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
8535PC850 ......ereeenes Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |.08/24/2023 |. 08/23/2024 |.........cevveee |ounnnns 2,500,000 (.054 | 86,250 |..unneeeennnees Joeeernnieeeeeeennn o 146,111 | e 146,111 |t 29,405 |+eeveeeeeeennn oo e e | |
S&P 500 INDEX
CALLSPREAD_1YR
8535PC851 . oo |Multiple ... N/A .oooeeeo  |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/24/2023 |. 08/23/2024 |.... [ I 30,000,000 . 851,100 N R 1,340,023 [..oeeeeeens o 1,340,028 |...
8P 500 INDEX | 1
CALLSPREAD_1YR 14376.310/4809.5
8535PC852 .. oo |Multiple .... N/A . .|EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/24/2023 |. 08/23/2024 |.... P 6,100,000 |64 . eeeenn.. 341,539 ...592,365 ... ....592,365 |...
S&P 500 INDEX
DIGITAL_1YR 853SPC853
........................... Multiple ..ooooeeeeeeens [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/24/2023 |. 08/23/2024 |................ |....... 6,300,000 .........4,376.31 |........ 163,170 [.ooooereeenrniins founnninniinnnnns [oeeeennnn 227,245 [ [ 227,285 | 3T 824 | [ v foeeeciii | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC854
........................... Multiple «eeeeeeeeeeeens [N/A oo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/24/2023 |. 08/23/2024 |................ |-..... 10,000,000 .........4,376.31 |........ 318,000 [....ccvvmmeeeeees Joummnrreemmnnnns foeeeennn6834,167 [Loveeniiis [ 834,167 |t 347,678 [ [ Jeeemene e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC855 ... |Multiple ............... N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.08/24/2023 |. 08/23/2024 |.........cevvvee |ounnnns 5,700,000 123,890 [-eeeeeeeeeeeeen formneeeeernees foeeeenen 343,687 | ..ovvneees o 343,687 |......... 138,440 [eeeeeeieeeee oo foeeeee e e | |
S&P 500 INDEX ..
CALLSPREAD_1YR 14497 .630/4771.5
853SPC859 ......uunnnnnn Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/29/2023 |. 08/29/2024 |.......cvvvvvvnn foenns 2,800,000 | (IO R AR RN 166,685 |..oeeveennn |ovennnn 166,685 |.......... LY X T R EO R ) R PRt R
S&P 500 INDEX
DIGITAL_1YR 853SPC860
........................... Multiple «eoeeeeeeeeeen [N/A Lol |EQ/IDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |.08/29/2023 |. 08/29/2024 |.............cee |-vvnnn. 2,500,000 .........4,497 .63 |..........68,025 [....oommmmmieeeens formnneneemmnes foeeeennnn 95,913 [ [ 95,913 | 18,905 [ [ Jeeeeeee e o | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC861 ... |Multiple .....cccoeeennt N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.08/29/2023 |. 08/29/2024 |........ecevvvee |ovnnnns 2,500,000 ........... 35777 |eeeennnnn 55,500 [-eeeeeeeeemnnees foeeeennieeeeeennn feeeeeeees 126,221 [.eeeneeees oo 126,221 |.......... 52,837 |+eeeeeeeeeenns foeeeeeee e e | |
S 500 INDEX | 0
CALLSPREAD_1YR 14507 .660/4710.9
853SPC862 .....unnenes Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/31/2023 [. 08/30/2024 |.......cevvvvvnn foennnns 3,200,00055 | JELUNSICIVN R AR RN 141,164 | oo [ 141,164 |.......... 33,638 | eevvnniiiinnnnns fooreeeii e e | | e
S&P 500 INDEX ..
CALLSPREAD_1YR 14507 .660/4996.7
853SPC863 .......ceeee.. Multiple «ovueeieeees N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 |. 08/31/2023 |. 08/30/2024 |.......ceveveeee foeeres 2,500,000f41 ..., 148,000 |- oeeeeneeeeeeiii o | 262,760 | ..oovneees fornienns 262,760 |.......... 81,940 [..oiieiiiiiinnee Joommmieeeeeeniin forrereriiinnneee Jenneeeeeeiiines | e | e




STATEMENT AS OF JUNE 30, 2024 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)
S&P 500 INDEX
CLIQUET_1YR 853SPC864
........................... Multiple weeeeeeeeeeeens [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.08/31/2023 |.08/30/2024 |................ |-...... 2,500,000 .4,507.66 s reeeeneenn 83,351 [ 43,35 | 28,488 | [ e e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR 15!
853SPC866 .............. Multiple .oovveennnens N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |. 09/05/2023 |. 09/05/2024 |.........covvvvr |ounnnns 2,700,0000.599  [eeeeirinn88,020 [ [ e 146,860 |.ooeevvennn |ovennnn 146,860 |.......... 37,593 |evvvniiiiinnnn fooeeeei e e | | e
S&P 500 INDEX
CALLSPREAD_1YR
853SPC867 ......ceeenn Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 09/05/2023 |. 09/05/2024 |.......euevveeee feunnnn 30,600,00089  e..eer. 856,800 |oeeeiiiiieeeeeinn [ e 1,326,068 |...ccvvnnnn fennnnn 1,326,068 |......... 307,919 [eneeeeeeeieeee foeemmmeeeeeeenen feeeeeeeenes e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 96.830/4951.4
853SPC868 .............. Multiple .oovveennnens N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/05/2023 |. 09/05/2024 |.......vvvvvvnn feennnns 2,900,000(59 ... LK R AR RN 283,695 |.ooevennnnn [ 283,695 |.......... 83,001 [ouiiiiiiiiniens e [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC869
........................... Multiple weeeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 09/05/2023 |. 09/05/2024 |................ |--..... 3,700,000.........4,496.83 |.......... 91,390 [...covmmeeeeeeees Joemmnrreemmnnnns [oeeeennn 129,268 [ Lo [ 129,268 oo 25,424 | [ e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC870
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 09/05/2023 |. 09/05/2024 |................ |.......6,800,000.........4,496.83 |......... 193,120 [....ccovrierrrirs fonnnnrnnrnnnnnns [oeeeennnn828,797 [ [ 428,797 oot 267178 [ [ fvvenineneennns [ | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC871 ... |Multiple .........cuunn. N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 09/05/2023 |. 09/05/2024 |.....evvvvvvvenn foonns 7,700,000 |..ccuunnns 356.42........ 167,000 |.eeveeneeeeiiienn o s 419,319 | [ 419,319 |......... 171,003 oo e i [ | | s
8P 500 INDEX | 1
CALLSPREAD_1YR 14496 .830/4937.0
853SPC872 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 09/05/2023 |. 09/05/2024 |.......euevvveee founnnn 35,800,000(69 [..... 1,965,420 [.eeeeeeieeeees | oo 3,393,746 | ..ccvvvnnnn feunnnn 3,393,746 |......... 981,019 [ eeeeeeeeeeeeen Joeeeeeeeemneees feeeeereeeeeeeen oo | |
S&P 500 INDEX ..
CALLSPREAD_1YR 14496.830/5036 .4
853SPC873 ...vuniinns Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 09/05/2023 |. 09/05/2024 |........eovvvnr |ounnnns 4,300,000[49 [ 273,050 o o s 496,972 | .evveneees o 496,972 ... 158,219 [ e fevrnieienns e | e[ s
S&P 500 INDEX CALL_1YR
853SPC874 ... oo |Multiple ... N/A . .|EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 09/05/2023 |. 09/05/2024 |.... P PO 8,300,000]......... 4,857.08 |.. N R 1,220,504 [..eoeeeeees o 1,220,504
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC875 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 09/05/2023 |. 09/05/2024 |.....evvvvvvvenn foonns 2,200,000 .. 356.42.......... YAV R FPRR RN 119,805 | coeeeeeienn [ 119,805 |.......... 48,884 [....iviiiiinnins | [ e | |
S&P 500 INDEX
CALLSPREAD_1YR 44!
853SPC879 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/07/2023 |. 09/06/2024 |.......ceeveevvn feeernes 5,700,000 250,670 [..evunneees forreenns 250,670 |.......... BA132 |oeeeeeeeeenns foeeeee e e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC880 ........ccen Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/07/2023 |. 09/06/2024 |.......ovvvvvnn foennnns 2,500,000 LRI I R 243,076 |.......... 65,387 [ciiiiiiiinnins e [ e | |
NASDAQ 100 STOCK INDEX} | | | s
CALLSPREAD_1YR 15289.740/16197
8535PC883 ........eenen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 09/12/2023 |. 09/12/2024 |......eevvveenn founrns 2,499,999(.950  J|eeeeens 85,750 |-eeeeeeeeenneees foeeemrmieeeeeeenn feeeeeeees 144,575 [.eeeeeees o 144,575 |.......... 34,505 |+eveneeeeeeen oo e e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14461.900/4681.4
853SPC884 ... Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 09/12/2023 |. 09/12/2024 |.......eevvvvven founnnn 22,300,000 ... 683,495 |..eueniiiiiiin [ [ 1,068,392 [..ooeeeeens |oenne 1,068,392 |......... 287,339 |oeevvvnnieeennnn feeeeeiiiii e [ | | s
8P 500 INDEX | 1
CALLSPREAD_1YR 14461.900/4913.4
853SPC885 .........c... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/12/2023 |. 09/12/2024 |......eevveeenn feenes 2,500,000 (44 ... 141,250 [ feeee e oo 284,475 | oo [ 244,475 .......... 66,752 [.eeeeeennnneeee Jemmmeeeeeenne o Jeeeeeeee | |
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 |........ 106,190 [....ccoememirrrers founnnrnnnnnnnnnns Jooeennnnn 144,926 [ [ 144,926 | 27,14 [ [ e foeeeecvii | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC887
oo |Multiple ... N/A . .|EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.09/12/2023 |. 09/12/2024 |.... P 5,200,000 ......... 4,461.90 |........ 147,680 ...438,815 ... ....438,815 |...
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC888 ... |Multiple ......c........ N/A ot EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZO031MB27 |. 09/12/2023 |. 09/12/2024 |........cccevvee Jovvnnns 5,600,000]........... 355.04......... 123,200 f-oeeeveeiiiieeeeen foeienieeniines foeeeennn 327,842 ) .coovviiin | 327,842 )........ 130,184 [.. .o ooenniiiiinn foemeeeeeeniieees foerrrnnnnreeeeenn forneeeeriiiieeees | evveiiiien | i




STATEMENT AS OF JUNE 30, 2024 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

S'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 14505.100/4716.8
853SPC89T ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYQTBXKCSX06 |. 09/14/2023 |. 09/13/2024 |.......eveevveer |ounnnns 4,300,000 196,377 | eeevvvennn fernns 196,377 | 46,443 | oo e e | |
S&P 500 INDEX
CALLSPREAD_1YR 14443 . .48
853SPC892 .....eunnnnnnn Multiple .oovveennnens N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/19/2023 |. 09/19/2024 |.......evvvvvnn fonnnns 2,500,000 250 | o s 85,109 [.evveneees o 85,109 |.......... LA U R AR KRR RN U
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPC893 .....ennneeeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/19/2023 |. 09/19/2024 |.......eeuevvvee |ounnnns 4,000,000 |.135 272,063 [ .eevenneees forreeenns 272,063 |.......... 64,384 [ e o | | |
8P 500 INDEX | 0
CALLSPREAD_1YR 14443.950/4655.92
853SPC89%4 .......un..nnn Multiple .oovveennnens N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 09/19/2023 |. 09/19/2024 |........euvvvvrn founnnn 36,500,000(6 [..... LT <01 R (R RN 1,691,942 [..eeeeeiin | 1,691,942 [......... 362,338 |.oevevnnniiiiinnn feeeeeiiiiii e [ | e[
8P 500 INDEX | |
CALLSPREAD_1YR 14443.950/4913.23
8538PC895 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZO031MB27 |.09/19/2023 |. 09/19/2024 |........ecevveee |ounnnns 5,500,000(1 ... 320,100 [neeeeeeeieeeees Jrene e e foeeeenens 559,303 |..oevvunenn fernnns 559,308 |......... 149,339 |oeveeeeeeeees foeeeeemeeeeeee [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC896
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/19/2023 |. 09/19/2024 |................ |...... 6,400,000.........4,443.95 |......... 163,840 [.....cooeeerrrers Joinnriniinnnnnns [eeeennnn225,060 [ evennnens [0nniin225,060 |oeeennee 41,193 [ [ v fooeeiiiii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC897
........................... Multiple weeeeeeeeeeeens [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.09/19/2023 |.09/19/2024 |................ |--..... 8,700,000 .........4,443.95 |.........284,490 [....coommeereeees Joummnnnneemmnnnns foeeeennn 49,120 [ 449,120 o 193,379 [ [ Jeeemeeeeeeeeee oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC898 ... |Multiple ............... N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.09/19/2023 |. 09/19/2024 |........ecevvvee |ounnnns 8,100,000 |........... 354.66 |........ 176,580 |-eeveeeeeeeee foeeeeeeeneeeee s 483,615 | .evenneee [ 483,615 |......... 189,501 |oeeeeneeeeeeeenn [ e o | |
S&P 500 INDEX CALL_1YR
853SPCI0T .vveee Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/21/2023 |. 09/20/2024 |.......eeuevvvee Jounnnns 2,500,000 221,725 | [ e 683,967 [..ooeeeennn foernnnnd 683,967 |......... 310,364 [..neeeeeeeniiees Jeeemmneeeeemnnen fereeeeeenieee e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPC902 . Multiple .... N/A . .|EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 09/26/2023 |. 09/26/2024 |.... P PO 2,500,001 [.307 ...85,250 N IO 147,668 |... ... 147,668 |...
S&P 500 INDEX
CALLSPREAD_1YR
8538PC903 .. oo |Multiple .... N/A oeeeeeeo  |EQ/ZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/26/2023 |. 09/26/2024 |.... T 32,000,000 . .eee... 911,680 N 1,452,652 [.ovveenee fonnes 1,452,652 |...
8P 500 INDEX | 0
CALLSPREAD_1YR 14273.530/4710.2
853SPC04 ......ennn.nnn Multiple «oovveennnes N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573 |, 09/26/2023 |. 09/26/2024 |.....vvvvvvvvvnn feenns 5,500,00084 ... 311,245 | oo s 545,227 | eeeeeeiinn [ 545,227 |......... 109,443 [o.nivviiiiiinies e [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC905
........................... Multiple weoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 09/26/2023 |. 09/26/2024 |................ |-v..... 5,400,000 .........4,273.53 |......... 129,060 [..oeeemmemneeeens Joenneeeeemmnnnes foeeeennn 187,285 [ [ 187,285 | 27 444 | [ e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC906
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.09/26/2023 |. 09/26/2024 |................ |...... 8,400,000.........4,273.53 |.........206,640 [.......oevveerrers Jounnnnrnrimnnnnnns Joeeennnnn 526,134 [ [ 526,134 |00l 806,917 [ [ v fooeeiiiii | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC07 ... |Multiple .........ceunn. N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |.09/26/2023 |. 09/26/2024 |.........covvvvr |ounnnns 3,200,000 282,132 | oo [ 22,132 (... 86,405 [o.nniviivvinnins feveiieeereeinenn [ e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPCOTT ..eeeeeee Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... BA4YTDEBBGKMZO031MB27 |. 10/03/2023 |. 10/03/2024 |.......ceevveenn foares 2,499,999 |. 95 138,013 | [ 138,013 |.......... 25,752 |+eeeeeeeeeeennns foeeeeeee e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPCO12 ...eveennnnnen Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/03/2023 |. 10/03/2024 |........evvvven fovnnnn 32,700,000090 ... 939,798 |.evveneieiiiiis [orrvinninieiiins [ 1,517,712 | e | 1,517,712 ......... 282,627 |oeevvvnnieiiinnn feeeeeicii i [ | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14229.450/4659.59
8535PC913 . oo |Multiple .... N/A . .|EQ/IDX ....... [Barclays .... . G5GSEF7VJP5170UK5573 . 10/03/2023 |. 10/03/2024 |.... P 5,200,000 [0 .. ....512,562 |.......... 96,544 |.
S&P 500 INDEX
DIGITAL_1YR 853SPC914
Multiple ... N/A cooovenen. |EQ/ZIDX ... [Barclays ... . GBGSEF7VJP5I70UKS573 |, 10/03/2023 |. 10/03/2024 |.... e 5,600,000]......... 4,229.45|.. ....203,695 |..........28,407 |.




STATEMENT AS OF JUNE 30, 2024 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

9'903

1 2 4 5 6 7 8 12 13 14 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date Expiration | Contracts Paid Income Value Code B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX
CLIQUET_1YR 853SPC915
........................... Multiple «ooeeeenieeeees EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/03/2023 |. 10/03/2024 |........ccevnnnn e eeeennn ferreeeeeenne e 1,821,212
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC916 ... |Multiple .... . |EQ/IDX ....... [Bank of America ... BA4YTDEB6GKMZO031MB27 |. 10/03/2023 |. 10/03/2024 |.... ...760,231 ...

S&P 500 INDEX
CALLSPREAD_1YR
8535PCO17 ..
S&P 500 INDEX
CALLSPREAD_1YR
853SPCO18 ..............
S&P 500 INDEX
CALLSPREAD_1YR
8535PCO19 ...
S&P 500 INDEX CALL_1YR
8535PCO20 ...
S&P 500 INDEX
DIGITAL_1YR 853SPC921

S&P 500 INDEX
CALLSPREAD_1YR
8535PCO22 ......cue
S&PMARCSEXCESSRETURN
CALL_1YR 8535PCO23 ...
S&P 500 INDEX
CALLSPREAD_1YR
853SPCO28 ..............
S&PMARCSEXCESSRETURN
CALL_1YR 8535PCO29 ...
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
8535PCO30 ...
S&P 500 INDEX
CALLSPREAD_1YR
853SPCO31 ..............
S&P 500 INDEX
CALLSPREAD_1YR
8535PCO32 ..o
S&P 500 INDEX
DIGITAL_1YR 853SPC933
S&P 500 INDEX
CLIQUET_1YR 853sPCO34
S&PMARCSEXCESSRETURN
CALL_1YR 853SPC935 ...
S&P 500 INDEX
CALLSPREAD_1YR
8535PCO39 ..............
S&PMARCSEXCESSRETURN
CALL_1YR 853SPCO40 ...
S&P 500 INDEX
CALLSPREAD_1YR
8535PCO41 ........nnnn.

Multiple ....

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooevunneennnns

Multiple ....

Multiple ....

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeunneennnns

Multiple wooovuuneinnnns

. |EQZIDX ..

EQ/IDX .......

EQ/IDX .......

EQ/IDX .......

EQ/IDX .......

EQ/IDX .......

EQ/IDX .......

EQ/IDX .......

. |EQ/IDX ..

. |EQZIDX ..

EQ/IDX .......

EQ/IDX .......

EQ/IDX .......

EQ/IDX .......

EQ/IDX .......

EQ/IDX .......

EQ/IDX .......

EQ/IDX .......

. [ JP Morgan ...

. |Bank of America ... BAYTDEBGGKMZ0031MB27

SunTrust Capital .. 1YDOJBGJNYOTBXKCSX06

Bank of America ... BAYTDEB6GKMZO031MB27

SunTrust Capital .. 1YDOJBGJNYOTBXKCSX06

Barclays ............ G5GSEF7VJP5170UK5573

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

Bank of America ... BAYTDEB6GKMZO031MB27

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

. THBGLXDRUGQFUS7RNEQ7

. |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653

Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9
Wells Fargo ........ KB 1H1DSPRFMYMCUFXTO9
JP Morgan ........... THBGLXDRUGQFUS7RNES7

Morgan Stanley .... 4PQUHN3JPFGFNF3BB653

P Morgan ........... 7THBGLXDRUGQFUS7RNES7

SunTrust Capital .. 1YDOJBGJNYOTBXKCSX06

P Morgan ........... THBGLXDRUGQFUS7RNES7

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

. 10/03/2023

. 10/03/2023

. 10/03/2023

. 10/03/2023

. 10/03/2023

. 10/03/2023

. 10/03/2023

. 10/05/2023

. 10/05/2023

. 10/10/2023

. 10/10/2023

. 10/10/2023

. 10/10/2023

. 10/10/2023

. 10/10/2023

. 10/12/2023

. 10/12/2023

. 10/17/2023

. 10/03/2024 |....

. 10/03/2024

. 10/03/2024

. 10/03/2024

. 10/03/2024

. 10/03/2024

. 10/03/2024

. 10/04/2024

. 10/04/2024 |....

. 1071072024 |....

. 10/10/2024

. 1071072024

. 10/10/2024

. 1071072024

. 1071072024

. 10/11/2024

. 10/11/2024

. 10/17/2024

B 4,077,792

......... 169,663

......... 475,821

...... 1,935,190

......... 182,846

......... 204,993

...... 1,261,761

......... 443,274

......... 204,894

........ 768,669

........ 198,160

...225,605 | ...

...133,750 | ...
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STATEMENT AS OF JUNE 30, 2024 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 INDEX ..
CALLSPREAD_1YR 15122.010/15967
8538PCY42 ...oevvnnnnnnn Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573 | 10/17/2023 . 10/17/2024 |.eeevvneeeeennn fenes 3,000,000].330  eeieeeei 96,600 |oeeeeiiiieeeeeenn [ feeeeeee 160,830 |.oeevvvnnn Jeennnnns 160,830 |.......... 36,007 [.eeeeennnneeee Jemmmneeeeeennen foreeeeerneeeen Jeeeeeeeee | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPCo43 .....evnnnnnn Multiple .oovveennnens N/A ot EQ/IDX ....... Bank of America ... BA4YTDEBGGKMZOO31MB27 |. 10/17/2023 |. 10/17/2024 |........ecvvvver founnnn 32,600,000(04 935,620 | e | 1,446,494 | ..o [ 1,446,494 |......... 280,597 [ovvnniiiiiininnns foevvniieeeeeinen [ e | | e
8P 500 INDEX | |
CALLSPREAD_1YR 14373.200/4819.7
853SPCo44 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |. 10/17/2023 |. 10/17/2024 |.........cevvvee |ounnnnn 6,000,00003 [........ 341,400 |- foeeeeeeeee e 585,010 [..evvnneees forreennns 585,010 |......... 136,260 |vvevvneeeeeemnnn feoeeeeeeeeeeeee e foe | |
S&P 500 INDEX
DIGITAL_1YR 853SPC945
........................... Multiple .ooooeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 10/17/2023 |. 10/17/2024 |................ |....... 7,000,000 .........4,373.20 |........ 167,300 [...ccevrerreerrens Jounnnrrnrnnnnnnns [oeeeennnn 240,262 [ oennnneens [0 240,262 |oeeee e 41,004 [ [ fvvevineneeenns fooeeiiiii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC946
........................... Multiple weeeeeeeeeeeen [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 10/17/2023 |. 10/17/2024 |................ |-..... 10,200,000 .........4,373.20 |.........240, 740 [...coemmmeeeeaaes Jomeeneemnnnees Joeeeennn 776,487 [ oo 776,487 e 320,676 [ [ eeeeeeeee Jeeemeneeeeeeeen oo | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC947 ... |Multiple .....ccoeuennns N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 10/17/2023 . 10/17/2024 |.eevvveeeeeennn [ 5,200,000 ........... 349.07 |........ 111,800 |- oo s 398,391 |.eeiveiiinn [ 398,391 |......... 139,085 [..eeeeeeieeeeee Jemmeeeeeeeme o e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 14278.000/4600. 1
853SPC950 ....vvnnnnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573 | 10/19/2023 |. 10/18/2024 |...evvvnnvvvinnn fonnnns 2,500,00033 ... 111,000 |oeeveeeecevieenn [ s 181,462 | .ooeeeen [ 181,462 |.......... 33,98 |evvvniiviinnn fooeeeei e e | | e
S&P 500 INDEX
CLIQUET_1YR 853SPC951
........................... Multiple weeeveeeeeeeens [N/A oo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/19/2023 |. 10/18/2024 |................ |....... 2,500,000 cevevnnnns ferneeennn 356,383 | 164,010 [ e e e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPC952 ....evvvnnnnns Multiple .oovveennnnns N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573 | 10/24/2023 |. 10/24/2024 |....ovvevvvvnnn fonnnns 2,500,001(.329 | 84,625 |.uevniiiiiinns | e 141,906 |.oeeeeeeenn [ 141,906 |.......... 28,439 |eevnneeviiinn foeeeei e e | |
S&P 500 INDEX
CALLSPREAD_1YR
8538PC53 ...evveennns Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/24/2023 |. 10/24/2024 |.........ccevveee founnnn 29,000,000 TT5,460 [.eeeeeeeeeees | foeees 1,229,148 [...oeeenns | 1,229,148 |......... 202,699 |eeeveneeeeeennn feeeeeeeeeees e e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14247 .680/4670.7
853SPC54 .....evvnnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 10/24/2023 |. 10/24/2024 |........eeovvver |ounnnns 5,800,000148 ... 319,580 |.evveeneeiiiiiinn [ s 554,707 [ .evveneens o 554,707 |........ 107,260 |ovvvvvnnnieviennn oo i [ | | s
S&P 500 INDEX
DIGITAL_1YR 853SPC955
........................... Multiple «eoeeeeeeeeeens [N/A oo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 10/24/2023 |. 10/24/2024 |................ |-...... 6,800,000 .........4,247.68 |........ 161,500 [....ccemmmmeeeeees Joummnrnremmnnnns foeeeennnn288,872 [ [ 288,872 | 34,84 [ [ e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC956
........................... Multiple oooveveveeeee [N/A oo |EQ/ZIDX ... Morgan Stanley ... 4PQUHN3JPFGFNF3BBE53 . 10/24/2023 . 10/24/2024 |.........cocevs |ovver. 4,200,000 |.........4,247 68 |.....0ee 94,500 [ [ oo 330,287 [ o 000002330,287 [ 180,220 v oo [ [ | e | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC957 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 10/24/2023 |. 10/24/2024 |.....oevvvvvvnnn fonnnns 6,400,000 |........... 348.84 [........ 137,600 |..ccovvmnerrvnnnnn foonrininnnnnnnnns | 494,092 ol | 494,992 |........ 171,206 |ovvvvvnnnieviennn oo i [ | e[ s
S&P 500 INDEX
CALLSPREAD_1YR
853SPCIBT ...eene Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 10/26/2023 |. 10/25/2024 |......oevuevveee Jounnnns 2,500,000 65  Jeeeerns 116,700 foeieiiieeeees Jeee e oo 199,391 [ 199,391 |.......... 31,856 [-.eeeeeenneeee Jemmneeeeeenn o Jeeeeee | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPC962 .....euvnnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/31/2023 |. 10/31/2024 |........oeovvees |ovnnnnn 2,500,000 .798 | 107,725 [ i e 190,941 [ 190,941 |.......... Fe T (VN R ESPURR R AR P I
S&P 500 INDEX
CALLSPREAD_1YR
853SPC63 ....eennneeeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 10/31/2023 |. 10/31/2024 |......oeueevvvee founnnn 13,200,00031  [eeeiiiii366,960 oo e [ 598,524 [ | 593,524 |.......... 92,543 | foeeeee e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC964 .............. Multiple .iovveennns N/A oo EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 10/31/2023 |. 10/31/2024 |........cccevves ovnnnns 2,500,000(75 156,450 [ i o 287,448 | 287,448 |.......... 54,951 |ovvvnenniniinnn Lo 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
DIGITAL_1YR 853SPC965
........................... Multiple «eeeeeeeeeeeen [N/A oo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 10/31/2023 |. 10/31/2024 |................ |-+..... 2,500,000 .........4,193.80 |.......... 63,250 [..ceeeeeeeneeeeens Joennneeeemmniees foeeeennnn 94,510 [ [ h 94,590 [ 012,958 [ e Jeeeemeeeeeeeeee o | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC966
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/31/2023 |. 10/31/2024 |................ |....... 2,800,000.........4,193.80 |.......... 95,760 [....ccevverrerrens Jounnnrrnrnnnnnnns [oeeennnnn292,816 [ oennneis [0nnni292,816 |oenenn 128,166 [ [ Jvveninncennns fooeeeivii | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC967 ... |Multiple .... N/A . .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 10/31/2023 |. 10/31/2024 |.... P PO 2,700,000 |....cuunn.. 347,93 [o1nninn 58,050 |oeceeeeneiiiiiien oo e 216,429 [l 13316 [ [ i foe | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPCI68 ........eeeeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/02/2023 |. 11/01/2024 |........eeeeveee |ounnnns 2,500,000 (02 | BAOTE [ e 83,998 | [ 83,998 |.......... 14,800 |+eeeeeeeeeeen foeeeeeee e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC96Y .......unnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/02/2023 |. 11/01/2024 |.......oeeveven fovnnns 19,100,000(75  [eeeini.526,969 [ | [ 829,691 | [ 829,691 |........ 150,018 oovvvveniiviennn oo i foe | | s
8P 500 INDEX | 1
CALLSPREAD_1YR 14317.780/4742.2
853SPCI70 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 11/02/2023 |. 11/01/2024 |.......oeeeeveee |ounnnns 3,900,000 (17 ... 210,912 |eeeeeeeee o s 365,140 [ .covvnnees forreeens 365,140 |.......... TT,804 [neeeeeeeeeeee e o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC971
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UKS573 |. 11/02/2023 |. 11/01/2024 |................ |....... 3,000,000 .........4,317.78 |..........68,100 [.....coeuerrrrrens Jounnnrnninnnnnnns Jooeennnnn 102,154 [ [ 102,154 | 16,514 s [ i foeeiii | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC972
........................... Multiple weoeeeeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 11/02/2023 |. 11/01/2024 |................ |-..... 4,300,000 |.........4,317.78 |..eue it 97,180 [ooeeeeeeeeeeees Joeneeeeeeenees Joeeeennn 278,160 [ [ 273,160 o 100,019 [ e eeeeeeeeee Jeeeemeeeeeeeeee oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC973 ... |Multiple .....ccceuennns N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 11/02/2023 |. 11/01/2024 |.eeevveeeeeennn fenes 2,500,000 |........... 351.47 |..eeuuus 54,000 [.eneeeeeniieees Joemnnnieeeeeeenns o 173,610 |oeeeevinen e 173,610 |t 62,262 [eeeeeennnieeee Jemnneeeeeeen o e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPC974 . ... |Multiple .... N/A .oooeeeo  |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/02/2023 |. 11/01/2024 |.... R P 2,500,002 [.792 ...242,520 |... ....242,520 |...
8P 500 INDEX | 1
CALLSPREAD_1YR 14317.780/4740.4
8538PCI75 .. oo |Multiple .... N/A oeeeeeeo  |EQ/ZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/02/2023 |. 11/01/2024 |.... T 40,000,000 |90 N 3,730,088 [..evennees fonnns 3,730,038
8P 500 INDEX | 0
CALLSPREAD_1YR 14382.546/4684.7
853SPCI76 ... Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 11/02/2023 |. 11/01/2024 |........eevvees |ounnnns 2,500,00001 | eI STV A EEPR RN 166,733 | ooeeeeenenn [ 166,733 |.......... 35,171 [eeiiiiiiiinns e [ e | |
8P 500 INDEX | | 1
CALLSPREAD_1YR 14317.780/4835.9
853SPCI77 v Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 11/02/2023 |. 11/01/2024 |.......oeeevveee |ounnnnn 4,100,00013 [ 256,578 |- foreeeeeeieeeen e 466,578 [..ooeeeiinn foeennnnn 466,578 |......... 105,615 |oeeeeeneeeeeennn [ e foee | |
S&P 500 INDEX CALL_1YR
853SPCI78 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/02/2023 |. 11/01/2024 |........eeeeveee |ounnnnn 7,800,000 ]......... 4,663.63 |......... 353,652 [.eeeeeeiieeeeeen fernnee e feeees 1,615,184 | covvveinns fennens 1,615,184 |......... 850,729 [vneeeeennieee Jeeemmneeeeemnnen foeeeeeeenieee e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC979 ... |Multiple .....ccoenennns N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 11/02/2023 |. 11/01/2024 |.eevvveeeeeennn [ 3,300,000 ........... 35147 |oeeennnnnn T1,280 [oeeeeeeeeeeeeees Joeeeee e foeeeenen 229,165 | ooovvvieenn ferneens 229,165 |-eeveennnn 82,185 [eeeeeeniieeee Jeeemneeeeeeee o e | |
NASDAQ 100 STOCK INDEX} (| |
CALLSPREAD_1YR 15296.020/16151
853SPC983 .....evnnnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/07/2023 |. 11/07/2024 |........oeovvves |ounnnns 2,500,000 (.067 | L1V (V0N R FOPRRR RN 131,756 | oo [ 131,756 |.......... 30,726 [cneiveiinnnnnns feeveieieeeeieeen [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14378.380/4594.6
8535PC984 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 11/07/2023 |. 11/07/2024 |......oeeevveee founnnn 17,100,000172 ... B14,710 [oeeeeeeeeees Joeenne e o 804,767 [..oovevvnns |oeennnnn 804,767 |......... 159,004 [..oeeeeeniieeeee Jemmeeeeeeemee foreeeeeen e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC985
........................... Multiple .oooooeeeeeeens [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UKS573 |. 11/07/2023 |. 11/07/2024 |................ |....... 2,700,000 .........4,378.38 |..........04,260 [....coovvenerrees founnnrnninnnnnns foeeennnnnn 83,144 [ L 93144 | 16,123 [ [ e foeeeecci | | s
S&P 500 INDEX
CLIQUET_1YR 853SPC986
........................... Multiple «ooooeeeeeeen [N/A L..o....... |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/07/2023 |. 11/07/2024 {................ |-...... 5,300,000{.........4,378.38 |......... 192,920 [.......ouuueeeeees Jounnnnnnnennnnnnns Jooeeenn. 668,601 [ .ooeenniiin [l 668,601 |.........366,626 [..ooovvnniniirnnn fooneeeeeennnnaees foorernnnnnerenens fooneeernniinnees | vvvvvivnnn | ceiiiiiiiiinnnnns
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1 2 4 5 6 7 8 10 12 13 14 15 16 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Received (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date Expiration | Contracts (Paid) Paid Income Value Code | Fair Value Accretion Item Exposure | Entity (b)
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC987 ... |Multiple ............... EQ/IDX ....... 7HBGLXDRUGQFUSRNES7  |. 11/07/2023 |. 11/07/2024 |........ovvvvven fennne.. 5,600,000 ....0eeen 352,36 [c0nnnnn 120,960 | [ v 374,3% |... 374,395 [0t 135,362 [ouvnniiiiiiiins fooeeviiiieeeeies o e
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
8535PC990 . Multiple .... . |EQ/IDX .. 4PQUHN3JPFGFNF3BB653 | 11/09/2023 |. 11/08/2024 |.... ... 133,897 |... ....133,897 |...
S&P 500 INDEX
CALLSPREAD_1YR
8535PC991 .. Multiple .... . |EQ/IDX .. 1YDOJBGJWYOTBXKCSX06  |. 11/09/2023 |. 11/08/2024 |................ |...... 14,900,000 40  |ooeeesnnd29,120 [oooeenniinieins [ oo 666,738 [......cevn |- 0 066,738 |.unnn 125,544 [ [ e e | e[
S&P 500 INDEX
CALLSPREAD_1YR
8538PCI92 ...eevvnnnnnnn Multiple «ooeeeenieeeees EQ/IDX ....... 1YDOJBGJWYITBXKCSX06 |. 11/09/2023 |. 11/08/2024 |................ |-...... 5,400,000 67  |oeeeniin803,426 [ [ e 525,075 | .oeevvvnenn fernenns 525,075 |-evvenes 116,880 [oeeeeeeneieeenn foeeeeeeeemeieee feeemmeeeeeeeeen oo | e[ s
S&P 500 INDEX CALL_1YR
8538PCI93 ...eevvnnnns Multiple «ooeeeenieeeees EQ/IDX ....... KB1H1DSPRFMYMCUFXTO9  |. 11/09/2023 |. 11/08/2024 |............ccer [evnnn.. 2,500,000 ......... 4,347.35|......0.220,500 [.eeneeeeeniiees foeeernneeeeeennn feeeeeeees 690,357 [.evveneees foereeens 690,357 [....eeern805,983 |oeeeeeeeeeeeii oo [ e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPC994
........................... Multiple «oovveennnes EQ/IDX ....... 7HBGLXDRUGQFUSTRNES7  |. 11/09/2023 |. 11/08/2024 |.....evvvvnneene veeeennn.4,347.35 R ) R 1< 7200 B (U R £ 711
S&P 500 INDEX
CLIQUET_1YR 853SPC995
........................... Multiple «ooeeeenieeeees EQ/IDX ....... 7HBGLXDRUGQFUS7RNES7  |. 11/09/2023 |. 11/08/2024 |.....eeeveneeeee eeeenn..4,347.35 e eeenneeeeeennn fereeeeeeenneeees | 525,874 [ ] 525,374
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC996 ... |Multiple ............... EQ/IDX ....... 7HBGLXDRUGQFUS7RNES7  |. 11/09/2023 |. 11/08/2024 |.......ceeeeeeen |ennnn. 2,500,000 |........... 35113 |eeene e 54,500 [ e oo 176,267 |.oeeevvvnnn |evennnnn 176,267 |.vvveeeee 82,526 [ foeeeeeeeeneeees feeeemneeeeeenen oo | e[
8P 500 INDEX | 1
CALLSPREAD_1YR 14495.700/4795.1
853SPCY99 ......uvunnnnn Multiple «oovveennnes EQ/IDX ....... 4PQUHN3JPFGFNF3BB653 . 11/14/2023 |. 11/14/2024 |.......ccvvvvnnn |00 2,800,000 13 [t 111,972 | e [ 174,967 (e o 174,957 |ooeeeeeni 82,359 [ e [ e | | e
S&P 500 INDEX
CLIQUET_1YR 853SPD001
........................... Multiple «ooeeeenieeeees EQ/IDX ....... 7HBGLXDRUGQFUSRNES7  |. 11/14/2023 |. 11/14/2024 |................ e eeeenneeeeeeennn frrrereeeeenieeees Jeees....360,883 [ .oiiiiil |-, 360,883
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPD002 .............. Multiple .oovveennnnns EQ/IDX ....... 4PQUHN3JPFGFNF3BBB53 . 11/16/2023 |. 11/15/2024 |........ccvvnnn |oeeennn 2,500,0011.243 ettt 84,975 [ s oo 137,078 | oo | 137,078 |ovveeee e 37,404 [ e fvvenieienns e | e[ s
S&P 500 INDEX
CALLSPREAD_1YR
853SPD003 .............. Multiple «ooeeeenieeeees EQ/IDX ....... 4PQUHN3JPFGFNF3BB653 | 11/16/2023 |. 11/15/2024 |.......ccevvvnnn |-....0 28,500,000 22 [oieeiii828,985 [oeecccceees oo feeees 1,244,706 [..oeeeenns |oeenne 1,244,706 |.........288,338 [.ooeeeeennieens Jemmnieeeeeenni forreeeeenneeeeen feeeeeeceeees | | e
8P 500 INDEX | | 0
CALLSPREAD_1YR 14508.240/4971.6
853SPD004 .............. Multiple .oovveennnnns EQ/IDX ....... . BAYTDEB6GKMZO031MB27  |. 11/16/2023 |. 11/15/2024 |................ [....... 5,000,000187  [..esrini280,500 |oeevvennniciinnns [ e 475,621 | .eeeeeeees o 475,621 [oeeeeen 131,080 |oevvenneiviininns [ e oo | e | e
S&P 500 INDEX
DIGITAL_1YR 853SPD005
........................... Multiple «ooeeeenieeeees EQ/IDX ....... 4PQUHN3JPFGFNF3BB653 | 11/16/2023 |. 11/15/2024 |........cco..... eeeen...4,508.24 e eeeenneeeeeeennn fereeeeeeennneeees |eeeenn... 240,855 [ Ll |l 240,855
S&P 500 INDEX
CLIQUET_1YR 853SPD006
........................... Multiple cooveerereenns EQ/IDX ....... KB1HIDSPRFMYMCUFXTO9 . 11/16/2023 |. 11/15/2024 |................ oo 4,508.24 eeeeerereeeenens oo [o0ree.648,209 | ot oo ...648, 209
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD007 ... |Multiple ............... EQ/IDX ....... . BAYTDEB6GKMZO031MB27 | 11/16/2023 |. 11/15/2024 |................ |....... 4,800,000 |........... 355.48 |........ 105,600 |.....oevevvunennes foovrnnniniiiiinnn foeeeees 218,213 | e o 278,213 |oeue e 104,068 [ e feveinieeennn oo | e[ s
S&P 500 INDEX
CALLSPREAD_1YR
8538PD010 .....ceeeeenen Multiple «ooeeeenieeeees EQ/IDX ....... . BAYTDEB6GKMZO031MB27  |. 11/20/2023 |. 11/20/2024 |..........cceevn [ 2,500,000187  feeeeee 115,000 oeeeeeeeeceeein o s 183,554 [.oeenneeees o 183,554 [..nneeee 49,284 | [ e e ] |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD011 ... |Multiple .....ccoeuennns EQ/IDX ....... . BAYTDEB6GKMZO031MB27  |. 11/20/2023 |. 11/20/2024 |........ceeeeenn feeeeeen 2,500,000 | ceeenen e 355,71 [oune et 54,750 e e s 143,476 [.oeeeneeees oo 143,476 |.eeeee 53,567 [ foeemeee e oo e | |
S&P 500 INDEX ..
CALLSPREAD_1YR 14554.890/4714.3
853SPD012 ..uvunvinnenns Multiple .iovveennns EQ/IDX ....... KB1H1DSPRFMYMCUFXTO9 |. 11/28/2023 |. 11/27/2024 |...........cceev ov..... 2,500,000 11 |t 86,000 [oeeeeeenniiiinne foonnniiiiininnnns Jovveeannns 81,695
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1 2 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 Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated 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 INDEX ..
CALLSPREAD_1YR 16010.430/17148
853SPD013 ....eueee Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/28/2023 |. 11/27/2024 |......oeveeveee |ounnnns 2,500,000 [.771 e 99,675 [ [ e 160,514 | .ooveven [ 160,514 |.......... 46,660 [ oeeeeeneeeeennn feeeeeeemnneeees feerrnneeeeennen e | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPD014 .....uvnneeee Multiple .oovveennnens SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 11/28/2023 |. 11/27/2024 |.......ovvvvvven founnnn 29,900,000 91  [eeiii 896,701 | [ [ 1,343,697 [.eveeeenns | 1,343,697 |......... 829,477 |vevvvneniivinnnn feoeeeiiiii i [ | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD015 ... Multiple «ooeeeenieeeees Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 11/28/2023 |. 11/27/2024 |......eevveeenn fennnes 4,000,000(16 [ 234,800 oo [ s 399,085 |..cevvuuens fernnns 399,065 |......... 118,303 e eeeeeenn [ e o | |
S&P 500 INDEX
DIGITAL_1YR 853SPD016
........................... Multiple .oovveennnens JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 11/28/2023 |. 11/27/2024 |................ |ev..... 7,100,000.........4,554.89 [......... 179,630 |..covvennnnrrnnnnn foonnnnniinnnnnins Joeennnnnn 250,534 [ oo |0 250,534 [t 083,673 | fooeeees [ feeveieiccceeen | e | oo
S&P 500 INDEX
CLIQUET_1YR 853SPD017
........................... Multiple «ooeeeenieeeees Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 11/28/2023 |. 11/27/2024 |................ |...... 10,000,000 .........4,554.89 |.........327,000 |-.cevreereeeeemmne feoeereermmnnnnnne Joeennnn 815,197 [ | 815,197 [ 17,028 e oo [ oo | v | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD018 ... |Multiple ......cc....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 11/28/2023 . 11/27/2024 |....eveeeeeeennn [ 4,000,000 |........... 358.56 |..cevnnnnn 86,800 [..oeeeeeeeeeeeeen Jorrneeeeeernnes foeeeenens 07 [ 199,082 |.......... 76,053 [neeeeeennnneeee Jemmmeeeeeemne o e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 14567 .800/4832.7
8535PD022 ........n.... Multiple .oovveennnnns SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 11/30/2023 |. 11/29/2024 |.......evvvvies |ounnnns 5,000,000(2 [ VATV CN R AR KPP 268,219 [ .oevnneees o 268,219 |.......... [T YA AR ESPPUUR RO AR IPSSRTRUUUI I
S&P 500 INDEX
CLIQUET_1YR 853SPD023
........................... Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/30/2023 |. 11/29/2024 |.............cc. |vnn... 2,500,000 |.........4,567.80 ..........85,250 |.eeeeemmneeeennnn foeeeeeinniieeee Joeeeeenn 283,787 [ | 288,787 [ 124,926 | oo [ e | e | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD024 ... |Multiple ............... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 11/30/2023 |. 11/29/2024 |....eeeeveeennn fennes 3,500,000 174,043 [.eeeeeeees oo 174,043 |.......... 66,398 [...oeeeeennieeee Jermneeeeeenn o e | |
S&P 500 INDEX
CALLSPREAD_1YR
8535PD027 . Multiple .... . [SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 12/05/2023 |. 12/05/2024 |.... R R 20,900,000 ....983,322 |...
8P 500 INDEX | 1
CALLSPREAD_1YR 14567 . 180/5025.7
8535PD028 .. Multiple .... . [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/05/2023 |. 12/05/2024 |.... P 3,500,000 20 ....318,571|...
S&P 500 INDEX
DIGITAL_1YR 853SPD029
........................... Multiple «oovveennnes JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 12/05/2023 |. 12/05/2024 |................ [ev..... 5,200,000].........4,567.18 |.........125,320 |..ccovmrmrrrrnnnn foonnrnninnnnnnnns Joeennnn 173,040 [ | 178,940 [ 87,806 | fooeeeeieiiccccs [ foevvviecceie | e | oo
S&P 500 INDEX
CLIQUET_1YR 853SPD030
........................... Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/05/2023 |. 12/05/2024 |............ccen |ovnnn.. 4,100,000 |.........4,567.18 |........ 109,880 |..eeveeemeeeemnnn feonereeemmniiineee Joeeeennn 820,232 [ e |0 820,282 [ 174,895 | oo [ e | v | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD031 ... |Multiple .....cccouennns JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 12/05/2023 |. 12/05/2024 |....eveeeveennn feeenes 5,600,000 121,520 [oeeeeeeeeeeeees feene e oo PICIVE N R RN 274,798 |......... 104,569 [..oveeeeeneeeee Joemmmeeeeeeees oo e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD032 ....eevnnnnnnn Multiple «oovveennnes SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 12/05/2023 |. 12/05/2024 |.......eevvvvver fovnnnn 40,500,000f10 [..... 2,182,545 .o [ | 3,598,720 | .cevvvennnn fennnn 3,598,720 |...... < 0 R RO R (RN [ [
8P 500 INDEX | 1
CALLSPREAD_1YR 14635.690/4955.3
853SPD033 ....eennneeeen Multiple «ooeeeenieeeees Bank of America ... B4YTDEB6GKMZOO31MB27 |. 12/05/2023 |. 12/05/2024 |........eceeveer |ounnnns 7,200,000090 [ 278,640 [..oeeeeeeeeeeees Jerne e [oeeeennnn 457,636 | ..ovvnneees forrnenns 457,636 |......... 130,480 |eeeveeeeeeeeenn [ e o | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14567 . 180/5115.2
853SPD034 .............. Multiple «oovveennnes SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 12/05/2023 |. 12/05/2024 |........eevvvver |ounnnns 4,500,000140 [l 279,405 |.eeveeeeeeiiiinn o s 484,615 |..eveneeens [ 484,615 |......... 149,769 [o.nvvvivvnnnies v [ e | |
S&P 500 INDEX CALL_1YR
853SPD035 ......ennnnnen Multiple «oovveennnes Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/05/2023 |. 12/05/2024 |........eovvver |ounnnns 7,800,000]......... 4,933.01 [......... 309,582 |..eveniieiiiii [ [ 1,185,972 [.eeeeeeeeis | 1,185,972 |......... 685,456 [...uniiviiennnnnns foevvnnieeeeiinnn [ e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD036 ... |Multiple ............... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 12/05/2023 |. 12/05/2024 |.......ovvvvvenn fonnnns 7,500,000]........... 358.89 |......... 162,750 [.oovvvveeieiieins o foeeennnn 368,033 |... 368,033 |......... 140,048 |.ovvvvenniiiiinnn [ i foii
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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 INDEX ..
CALLSPREAD_1YR 16022.490/17307
853SPD039 .......nnneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/07/2023 |. 12/06/2024 |........eeevvvee |ounnnnn 2,500,000(.493 ..., 109,850 [ eeveeeeeeeeenn formneeeeeerniees foeeeenens 179,124 [ .eeeeeeeees o 179,124 |.......... 52,767 [eeeeeeennneeeee Jemmmeeeeeeen o o | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD040 ... Multiple .oovveennnens N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/07/2023 |. 12/06/2024 |........eeovvver |ovnnnns 7,200,000 282,168 [..ooeeviiiieeees i [ 434,902 | .ooeeennenn [ 434,902 |......... 115,256 [covveeevnnenes Jvvnneeecveei [ e | |
8P 500 INDEX | |
CALLSPREAD_1YR 14585.590/5056..5
853SPD04T ............ee Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 12/07/2023 |. 12/06/2024 |.......ceevveenn feenes 2,500,00030 ... 139,000 [-eeeeeeeneeeeeen foemmeeeeeerniees foeeeennn YIRS 231,508 |.......... 68,951 [.eieeeiiiieees Jeeeeee e o e | |
S&P 500 INDEX
CLIQUET_1YR 853SPD042
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/07/2023 |. 12/06/2024 |................ |oveen.. 2,500,000 f.........4,585.59 |...uuu't . 76,750 [ooeennnenneiins fevneniiniinninns [oeeeennn 245,650 [ Loenennons [0 245,650 |oeeen 146,632 [ [ Jvveninnncennns fooeeeiiii | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD043 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... THBGLXDRUGQFUSTRNES7  |. 12/07/2023 |. 12/06/2024 |......evvvvvvnnn feennnns 4,100,000 |.....cunn.. 359.65 |.......... 89,380 |..evnneeeinnnnnns Jorvrrniinieiiiinn fees 193,224 | coeveei [ 193,224 |.......... 73,934 |eevviniiinnn fooreeei e e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 14643.700/4848.0
8538PD045 ............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/12/2023 |. 12/12/2024 |.......oeeeveeee founnnn 18,800,00020 ... 517,752 | o el 754,660 |...oeveees forrnennn 754,660 |......... 199,510 [ovveeeeeieeeee Jemmeeeeeeeee foreeeeeen e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 14643.700/5111.3
853SPD046 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 12/12/2023 |. 12/12/2024 |.......oevevvier |ounnnns 3,000,000f20 [ LGN/ R AR R LA T R 268,297 |.......... 85,327 |vvvvniiiiinin fooeeeei e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPD047
........................... Multiple «eoeeeeeeeeeens [N/A oo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/12/2023 |. 12/12/2024 |................ |-...... 5,300,000 .........4,643.70 |......... 139,390 [...ccemremeeeeees Joummnrreemmnnnns [oeeeennnn 185,086 [oeveennens [ 185,086 |oeeee e 43,545 | [ e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD048
........................... Multiple .ooooeeeeeeees [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXTO9 |. 12/12/2023 |. 12/12/2024 |................ |....... 4,300,000.........4,643.70 |........ 102,770 [...ccerrrerrrerens fornnnrnnnrnnnnnns |oneenn.. 291,864 e 159,860 [nnniiiiiis e fo e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD049 ... |Multiple .... N/A . .|EQ/IDX ....... [Bank of America ... BA4YTDEBGGKMZOO31MB27 |. 12/12/2023 |. 12/12/2024 |........evvvvves |ounnnns 2,900,000 (.. 284,000 e [ [ 147,001 |... ....55,329 |.
S&P 500 INDEX
CALLSPREAD_1YR
8538PD050 .. eee |Multiple ... N/A . .|EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 12/12/2023 |. 12/12/2024 |.........ceevvee |ounnnns 2,500,000 ...51,750 ....73,539 ... ....18,838 |.
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPD053 ......ennnnnen Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/14/2023 |. 12/13/2024 |........evvvves |ounnnns 2,500,001(.015 | 99,225 |..oeviiieieiiiin oo s 154,011 | oo [ 154,011 |.......... 50,781 [oeeiiiiiiinnins e [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD054 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/14/2023 |. 12/13/2024 |.......eveevveee |ounnnnn 3,500,000 188,828 |..coevvvnnn |eennnnnn 188,828 |.......... 57,915 |oeeeeeeeeenns foeeeee e e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD055 ... |Multiple ............... N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 12/14/2023 |. 12/13/2024 |...oeveeeveennn [ 2,900,000 113,216 | oo [ 113,216 |.......... B4,027 [oeeeeeenneeeee Jemmmeeeeeeee o e | |
NASDAQ 100 STOCK INDEX ..
CALLSPREAD_1YR 16811.860/18040
853SPD057 ....uuinns Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 12/19/2023 |. 12/19/2024 |......eevvvvenn fonnnnns 3,099,9981.807 ... 126,170 |oeveeeeeceeiin [ e 191,825 [ceveeeeees [ 191,825 |.......... [ST48°LCT. 3 R ESPRRR R AR PR I
8P 500 INDEX | 1
CALLSPREAD_1YR 14768.370/5010.6
853SPD058 ..........c.... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/19/2023 |. 12/19/2024 |.......oecevveee fovnnnn 33,100,000f03 [..... 1,029,410 [ oo [ e 1,488,488 |...covveens fennnnn 1,488,488 |......... 467,219 [eeeeeeeeeeees Jeeemeneeeeeeenen o e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14768.370/5255.2
853SPD059 ......eunnnnen Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/19/2023 |. 12/19/2024 |........eevvvves |ounnnns 4,500,000f20 ... LY VN R FORRRRRR RN 392,411 | oo [ 392,411 .ot 147,822 [oviviiiiiiiien e [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD060
Multiple .... N/A . .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7  |. 12/19/2023 |. 12/19/2024 |......oevueeveee |ounnnnn 5,900,000 ......... 4,768.37 |.. ....206,516 |...
S&P 500 INDEX
CLIQUET_1YR 853SPD061
Multiple .... N/A ... . |EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 12/19/2023 |. 12/19/2024 |.............cc. |oeens 11,500,000......... 4,768.37 |.. ....564,592 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD062 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 12/19/2023 |. 12/19/2024 |......evvvvvvven founnnn 12,100,000 PIRTE: VN R IR R 453,680 | ... 453,680 |......... 176,237 |ovvvvvnieiviennn oo i foe
S&P 500 INDEX ..
CALLSPREAD_1YR 14746.750/5004 .4
8535PD065 . Multiple .... N/A . .|EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/21/2023 |. 12/20/2024 |........eevveee |ounnnns 7,300,000 [98 ...351,746 |... ....3561,746 |......... 108,349 |.
S&P 500 |NDI
DIGITAL_1YR 853SPD066
........................... Multiple .... N/A . .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 12/21/2023 |. 12/20/2024 |.... \eeeen. 2,500,000 .........4,746.75 |.. 85,738 |t |
S&P 500 INDEX
CLIQUET_1YR 853SPD067
........................... Multiple «eeeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/21/2023 |. 12/20/2024 |...........eceee |-vvnnn. 2,500,000 f.........4,746.75 |..euue e 73,500 [oeeeeenieeeeees foeneeeeeennes e 122,879 [ [ 122,879 | 40,852 [ [ Jeeemeeeeeeeeeee oo | | s
8P 500 INDEX | | 0
CALLSPREAD_1YR l4774.750/4941.8
853SPD071 ..o Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 12/26/2023 |. 12/26/2024 |........evvvvvnr |ounnnns 2,500,00066 | LS TVVVN R AP RN TT,760 | ceeeeeeenan |evnnnnns 77,760 |.......... 23,105 |oevvvneiiiinnnns fooreeeii e e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 4774.750/4982.9
853SPD072 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 12/26/2023 |. 12/26/2024 |.......oeevvvvee feunnnn 17,600,000 ... 476,784 [..eeeeeeeee e o 678,690 [..covvevnnn Joennnnnn 678,690 |......... 207,248 |.eeeeeeeennneees Jeeemmneeeeeennen feeeeeeeeies e | |
8P 500 INDEX | 0
CALLSPREAD_1YR l4774.750/5257.9
853SPD073 ....uvnns Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 12/26/2023 |. 12/26/2024 |........evovvvee |ounnnns 4,100,00054 ... 223,860 |..eveeneeeeininnn [ s 352,739 | eeeeeeiin [ 352,739 |........ 131,878 |ovevevneieviennn oo i [ | e[ s
S&P 500 INDEX
DIGITAL_1YR 853SPD074
........................... Multiple weoeeeeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 12/26/2023 |. 12/26/2024 |..............c. |-vvnn.. 3,000,000 f.........4,774.75 |ooeuueen 72,300 [oeeeeneeeecees Joenneeeeeeeniees foeeeennnnn 98,161 [ [t 96,161 [0 25,879 [ [ Jeeemeeeeeeeeen oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD075
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNEQ7 |. 12/26/2023 |. 12/26/2024 |.............cee |overnn. 3,200,000 f........ 4, 774.75 |evnnne s 71,360 [ fevneniiniiinnns Joeeennn 168,136 [ eeeeneos [ 168,136 |onnen 87,523 [ [ e [ | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD076 ... |Multiple .... N/A . .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7  |. 12/26/2023 |. 12/26/2024 |........evvvvvee |ovnnnns 4,000,000|.. ... 143,788 |...
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
8538PD079 .. Multiple .... N/A . .|EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/28/2023 |. 12/27/2024 |.......eveevvee |ounnnns 2,500,000 |.780 . 100,600 ....150,409 |...
S&P 500 INDEX
CALLSPREAD_1YR
853SPD08O .............. Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 12/28/2023 |. 12/27/2024 |.......evvvvver |ounnnns 2,500,000 VX £<I0 N R AU R 189,670 |.oeeeeeenns |ovennnns 189,670 |.......... [C1: T 0K 2 RN AR RN RN UUUUR [
S&P 500 INDEX
CALLSPREAD_1YR
853SPD08T ......cceennn Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/02/2024 |.01/02/2025 |.......eeevvveee founnnn 29,800,000 (85 eeieeeeeeeens foeeeenen 875,822 |cuveeeeeeeenn oo 1,267,289 [.evveeenns |oeeee 1,267,289 |......... 391,467 .eneeeeeenniees Jeeemmneeeeeennen feeereeeenies e | |
S 500 INDEX | 0
CALLSPREAD_1YR 14742.830/5219.0
853SPD082 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 01/02/2024 |.01/02/2025 |........eevvvenr |ounnnnn 4,200,000[10 e [ 227,556 |.ovvvvnnniiiiinns feeeeens 361,273 | .evvneeees o 361,273 |......... 133,717 | e e [ | | s
S&P 500 INDEX
DIGITAL_1YR 853SPD083
........................... Multiple weoeeeeeeeeen [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |.01/02/2024 |.01/02/2025 |..............c. |-vvn... 3,600,000 (.........4,742.83 |.oooeenreeennnnn foeeeeenni84,6800 [oeeeeeciins oo 118,422 [ [ 118,422 |0 28,822 [ [ e o | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD084
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.01/02/2024 |.01/02/2025 |................ |.......6,300,000.........4,742.83 |......evvvvrnnnnns [ooreennni51,200 [ovnenniniinnnnns oo 325,821 [ [0 325,821 | 174,621 [ [ i [ | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD085 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 01/02/2024 . 01/02/2025 |....vvvvvvvvienn foenns 5,800,000 127,020 |oovvvvneiieiiinnn fees 221,231 | oo [ 221,231 |oeeeeennns [ 303 I T R E R ) RN PRt U
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPD086 ... Multiple .... N/A . .|EQ/IDX ....... [Bank of America ... BA4YTDEBGGKMZOO31MB27 |.01/02/2024 |.01/02/2025 |.....evuvvvveenn feoeerees 2,499,999 (. 113 133,750 |... ...214,019 ... ....214,019 |...
8P 500 INDEX | 0
CALLSPREAD_1YR 14742 .830/5207 .1
853SPD08T ... Multiple .... N/A ... . |EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.01/02/2024 |.01/02/2025 |........cevvevre ovnnns 41,400,000053 e s 2,202,066 |... i T 3,479,102 .....ceunnn | 3,479,102 ]...... 1,277,036 ).




STATEMENT AS OF JUNE 30, 2024 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

€17903

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 14813.972/5145.9
853SPD088 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.01/02/2024 |.01/02/2025 |.......eeuevveer |ounnnns 2,500,000 70 e feeeeeeenn96,000 | e 150,399 [.evvnneeees [ 150,399 |.......... 54,399 [.oeeeeiieeeeeen Joreeeeeemmeees feeeeer e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD08Y .............. Multiple .oovveennnens N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 01/02/2024 |.01/02/2025 |........eevvvvnr |ounnnnn 4,900,000169 [ 298,851 [ | 495,533 | .oeeeeinenn [ 495,533 |......... 196,682 [o..eniiiiiinnins foeveniieneeiieen [ e | | e
S&P 500 INDEX CALL_1YR
853SPD0Y0 ... oo |Multiple ... N/A . .|EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/02/2024 |.01/02/2025 |.... P PO 9,900,000 N R 1,134,565 [..eeeeeeens | 1,134,565 [ 754,405 |oevvnnnniiiiinnn [ e e | e | e
S&PMARC5% URN
CALL_1YR 853SPD091 ... |Multiple .......cceunnns N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 01/02/2024 . 01/02/2025 |....vvvvnvvvvenn foenns 4,000,000 ........... 363.68 [...eviviirnnnnnns Joeeennnnnn87,600 [oiiiiininninns v 152,573 [eeveeeeees [ 162,573 |ouevnenenn 64,973 [ciiiiiiiininns e [ e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
8538PD0Y5 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/04/2024 |.01/03/2025 |........eevveee |ovnnnns 2,500,000 [.420 e [ 85,600 [..oveeeeenieees Jeneennns 130,325 [.eveneeees [ 130,325 |...onneeen B4,725 | oo [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD096 .............. Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/04/2024 |.01/03/2025 |.........ovvver |ounnnns 2,500,000 125,850 [cvvvvvvnniinns Jeveainnns 196,526 [.evevneeees [oerinns 196,526 |.......... (UYL R IR RPN AU SUUUUTI [
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD097 ... |Multiple ............... N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.01/04/2024 |.01/03/2025 |.........covvver |ounnnns 2,500,000 ........... 361.81 [ceiiiiiiinnens e 55,500 |..vvveniiiiiininn foeeeninnn 106,293 [.eveeneeees [ 106,293 |.......... 50,793 |.evvvneiiiinnnn fooeeeii e e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 14756 .500/4981.0
853SPD09B ..........c.... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 01/09/2024 |. 01/09/2025 |.......eucvveeer founnnn 25,100,000 (06  |eeeeeeeeeeen feeeeeeenn 727,900 |-eveeeeeeennns foeeees 1,043,788 | .oovvveeens fnennn 1,043,788 |......... 315,888 |....iieeereiiens feeeemnieeeeeeenen o e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14756 .500/5241.1
853SPD09Y ........n..... Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 01/09/2024 |. 01/09/2025 |.......evvvvvvnn feennnns 5,200,000 87 e [ 284,960 [..vnniiiiinnnnn foeeeennnn 450,251 [.eeneeees o 450,251 |......... 165,291 [oiveieiiniies e [ e | |
S&P 500 INDEX CALL_1YR
853SPD100 .............. Multiple .oovveennnens N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/09/2024 |.01/09/2025 |.........ovvver |ouvnnns 2,500,000 ......... 4,756.50 [oevvnniiiinnnnn foreennnn 207,850 [ovvnneiiiinnnns foeeeinnnn 456,039 [.eevenneens o 456,039 |......... 248,189 [ovnniiiiiiiinnns oo [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD101
Multiple .... N/A . .|EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYIT8XKCSX06 |.01/09/2024 |.01/09/2025 |.... P 5,900,000 ......... 4,756.50 |.. 149,860 |... ... 197,137 ...
S&P 500 INDEX
CLIQUET_1YR 853sPD102
Multiple .... N/A . .|EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.01/09/2024 |.01/09/2025 |.... P PO 7,700,000 ]......... 4,756.50 |.. ....629,775 |...
CALL_1YR 853SPD103 ... |Multiple .........eeunn. N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.01/09/2024 |.01/09/2025 |.........evvvnr |ounnnns 4,300,000 |.ceveennen 362,25 [onnnniiniiiiinns Joeeennnnnn 96,320 [ e 179,001 [l | 179,001 |.......... -7/ T S ESPPUR R AR PSSRSO IR
S&P 500 INDEX
CALLSPREAD_1YR
8538PD106 ........c..... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573 | 01/11/2024 [. 01/10/2025 |eevvveeveeennn foees 2,500,00050 e [ 117,825 | e 178,976 |.oeevvvnes |eeennann 178,976 |.......... 61,65 [oeeeeeeneeeeennn feeeeeeemnieees Jeeerneeeeeeene o | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD107 ... |Multiple .....ccceuennns N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 01/11/2024 . 01/10/2025 |eevvveneeeennn fones 2,500,000 ........... 362.64 |.eevneeeeeeein o 55,500 |+evvnueeeeennns foeeeennnn 101,923 [.evenneeees [ 101,923 |.......... 46,423 | oo e e | |
NASDAQ 100 STOCK INDEX} (| | s
CALLSPREAD_1YR 16830.710/18086
853SPD108 .............. Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |.01/16/2024 |.01/16/2025 |.........eevvver |ounnnns 2,500,000 (.281 s [ 103,500 |oovvvvnnnniiiiinnn foeeeens 165,182 [.eveneeees [ 155,182 |.......... LRIt 72N R E R ) RO PRt U
8P 500 INDEX | 1
CALLSPREAD_1YR 14765.980/4989.5
8535PD109 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/16/2024 |.01/16/2025 |.....cevuevveeee feunnnn 27,400,00004 e eeeeeeen 786,380 [-oeeeeenneeeeeenn feunnns 1,126,563 [...oeeeens |oeeee 1,126,563 |......... 340,183 [.eneeeeeeniees Jeeemmmeeeeeennen ferreeeeerieees e | |
S 500 INDEX | 0
CALLSPREAD_1YR 14765.980/5272.6
853SPD110 ... Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |.01/16/2024 |.01/16/2025 |.........eevvver |ounnnns 3,400,000 03 e [ 189,380 |.vvvvnniiiiiinnn feeeees 304,159 | eeeeeeiinn [ 304,159 |......... T | o i fo | e[ s
S&P 500 INDEX
DIGITAL_1YR 853SPD111
........................... Multiple weeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |.01/16/2024 |.01/16/2025 |................ |-+..... 5,100,000 .........4,765.98 |.....evreermnnnns foeeeeenn126,990 |oeneenneeiniins [oeeeenn 169,158 [ o 169,158 oo 2,168 [ [ e o | | s
S&P 500 INDEX
CLIQUET_1YR 853sPD112
........................... Multiple ..ooooeeeeenns [N/A oo |EQ/IDX ....... | Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.01/16/2024 |.01/16/2025 |................ |....... 7,900,000].........4,765.98 |..........cceuuuen fooeeenn. 200,660 |.oveenvvvinnnnnns [ooeennnn 63,937 | e 468,987 283,277 [ i fvveiinnnieenns foonnniiiiiiiics | eevevvinin| e,
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STATEMENT AS OF JUNE 30, 2024 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&PMARCS%EXCESSRETURN
CALL_1YR 853SPD113 ... |Multiple .......coeunnns N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 01/16/2024 . 01/16/2025 |..eevvvnnvvvinnn foennns 3,800,000 |.ccvveenn 36215 [cnnniiiiiiiiees Joeeennnnn 84,360 [ | 159,922 |... 159,922 |.......... 75,562 |.evvvenevninnnnns fooreevinics e e
S&P 500 INDEX
CALLSPREAD_1YR
853sPD117 ... Multiple .... N/A . |EQ/IDX ....... [Bank of America ... BA4YTDEB6GKMZO031MB27 |.01/18/2024 |.01/17/2025 |.... P 2,500,000 118,750 |... ... 178,429 ... ....178,429 |...
S&P 500 INDEX
CALLSPREAD_1YR
853sPD118 ... Multiple .... N/A .|EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/23/2024 |. 01/23/2025 |.... R R 12,700,000 426,593 |... ...593,422|........... 593,422 [0 166,829 |ouvni i e [ e [ |
8P 500 INDEX | 1
CALLSPREAD_1YR 864.600/5365.6
853SPD119 ...eeeeeeee Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 01/23/2024 |.01/23/2025 |.......eeuevveee |ounnnns 2,500,000 63 s [ 137,200 |oeeeveeeeeeeeenn [ 209,149 | .ooveviiinn fernns 209,149 |.......... 71,949 | foee e e e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD120
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.01/23/2024 |.01/23/2025 |................ |-vven.. 2,500,000 .........4,864.60 |.....ouvevvernnnns fooreeennnn88,500 [oevnnniniinnnnns |ooeennnnn 87,947 [ [ 87947 | 19,447 [ [ e foeeeeiii | | s
S&P 500 INDEX
CLIQUET_1YR 853sPD121
........................... Multiple weoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 01/23/2024 |.01/23/2025 |.............cee |-vvnnn. 3,300,000 .........4,864.60 |......oeeeeennnnn foeeeeenn 105,600 |oenennveeennnnns foeeeennn 175,894 [ [ 175,894 | 70,294 | e e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD122 ... |Multiple .....cccoeeennt N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 01/23/2024 . 01/23/2025 |.eeevvueveeennn foees 2,500,000 |........... 362.82 |..cevvrueeeeeennn fooneeeeen 55,750 |oeeniniiieiiin e 101,848 |.oeevvvnns |eeennnnn 101,848 |.......... 46,008 [...oeeeernnieees Jemmneeeeeeene o e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD124 .............. Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/25/2024 |. 01/24/2025 |.........cevvvee ovnnnn 15,300,000 [12 [ e 832,531 [ e 592,746 | .oeeeeenenn [ 592,746 |......... {08 2 R ) R RN [ (Y
8P 500 INDEX | 0
CALLSPREAD_1YR 14894.160/5381.6
8538PD125 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 01/25/2024 |.01/24/2025 |.........ceeveee |ounnnns 4,300,000[18 e oo 227,900 [+veeeeeeeennnes foeeeennnn 344,754 | oo [ 344,754 |......... 116,854 | [ e o | |
S&P 500 INDEX
DIGITAL_1YR 853SPD126
Multiple .... N/A .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 01/25/2024 |. 01/24/2025 |.... P PO 3,500,000 ......... 4,894.16 |..
CLIQUET_1YR 853sPD127
Multiple .... N/A . |EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 01/25/2024 |. 01/24/2025 |.... P 4,400,000 |......... 4,894.16 |.. ... 171,654 |...
CALL_1YR 853SPD128 ... |Multiple ......cc..e.... N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |.01/25/2024 |.01/24/2025 |.........ccevvee |ounnnns 2,900,000 ......cevnn 36313 |oeeeennieieeeennn [ 84,090 e oo 116,186 | [ 116,186 |.......... 52,096 |+evvvnneeeemnnn fooeeeemmeeeeen e e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPD133 ...eevvnnnnnen Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 01/30/2024 |.01/30/2025 |........eevvvenr |ounnnns 2,500,000 [.734 s [ (072075 VN SR R 144,316 [.eveneeens [ 144,316 |.......... L7V [CIC N R ESP R R RN PR
8P 500 INDEX | 1
CALLSPREAD_1YR 14924 .970/5327 .8
853SPD134 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.01/30/2024 |.01/30/2025 |.......eeuevveee |ounnnnn 4,700,000[32 e oeeeeene 216,200 [vnneeeeeennnes foeeeennn KA (VRIS [ N 310,551 |.eeeenns 94,351 |+eeeneeeeeenns foeeeeee e e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD135 ... |Multiple .....cccouennns N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 01/30/2024 . 01/30/2025 |.eevvveevveennn foes 2,500,000 ........... 364.40 |.eeveneeeeeenn o 55,750 |+evveeeeeeeenn foeeeeennns 93,581 [.eveeeees o 93,581 |.......... 37,831 [oeeeeeeeieeee e o | | |
S 500 INDEX | 0
CALLSPREAD_1YR 14906 190/5128.4
853SPD136 ....evvnenns Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 02/01/2024 |.01/31/2025 |.......oevvvvven founnns 29,100,000 40 e e 808,980 [..oevvvvnniiiinns feunnns 1,107,144 | oo | 1,107,144 |......... st (LT R K (R RO NPt N
8P 500 INDEX | 1
CALLSPREAD_1YR 14906 . 190/5409.0
853SPD137 v Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.02/01/2024 |.01/31/2025 |.......evuevveee |ounnnnn 5,700,000[74 e foeeeeeen 307,280 [oveueeeeeeennes foeeeennnn 464,824 | ..ooeeeeee [ 464,824 |......... 157,594 [ e o e | ]
S&P 500 INDEX
DIGITAL_1YR 853SPD138
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |.02/01/2024 |.01/31/2025 |................ |-...... 5,900,000 .........4,906.19 |...ouvnnrnrrnnnnnn fooreennn 146,910 [oennnnnninnnnnns oo 187,852 [ e [ 187,852 | 40,982 [ [ v oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD139
........................... Multiple «ooeeeeeeen [N/A L. |EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 02/01/2024 |.01/31/2025 {................ |-...... 7,300,000.........4,906. 19 |........oeevvvnnns f-ereeenni202,290 |oeenenneiinnnns fooeeennn 27,980 | e 217,980 |t 15,720 [ femmeeeeeeiiieees Jovrenninnnneeenens fooneeeeniiiiieee | vvvvvvinnn | eiiiiiiiiiinnnns




STATEMENT AS OF JUNE 30, 2024 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

Gg1903

1 2 4 5 6 7 8 11 12 13 14 15 16 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Book/ Year's to Carrying of at Inception
Income of Maturity | Number Premium Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of (Received) | (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date Expiration | Contracts Paid Paid Income Value Code | Fair Value Accretion Item Exposure | Entity (b)
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD140 ... |Multiple ...........u... EQ/IDX ..... Bank of America ... B4YTDEBGGKMZOO31MB27 |.02/01/2024 |.01/31/2025 |.........ceeevve fevnnnn. 3,500,000 f...ieennnnn 366,23 [oevvnnnvviennnnns fooeeennnd 77,700 [ovnnniiiiiiinns oo 117,618 | ... 17,618 |eeeeee 39,918 [ [ i [
S&P 500 INDEX
CALLSPREAD_1YR
8535PD143 . Multiple .... .|EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYIT8XKCSX06 |. 02/02/2024 |.01/31/2025 |.... JN AU 3,478,082 [..evennee fonnnns 3,478,082
S&P 500 INDEX
CALLSPREAD_1YR
8535PD144 .. Multiple .... .|EQ/IDX ....... [SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 02/02/2024 |.01/31/2025 |.... 136,915 |l | 136,915 | B3 IS [ [ e e | |
S&P 500 INDEX
CALLSPREAD_1YR
8538PD145 ............. Multiple «ooeeeenieeeees EQ/IDX ..... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 02/02/2024 |.01/31/2025 |.........ceeveen |ovnnn.. 4,600,000 43 | oo 274,160 [veeeeeeeennnes foeeeennn 418,206 [..vneeeenn Joeennnnn 418,206 |.....cee 144,046 |oeveneeeeeenn oo [ e | | e
S&P 500 INDEX CALL_1YR
8535PD146 .............. Multiple «ooeeeenieeeees EQ/IDX ..... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/02/2024 |.01/31/2025 |............cccn |ovnnn.. 8,500,000 .........5,355.30 |ceeuueereermnnnns foeeeennnn 809,315 |+eeerrneeeeeeenn [ 673,468 [...ooeevens |oeennnnnd 673,468 |.........364,153 |.ooeeeiieeiini [ [ e | | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD147 ... |Multiple .....ccooeennns EQ/IDX ..... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 02/02/2024 . 01/31/2025 |.....eeuevvveeen fonnnnn 3,400,000 |..even e 365,00 [enneeeeenieees e VTR LIV R S 122,991 [ o 122,991 [oeee 47,851 | [ e e ] |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPD149 .............. Multiple .oovveenennns EQ/IDX ..... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/06/2024 |. 02/06/2025 |............ccee [o0nnn.. 2,500,000 131 [ oo 106,000 [vveniviiennnnes foeeennnn 148,707 | eoeeeeeiiis | L A/ Y 7 (1) RO R KPP PP ST U
S&P 500 INDEX
CALLSPREAD_1YR
8535PD150 ... Multiple «ooeeeenieeeees EQ/IDX ..... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 02/06/2024 |. 02/06/2025 |...........cceen [ennn.. 3,500,000(86  |eeeeeieeeeiiins foeeeeenn 157,500 |oeeeveneeeeeeenn fereeeees 222,266 |.ooevvnnenn fernens 222,266 |..vveee e B4,766 [ooeeeeeeeeeeeen [ eeeeneiees feeeeereeeeeenen feereeeee | |
S&P 500 INDEX
CLIQUET_1YR 853SPD151
........................... Multiple «oovveennnes EQ/IDX ....... |Barclays ............ GSGSEF7VJP5I70UKS573 [. 02/06/2024 |.02/06/2025 |........cevvnnns eeeeeneeeeennes [ 137,500 | el 268,879 | e L. 268,879
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD152 ... |Multiple ............... EQ/IDX ..... Bank of America ... BA4YTDEBGGKMZOO31MB27 |.02/06/2024 |.02/06/2025 |................ [oeve... 3,400,000(........... 364.36 |..cevunnrrvrnnnnns fooeeeennn 76,160 [oevenniniiinnns oo 128,314 [ s 128,314 |l 52,154 [ e [ e | | e
S&P 500 INDEX
CALLSPREAD_1YR
8535PD153 . Multiple .... .|EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.02/08/2024 |.02/07/2025 |.... ....71,685]...
S&P 500 INDEX
CALLSPREAD_1YR
8535PD154 ... Multiple .... .|EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/08/2024 |. 02/07/2025 |.... N R 1,121,240 [ e 1,121,241 |...
S&P 500 INDEX
CALLSPREAD_1YR
8538PD155 ........eeeee. Multiple «ooeeeenieeeees EQ/IDX ..... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.02/08/2024 |.02/07/2025 |........cceeveen |ovnnn.. 6,500,000(97 oo Joeeeenen 346,385 |.eeevrneeeeeeenn feeeeeees 503,336 | ..ocvvunenn fernnns 503,336 |......rn 156,951 [ Joeeee e feeeeer e feeeeeeee | ]|
S&P 500 INDEX
DIGITAL_1YR 853SPD156
........................... Multiple «oovveennnes EQ/IDX .......|JP Morgan ........... T7HBGLXDRUGQFUS7RNEQ7 [. 02/08/2024 |.02/07/2025 |.......ccevvnnnn eeereenenerennes foeeeend 1510 | e 17T T2 | 177,172
S&P 500 INDEX
CLIQUET_1YR 853SPD157
........................... Multiple «ooeeeenieeeees EQ/IDX ....... |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 [. 02/08/2024 |.02/07/2025 |........cevvunnn eeenneeeeeernnn foreeeeennn 95,520 |oenniiiiiii e 224,169 [ el 224,169
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD158 ... |Multiple ............... EQ/IDX ..... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 02/08/2024 |. 02/07/2025 |....evvuvvveeenn feeenn 3,400,000 |ceenene 364,33 [onneieeieiiiees e 74,800 [ s 128,642 [.eeenneeees [ 128,642 |..eeeenn 53,842 [ e e e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPD162 .............. Multiple «oovveennnes EQ/IDX ..... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/13/2024 |. 02/13/2025 |................ |....... 2,500,001(.890 |oooiiiiiiinns fooeeennnns 99,850 [onivviinnnninns Jeveiennns 137,535 [eeeeeeeees [ 137,585 [oueee e 37,685 | e e foe | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPD163 .............. Multiple «ooeeeenieeeees EQ/IDX ..... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/13/2024 |. 02/13/2025 |...........cceen [-...... 5,800,00020  |oeeeieeeiiiiin foeeeenn 285,360 [.vnneeeeeennn oeeeennan 404,778 [ Joeeennnn 404,778 .eee e 119,418 | oo [ e | | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD164 ... |Multiple ......c........ EQ/IDX ..... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 02/13/2024 |. 02/13/2025 |....eveueeveeenn feeeeren 2,900,000 |..eeen e 36078 [eeeeeeeiiieees e 63,800 [+eeeeerneeeeennn foeeeees RRKICTCH [ N 133,643 [ e ee 89,843 | [ e e ] |
S&P 500 INDEX
CALLSPREAD_1YR
8535PD165 ... Multiple .iovvuennnns EQ/IDX ..... Barclays ............ GSGSEF7VJP5170UK5573 |, 02/15/2024 |. 02/14/2025 |.......oovvveee |ovnnn 7,500,000058 i [ 205,425 |..ieevnnniiiiiinn [ 266,823 | ..eveneees i 266,823 |..........61,398 [...ooieiniiiinn o i oo | e | e




91903

STATEMENT AS OF JUNE 30, 2024 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 853SPD166
........................... Multiple «eoeeeeeeeeens [N/A oo |EQ/IDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |. 02/15/2024 |. 02/14/2025 |............ccee |-vvnnnn 2,500,000 f.........5,029.73 |eeeenneeeennni foeeeeeenni88,000 [oeneeeccnies Joeeeennnn 83,328 [ 83,828 [0 15,828 [ e e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD167
........................... Multiple «ooooeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 02/15/2024 |. 02/14/2025 |................ |....... 4,000,000 134,800 |oovvvvnnniiiinnnn oo 274,626 | oo [ 274,626 | 139,826 [ e fo e | |
S&P 500 INDEX
CALLSPREAD_1YR 14975.510/5232.7
853SPD169 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 02/20/2024 |. 02/20/2025 |.......eueeveeee feunnnn 28,000,000 43 e eeeeneen 876,400 [-.eeeeenneeeeeenn feunnns 1,169,897 | .covvvnanns feenenn 1,169,897 |......... 293,497 |eeeeeeeeeeennn [ e e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 14975.510/5505.8
853SPD170 ...........n Multiple .oovveennnens N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 02/20/2024 |. 02/20/2025 |........eevvvene |ounnnns 5,600,000[99 e [ AL (V) PR KN 454,041 | .o [ 454,041 |......... 139,321 [oiiviiiiiines e [ e | |
S&P 500 INDEX CALL_1YR
853SPD171 ..o Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 02/20/2024 |. 02/20/2025 |.....euvvvvvvenn foonnnns 2,500,000 ......... 4,975.51 [evniiiiiiiin e 211,250 [ovvnniiiiiiiin o 358,001 [.cevvnneens o 358,001 |......... 146,750 |oevvvvnnniiiinnnn oo e [ | | s
S&P 500 INDEX
DIGITAL_1YR 853SPD172
........................... Multiple «eeeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 02/20/2024 |. 02/20/2025 |...........ceeee |-vvnnn. 4,100,000 f.........4,975.51 |oooeeenieeinnnns [l 101,475 | e 126,989 [ 126,989 o 25,514 | [ e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853sPD173
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 02/20/2024 |. 02/20/2025 |............ccee |ouennn. 7,100,000 f.........4,975.51 |ooevenniininnnnn [ooeeenni 224,360 [ovnnnnnniinnnns oo 223,288 [ e [0 223,288 | (1,072)] s [ fovvevinnnncennns fooeeiiciii | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD174 ... |Multiple ........ceunnnt N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |. 02/20/2024 |.02/20/2025 |.........cevvvne |ounnnns 8,600,000 190,060 |.vvvvvnnniivinnnn foeeeenes 360,299 |..oeevinenn [ 360,299 |......... 170,239 [ Jeeeeeeecciiee [ e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPD178 .....ccce Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/22/2024 |. 02/21/2025 |...eevvuvvveenn foeens 2,499,999[.036  |eeeeeeeeeeenis [ 98,725 [ s 130,004 |.oovveeens fernins 130,004 |.......... 31,279 |oeeeeeeeeenns foeeeee e [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
853sPD179 . oo |Multiple ... N/A . .|EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.02/22/2024 |. 02/21/2025 |.... P PO 3,800,000 150,100 |... ...195,508 |... ....195,508 |...
S&PMARCSXEX( TURN
CALL_1YR 853SPD180 ... |Multiple ............... N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |. 02/22/2024 |.02/21/2025 |........eevvvnr |ounnnns 5,200,000 116,480 |oovvvvenniiiiinns fes 208,276 | ..evvnneee forrennn 208,276 |.......... [eR I N R ESPRRR R AR PR
S&P 500 INDEX
CALLSPREAD_1YR
8538PD181 .....ccce Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... BA4YTDEBBGKMZOO31MB27 |.02/27/2024 |.02/27/2025 |.......eceeveeee feunnnn 29,500,000 837,800 [eeeeenneeeeeenn feunnns 1,070,583 | ..covvvnnns fennnnn 1,070,583 |......... 282,783 |oeeeeeneeeeeeeenn feeeeeeeeeeeeee e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD182 .....uvvnnenes Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 02/27/2024 |. 02/27/2025 |.......eevvvvvnr |ounnnns 4,400,000 284,200 |.oeovvnniiiiiinn fees 334,534 [ o 334,534 |.......... 90,334 |.eevvniiviinin foorreei e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPD183
........................... Multiple weoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 02/27/2024 |.02/27/2025 |..........ceeeee |ovennn. 4,600,000 f........ 5,078.18 |.eeveenevernnnns foeeeeen 122,728 | [oeeeeenn 148,503 [ o 148,598 |00 25,865 [ [ Jeeeeeeeeeeeeeee o | | s
S&P 500 INDEX
CLIQUET_1YR 853sPD184
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNEQ7 |. 02/27/2024 |.02/27/2025 |...........eeeee |ovennn. 7,400,000 f........ 5,078.18 |.oevvenniivinnnnnn [oreeenni225,700 [ovvennnniinnnnnns Joeeennn 310,701 [oeeenneec [ 310,701 e 85,001 [ e Jvvenineneennns fooeeeiiii | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD185 ... |Multiple ............... N/A ot EQ/IDX ....... Bank of America ... BA4YTDEBGGKMZOO31MB27 |.02/27/2024 |.02/27/2025 |........eevvver |ounnnns 5,600,000 ........... 363.84 |..uvveiiiiiiii o 122,080 |oovvvvneniiiiinnn feeeeees 221,260 | .eevnneens [ 221,260 |.......... Jeic R (VN R E R ) RO PRt U
NASDAQ 100 STOCK INDEX} (| |
CALLSPREAD_1YR 18043.850/19247
8535PD188 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/29/2024 |. 02/28/2025 |.........ceeveee |ounnnns 2,500,001 (.374 e [ 92,725 |eeeeeeeeeeeies e 121,051 | oeeeeiiie feenns 121,051 |.......... 28,326 |.eevnneeeeeennn foeeeeeeeeecn e e | |
S 500 INDEX | 0
CALLSPREAD_1YR lgOQG .270/5397.9
853SPD189 ... Multiple «oovveennnes N/A ot EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 |. 02/29/2024 |.02/28/2025 |.........covvvvr |ouvnnns 3,800,00069 e [ 133,380 [cvvviivviiines Jveiennns 171,22 [eeeeneeees o 171,229 |.......... 37,849 |.evvveiiiiiinn fooeeeii e e | |
S&P 500 INDEX
CLIQUET_1YR 853SPD190
........................... Multiple «oooeeeeeeen [N/A L..oo...... |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/29/2024 |. 02/28/2025 |................ |-...... 2,500,000{.........5,096.27 |.....oeeeeeevnnns foeeeeee 119,000 |oeeeeeieiinnnnns oeeeenn. 159,886 | ovvenneen [ 159,886 |........ 40,886 [.ooevvvneeieeieen foeneeeeenniieees foovrnnmnnnrerenens fooneeeeniiiieees | vvvvvvinnn | ceiiiiiiiiinnnnns




217903

STATEMENT AS OF JUNE 30, 2024 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 5078.650/5337 .1
853SPD191 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 03/05/2024 |. 03/05/2025 |.......euevveeee feunnnn 18,300,000 63 e [ 554,307 |oeeeeenieeeeeennn foeeeeees Y AKT U R 720,713 |........ 166,406 |-oevvvneeeeeeeenn fooeeeeeeeneeeee e foeeee | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPD192 ....eeennnnnnn Multiple .oovveennnens N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/05/2024 |. 03/05/2025 |......evvvvvenn foons 3,600,00081 e oo 200,880 [...evvvvvnnniiinns Jevnennnnn 276,013 [ .eeveneees o 276,013 |.......... 75,133 |evvvniiivinnnn fooeeeei e e | e[ e
S&P 500 INDEX
DIGITAL_1YR 853SPD193
........................... Multiple woeeeeeeeeeeens [N/A oo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 03/05/2024 |.03/05/2025 |..............c. |-vv.... 3,200,000.........5,078.65 |..eeeeneeeennnn foeeeeennn82,528 |oeecciiies [oeeeeena 100,759 [ o100, 759 o 18,231 [ e Jeeeeene e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853sPD194
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 03/05/2024 |. 03/05/2025 |................ |-ev.... 4,700,000].........5,078.65 |...ovvvrirvrnnnnnn [ooreennni126,900 [ovvnnnnniinnnnnns |oeeennnnn 212,476 [ oeneens [ 212,476 o 85,576 [ [ e [ | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD195 ... |Multiple ...........unn. N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 03/05/2024 . 03/05/2025 |....evvnvvvvvnnn foons 6,500,000 ......cun.. 368.91 |eevvnieiiiiinnn [ L D (10N F 192, 111 | oo [ 192,11 |.......... 50,411 [oiiiiiiiinins e [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 5078.650/5576.3
853SPD19%6 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEBBGKMZO031MB27 |. 03/05/2024 |. 03/05/2025 |........cceveeee founnns 43,000,000 (57 e oo 2,240,300 |-eeveeeeeeennn o 3,061,859 [..evennee fornnns 3,061,859 |......... 821,559 |.eeeeeeeeeeeennn [ e e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 5078.650/5688.0
853SPD197 ...vuvnns Multiple .oovveennnnns N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |. 03/05/2024 |. 03/05/2025 |.........cevvevr |ouvnnns 4,000,000088 e [ 240,800 [..vnnniiiiinnnnnns foeeeennnn 335,437 | eeeeeeiin [ 335,437 |.......... LK T R EO R ) RN PRt
S&P 500 INDEX CALL_1YR
853SPD198 .....uveeee Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/05/2024 |. 03/05/2025 |.........cevvevr |ounnnns 8,800,000]......... 5,484.94 | ..coiviiiiiiinnn [ 353,236 |.oevvvnnniiiinnnn feeeeees 581,423 |.ooeeeiis [ 581,423 |......... 228,186 [ovvnneviirnnnnns foevvnnineeeeninnn [ e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD199 ... |Multiple .........euunnt N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 03/05/2024 . 03/05/2025 |....evvvvvvvvenn foenns 3,900,000 ........... 368.91 |oevveeiiiiiiii [ 85,020 [ouvvviinnnninns Jeveaennns 115,266 | .oeeeeeeenn [ernenns 115,266 |.......... 30,246 |.evvvnniiviinnnnn fooreeeii e e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 5157.360/5462.6
8538PD203 ......ennneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/07/2024 |.03/07/2025 |.......evuevveee |ounnnns 5,400,000 75 e feeeeeees 187,328 oo [ PRI (VR N R 235,701 |.cevennns 48,373 [oeeeeeeeeneeeee e o e | |
S&P 500 INDEX
CLIQUET_1YR 853SPD204
........................... Multiple .oooeeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.03/07/2024 |.03/07/2025 |..............e. |ovven.. 2,500,000 .........5,157.36 |..evvunnvrrinnnnns fooreennnn82,000 [ooveenneennnnnss |ovneenn 110,150
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD205 ... |Multiple .... N/A . .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 03/07/2024 |. 03/07/2025 |.... P PO 2,500,000 [.........e 371,22 oeiiiiiiiieiins [ 54,750 ....63,99 |...
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPD206 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/12/2024 |. 03/12/2025 |...eevvuvvveenn fonns 2,499,999(.070  feeeieeeeeeeeee feeeeeeen 106,601 [.vneeeeeeeeennes foeeeennns 187,724 (.o oo 137,724 |.......... 1124 | foeeeee e e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD207 ...vunninns Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/12/2024 |. 03/12/2025 |........eovvvven fovnnnn 36,200,000 62 e oo 1,181,562 |.evvveiiiiiiinn o 1,469,338 [..eeeeeens | 1,469,338 |........ P TA () U TP RPN U [EUUUUTI
8P 500 INDEX | 1
CALLSPREAD_1YR 5175.270/5719.1
853SPD208 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 03/12/2024 |. 03/12/2025 |.......eeuevveee |ounnnns 7,000,000[90 e eeeeeeen 382,900 [-vnueeeeeeennes oeeeennnn 494 118 | .ovveeee [ 494, 118 |........ 1,218 oo [ e o | |
S&P 500 INDEX
DIGITAL_1YR 853SPD209
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 03/12/2024 |. 03/12/2025 |...........eceee |ovennn. 4,700,000 f.........5,175.27 |oeevvnnnniiiinnnns fooeeenns 112,800 [ovvenniniiinnns oo 132,328 [ [ 182,828 019,523 [ [ e fooeeiciii | | s
S&P 500 INDEX
CLIQUET_1YR 853sPD210
........................... Multiple weoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 03/12/2024 |. 03/12/2025 |...........cceee |ovvnnn. 4,500,000 f.........5,175.27 |oeereenineinnni foeeeeens 108,000 o oeeeennn 180,921 [ [ 180,921 | 72,921 [ e Jeeemeeeeeeeeee oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD211 ... |Multiple .....ccoouennns N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.03/12/2024 |.03/12/2025 |........eceeveee |ounnnnn 3,000,000 |-eevveenaa 370289 [oeneieeiiiiees foeeeeennn65,400 [ e 78,961 [.eeveneees o 78,961 |.......... 18,5671 [eeeeeeeeeeeeen Joemeeeeemmeees feeeemmeeeeeeeeen o | |
S&P 500 INDEX ..
CALLSPREAD_1YR 5178.510/5359.7
8535PD215 ......ennnnnns Multiple .iovveennns N/A oo EQ/IDX ....... Wells Fargo ........ KB1H1DSPREMYMCUFXTO09 |. 03/19/2024 |. 03/19/2025 |......covvvvvenn foonnns 2,500,000 (57  feens feees 54,500 |..oovniiiiiinnn fooniinnnn 65,779




81903

STATEMENT AS OF JUNE 30, 2024 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 INDEX ..
CALLSPREAD_1YR 18032.210/19287
8538PD216 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... BA4YTDEBGGKMZOO31MB27 |.03/19/2024 |. 03/19/2025 |......euvvvveenn fouerees 2,499,999[.251 | e 93,750 [oueeeeeeneeeee Jeeeeenns 125,340 [.eeenneeees o 125,340 |.......... 31,590 |+eeeeneeeeern foeeeeee e e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD217 ..vvennns Multiple .oovveennnens N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/19/2024 |. 03/19/2025 |........ecvvvven fovnnns 45,000,000(30 i oo 1,322,550 [ovvveniiiiiinnnnns oo 1,624,281 [.eeeeeeenns | 1,624,281 .......... 301,731 [evneiiiiiiiienes foevviniieeeceines [ e | |
8P 500 INDEX | |
CALLSPREAD_1YR 5178.510/5751.7
8538PD218 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 03/19/2024 |. 03/19/2025 |.......eeuvvveer |ounnnnn 8,900,000 71 e feeeeeeen 508,101 [.eeeeeeieeeees Joeneennns 652,350 [.eevenneens forreeenns 652,350 |......... 144,249 | oo [ e | |
S&P 500 INDEX CALL_1YR
8538PD219 .......eeeeee Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.03/19/2024 |.03/19/2025 |.........ceeveee |ounnnnn 2,500,000 ......... 5,178.51 |oeveeieeeeinies foeeeennn 216,250 [ovneeeeeeennnes foeeeennn PIH17: R RN 276,029 |.......... 59,779 |oeeeeeeeeeeens foeeeee e e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD220
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |. 03/19/2024 |. 03/19/2025 |................ |-vv.... 6,900,000 .........5,178.51 |oevveniiiinnnnns fooeeeenna 172,293 e oo 200,549 [ 0000 200,549 |0 28,256 [ [ e fooeeicviin | e[ s
S&P 500 INDEX
CLIQUET_1YR 853sPD221
........................... Multiple «eeeeeeeeeeeens [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.03/19/2024 |.03/19/2025 |................ |-..... 11,400,000 .........5,178.51 |.oomeirrermnnnis [eeeeenn815,780 |eeeeeciiies [oeeeenn 268,784 [ [ 268,784 | (46,996)] e [ eeeemeeeee Joeemeneeeecenne oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD222 ... |Multiple ............... N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 03/19/2024 . 03/19/2025 |..evvveeveeennn fees 8,700,000 190,530 [-eeeeeenieeeee Joeeeinns 254,102 | .ooevvnnenn [ 254,102 |.......... 63,572 [ceeeeeeeiieeee e o | | |
S&P 500 INDEX
CALLSPREAD_1YR
8535PD226 .............. Multiple «oovveennnes N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 03/26/2024 |. 03/26/2025 |.......evuvvvven fevnnns 40,700,000192 [ e 1,164,834 [ | 1,428,668 |...oeevnnnn [onnnnn 1,428,668 |......... 263,834 |..eevveniiiiinnn [ e [ | | s
8P 500 INDEX | 0
CALLSPREAD_1YR 5203.580/5740.0
8538PD227 ....eeenneeeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 03/26/2024 |. 03/26/2025 |...evvueeveeennn foeeees 5,900,000 (69  eeeeeieeeeeeeenn feeeeeees 314,647 oo o 401,874 [ e 401,874 |.......... 87,227 [eeeeeeeeeeneeeee e o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD228
Multiple .... N/A . .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 03/26/2024 |. 03/26/2025 |.... P PO 7,000,000]......... 5,203.58 |.. 165,900 |... ...191,300 |...
CLIQUET_1YR 853SPD229
Multiple .... N/A . .|EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/26/2024 |. 03/26/2025 |.... R 10,900,000 ......... 5,203.58 |.. 267,050 |... ...349,637 |...
i
CALL_1YR 853SPD230 ... |Multiple ............... N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 03/26/2024 |. 03/26/2025 |...evvueveeennn feeeees 5,400,000 |........... 370.95 |..corrunreeernnnn feeeees 118,800 [veeeeeeeeennes foeeeennnn 144,243 | oo [ 144,243 |.......... 25,443 [ e e e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR 18121.780/19172
8535PD235 .....uvvnnnnns Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/02/2024 |. 04/02/2025 |......eevvvvvenn founnnnns 3,809,000(.843 | [ 126,360 |ooevvvnniiiiiinnn feeeeees 162,369 [.evenneeens [ 162,369 |.......... 36,009 [o.nniieirrnnnens Jeevnnineeeevieeen [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 5205.810/5459.3
8538PD236 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 04/02/2024 |. 04/02/2025 |.....eevueveeen feunnnn 34,200,000 32 e [ 995,904 |.eeevveeeeeeeennn fennns 1,208,295 [...eveennn |oenne 1,208,295 |......... 212,391 oo o e e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 5205.810/5733.1
853SPD237 ...evennnnnnnn Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 04/02/2024 |. 04/02/2025 |......uvvvvvvenn foons 6,300,000[58 e [ RXIA VN T 422,644 | oo [ 422,644 |.......... FLCTR:i<T 3 R ESR R AR PO
S&P 500 INDEX CALL_1YR
853SPD238 .......uunnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... JP Morgan ........... THBGLXDRUGQFUSTRNES7  |. 04/02/2024 . 04/02/2025 |....evvvnvvvvnnn foons 2,500,000 ......... 5,205.81 [euvvuniiiiiinnin foreeennn AT TE ) PR R 270,765 | .eeveneees o 270,765 |.......... 54,390 |.evvvniniiininns fooreeeii e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPD239
........................... Multiple weoeeeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 04/02/2024 |. 04/02/2025 |................ |-vve... 4,700,000 .........5,205.81 |oceeeenrrernnnnn foeeeeenni 120,320 [oeeeeeciiies e 137,696 [ o 187,696 o 17,376 [ [ e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD240
........................... Multiple oooveveveeeee [N/A oo |EQ/ZIDX ... |Morgan Stanley ... 4PQUHN3JPFGFNF3BBE53  [. 04/02/2024 . 04/02/2025 |.........coccr |ovever. 9,300,000 ].........5,205.81 |.eovveeeverines foereere 225,060 [ooeveneeeeriens oo 266,433 | o [ .266,433 |1 41,873 | e oo [ | e | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD241 ... |Multiple ............... N/A oo EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZOO31MB27 |. 04/02/2024 |. 04/02/2025 |...........ceeve Jovunnns 4,600,000]........... 7247 |vvvvnniiiiinnnn oo 101,660 |...oviiiiiinnnns fooeennnn 112,631 ... 112,631 .......... 10,971 | Lo e i
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STATEMENT AS OF JUNE 30, 2024 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 5205.810/5715.4
8535PD242 .....evunnt Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 04/02/2024 |. 04/02/2025 |........eeeveven founnnn 41,400,000 58 e oo 2,148,246 |.covvneeeeeen o 2,703,026 [..evunnees forrnns 2,703,026 |......... 554,780 [..neeeeeennnens Joeemmmmeeeeemnnen foeeeeeeemineeees Jeeeeccee | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD243 .....evvnnnnnn Multiple .oovveennnens N/A ot EQ/IDX ....... JP Morgan ........... THBGLXDRUGQFUSTRNES7  |. 04/02/2024 . 04/02/2025 |....evvvnvvvvnnn foeens 2,500,000 03 e [ TR VA IO R, 116,99 |.ooevvennnn [ernenns 116,996 |.......... 23,821 |evveniiiiiinnn fooeee e e | |
8P 500 INDEX | |
CALLSPREAD_1YR 5205.810/5830.5
8535PD244 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 04/02/2024 |. 04/02/2025 |........eceeveee |ounnnns 4,500,000(07 e oo 270,000 [-oeeeeeennneeeeen Jennnnnns 342,273 | oo [ 342,273 |.......... 72,213 |eeeeeeeeeeenns foeeeee e e | |
S&P 500 INDEX CALL_1YR
8535PD245 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/02/2024 |. 04/02/2025 |.........cceveer |ounnnns 8,900,000]......... 5,622.27 |.eeeeenneeeeeennn feeeeeees 373,889 [.eeieeeeenies [oeeeennn YP03N N 472,481 |.......... 98,592 |+eeveeeeeeeen oo e e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD246 ... |Multiple ............... N/A s EQ/IDX ....... Bank of America ... B4YTDEBBGKMZOO31MB27 |. 04/02/2024 |. 04/02/2025 |.........cceveee |ouennns 3,700,000 |ceevennnee 7247 [ e 81770 [ e 90,595 | .oeevvviinn frnnns 90,595 |..eennnnnen 8,825 |.eeeeeeeeeenies feeeeemneeeeeen [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD249 ......eunnnnnn Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 04/04/2024 |. 04/04/2025 |.........coevver |ounnnns 6,700,000 42 [ [ 234500 e [ 295,373 | eeeeeeiinn [ 295,373 [ [CIUR: T4 2 R IR RPN AU SUUUUI [T
8P 500 INDEX | 0
CALLSPREAD_1YR 5147.210/5679.9
8538PD250 .....eunnnnnen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 04/04/2024 |. 04/04/2025 |.........cceveee |ounnnns 2,500,000 (46  eeeeeeeeeeeeenn feeeeeees 135,000 Joeveevneeeeeennnn o 177,703 | oo | 177,703 |.......... B2,703 [oneeeeeerneeeee Jeemmneeeeeeee o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD251
........................... Multiple woooveveveeeee [N/A oo |EQ/ZIDX ... |Morgan Stanley ... 4PQUHN3JPFGFNF3BBE53  [. 04/04/2024 . 04/04/2025 |.........cocces fovevers 2,500,000 |...vvee5, 14721 oo [ 83,500 [ooeeceeen foveeeee 74,164 | e oo 74,168 [0 90,864 | e e [ | e | e
S&P 500 INDEX
CLIQUET_1YR 853SPD252
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/04/2024 |. 04/04/2025 |.............cce |-vvnnn. 2,500,000 f.........5,147.21 |oooeeeeineiins [ eenii99,000 o Joeeeennnn 185,951 [ [ 155,951 | 056,95T [ e Jeeeeeneeeeeeeee o | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD253 ... |Multiple ............... N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 04/04/2024 . 04/04/2025 |...evveevveennn feeeees 3,000,000 872,95 [ s 66,300 [-eeeeennneereenen [ FA T2 IR 7,422 ... 5122 | e [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD255 .....evvnnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 04/09/2024 . 04/09/2025 |.....vvvvvvvvenn foonns 2,500,000[56 e [ 53,925 [...cciviiiiiiiinn [ 64,363 [.eennneeens [ 64,363 |.......... ORI R AR KRR R UUUUR
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR 18
8538PD256 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/09/2024 |. 04/09/2025 |.........ceeveer |ovnnnns 2,500,000 [.773 e [ 88,725 [ceeeeeeeeeieees Joeeeenn 113,106 |.oooeevvees Joeennnns 113,106 |.......... 28,381 |oeeeeeeeeens foeeeee e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD257 ....eennnnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 04/09/2024 |. 04/09/2025 |.......eevvvvvre fovnnns 29,700,00030 e e 813,780 [.oovvvivvnnniiies Jevninnnn 978,599 [ .evveneees o 978,599 |......... 164,819 |oovvvveeiiviennn oo i [ | | s
8P 500 INDEX | 1
CALLSPREAD_1YR 5209.910/5726.7
8535PD258 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 04/09/2024 |. 04/09/2025 |........eceeveer |ounnnns 6,300,000[33 e e 332,640 |.eeeeeneieeeeenn feeeeeees 414,462 | .oovenene [ 414,462 |.......... 81,822 [ceeeeeeiiieeee e o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD259
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNEQ7 |. 04/09/2024 |. 04/09/2025 |................ |-eve... 4,500,000 .........5,209.91 |..evvvnnvnninnnnns fooeeeenn 107,900 [ovvennvniinnnns oo 128,713 [ [ 128,743 | 16,613 [ [ v fooeeeiiii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPD260
........................... Multiple weoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 04/09/2024 |. 04/09/2025 |................ |-..... 10,200,000 .........5,209.91 |...ooeurreermnnnns foeeeeenn 197,880 |oeeeeeeiinnies [oeeeenn 368,670 [eveeneees o 368,670 |oeeeeees 170,790 [ feeeeeeeeeeeee Jeeemnneeeeeeeeen oo | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD261 ... |Multiple .....cc..ee..nt N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 04/09/2024 . 04/09/2025 |...evvuevvvennn foaeens 4,000,000 |eevvennn 375,04 [onneiieeiiiiees Joeeeennnnn 88,400 [ e 83,617 [ | B3LB1T7 [ (478 e [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD265 .............. Multiple «oovveennnes N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 04/11/2024 . 04/11/2025 |...evvvnnvvvinnn foenns 2,500,000(32 s [ 126,875 | [ 157,855 [ [ 157,885 | 80,780 [ [ e e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD266 ... |Multiple ............... N/A oo EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 04/11/2024 |. 04/11/2025 |....evvvvvivinnn foonnns 2,500,000




STATEMENT AS OF JUNE 30, 2024 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 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 INDEX ..
CALLSPREAD_1YR 17713.660/19178
853SPD267 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/16/2024 |. 04/16/2025 |.........eeveee |ovnnnns 2,500,000 [.579 e [ 1,225 [ s 150,736 | .oovvvvnnnn fernnns 150,736 |.......... 89,511 |oeeeee e foeeeee e e e | |

S&P 500 INDEX
CALLSPREAD_1YR 50
8535PD268 .............. Multiple ..ooeennns N/A i EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 04/16/2024 |.04/16/2025 |.......ccovevins |onnne 40,800,000
S&P 500 INDEX {0 e
CALLSPREAD_1YR 5051.410/5591.9
8535PD269 .............. Multiple .ccooeeeens N/A il EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 04/16/2024 |. 04/16/2025 |.............cc. |ooeee. 7,100,000 10 e s 403,200 oo [ 547,836 [.cuvveeees |oeenns 547,836 |......... LT U O U A e I
S&P 500 INDEX
DIGITAL_1YR 8535PD270
........................... Multiple .....ooeeeeeees [N/A Looeiiiiii  |[EQ/ZIDX ....... | P Morgan ........... 7HBGLXDRUGQFUS7RNEQ7 |.04/16/2024 |.04/16/2025 |..........cccee [errnnnn 9,400,000 ].........5,051.41 [oooeeeeernnnnnnnns |eeeenn 235,940 [ [ 285,275 | | 285,275 [ 49,335 [ [ e e | | el
S&P 500 INDEX
CLIQUET_1YR 8538PD271
........................... Multiple ..ccoooceeeess [N/A ool |EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/16/2024 |.04/16/2025 |................ [...... 12,800,000 |.........5,051.41 ..o oo 883,120 [ [ 819,104 | 819,104 | 0365,985 [ e e e [ | s
S&PMARCSEXCESSRETURN
CALL_1YR 8535PD272 ... [Multiple ............... N/A il EQ/IDX ....... Bank of America ... BAYTDEBGGKMZOO31MB27 |. 04/16/2024 |.04/16/2025 |................ |-oeee. 5,100,000 ........... 37101 [ el 111,690 |oennnieeeeis s 139,376 [.ooeennnns fereenns 139,376 |.......... P2 O i O e ) s
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 5051.410/5195.8
8538PD273 ....eeeennn Multiple ..coeeennns N/A i EQ/IDX ....... P Morgan ........... THBGLXDRUGQFUS7RNES7 [ 04/16/2024 |. 04/16/2025 |.....evvvveeeess [oenne 2,500,000180 [ [ 44,700 [oovveereniiiiins [ VAT U R 56,123 [.vvvveees A2 | [ | e | e[
S&P 500 INDEX {0 e
CALLSPREAD_1YR 5011.120/5491.6
853SPD277 ... Multiple .ccooeeeenis N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 04/18/2024 |.04/17/2025 |.......coeees |oeennne 2,800,000[86 | s 145,600 |...evveeeeeeeiis o 200,122 [ | 200,122 |.......... 54,522 | e fee e
S&P 500 INDEX
CLIQUET_1YR 853sPD278
........................... Multiple ....ocooeeeeess [N/A Lo |EQZIDX ....... |Barclays ............ GSGSEF7VJPSI70UKS573 |.04/18/2024 |.04/17/2025 |.........ceeeers [ornennn 2,500,000 ...t l5,01142 e o 148,750 [ |l 225,277
S&PMARCSEXCESSRETURN
CALL_1YR 8538PD279 ... [Multiple ....
S&P 500 INDEX
CALLSPREAD_1YR
8535PD280 .. .. |Multiple ... weeeeeen |[EQZIDX ....... |Vells Fargo ........ KBIHIDSPRFMYMCUFXTOQ |.04/23/2024 |.04/23/2025 |.... [N 2,500,000 ..
NASDAQ 100 STOCK INDEX} | | L e
CALLSPREAD_1YR 17471.470/18734
8535PD281 ... Multiple ..cooeeennnns N/A i EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 |. 04/23/2024 |.04/23/2025 |.......eeevvees |oaennne 2,500,0001.657 [ [ RLHUVVE RRRTRRRR R 136,101 |.evennnnnan | 136,101 |.......... 20 O e
S&P 500 INDEX {0 e
CALLSPREAD_1YR 5070.550/5322.5
8535PD282 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 . 04/23/2024 |. 04/23/2025 |........coeeenns |-nne 18,100,000(56 [ [ 535,760 [cveeeiiiiiieaeeas [eeeenns 686,448 [........... [ceeecee. 686,448 |........ 150,688 |....vveeeeeeiiis feniiieeeeeies feneeeen e[
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 5070.550/5656.. 1
8535PD283 .............. Multiple ..coeeennns N/A i EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 04/23/2024 |.04/23/2025 |.......eevvveess |oaennne 2,500,000198 [ [ 146,500 |.eevveeereeiiis o UK VA RO I 203,177 |..vvvneee L O e
S&P 500 INDEX CALL_1YR
8535PD284 .............. Multiple ..cooeeennnns N/A i EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 04/23/2024 |.04/23/2025 |.......eevvveess |oaennne 2,500,000]......... 5,070.55 |.ouviiiiieiiiis o 220,250 |.eiiiiineeiiis o 339,868 | ..uuuiinnnn | 339,558 |......... 2 O e I
S&P 500 INDEX
DIGITAL_1YR 853SPD285
........................... Multiple ..coooooeeeess |N/A ool |EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/23/2024 |.04/23/2025 |.........ceeeees [ereeens 2,500,000 |.........5,070.55 [..oeeeeeennnniins e 72,000 foeeeeeiiiiiien [ 85,146 [ | 85,146 | 13,146 i e o e |
S&P 500 INDEX
CLIQUET_1YR 853sPD286
........................... Multiple ......coeeeeees [N/A Loooiiiiii  |[EQ/ZIDX ....... |Morgan Stanley ... 4PQUHNSJPFGFNF3BBG53 |. 04/23/2024 |. 04/23/2025 |..........cccee [ernnnnn 4,200,000 ].........5,070.55 [oooeeeerernennnnns |oeeeeenn 81,840 [ [ 159,784 | | 189,784 [ T7,984 [ [ o e | | s
S&PMARCSEXCESSRETURN
CALL_1YR 8535PD287 ... [Multiple ............... N/A i EQ/IDX ....... Bank of America ... BAYTDEBGGKMZOO31MB27 |. 04/23/2024 |.04/23/2025 |.......eeevvers |oaennne 2,700,000
S&P 500 INDEX ..
CALLSPREAD_1YR 5048.420/5291.2
8535PD289 .............. Multiple «ooooeeeen... NA ........... EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 . 04/25/2024 |. 04/25/2025 |.........ce..... |...... 21,800,000 |49

...... 1,227,672 [evvvvvvvvvnnnnnnns | 1,677,072 e [ 1,577,072 o 389,400 o oo s oo | e | e

. |EQZIDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 (. 04/18/2024 |. 04/17/2025 |.... s 2,500,000.. Y <

....67,670 |...

38973 | | 59,670 [.vvverreniiiiiins [ 80,303 [.eeeeies fernians 80,303 |.......... 20,633 |eeeiiiiiiiiiiiins feeeeeeeeeeeeeeeee fon e | |




STATEMENT AS OF JUNE 30, 2024 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 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 5048.420/5547.7

8535PD290 .............. Multiple .ccooeeeens N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 04/25/2024 |. 04/25/2025 |.........coeeees |oennnne 5,900,000/08 [ e 310,930 [ooeeeeiiiiiieeee [ 425,001 [ | 425,001 |........ 1,161 | e e o[ |
S&P 500 INDEX
DIGITAL_1YR 8535PD291

........................... Multiple .....oooeeeeees [N/A Looeiiiiin  |[EQ/ZIDX ... | P Morgan ........... 7HBGLXDRUGQFUS7RNEQ7 |. 04/25/2024 |.04/25/2025 |...........cccee [errnnnn 5,000,000 .........5,048.42 [...ooveeerennnnnns |oeeeeen 116,000 [onnnnnnnnnnninins fornnnnnn 139,650 | | 139,650 [t 23,850 [ovvnvvnviiiiiiinns feeeeeeeeeeeeee o e | | el
S&P 500 INDEX

CLIQUET_1YR 8535PD292

........................... Multiple ..cooooeeeeess [N/A il |EQ/IDX ....... | JP Morgan ........... THGGLXDRUGQFUS7RNEQ7 |. 04/25/2024 |.04/25/2025 |................ [....... 5,100,000 .........5,048.42 [.......oooonniins oo i112,200 [oeeeennniiiinin [ 206,400 [ oneeeeeees |+eettt206,400 94,200 [ eiieeeeeeies feneeee fe [ | s
S&PMARCSEXCESSRETURN

CALL_1YR 8535PD293 ... [Multiple ............... N/A il EQ/IDX ....... JP Morgan ........... THBGLXDRUGQFUS7RNES7 . 04/25/2024 |. 04/25/2025 |......evvveeees [enne 4,600,000 ........... 368.36 [oeeeiiiieeeees [ 102,580 |oeeviieeeeeeiis o 148,372 [ oo [ 148,372 |.......... LT LN ISR IR R KR P N
S&P 500 INDEX 0 L e

CALLSPREAD_1YR 5035.690/5285.9

8535PD296 .............. Multiple ..coeeennns N/A i EQ/IDX ....... P Morgan ........... THBGLXDRUGQFUS7RNES7 [ 04/30/2024 |. 04/30/2025 |.....ovvvvveeenn |oenne 16,400,000(63 [ [ 486,588 [...vvvieiiiiiinns e (720K R 628,038 |......... L O e
S&P 500 INDEX

DIGITAL_1YR 853SPD297

........................... Multiple ..cooooeeeeess [N/A ol |EQ/IDX ....... |Wells Fargo ........ KBIH1DSPRFMYMCUFXT0Q |. 04/30/2024 |.04/30/2025 |.........ceeees [ereeens 2,500,000 |.........5,085.69 [...eeeerennnneins forieeieeni82,750 [ooeeeeiiiiiiin [t 78,769 [ |l 78,769 | 11,019 L e e e [ | s
S&P 500 INDEX

CLIQUET_1YR 853sPD298

........................... Multiple .....ooeeeeeees [N/A Looeiiiiin  |[EQ/ZIDX ....... | P Morgan ........... 7HBGLXDRUGQFUS7RNEQ7 |. 04/30/2024 |.04/30/2025 |.........ccceeen [errnnnn 4,900,000 1.........5,035.69 [..oeveeererennnnns |oeeeeenn 140,940 [ [ 240,728 | e |00 240,723 . 0100,583 o [ f fei | | el
S&PMARCSEXCESSRETURN

CALL_1YR 8535PD299 ... [Multiple ............... N/A i EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 |. 04/30/2024 |.04/30/2025 |......eeevverss |oaennne 3,700,000 [....vvvennn 366.99 | [ 82,140 [ | 120,410 | 129,410 |.......... L O e
NASDAQ 100 STOCK INDEX

CALLSPREAD_1YR

853SPD301 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 . 05/02/2024 |. 05/02/2025 |.......ccceeens |oennnes 2,499,9991.989 | e 95,500 [ e 182,387 [ [ 132,387 |.......... 36,887 [eveeeeeeiiiies [ e | |
S&P 500 INDEX

CALLSPREAD_1YR

8535PD302 . woee |Multiple ... N/A ........... [EQ/IDX ....... |Wells Fargo ........ KB1HDSPRFMYMCUFXTO9 |. 05/02/2024 |.05/02/2025 |.... UV P 17,400,000 ....651,550 [...

S&P 500 INDEX {0 e

CALLSPREAD_1YR 5064.200/5581.7

8535PD303 .. weee |Multiple ... N/A . . |EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYOT8XKCSX06 |. 05/02/2024 |. 05/02/2025 |.... PR IO 7,300,000 [61 .. ....536,242 |...

S&P 500 INDEX

DIGITAL_1YR 8535PD304

........................... Multiple .....oooeeeeees [N/A Looeiiiiii  |[EQ/ZIDX ....... | P Morgan ........... 7HBGLXDRUGQFUS7RNEQ7 |.06/02/2024 |.05/02/2025 |.........cceeeen ferrnnnn 4,300,000 ].........5,064.20 ...ovvvrrrrnnnnnns Joeeeeenn 101,695 e [ 123,622 | e | 123,622 [ 21,927 [ [ o e | | el
S&P 500 INDEX

CLIQUET_1YR 8535PD305

........................... Multiple ..ccoooceeeess [N/A ool |EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/02/2024 |.05/02/2025 |.........eeeees [eveee.. 4,100,000 |.........5,064.20 [...ooeeennnnnenns feueeeee 118,160 [ooeeeniiiiiii [oiiiiii200,605 [ |+ee200,805 ol 87,445 i e e e || s

S&PMARCSEXCESSRETURN
CALL_1YR 853SPD306 ... Multiple ............... N/A il EQ/IDX ....... JP Morgan ........... THBGLXDRUGQFUS7RNES7 [ 05/02/2024 |. 05/02/2025 |.......veveeeen [oennnne 3,000,000 e 836877 |t s 66,600 |.oonurieeeeeeis oo 95,198 [..oeeenins ferneeennne 95,198 |.......... 28,598 [ooeeeiiiiieeee [ e e | e [ e
S&P 500 INDEX
CALLSPREAD_1YR

8535PD307 ....vveeenne Multiple ..cooeeennnns N/A i EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 05/02/2024 |. 05/02/2025 |.......eevvevis |onnne 36,800,000185 [ [ 1,909,552 [..evvviieiiiiins o PACIZNIK N D R 2,604,493 [......... 694,941 |.eeeeeiiiiiiiiiies e o [ | |
S&P 500 INDEX

CALLSPREAD_1YR

853SPD308 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 05/02/2024 |.05/02/2025 |.........coeeees |oeennne 5,400,000 324,540 .o o 453,791 [ | 453,791 |......... 120,251 [oveeeeeiiiic [ e | | e
S&P 500 INDEX CALL_1YR

8535PD300 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... JP Morgan ........... THBGLXDRUGQFUS7RNES7 [ 05/02/2024 |. 05/02/2025 |.......veveeeen [oennnne 9,000,000 379,440 |.eeviieieiis e 714,676 [.oooennnn [eeeeeene 714,676 |......... 335,286 |-nuvreeeeeeeiins feennieeeeeeeies Lo fe [ |

S&P 500 INDEX
CALLSPREAD_1YR
8535PD310 .....eeeenn. Multiple ..cooeeennnns N/A i EQ/IDX ....... P Morgan ........... THBGLXDRUGQFUS7RNES7 [ 05/02/2024 |. 05/02/2025 |...ceuvvvvveeess [oaenne 2,500,000
S&PMARCSEXCESSRETURN
CALL_1YR 8535PD311 ... [Multiple ............... N/A e EQ/IDX ....... JP Morgan ........... 7HEGLXDRUGQFUS7RNES7 [, 05/02/2024 |. 05/02/2025 |....cvvvveeeees |oveen. 6,400,000{........... 368.77 fuveeeeeiiiiiinns foune 142,080 J.vvveeeeeeiiiin o 203,089 ...

J(IZCIVV RO R 134,994 | s 134,994 |.......... 32,304 | [ | e [ [




STATEMENT AS OF JUNE 30, 2024 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

¢¢’904

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 0 5187.700/5428.9

8539PD315 .............. Multiple oo (TS EQ/IDX ... Morgan Stanley ... 4PQUHNBJPFGFNF3BB653 | 05/07/2024 |.05/07/2025 |......ovvvevvs |ovvee 18,600,008 oo oo 516,894 |-ovovveeeeeens oo 628,750 [ovvoverree |orrenn 628,750 |........ ERRIR: =X NOUUUOUORROR NUUURURURURRTN RURURRURRR UUODSRURURU USRI RSO
&P 500 INDEX

CLIQUET_1YR 8535PD316
........................... Wl tiple woverveereeens [N/A oveereenes [EQ/IDX ... [P Morgan .......... THGGLYDRUGOFUSTRNESY |, 05/07/2024 |.05/07/2025 |.....vvvevveces fovneen. 2,500,000 [ov.vv.e. 5,987.70 |ocveceoceocerens fooveerer 60,250 oo [ 68,950 [ oo 68,959 [ 8709 [ [ oo oo | e | e
&P 500 INDEX
CALLSPREAD_2YR
8535PD317 ... Multiple oo (TS EQ/IDX ... Morgan Stanley ... 4PQUHNBJPFGFNF3BB653 | 05/07/2024 |.05/07/2025 |....oovvovvvis |ovvee. 6,700,000]........ 518770 |ovooveeeeeeenn oo 190,950 [ovovoveceeeen froans 313,267 [ cooverene [, 313,267 |......... 122,317 [ oo oo oo | e | e
SEPIARCSYEXCESSRETURN
0 8535PD318 .......... Multiple oo NA oo EQ/IDX ... P llorgan ........... THGGLXDRUGQFUSTANES? |, 05/07/2024 |, 05/07/2025 |..vevovevveces foaenn 2,900,000|........... ETATE:C] NS RO [T ) O N 78,510 [ evveerene e 78,510 |.......... 18,880 [ oo oo oo | e | e
sPs0 moex | 1 10
CALLSPREAD_1YR 5214.080/5396.5
8535PD320 ............. Wultiple woveorerrennn. (/7 S— EQ/IDX ... P llorgan .......... THGGLXDRUGQFUSTRNES?  |. 05/09/2024 . 05/09/2025 |......ovevveces fovvee 2,500,002 oo oo 53,500 |orvvovevececrns e 63,698 [.vovvrens e 63,6 |.......... 10,998 [ovvvverveeeenen [oeveeeeeeneeees fooreensenssnsens foeeeeeneeseenes | eveereeees | coeereeeieeaenns
6P 500 INDEX ..
CALLSPREAD_1YR 5214.080/5456..5
8535PD321 ... Multiple oo NA oo EQ/IDX ... SunTrust Capital .. 1YDOJBGJNYOTBXKCSX0B | 05/09/2024 |.05/09/2025 |.......ccocovis |ovveee 17,900,000
6P 500 INDEX
CALLSPREAD_1YR
8535PD322 ............. Wultiple woveorerrennn. (/7 S— EQ/IDX ... SunTrust Capital .. I1YDOJBGJNYOTBXKCSX06 | 05/09/2024 |.05/09/2025 |......ovovvevves |ovvee. 5,700,000
&P 500 INDEX

DIGITAL_1YR 8535PD323
........................... Multiple ovovevveeees [N/A oveeeeenes [EQ/IDK .eo. [P Morgan .......... THGGLYDRUGOFUSTRNES? |, 05/09/2024 |.05/00/2025 |........o.ovovv. |oove. 3,800,000 f-..v.o5,214.08 |oovoeoeeoceeeee oo 107,580 oo o 120,256 [ 120,256 [ 13,746 [ [ oo e | oo | e
6P 500 INDEX

CLIQUET_1YR 8535PD324
........................... Multiple wovrveereeees [N/A oveeveenes [EQ/IDX ... [P Morgan .......... THGGLYDRUGOFUSTRNESY |. 05/09/2024 |.05/09/2025 |........o.oveev. |ovneen. 6,300,000 [o..v.r5,214.08 |oovoeoceocerens oo e 142,380 oo [ 288301 [ 284,30 [ 101,921 [ [ oo oo | e | e
SAPIIARCSHEXCESSRETURN
CALL_1YR 8535PD325 ... |Multiple ..oooevenen. (/7 S— EQ/IDX ... P llorgan .......... THGGLXDRUGQFUSTRNES? |, 05/09/2024 . 05/09/2025 |......ovevveces fovvee 2,500,000 |........... 37246 | oo e -0 O N [73:"7 S N 64,382 ... 8,632 [1.oeceeee oo foereeneeeieneens e | e | e
NASDAQ 100 STOCK X | | (]
CALLSPREAD_1YR 18322.770/19526
8535PD330 ............. Multiple oo (TS EQ/IDX ... Morgan Stanley ... 4PQUHNBJPFGFNF3BB653 | 05/14/2024 |. 05/14/2025 |......ovovvevies |oveee. 2,500,001[.57% | [ 90,225 | oo e 12,417 | [, 112,417 | 22,192 |oeveeeereeee oo e e | e | e
sPs0 moex | 1 0
CALLSPREAD_1YR 5246.680/5513.2
8535PD331 ... Wultiple oo (/7 S— EQ/IDX ... Barclays ............ G5GSEF7VJP5I70UKE573 |, 05/14/2024 [, 05/14/2025 |..vovvevecveces fovee. 1,800,000[11 [ oo 356,832 |..rvovererenens e 421,088 [ oo o 421,08 |.......... 64,216 [...vvoveeerees oo [oeveeneeieeneenns feereeeenesnens | eereeees | e
&P 500 INDEX

DIGITAL_1YR 8535PD332
........................... Multiple ovoveoreeees [N/A oveeeees |EQ/IDX ... | Barclays ............ GSGSEF7VUPSITOUKSS73 | 05/14/2024 |.05/14/2025 |.....o.ovovveces |ovee. 2,500,000 [........5,246.68 |-ovoeoceoceceee oo 88,900 oo oo 71487 [ o 7187 [ 7387 [ [ oo e | o] e,
6P 500 INDEX

CLIQUET_1YR 8535PD333
........................... Multiple wovoveereeees [N/A oveeveenes [EQ/IDX ... [Morgan Stanley .... 4POUHN3JPFGFNF3BB653 . 05/14/2024 | 05/14/2025 |.....oovevvecss |ovneee. 2,500,000 .........5,246.68 [-ovocvoreerencens |ooveereer 96,000 |oovocvocvcenens [oennnn. 128,102
SAPIIARCSHEXCESSRETURN
CALL_1YR 8535PD334 ... |Multiple ....
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR

8535PD335 ..
6P 500 INDEX
CALLSPREAD_1YR
8535PD336 ............. Wultiple woveorerrennn. (/7 S— EQ/IDX ... Wells Fargo ........ KBHIDSPREMYMCUFXTO9 |, 05/16/2024 [, 05/16/2025 |-....vevvecvees [ovee. 27,200,000
s s MNex | 1 0
CALLSPREAD_1YR 5297 .100/5858.0
8539PD337 ... Multiple oo (TS EQ/IDX ... Wells Fargo ........ KBHIDSPRFMYNCUFXTOQ  |. 05/16/2024 [, 05/16/2025 |.....vovevveces fooenee 7,000,000062 oo fe 385,000 |-vvovvocereerrens e 454,394 | oo [ 454,314 |......... 89,314 [ [ oo feereeeeeneneas | ereeene | e
4P 500 INDEX CALL_1YR
8535PD338 ... Multiple oo WA oo, EQ/IDX ....... Wells Fargo ........ KBHIDSPRFMYMCUFXTO9 |. 05/16/2024 . 05/16/2025 |....vovvvvenns Joeaes 2,500,000]......... 5,207.10 |oovoseireiiinene oo P30 T N 253,018 | o, 253,013 ].......... 46,268 |- oo foonesnsnsnesnens Joesnesnennennenes | seneeneens | crereessnenenns

......... 597,619 [.envvveees el 897,619 | 100,178 o e e fe [

......... 379,562 | .. |oeeennnnn379,562 [ 79172 [ e e [ | | e

. |EQZIDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 (. 05/14/2024 |. 05/14/2025 |.... s 2,500,000.. S s 55,750 |... ....60,998 | ...

. |EQ/IDX ..

Multiple .... . |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/16/2024 |.05/16/2025 |.... PR IO 2,500,000 |.284 TR R 84,225 |... ...101,434 | ...

799,680 [cooeviiiiiiinenns [ 914,052 [ | 914,052 |......... L O O e e




STATEMENT AS OF JUNE 30, 2024 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

€2'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
S&P 500 INDEX
DIGITAL_1YR 853SPD339
........................... Multiple weeeeeeeeeeeens [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.05/16/2024 |.05/16/2025 |................ |-..... 5,200,000 .........5,297.90 |eevemmreermnnnn foeeeeenn 135,200 [oeeneeeciinies foeeeennn 141,851 [ [ 141,85 | 6,451 [ [ e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD340
........................... Multiple .oooooeeeeeeens [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/16/2024 |. 05/16/2025 |................ [....... 8,300,000 235,720 |.oevvvnnnneniinnnn feenennn 335,804 | oo [0 335,804 |l 100,084 [ e foi e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD341 ... |Multiple .... N/A . .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 05/16/2024 |. 05/16/2025 |.... P PO 6,200,000 138,260 |... ... 134,085 ........... e 134,085 [ (4176 foeeeeieieeees [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
8535PD344 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 05/21/2024 . 05/21/2025 |.eevvveeveeennn foeeens 2,500,000 128,250 [oeeeeeenieeeeee Jeeenns 146,361 |.oovevenens [ernns 146,361 |.......... 18, 11T | foeeeee e e e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD345 ... |Multiple .....cccoeennns N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 05/21/2024 . 05/21/2025 |.eevvveeveeennn feeees 2,500,000 376,38 [ [ 56,000 [.eeeeeernnnneee Jeennnanns 51,231 |eoeiiiii feens 51,281 |oueeneneen (4,769 eeeeeeeeeeeen fommeeeeeemmneees feeeemmmeeeeeeeen o | |
S&P 500 INDEX ..
CALLSPREAD_1YR 5267.840/5574.9
853SPD346 .............. Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/23/2024 |. 05/23/2025 |........ecovvvnr |ounnnns 6,400,000[55 e [ 223,936 |.oeevennniiiiinnn feeeeees 256,254 | ooeeeeiinn [ 256,254 |.......... 32,318 |eeeenieviinin fooeeeei e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPD347
........................... Multiple «eoeeeeeeeeeen [N/A oo |EQ/IDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |. 05/23/2024 |. 05/23/2025 |..........ceeeee |ovvnnn. 2,500,000 .........5,267.84 |..ooveneeeennn foeeeeennn 89,525 | Joeeeeennnn 96,536 [ [0 96,536 [ 7,0 [ [ e o | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD348
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |. 05/23/2024 |. 05/23/2025 |...........eceee |ovennn. 2,700,000.........5,267 .84 |..ovvennnnnnnnnnns fooeeennn 138,240 [ovnneniniinnnnns |oeeeenn 163,676 [ oeveeneecs [ 163,676 |oenee 25,436 [ [ v fooeeeivii | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD349 ... |Multiple ..........eunn. N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |. 05/23/2024 |.05/23/2025 |.........covvenr |ounnnns 2,500,000 ........... TP PR RN 55,500 |.eevveniiiiiinnnns fooeeiinnns 64,820 [..evunneens o 64,820 |........... 9,320 |ovvvnniiiiinnins foererniieeeceen e e | | e
NASDAQ 100 STOCK INDEX} | | | s
CALLSPREAD_1YR 18869.440/20014
8538PD350 ...eeennnnenen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/28/2024 |. 05/28/2025 |......euevvveenn feeens 2,999,999(.815 i oo 103,470 |oeeeeeeeeeeeeenn [ 116,023 |.oevveeens [ 116,023 |.......... 12,553 [oene s feeemmmeeeeeeeeen foeeeeeee e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD351 ....eennnnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/28/2024 |. 05/28/2025 |.........cevvven fovnnns 35,400,000 40 | [ 1,018,458 |.oovveniiviiiinnn o 1,124,837 [.eveeeeenn | 1,124,837 |......... 106,379 |oevvvvnnninveennn feoeeeieiiiiis i [ | | s
S&P 500 INDEX
CALLSPREAD_1YR
8538PD352 ...evvvnnnnnns Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 05/28/2024 |. 05/28/2025 |........eceeveer |ounnnns 5,600,000[15 e [oeeeeennn 311,360 [ovnneeeeeeenies foeeeeennn 355,885 | ..oevvunenn [ernnns 355,885 |.......... B4,525 | oo e e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD353
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 05/28/2024 |. 05/28/2025 |................ |.......5,100,000].........5,306.04 |.......cevvrrrunns foereennn27,500 [ovnnnininnnnnnns Jooeeennnn 134,715 [ [ 134,715 | 7,215 s [ i [ | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD354
........................... Multiple weoeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 05/28/2024 |.05/28/2025 |.............cce |-vvnnn. 7,000,000 .........5,306.04 |.....oereeemnnnnn foeeeeenni79,900 [oeeeeeeiiniies Joeeeennnn 286,512 [ [ 286,512 [ 56,612 [ [ Jeeemmeeeeeeeen oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD355 ... |Multiple ......c........ N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.05/28/2024 |.05/28/2025 |.........ceeveee |ounnnns 3,300,000 ........... 7311 | o 73,260 [oeeeeeenieneee Jeeennns 83,711 [ o 83,711 |.......... 10,451 [ e eeeemees feeeemre e o | |
S 500 INDEX | 0
CALLSPREAD_1YR 5291.340/5476.5
853SPD359 ....evvennnnns Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/04/2024 |. 06/04/2025 |.......cvvvvvenn foonnns 2,500,000(36 e [ LSS0 R RN 61,251 [ceeeeeeees [ 61,251 |........... [<TR001 R R R R (PR N
NASDAQ-100 INDEX | | | 0
CALLSPREAD_1YR 18654 .840/20085
853SPD360 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 06/04/2024 |.06/04/2025 |.........cceveee |ounnnns 2,500,000 [.666  |eeeieiiieieeeennn feeeeeees 104,750 |oeeeveneeeeeeenn [ 128,178 | oo [ 123,178 |.......... 18,428 [ Joemeeeeeeenees feeeemeeeeeeeeen o | |
S 500 INDEX | 0
CALLSPREAD_1YR 5291.340/5565.4
853SPD36T ...uvvenns Multiple «oovveennnes N/A ot EQ/IDX ....... Bank of America ... BA4YTDEBGGKMZOO31MB27 |. 06/04/2024 |.06/04/2025 |.........cceeeven fovnnns 32,700,000 31 e oo 1,023,510 [.oovvvieiinniinns Joveene 1,159,883 [..eeeeeens | 1,159,883 |......... 136,373 [cievvivviieies Jereeeeceee [ e | |
S&P 500 INDEX ..
CALLSPREAD_1YR 5291.340/5849.5
8535PD362 ....eunnnnnnns Multiple «ovueeieeees N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 06/04/2024 |.06/04/2025 |.........cceveee |ovennns 5,200,000 (76  eeiiiiieeeereeen foeeeeeees 202,240 oo [ 339,942 [..iiiiin [t 339,942 .......... 47,702 [ eeeeieennnnnee Joommmmeeeeeeennnn forrreernninnnreee Jonmneeeeeenines | eeieeenen | eeveniineiniinns




STATEMENT AS OF JUNE 30, 2024 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

2903

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 853SPD363
........................... Multiple «eoeeeeeeeeeen [N/A oo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/04/2024 |.06/04/2025 |................ |-...... 6,000,000 .........5,291.34 |......oorrermnnn [eeeeennn153,000 [oenneneeeinnnns [oeeennns 164,867 [oveenniees [ooeeeens 184,867 |oeeee e 11,867 [ [ eeeeeeeee Jeeeeeneeeeeeeen oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD364
........................... Multiple .oooooeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.06/04/2024 |.06/04/2025 |................ [...... 10,100,000 e 423,619 [ 428,619 | 92,339 [ [ e fe | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD365 ... |Multiple .... N/A . . |EQ/IDX ....... [Bank of America ... BA4YTDEBGGKMZOO31MB27 |.06/04/2024 |.06/04/2025 |.... P PO 7,900,000 192,249 ... 192,249 13,700 | e [ e [ |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD368 .........c.... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 06/06/2024 |. 06/06/2025 |...evveuveeeenn foeeees 2,600,000(90 [ Joeeeeenn 105,196 [ s 15,479 [.eeeeeeees [ 115,479 |.......... 10,283 [ eeeeeeeeeeeeen Joemeeeeeemnnees feeeemneeeeeeeen o | | s
NASDAQ-100 INDEX
CALLSPREAD_1YR
853SPD36Y ......uunnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/06/2024 |. 06/06/2025 |.........cceeeer |ouvnnns 2,500,001 (.547 s oo 131,225 [ v 47,798 | oo [ 147,798 |.......... JLCTRTA 1 R AU RPN TR SUUUUI U
8P 500 INDEX | 1
CALLSPREAD_1YR 5352.960/5877.0
853SPD370 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 06/06/2024 |. 06/06/2025 |.....evvuueveeen fevnnnn 33,200,000 [14 | feens 1,755,948 [..ooeeeeineeeeee | 1,950,718 | ooevvveenns feenenn 1,950,718 |......... 194,770 eeeeeeeeeeeeeee [ e foeee | |
8P 500 INDEX | 0
CALLSPREAD_1YR 5433.254/5807.9
853SPD371 ..vvenns Multiple .oovveennnnns N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 06/06/2024 |. 06/06/2025 |....evvvvvvvvenn foonns 2,500,000 61 e [ oL V[V N O R 105,285 [.eveeneeees [ 105,285 |.......... U811 R AR KRR R OO
8P 500 INDEX | 1
CALLSPREAD_1YR 5352.960/5995.3
853SPD372 ..o Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/06/2024 |. 06/06/2025 |....evuuvvveennn foeeeees 3,800,000[15 e eeeeeeeen 230,280 [veueeeeeeennes foeeeennnn 258,519 | .oevvviiens [ 258,519 |.ceeeennns 28,289 |+eeeneeeeenn oo [ e | |
S&P 500 INDEX CALL_1YR
853SPD373 ..o Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 06/06/2024 |. 06/06/2025 |..eevveuvveennn foaeees 6,800,000|......... 5,888.26 |...uueieeeninin foeeeennn 202,368 [...neeeeeeennes foeeeennnn 247,835 | .ooeeviien [ 247,835 |.......... B5,467 [.neeeeeeeneeeee e o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD374
Multiple .... N/A . .|EQ/IDX ....... [Barclays .... . G5GSEF7VJP5170UKS573 . 06/06/2024 |. 06/06/2025 |.... P PO 2,500,000 ......... 5,352.96 |.. ....133,080 |...
pl TURN
CALL_1YR 853SPD375 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 06/06/2024 |. 06/06/2025 |....evvvvvvvvenn foonns 3,500,000 L3183 e AT [V[V N P P, 73,708 [.eveeneaes e 73,708 |.......... (5,392)]vveeiiiiiiiinns foeevrnieeeeeinen [ e | |
NASDAQ-100 INDEX
CALLSPREAD_1YR 19
853SPD376 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/11/2024 |.06/11/2025 |.......evuvveee |ounnnns 2,500,001 |. 109,475 [.oveeeeeeeeee s 117,858 | Joeeenann 117,858 |........... 8,383 |.eeeeeeeerenies foeeeemnneeeeeeen [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD377 evveins Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 06/11/2024 |.06/11/2025 |.......evvvvven founnnn 30,500,000 969,595 |...evvvnniiiiiinnn fennns 1,040,193 [.eeneeenis | 1,040,193 |.......... (0811 R EOPPUUR AU AR IPSSRTRUUUUR I
8P 500 INDEX | 1
CALLSPREAD_1YR 5375.320/5932.2
853SPD378 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.06/11/2024 |.06/11/2025 |......oevuvvvee |ounnnns 5,300,000 03 e [ 292,030 |+eeeennneeeeeennn foreeeees 319,230 |.ooevvinens fernins 319,230 |.......... 27,200 [neeeeeennnneeee Jemmmeeeeeenne o Jeeee e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD379
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.06/11/2024 |.06/11/2025 |................ |-2vrnn. 5,100,000 f.........5,375.32 |oeevvennivninnnnns foeeeeen 139,740 [ovnnnnnnciinins oo 144,337 [ [ 144,337 | 4597 [ [ v fooeeicii | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD380
........................... Multiple «eoeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |.06/11/2024 |.06/11/2025 |............ceee |-vvnnn. 6,700,000 f.........5,375.32 |oeeveeneeeinnnns foeeeeenn 207,700 [oeneeeeeceies [oeeeennn 244,892 [ oo [ 244,892 | 87,192 [ e e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD381 ... |Multiple .....cccouennns N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.06/11/2024 |.06/11/2025 |........eevveee |ounnnns 5,900,000 ........... 374,03 |eveeeeeeeenis foeeeennns 182,750 [oeeeeeeieeeee s 14419 [ s 144,194 |.......... 444 [ e e o | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD386 ... Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/13/2024 |. 06/13/2025 |.......cvvvvvenn foennns 2,500,000(32 s oo 128,750 | o 134,092 | 134,092 | 5382 [ [ e e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD387 ... |Multiple ............... N/A oo EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZO031MB27 |. 06/13/2024 |. 06/13/2025 |........ccceever Jovnnnns 2,500,000
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 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)
NASDAQ-100 INDEX
CALLSPREAD_1YR
8535PD388 ........cenee Multiple N/A s Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/18/2024 |.06/18/2025 |........ecevveee [-20nnnn2,499,999 (737 | o 79,975 |oeeeeeeeeeeen foeeeeennns FLIVE T I 74,799 |.......... [CTR VL)) ORI FOURRUPPURSRT FEUPRPTRRRUUPPTR SRRPPRRRRRRR PP T,
S&P 500 INDEX
CALLSPREAD_1YR
853SPD38Y .....eunnnnnnn Multiple N/A ot JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 06/18/2024 |. 06/18/2025 |............eeer [......39,800,000(38  |eeoeiiiiiinins oo 1,212,706 |oevvveneiiiiiinnns oo 1,192,516 [..eeeeeens | 1,192,516 |......... [0 (1)) R FOPRRR RPN RN [RPSRRSUUUUI [N
S&P 500 INDEX
CALLSPREAD_1YR
8535PD390 ...eeeennnenen Multiple N/A s JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 06/18/2024 |. 06/18/2025 |.....evvvvveeen [ornnnn. 5,900,000 (01 oo foeeeeeees 323,320 |.eeeenneeeeeennnn [ 316,180 [..eoeevennn Joeeennnn 316,180 |.......... [WARL10)) ERI FURTRRPPURSR IEUPRPTRRRUUPPTR OURPPRRRRURR PP
S&P 500 INDEX CALL_1YR
8538PD39T ....eeenneeeen Multiple N/A s JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 06/18/2024 |. 06/18/2025 |......euevveeer fevnnnn 2,500,000.........5,487.08 |oeeeeneeeeeninns [oeeeennn 208,650 [....eeeeeeennaes foeeeennnn 197,420 [.eeenneeees oo 197,420 |......... (11,280 eeeeeeeeeee Joemmeee e o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD392
........................... Multiple N/A ot Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/18/2024 |. 06/18/2025 eerrennenernnnnn foeeeeens 176,880 |ovvvnnniiiiiins o 168,255 [ [ 168,285 | (8,825 [ [ foe | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD393
........................... Multiple N/A s JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2024 |. 06/18/2025 eeeneeeeeeennnn foeeeeeen311,850 | o800, 158 [ [ 800,158 e (11,892 e [ e o | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD394 ... |Multiple N/A s Bank of America ... BA4YTDEBBGKMZO031MB27 |.06/18/2024 |.06/18/2025 |.........ceeeeen fevnnnen 7,100,000 |eeeeeenn 377,43 |oveneeeeiiie oo 159,750 [oeeeeeenieeeeee Joenenns U720 VA N IR 142,171 |........ (17,580)]+eeeemeeeeeemenn [ e foeee | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPD397 ...evennnnnnnn Multiple N/A ot Bank of America ... BA4YTDEBGGKMZO031MB27 |.06/20/2024 |.06/20/2025 |............ccee [o2rnnn. 2,500,000036 feeeeiiiiiiinins foeeeeennn 131,750 | [ 130,580 |oeeevinenn [ernenns 130,580 |.......... (1A70)]cevveevievnns fooeeeei e o | e[ el
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD398 ... |Multiple N/A ot Bank of America ... B4YTDEB6GKMZOO31MB27 |. 06/20/2024 |.06/20/2025 |..........oeevve fevennnn 2,500,000 [..eeeenn 37737 |ovvvnnniiniiinnnns [ V[V (VN O 50,405 | .oeevvenenn fernnns 50,405 |.......... [(CTR51%:5) O KON (SRR RN [RPSRRUpn N
S&P 500 INDEX
CALLSPREAD_1YR
853SPD399 .....euunnnnns Multiple N/A s Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/25/2024 |. 06/25/2025 |......eeveveeen foeernn 2,500,000025 [ Joeeeeinns 56,500 [..eeeeeeenieeees Jeenennns 55,875 | ceevvviienn fernnens 55,375 |......... Q7)) ERI FURRTRUPPURSR IEUPRPTRRRUUPPTR UUPPRRRRRRR [P T,
NASDAQ-100 INDEX
CALLSPREAD_1YR
853SPD400 .....unnnenns Multiple N/A ot Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/25/2024 |. 06/25/2025 |...........cceee [o20nn. 2,700,0000.206 feeeeiiiiiiinnnnns fooeeennnn 112,590 [oovnvviiiineiees Jeeeennns 110,588 |.oeeeeeeees | 110,588 |.......... [/240[072) AR R RN R U
S&P 500 INDEX
CALLSPREAD_1YR
8535PD40T .....eeeeee Multiple N/A s Bank of America ... BA4YTDEBBGKMZOO31MB27 |.06/25/2024 |. 06/25/2025 |................ [...... 36,200,000 (12  |ooorreeeiines foeeees 1,020,840 |.eevveeeeeeenn o 1,014,468 |...covvvens |onnnnn 1,014,468 |.......... (8,872 eeeeeneeeeeen foemeeeeeemnneees feeeemneeeeeeeen o | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPD402 .....ennnnnnen Multiple N/A ot Bank of America ... BA4YTDEBGGKMZOO31MB27 |. 06/25/2024 |. 06/25/2025 |................ [w2.....6,300,000030  |ooooriiiiininns foeeeennnn 343,350 |.oeevvnniiiiinnn feees 340,112 [ ceveeeeees o 340,112 |..ovennn [ET4)) O KPR (U IR IRPSSSRUUUUI IR
S&P 500 INDEX
DIGITAL_1YR 853SPD403
........................... Multiple N/A s Barclays ............ GSGSEF7VJP5I70UK5573 |. 06/25/2024 |. 06/25/2025 eeeneeeeernnnn foreeeeend 192,181 | e 146,512 [ [ 146,512 | (5,849 [ e e |
S&P 500 INDEX
CLIQUET_1YR 853SPD404
........................... Multiple N/A ot Bank of America ... B4YTDEB6GKMZO031MB27 |. 06/25/2024 |. 06/25/2025 reeeeeneeerennen fooeeenn220,000 |oaennnnniiini 231,486 [ [ 281,486 | 11486 [ [ [ fo | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD405 ... |Multiple N/A ot Bank of America ... B4YTDEBGGKMZOO31MB27 |. 06/25/2024 |. 06/25/2025 |............ccee |evennn. 3,500,000 ...cceeeen 376.53 |oevvnnniniiinnnns [ 78,750 [ouiiviivnnnnens Jovvniinnns 74,911 [ [ 74,911 |oeeeenenn (R i) PN KPR (ST RRRRRRRR IPSSSRUUUUI IR
S&P 500 INDEX
ASIAN_10YR 853SPW550 |Multiple N/A ot Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 |. 07/01/2014 |.07/01/2024 |................ [....... 2,500,000.........1,973.32 [......... ZEVVVN R FPTTR RN 1,516,813 | .coeeeiennn [ 1,516,813 |.......... 59,222 [..ovvivviiniiiinn feeeeeiiiiens fevveninnn fee | | s
S&P 500 INDEX
ASIAN_10YR 853SPI650 |Multiple N/A ot Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/15/2014 |. 08/15/2024 |................ |....... 2,500,000].........1,955.06 [......... ATV R KRN R 1,607,112 | oo [ 1,607,112 |.......... [CIETRSIcie N R EPR R RN Ut
S&P 500 INDEX
ASIAN_10YR 853SPW725 |Multiple N/A ot Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 09/24/2014 |. 09/24/2024 |................ |....... 2,500,000].........1,998.30 [......... RN [V5T0J8 R R R 1,543,114 [ .o | 1,543,114 |.......... T4,383 |evvvneiviinnnn [ e e | e[ e
S&P 500 INDEX
ASIAN_10YR 853SPIi835 |Multiple N/A s Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/07/2014 |. 11/07/2024 |................ |....... 2,500,000].........2,031.92 [......... 312,250 |.eveeeeeiiiin [ [ 1,632,903 [.cevenneees [ 1,632,908 |.......... 79,535 |oevvvnneiiiinnnns fooreeeii e e | | e
S&P 500 INDEX
ASIAN_10YR 853SPW915 |Multiple |\ Barclays ............ GSGSEF7VJP5170UK5573 ). 12/23/2014 |. 12/23/2024 |................ |....... 2,500,000].........2,082.17 |......... 339,750 |..evenniiiiiiiins forniiiiiiiniiiiins foannns 1,465,287 [..ooeeeennn s 1,465,287 |.......... 84,732 |.ovvvenniiiinnns fooveiiiiiii e v | 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
ASIAN_10YR 853SPW999 |Multiple ............... N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573 | 01/23/2015 . 01/23/2025 |..eevvvnnvvvvnnn fonnnns 2,500,000 ......... 2,051.82 ...t 329,250 [.oveeviiieeeiens fernnnenieeii oo 1,651,103 [.eeneeeeens | 1,551,103 |.......... [eRICXC VN R ESPRRR R AR PRt [
S&P 500 INDEX
ASIAN_10YR 853SPY100 |Multiple ...........u... N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 03/24/2015 |. 03/24/2025 |........eovvvnr |ounnnns 2,500,000 ......... 2,091.50 [......... 329,750 |.eveeneeiiiiin foevveiniieiiins [ 1,633,429 [.oeveneen [ 1,633,429 |.......... 99,742 |evvveiiviinnn fooeeee e e | |
S&P 500 INDEX
ASIAN_10YR 853SPY135 |Multiple ............... N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/01/2015 |. 04/01/2025 |........eovvver |ounnnns 2,500,000 ......... 2,059.69 |......... RV FOUUR RN RN 1,606,708 [....oeeee fonnnnn 1,606,708 |........ B0 1 P KRR (R RN [EPOUUrn IR
S&P 500 INDEX
ASIAN_10YR 853SPY170 |Multiple ............... N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 04/16/2015 |. 04/16/2025 |........eevvenr |ounnnns 2,500,000 ......... 2,104.99{......... 328,000 [..neeeveiiieeees Jeernineeneiini [ 1,542,361 [.eeeeeenns | 1,542,361 |........ 100,908 |vvvvvnniivrennn feoeeeieiiiiinns i foo | | s
S&P 500 INDEX
ASIAN_10YR 853SPY250 |Multiple ............... N/A ot EQ/IDX ....... 11 ZOMI2JT14K80XYZWX446  |. 05/15/2015 . 05/15/2025 |....evvvvvvvinnn fonnnns 2,500,000 ......... 2,122.73(......... 327,500 |.evveneeeiiiiinn [ [ 1,537,902 [.evneeeeens | 1,537,902 |......... 105,779 |ovvvvvniiivinnnn oo e [ | e[ s
S&P 500 INDEX
ASIAN_10YR 853SPY435 |Multiple .... N/A ot EQ/IDX ....... ING ... ZOMI2JT14K80XYZWX446 |. 07/24/2015 |. 07/24/2025 |.... P PO 2,500,000.........2,079.65 |......... 322,750 N R 1,666,799 | .coeveennns [ennnn 1,666,799 |...eeeun 121,272 [ e foorenviis 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 [ [ 1,986,548 [..oeeeeens o 1,986,548 |......... 137,286 |oovvvvnnniivinnnn feoeeeiiiiis i [ | e[ s
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 1,760,883 | ..covvvnnnn [onnnnn 1,760,883 |......... 137,467 | oo e [ | |
S&P 500 INDEX
ASIAN_10YR 853SPY720 |Multiple ............... N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573 | 11/16/2015 . 11/14/2025 |...evvvenvvvinnn fonnnns 2,500,000 ......... 2,053.19......... 328,500 |..evenneeeiiiiins forrviirinieiins [ 1,836,998 [..oeeeeens | 1,836,998 |......... 142,024 [ e [ e | |
S&P 500 INDEX
ASIAN_10YR 853SPY995 |Multiple ............... N/A ot EQ/IDX ....... 11 ZOMI2JT14K80XYZWX446  |. 02/08/2016 |. 02/06/2026 |.......evvvvenn foonnnns 2,500,000 ......... 1,853.44 |......... RPNV (V[VN R FOPTUR RN 2,374,718 [ .eveeeeees [ 2,374,718 |t 174,859 [ 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 [ 1,083,134 [ [ 1,933,134 |........ 165,867 |.ovvvvvnnivvinnnn feoeeeiiiiiiis i [ | e[ s
S&P 500 INDEX
ASIAN_10YR 853SPZ695 |Multiple ............... N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/16/2016 . 08/14/2026 |......evvvvvvvnn fonnnns 2,500,000 ......... 2,178.15 |......... RSV(V[VN R IR RN 1,847,080 |.ccevvennnn fennnnn 1,847,080 |......... 179,518 o oo e [ | | s
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 1,947,636 [..coooeennn | 1,947,636 |......... 195,419 [ v foiins e | | i
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 70,135,105 70,039,286 243,957,068 [ XXX 243,957,068 63,289,520 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 70,135,105 70,039,286 243,957,068 [ XXX 243,957,068 63,289,520 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 70,135,105 70,039,286 243,957,068 [ XXX 243,957,068 63,289,520 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 70,135,105 70,039,286 243,957,068 [ XXX 243,957,068 63,289,520 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
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STATEMENT AS OF JUNE 30, 2024 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)
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
FX Forvard .o......... [Murtipte ............... VA ... [ ER [. 0472572024 . 07/29/2024 |............ [N T P O e (234,640 covern. e [ A P T e e e
1319999999. Subtotal - Swaps - Other - Foreign Exchange (234,641)) XXX (234,641) XXX XXX
1349999999. Subtotal - Swaps - Other (234,641)) XXX (234,641) XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange (234,641) XXX (234,641) XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps (234,641)) XXX (234,641) 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 70,135,105 70,039,286 243,957,068 | XXX 243,957,068 63,289,520 XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other (234,641)) XXX (234,641) XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 70,135,105 70,039,286 243,722,421 | XXX 243,722,427 63,289,520 XXX XXX
Description of Hedged Risk(s) |

(a) I Code I

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

(b)l Code I
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STATEMENT AS OF JUNE 30, 2024 OF THE American National Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/ of
Exhibit Risk(s)
Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Iltem Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF JUNE 30, 2024 OF THE American National Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

0299999999. Total NAIC 1 Designation

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 .... 26,120,000 |.... 25,309,698 |... 25,309,698

BARCLAYS ........ . G5GSEF7VJP5170UK5573 . Y. 22,783,250 22,804,817 .22,804,817 | ...

CREDIT SUISSE .. ES8DKGMJYYYJLNSC3868 . Y. 4,770,000 4,203,715 ...4,203,715

ING ..o .. ZOMI2JT14K80XYZIIX446 . Y. . 5,510,000 ,579,419 s ..5,579,419

JP MORGAN ... ... THBGLXDRUGQFUS7RNES7 . Y. 26,705,000 26,413,254 . 26,413,254 | ...

MORGAN STANLEY ... 4PQUHN3JPFGFNF3BB653 . Y. 65,006,000 63,501,233 . . 63,501,233 | ...

NATIXIS ......... ... KXTWK48MPD4Y2NCU1Z63 . Y. . 1,920,000 . s ...1,986,548 | ...

SUNTRUST CAPITAL . . 1YDOJBGJWYITBXKCSX06 . Y. 56,090,000 e . 55,945,837 | ...

WELLS FARGO KB1H1DSPREMYMCUFXT09 . |... Y ... 39,500,000 |.... e 37,977,906

157,534

248,404,250

243,722,421

243,722,421

157,534

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

0999999999 - Gross Totals

248,404,250

243,722,421

243,722,421

157,534

1. Offset per SSAP No. 64

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

243,722,421
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 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 . 26,120,000 .. 26,120,000 ...01/01/2025 ..
G5GSEF7VJPSI70UK5573 .. [ Other.. 000000-00-0 Money Market Fund . 22,783,250 .. 22,783,250 .. 01/01/2025 ..
... [E58DKGMJYYYJLNBC3868 .. | Other.. .. |000000-00-0 .. Money Market Fund ... .4,770,000 |... .4,770,000 |... ... 01/01/2025 ... |.
. ZOMI2JT14KBOXYZWX446 . | Other.. .. |000000-00-0 .. Money Market Fund ... .5,510,000 |... .5,510,000 |... ... 01/01/2025 ... .
JP MORGAN . ... THBGLXDRUGQFUS7RNE97 .. | Other.. .. |000000-00-0 .. Money Market Fund ... . 26,705,000 |... .. 26,705,000 |... ... 01/01/2025 ... |.
MORGAN STANLEY . .... 4PQUHN3JPFGFNF3BB653 .. [ Other.. .. |000000-00-0 .. Money Market Fund ... . 65,006,000 |... .. 65,006,000 |... ... 01/01/2025 ... .
. KX1WK48MPD4Y2NCUIZ63 .. | Other.. .. |000000-00-0 .. Money Market Fund ... ....1,920,000 |... ... 01/01/2025 ... |.
SUNTRUST CAPITAL ... 1YDOJBGJIYOTBXKCSX06 .. | Other.. .. |000000-00-0 .. Money Market Fund ... ... 01/01/2025 ... .
WELLS FARGO KB1H1DSPRFMYMCUFXTO9 .. [ Other-.. . |000000-00-0 .. Money Market Fund ... ... 01/01/2025 ... |.

0299999999 - Total

248,404,250

248,404,250




STATEMENT AS OF JUNE 30, 2024 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 JUNE 30, 2024 OF THE American National Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code [ Interest Quarter Statement Date First Month Second Month Third Month

JP Morgan Chase .........ccceovenne. Houston, TX .o foes e e e oo [ (9,721,841)|...... (165,027,651)|...... (122,976,041)]..
Key Bank ......ccccoevvrinnniienns Cleveland, OH ..o foe o oo e s o 13,253,116 |........... 7,424,528 |......... 11,382,091 |..
Moody National Bank ............... Galveston, TX oo foes e e e oo [ 23,932,634 |.......... 13,541,559 |.......... 24,783,412 |..
Wells Fargo Houston, TX ..o fis e e e oo oo 1,185,657 |........... 2,061,866 |........... 1,924,269 |..
0199998. Deposits in ... 27 depositories that do

not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 1,926,159 1,596,535 1,347,132
0199999. Totals - Open Depositories XXX | XXX 30,575,725 (140,403, 163) (83,539,137)
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 30,575,725 (140,403, 163) (83,539,137)
0499999. Cash in Company's Office XXX | XXX XXX XXX 14,477 14,472 11,517

0599999. Total - Cash

30,590,202

(140,388,691)

(83,527,620)

E13
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Show Investments Owned End of Current Quarter

STATEMENT AS OF JUNE 30, 2024 OF THE American National Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
UNITED STATES TREAS ... 04/08/2024 07/05/2024 .... 24,295,900 |..
UNITED STATES TREAS ... 04/15/2024 . .. 07/11/2024 104,228,359 |..
UNITED STATES TREAS ... 05/01/2024 08/01/2024 .... 28,470,642 |..
UNITED STATES TREAS ... 04/22/2024 07/18/2024 .... 30,324,705 |.. ... 305,608
UNITED STATES TREAS ... 04/26/2024 . ..07/25/2024 ..40,378,450 |.. . 371,568
UNITED STATES TREAS ... 04/24/2024 . ..07/23/2024 196,560,393 |..evviiiiiiiiii s [
UNITED STATES TREAS .....covvuunnnns 05/29/2024 . . 08/15/2024 ... 591,220,676 |.. ..2,842,737
UNITED STATES TREAS TREAS BILL .. 06/18/2024 . ..09/12/2024 418,935,882 |.. .. 1,109,903
UNITED STATES TREAS 05/14/2024 08/15/2024 ... 44,308,984 |..
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 1,378,723,991 6,074,858
0109999999. Total - U.S. Government Bonds 1,378,723,991 6,074,858
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
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
AMERICAN PHYSICIAN DD T/L B AL /19 1 eieeeiiieeeeeeite e e e ettt 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 eeeaa et e e e e nnn e e e e ennnaneeeennnnaseeennnnanseeernnnnnneeennnnnns | seerensnnns [oeeemnnnnnn 01/07/2019 12/31/2024 ...
1/7/2019 ... 12/16/2022 . .. 12/31/2024
5/31/2019 ... 02/14/2020 12/31/2024 .......... s
...................... e PP PUUUPPPN ITTTTTOUUUU) FOPPPPRppORN L) VAL 2N L) 12/31/2024 .o | 3,049,112 [ 83,224 [
1819999999. Subtotal - Bonds - Unaffiliated Bank Loans - Issued 4,100,641 58,130
1909999999. Subtotal - Unaffiliated Bank Loans 4,100,641 58,130
2419999999. Total - Issuer Obligations 1,378,723,991 6,074,858
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 4,100,641 58, 130
2509999999. Total Bonds 1,382,824,632 58,130 6,074,858
825250-40-6 ........ B L [ | 06/28/2024 .......... | X N IR 139,622
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 620,274,526 1,174,282 139,622
99C001-55-1 ....... |BONV CASH RESERVE FUND OB Y MK T ettt ettt e e e e et e e e e e e e oo ennneeeeeennseeeeesnsseeeeennasseeeeensssstteseennssteeeennnsnteeeennnnnaeeeeennnnazeees | ........... | ........... 06/28/2024 .......... | ............................ 0.000 | ................................................................ 34,076,198 [....covvniiiiiiiiiiie s 2 L (1,110,271)
8309999999. Subtotal - All Other Money Market Mutual Funds 34,076,198 228,782 (1,110,271)

8609999999 - Total Cash Equivalents

2,037,175, 356

5,104,209




	Cover Page - TX
	Jurat
	Assets Page
	Liabilities, Surplus and Other Funds
	Summary of Operations
	Cash Flow
	Exhibit 1 - Direct Premiums and Deposit-Type Contracts
	Notes to Financial Statement
	General Interrogatories - Part 1 - Common
	General Interrogatories - Part 1 - Financial
	General Interrogatories - Part 1 - Investment
	Page: 2

	General Interrogatories - Part 2
	Schedule S - Ceded Reinsurance
	Schedule T
	Schedule Y - Part 1
	Schedule Y - Part 1A
	Schedule Y - Part 1A - Explanations
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5
	Page: 6

	Supplemental Interrogatories
	Overflow Page for Write-ins
	Schedule A - Verification
	Schedule B - Verification
	Schedule BA - Verification
	Schedule D - Verification

	Schedule D - Part 1B
	Schedule DA - Part 1
	Schedule DA - Verification

	Schedule DB - Part A - Verification
	Schedule DB - Part B - Verification

	Schedule DB - Part C - Section 1
	Schedule DB - Part C - Section 2
	Schedule DB - Verification
	Schedule E - Part 2 Verification
	Schedule A - Part 2
	Schedule A - Part 3

	Schedule B - Part 2
	Schedule B - Part 3
	Page: 1
	Page: 2
	Page: 3
	Page: 4

	Schedule BA - Part 2
	Schedule BA - Part 3

	Schedule D - Part 3
	Page: 1
	Page: 2
	Page: 3
	Page: 4

	Schedule D - Part 4
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5

	Schedule DB - Part A - Section 1
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5
	Page: 6
	Page: 7
	Page: 8
	Page: 9
	Page: 10
	Page: 11
	Page: 12
	Page: 13
	Page: 14
	Page: 15
	Page: 16
	Page: 17
	Page: 18
	Page: 19
	Page: 20
	Page: 21
	Page: 22
	Page: 23
	Page: 24
	Page: 25
	Page: 26
	Schedule DB - Part A - Section 1 - Description of Hedged Risk(s)
	Schedule DB - Part A - Section 1 - Financial or Economic Impact of the Hedge

	Schedule DB - Part B - Section 1
	Schedule DB - Part B - Section 1 - Description of Hedged Risk(s)
	Schedule DB - Part B - Section 1 - Financial or Economic Impact of the Hedge
	Schedule DB - Part B - Section 1 - Broker Name

	Schedule DB - Part D - Section 1
	Schedule DB - Part D - Section 2 - By Reporting Entity
	Schedule DB - Part D - Section 2 - To Reporting Entity

	Schedule DB - Part E
	Schedule DL - Part 1
	Schedule DL - Part 2
	Schedule E - Part 1
	Schedule E - Part 2

