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STATEMENT AS OF SEPTEMBER 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 11,694,692,026 |......cooovvvvceeeerirrcccens e 11,694,692,026 |.......... 10,675,938,052
2. Stocks:
2.1 Preferred STOCKS ....c.oiiiiiiiieieiceies et [eeeneneineens 134,714,582 [ o 134,714,582 |......cocn. 79,524,903
2.2 COMMON SEOCKS .....vvvieiieiiriresiteteteiee sttt enenens [oeeeeereennnns 393,568,325 |....ccveennne 51,690,397 |.ccoirrinee 341,877,928 |..ooovvennne 41,379,659
3. Mortgage loans on real estate:
BT FIISEHENS oot e 5,186,625,350 |....cvvvcereeieiiiceicieiine [ 5,186,625,350 |............ 5,114,310,475
3.2 Other than first IENS.........c.ouiiiiieieeeeee e [ 56,614,536 |....oooeereerreieeereees [ 56,614,536 |.......cccce.... 56,320,000
4. Real estate:
4.1 Properties occupied by the company (less $ .o
ENCUMDIANCES) ....veeiieieieieee ettt sesnnnes|erebereseeneens 60,393,885 |....cocveieeieieeeeeeceeee e 60,393,885 |......cocee.. 62,590,896
4.2 Properties held for the production of income (less
O ENCUMDIANCES) ....ovvvieieiceeiieeeieieiens [eeeeenenenens 198,694,911 | [ 198,694,911 |.ocvevenne 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($ vrvnnnnne 4,339,136 ), cash equivalents
[ J— 2,689,323,289 ) and short-term
investments (§ ... 899,448,875 ) ..o e 3,593,111,300 [.oeeoveveeiriceierrrccees e 3,593,111,300 |............ 4,009,870,498
6. Contractloans (including $ oo premium notes) ...... [-oeoeeerrenene. 243,457 815 |.ovoeenn 899,985 |............... 242,557,830 |................ 353,900,994
7. Derivatives ............... 254,964,371 | ..254,964,371 |.. ..217,513,137
8. Other iNVESIEd @SSELS ......c.oiiiieieieieieiieeeee e [oeeeeeieens 2,653,359,031 [ e 2,653,359,031 |............ 2,282,164 ,411
9. ReCeivables fOr SECUMLIES ..........ceririiiicieieiieceiee et [eoseseseneennas 15,387,975 |oeceeeiireeierrnceeene [ 15,387,975 |.oveviiee 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 24,485,584 107 |..ccvvueeevne 52,590,382 |.......... 24,432,993,725 |........... 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 310,007,907 |.eeveveeeeeeeeeeeeeeeeeees e 310,007,907 |............... 212,162,800
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 3,871,234 |oeeee 269,255 |....coovies 3,601,979 |, 6,255,369
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovrciniiinnne.
earned but unbilled PremMiumS) ........cccovoirirrrieeeeirseeeeee e [ 52,878,651 oo [ 52,878,651 |....cccoee... 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 | 743,633,916 |...oovveveeeeeeeeeeeeeeeeeens e 743,633,916 |....coce..... 545,714,207
16.2 Funds held by or deposited with reinsured cOMpanies .............ccccceeveeees frevvvereeieencns 3,092,103 | [ 3,092,103 | 3,962,000
16.3 Other amounts receivable under reinsurance contracts ............c..ccoeeee. foeveeeeens 2,660,790,079 |..oovoveeereeeeeeeeeeeeeees e 2,660,790,079 |............ 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. ..351,867,545 |.. 15,648,068 |.. ..336,219,477 |.. ..305,784,891
19. Guaranty funds receivable or 0N dePOSIt ...........ccocveerieerieerieeieeeeeeeeees e 2,698,759 |...ooeoeeeeeeeeeeeeeeeeeeeeen e 2,698,759 |...ccovveenee 2,554,955
20. Electronic data processing equipment and SOfWAre .............cccoeueueereeririenes foeveerirenennnns 44 531,251 [ 30,317,553 |....cooon 14,213,698 |................. 18,295,784
21.  Furniture and equipment, including health care delivery assets
(B e )R TORTSSRPRSRUUSTPI WORPURPRTRPROOt 1,424,661 | 1,424,661 [ o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i [ o
23. Receivables from parent, subsidiaries and affiliates ................cccocovveevieeies foevereiinnenn 43,077,403 |.ooooeeeeeeeeeeeeeeees e 43,077,403 |.....c.......... 27,360,983
24, Health care ($ .oooeeeeererereeieieeenens ) and other amounts receivable ...... |.....ccccc....... 11,220,767 | 11,220,767 | o
25. Aggregate write-ins for other than invested assets ............cccoceoeeeeererieieerenes foeveecioincns 363,295,842 |.........c...... 331,814,236 |..oovvvennnne 31,481,606 |............... 642,763,530
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 12 10 25) ......cccuvreriiveieeeiininnniieieeiseenenes e 29,077,974,225 |................ 443,284,922 |.......... 28,634,689,303 |.......... 27,762,981,435
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt enenenenenes [ronesennens 3,401,734,369 |....ooovevirieeirrcces e 3,401,734,369 |........... 2,072,503,001
28. Total (Lines 26 and 27) 32,479,708,5% 443,284,922 32,036,423,672 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. Credit Insurance Recoverable ... [, 15,247, 17 oo [ 15,247,117 |, 12,121,469
2502.  P&C REINSUIANCE  .eiiieiiieeieeieccict ettt senns |reseesasenesseees 9,256,863 |..vereeeeeieieirreeeeens [ 9,256,863 |..cvoieeereeceereeeieine 8
2503. Miscellaneous Receivables ........ccocooiooiiiicieceeeeeeeeeeeeeeeeeeeeeee o 7,204,356 660,761 |....ccooveens 6,543,595 ..o 25,726,828
2598. Summary of remaining write-ins for Line 25 from overflow page ..331,587,506 |... ..331,153,475 |... 434,031 |... . 604,915,225
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 363,295,842 331,814,236 31,481,606 642,763,530




STATEMENT AS OF SEPTEMBER 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 $ .......... 20,500,967,509 less $
(including $  ....c.... 15,603,762,000 MOACO RESEIVE) ......eviveveiiececveieiee ettt ettt ss s s s snnsnsens |reseseeeen 20,500,967,509 |.......... 20,623,227,355
2. Aggregate reserve for accident and health contracts (including $  ......cccccceevvicvirvnece. MOACO RESEIVE) ..o o 40,189,796 |.. .... 53,297,485
3. Liability for deposit-type contracts (including $ 439,609,251 |.. 409,820,398
4. Contract claims:
3 PSSO ST U SESPOTTSTRTSTTPII NOORRPN 154,748,787 |...cceeenne 185,217,776
4.2 Accident and health 17,665,084 11,053,735
5. Policyholders’ dividends/refunds to members $ 199,906 and coupons $
and unpaid 199,906 |....coevevenee 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 $  ...eeeeeiiiine 91,923 accident and health Premiums ...........ccceueveveees foeeeeeereneeeeeeeseeeeeeins |oeeeeeeeeeeeenens 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 $ ................ (16,750,303) assumedand $ ............ 3,514,693,248
ceded 3,497,942,945 |............ 3,194 ,557,522
9.4 Interest Maintenance Reserve 145,796,020 |.....oooveeereeeeeieeeee
10. Commissions to agents due or accrued-life and annuity contracts $
[T 2,216,650 and deposit-type CONtract FUNAS $  .oceereiicecrriiiieies ettt [eeeeen e 4,272,699 |..covennen 7,509,024
11.  Commissions and expense allowances payable on reinSUranCce aSSUMEM ............cceuriiriririrerueeerereeneneseseseeeeeesenenesesssessesesens [oeeeeeeeceeens 2,946,626 |....ocvcveenne 1,816,467
12, General EXPENSES AUE OF GCCIUEH ...........cceiveueiveueieeteeteteetetiesetesatessetessesesessesesteseeseseesetesssseasesessasessssesessesessetessesesasensasensssensssens [resseneneeseneans 50,869,483 |................ 53,587,047
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred @lIOWANCES) .............coveveueueueiiiriieieieseeeeeeesiesesesesee e ssssssesesesessssens [eeeseeeeeieaens (10,284,790 [....cvveeiiens 341,457
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ............c.oeuereuririiririeieieiee e [ 10,699,127 |.ccveenene 11,940,178
15.1 Current federal and foreign income taxes, including $ ................ (78,072,026) on realized capital gains (losses) . .210,308,747 |..
15.2 Net deferred tax ability .............oo ittt e e et et e et e e ne e e e esseesseesnesanesnnenns [sene e e e et
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 145,803 |...ooveiee 153,460
17.  Amounts withheld or retained by reporting entity as agent or trustee .. ..51,334,887 |. . 79,820,617
18.  Amounts held for agents' account, including $ agents' credit DAlANCES ............coeveueeeieieieieieees feeece ...1,270,473
19. Remittances and items not allocated .244,707,601 . 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 [ 7,507,316 |.cooeeineee 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 VAIUHION FESEIVE .......ocviviieiiieeiieieiete ettt te et e et e et e s et e s et es e s ese st esesaeseseesesaesese s ese s esessesessesessesensesensesenessesena oereeseneeneaeas 330,238,221 |................ 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 .. 22,200,878 . 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 UNINSUIEd PIANS ..........c.iiiiiiiiieiie ittt sttt ettt et e saeesaeesreesbeesbees [eaesaesaesiaesiaesae e s et
24.07 FUNAS held UNET COIMSUIANGCE ......c.viveuiiveeeiieeiieetiseetestetesteteestesestesessesesaesessesessesessesessesessssesessesessesessesessesessesensasensasaneasens 4,277,365 |. 4,309,537
24,08 DEIVALIVES .....o.veveieeiaieteieteietesieteseeteseetesesteseseseteseseeseseeseseesesseses et es e s es e st esesseseseesess et es et ese s es et ese s esensesesseseseesese s ennsens ..20,420,833 |...oooee
24.09 Payable for securities ..... 807,972 |.. 112,250
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveiieciieciece
25. Aggregate write-ins for liabilities 288,639,660 421,386,492
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25) ......cccviuiiiieiiieriiierisietesieteeste et eaens 26,051,031,752 25,400,334 ,822
27.  From Separate ACCOUNTS STAIEIMENE ............ccviueiiieiiieiesietestetetet ettt ese st sesaeseseesessesessebessesessssessssessssesessesessesessesessesensssensssenes [oesseseruens 3,401,734,369 |............ 2,072,503,001
28.  Total iabilities (LINES 26 BNA 27) .....c.cueiiiueeeeeieie i eeeeeeee e eseseee e eeseses e e esesesesese s e e seseseses s sesesesesesassesesesesessssesesesesesnsassesesesens 29,452,766,121 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
34. Aggregate write-ins for SPECial SUMPIUS FUNGS .........c.cveiiiiiiiiieieieieiee ettt ettt a s e et e esese s esessesessesessesenens [eetesensesenseaeneeieneniesteaenes [oereeaesneaenane 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 1,457,820,900 |............ 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) .............. 2,578,657,551 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 2,583,657,551 2,362,646,613
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 32,036,423,672 29,835,484 ,436
DETAILS OF WRITE-INS
2501. Restricted options COITAtEral ..ottt seaeeneannens |oaeieeseiseseas 230,459,250 |................ 221,329,250
2502. Pending escheat items 23,032,388
2503. Property and casualty reinsurance [iabilities ...t [oeseseseieeeas 15,590,762 |................ 169,851,657
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiveueueriiiiiiirieieteieieee st e 4,984,648 |.......cocvenne 7,173,197
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 288,639,660 421,386,492
£ 1 1 OSSN RO PTRPR NPT TP PPRRROTIN
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 ....ouiiiiecietitr ettt b bbb b ettt b et es et ebenaen [oetenensescaeteeensnnneneeenenenne |oeseseneaesenanns 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) 56,367,411




STATEMENT AS OF SEPTEMBER 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 ...............cccoeceevrevens oo (2,237,646,805)]............ 3,260,584 ,447 |............ 3,109,856,034
2. Considerations for supplementary contracts with life contingencies............ccccceoeerenrereeenenenenneeec oo 3,125,362 |...coviee 1,294,715 oo 1,664,664
3. Netinvestment iNCOME .........c..covrveirieirieiiicieesee e ..994,756,706 |.. ..711,484 882 |.. ..975,585, 133
4. Amortization of Interest Maintenance Reserve (IMR) ..........ccccoeiririreicecccneene ... (6,788,460)]|.. ..(15,824,563)]|.. ... (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 ceded ...............cccccueuene. 1 4,795,479 |.ooovenn 132,265,269 |................ 144,424 447
7. Reserve adjustments oN reiNSUranCe CEAEM ...........ouiiriirieieeiiininereseieeieeenese e oo 3,754,558,992 |................ 686,506,983 |............ 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.cvoveucueueveiieeceeeese st ssse st ses s st sessassens [ereesenecacacees 11,801,937 | 10,802,238 |.......c.......... 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 .. 24,174,037 114,017,148 154,588,180
9. Totals (LiNes 110 8.3) .o 2,548,777,248 4,901,131,119 5,757,546,073
10, Death DENEFIS .....voeeeeeiieeeee e | 223,802,075 |.ooceeennee 269,810,813 |....ccceee 327,915,859
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ........c.cereiireeieeeueueeeeseeeees oo 2,783,678 |..ooeee 2,879,147 | 3,660,003
12, ANNUILY DENETIES ...eiuieiiiiietctei ettt ettt b ettt e et e 227,350,631 |..cooveneeee 146,272,707
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ...ttt e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e eeeeaen
17. Interest and adjustments on contract or deposit-type contract funds ..............ccocoeiiiiiiiiiiiie,
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts l (135, 367 ,535) 3,139, 449 678 3,622,591, 753
20.  Totals (LINES 10 10 1) ..ttt s s s et esesene e e nns et eeeeneaene 339,001,509 |............ 3,822,798,260 |............ 4,472,509,938
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt ettt a bt s s s bt s s ens s e s e s s snns st s s s [ecseeeeesnacaes 260,767,701 |....coeceeeeee. 274,896,166 |................ 333,741,560
22. Commissions and expense allowances on reinsurance assumed . ... 12,606,552 |.. ... 13,096,926 |.. ... 15,817,956
23. General insurance expenses and fraternal EXPENSES .............cevveueeeieeeieesieesiee e sessee e 219,661,629 |................ 201,624,331 |............. 273,632,569
24. Insurance taxes, licenses and fees, excluding federal iINCOME taxXes ...........cc.ecevveueiereeereesieesieesees e 35,114,655 |................. 32,082,513 |................. 42 155,307
25. Increase in loading on deferred and uncollected PrEMIUMS ............c.ceiieerieierieeieeieeeiee et [eee e 767,421 |.. ... (4,092,775)
26. Net transfers to or (from) Separate Accounts net of FEINSUrANCE ..........cccuruiiiririeieieieeeeeseseeeeeenes [ 1,131,482,953 ,160, 872,803,972
27. Aggregate write-ins for deductions .... 568,451,987 99,145,368 101,926,521
28.  TOtAIS (LINES 20 10 27) ...ttt ettt s et e s s e s s s s es e aeaen 2,567,854,407 4,988,633,530 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 (19,077,159) .o (87,502,411) .o (350,948,975)
30. Dividends to policyholders and refunds to members 2,093,794 1,316,658 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 (21,170,953) ..o (88,819,069)f.............. (352,741,761)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccovereeeeurrerennnes 357,177,265 67,921,375 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) ..........ccceveveveecuevereveens frocccn (378,348,218)|.............. (156,740,444)|.............. (404,340,604)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 16,072,175 (excluding taxes of $  ...cceeveencee (83,662,144)
TranSTErTEd 10 the IIMR) .....c.eiiiiecieteie ettt ettt a et s et s s e s e s 147,120,288 (25,399,386) 42,499,386
35.  Netincome (LINe 33 PIUS LINE 34) .....cucuiuiiiiiiiiesieieieieee sttt (231,227,930) (182,139,830) (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) ....eiieeiiiiiiiiieieieiet ettt s et ees e s s e e s e s e esesesenensssseneeefeneeeeeennnens (231,227,930)[....cvevnnene (182,139,830)|....c.cvenve (361,841,218)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .(289,911) ..(12,556,133)].. ...55,577,999 |.
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 ...(753,307)|.. ... 79,403,410 |.
41. Change in nonadmitted assets (14 412,389)|.. ... 19,654,633 |..
42. Change in liability for reinsurance in unauthorized and certified companies ............ ...(116,600)].. 1,517,467
43. Change in reserve on account of change in valuation basis, (increase) or decrease .............ccooeoveveefernminieini el
44.  Change in asset valuation MESEIVE .............ccuiiiiiiiiiiiiee e
45.  Change in treasury StOCK ...........cccciiiiiiiiiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47.  Other changes in surplus in Separate Accounts Statement ...............ccociiiiiiiiiiiiii e
48.  Change iN SUMPIUS NOES .....coiiiiiiiiiie ettt ettt et e et eeseeeseesseenseeseenseanseeneeeneeeneenseens oesneeiaesiaesiie s e s e siesae e [oenesiiesiesieesies s s sae s e es [oebesiaesiaesee s e
49. Cumulative effect of changes in accounting PrinCIPIES ...........cccooiiiiiiiiiiiiieeeeese e oo oo e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..ot
51.  Surplus adjustment:
L3 It == 1o I OSSPSR RTRUUROPRRPRORTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............cc.ccoceiiinnne .. ..
51.4 Change in surplus as a result of reINSUIANCE ...........cceuruiiiririeieeeeeeeeee e e 1,100,436,271 |.....co.coc..... (18,878,419) ....c.coceev. (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 (519,290,260) 570,030,873 633,592,017
54. Net change in capital and surplus for the year (Lines 37 through 53) .........cccceeiriiieriienisieeiee e 221,010,938 (2,072,341,637) (1,159,837,850)
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,583,657,551 1,450, 142,826 2,362,646,613
DETAILS OF WRITE-INS
08.301. Property and Casualty Reinsurance INCOME .........occooioiiviiiiiueuieciiee ettt 16,721,728 |................ 104,103,021 |................ 142,060,739
08.302. Retention Fees ColTeCted ...t o 4,219,184 | 5,354,427 |...ccoovone 6,923,971
08.303. MiSCEITaANEOUS INCOME ....oueeieiiieceee ettt s s et es e fens s e s neseaen 2,777,616 |..ooenee 1,028,059 | 1,785,315
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...........cocoveeeeiininnnneeeeenenens o 455,509 |..ooeiieee 3,531,641 | 3,818,155
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 24,174,037 114,017,148 154,588, 180
2701. Life Reinsurance Expenses
2702. PRT Risk Charge .......ccccoeviireenineccceens
2703. Property and Casualty Reinsurance EXpenses ....................
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccooiiiiiiiiiicienceece
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 99, 145 368 101, 926 521
5301. Change in pension plan unrecognized gains (10SSES) ..ooooioirieeiriniieieieieireeeie s 20,418,733 | (672,438)|....c.co..c....... 60,657,875
5302. Change in Deferred Tax on Nonadmit Items ................ .(5,336,383)|.. ... 12,284 844
5303. Prior year correction to Modco reserves ... .. 12,430,514 |. ... 12,430,514
5398. Summary of remaining write-ins for Line 53 from overflow page ............cccceiennrirsieeeeieninennseieeeen 563,609, 180 548,218,784
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (519 290, 260) 570,030,873 633,592,017




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

CASH FLOW

Curre;t Year Prior2Year Prior Ye:;r Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUIANGCE ............ccccuiuiiiiuiicicirieiiccic e [raeeneennnees (916,187,835)............ 1,011,807,029 |........... 3,109,534,212
2. Net iNVESIMENT INCOME .........uiiiiiiiii ettt [ennns e 907,646,161 |................ 687,920,877 |............ 1,057,168,329
3. MISCEIIANEOUS INCOIME ....evuieirieiieetieetteet ettt b bbbttt s (3,487,251,914) 252,599,168 312,974,966
4. TOtAl (LINES 110 B) cuueuiiieiiieiieicieiiee ettt (3,495,793,588) 1,952,327,074 4,479,677,507
5.  Benefit and 10ss related PAYMENLS ...........cccvcviriiiiiiieiiiei ettt ssese s ssesessssennens |oressesens (3,369,840,044)(........... (1,436,766, 167)|.......... (2,240,927,838)
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ...........cccc.. [oecccnnne 1,142,109,200 |................ 572,386,251 |....ccco...... 869,917,735
7. Commissions, expenses paid and aggregate write-ins for deductions ..............coeeerrininininnceens feeeenne (1,108,271,636)|.....cocvnvn... (82,003,862)|............ 2,438,689, 125
8. Dividends paid t0 POIICYNOIAETS ........cviiiriieieieiiiiieiriseetetee ettt ettt s [eeeeeene e seseas 1,585,575 |ieriee 1,154,376 |..cocveveenn. 1,550,471
9. Federal and foreign income taxes paid (recovered) netof $ ............... (13,656,916) tax on capital
GAINS (JOSSES) «.vuvuvreriureetetrerieiseeeeetetsesteseaeaeese st eseeetes e st eseeete e e seaesee et e s e e e eses et e s e e eeses et et s e ansnseseses e s 55,095,761 13,433,837 25,024,698
10.  Total (LINES 5 throUGN 9) ....cuiuiuieiiiieicieiceicei ettt bbb (3,279,321,144) (931,795,565) 1,094,254, 191
11.  Net cash from operations (Line 4 minus LiN€ 10) .......cccceirieirieririeiiiiteisiee et enens (216,472 ,444) 2,884,122,639 3,385,423,316
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb bbb bbb 3,148,846,468 2,512,316, 797
12.2 Stocks .............. ... 15,186,102 |.. 371,268,731
12.3 Mortgage loans ... ..403,083,966 |.. 511,089,516
12,4 REAI ESLALE ......cvoveieiieecte ettt |neeennniennea 160,119,402 |......cccocevneeee 8,646,232 |.....ccvienne. 26,438,402
12.5 Other INVESIEA @SSELS ........c.cuiiiiiriiiciir ittt [oneneennnanaeans 483,040,468 |................ 229,776,766 |............ 1,618,789,641
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMeNnts ............cccccevvvns forriciiiiiiicccies oo 27,367,129 |.oinee 10,829,220
12.7 MiSCEIIANEOUS PrOCEEAS ......eveieeieiiriiseecaetseseeseeete st seseeeaes st seeseee s s s seseseteaessssesesesesesesansnsesanas 173,935,773 48,116,673 128,939,989
12.8 Total investment proceeds (LINES 12.1 10 12.7) .c.ocveuevieuiriiieiiiiisee ettt siese s [oereseesens 4,384,212,178 |............ 2,739,278,493 |............ 5,179,672,296
13.  Cost of investments acquired (long-term only):
BT = 0 TSPV PSTRTTTPSTTRT RUOPUROI 2,604,123,021 |.......... 1,617,535,806 |............ 2,631,740,713
13,2 STOCKS ..ottt |oeienenines 2,093,961,806 |............... 425,441,077 | 161,073,185
13.3 MOMGAGE [0BNS .....oueevrieiriieieireie ittt ettt bbbttt nsiens|oesesnessinees 544,394,460 |............... 468,952,001 |.....ccoceunee. 675,509,025
13,4 REAI ESIALE ......eeveiiic bbbttt oo 672,553 |..ccovieiene 12,567,080 |..cocvveene. 17,407,854
13.5 Other iNVESIEA @SSELS ........c.cuiiiiiiiiciiie ittt [oneeeennnanaeans 859,174,579 |...covvrenne 693,026,531 |............ 2,409,015,351
13.6 MisCellan@ous @pPPlICALIONS ...........ccueuriririiirietriri ettt ae s seses e neee 37,451,234 35,534,513 214,782,159
13.7 Total investments acquired (LINES 13.1 10 13.6) ..c..cueieueieieieieieieeieeee e 6,139,777,652 3,253,057,007 6,109,528,287
14. Netincrease (or decrease) in contract loans and premium NOLES ...........ceevvvererieeerierereerereeeeeeieeeeenes (111,343,164) 8,294,033 20,669,800
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) .........ccccocceerveerieenieerieeeeenns (1,644,222 ,310) (522,072,547) (950,525,790)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAl NMOLES .....c.eiiiiieieiee et e e e e neeneen|eetessesiestestesiesie e snesresies [etesiese st ses [eeresie e
16.2 Capital and paid in SUrplus, 1€SS tre@sury STOCK .........c.coiiiiiiieieieeieee e e seenees[eeie e ses [ e
LSRR 1oL (o 1N =T o i (U7 T L A K RSO
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccceeeerveierieienes foervereneeinnens 43,150,825 |............... (15,713,440)|................ (22,018,296)
16.5 Dividends t0 StOCKNOIAETS .........c.ccuiiiiiiiiiiiiiiieiee ettt eeneee [oeresisre s e [oosreie s [reseese s
16.6 Other cash provided (APPHEA) ........ccueueuririeirieieieieieeeeee et es s se s saeeesesnas 1,400,784,731 (2,649,445) 187,309,284
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..ottt 1,443,935,556 (18,362,885) 165,290,988
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . [.............. (416,759,198)|............ 2,343,687,206 |............ 2,600,188,513
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....cvuieieieiiieiiieiete ettt nenenienns |oevinenines 4,009,870,498 |............ 1,409,681,985 |........... 1,409,681,985
19.2 End of period (Line 18 plus Line 19.1) 3,593,111,300 3,753,369, 191 4,009,870,498
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Real Estate acquired in satisfactionof debt ... [ [ 39,650,000 |................. 39,650,000
20.0002. Bonds Contributed as Capital and Paid in SUMPIUS ....cocoovoiioiiieeceeeeeeecececeeeeeeee e eeees [eeeeiee e 58,661,945 |........... 1,094,134 ,945
20.0003. Distribution of ANH and ANTAC .......coiiiiiiiiic s [oeiei e . ..3,154,087,264
20.0004. Assets in Kind for PRT Contract 467,509,642 ..o [




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAI TIfE ..o

(€] (o TU o T L1 L= OSSP PSRN

INAIVIAUAT @NNUILIES ...ttt

GIOUP @NNUITIES ..vviiiiiie ittt sttt sttt e et e e st e e asbe e e seeeanbeeeanteeeasteesnbaeesnteeeanseesnseeesnseeennee ]

ACCIAENT & NEAITN ...

FTaterNal ...ttt ettt anen

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
................ 635,542,637 |...............660,024,788 |................880, 184,078
................. 14,950,083 |................. 14,057,852 |................. 33,935,740
............ 4,239,379,919 |............ 3,944,390,815 |........... 4,294 ,707,978
............ 1,262,977,716 |................650,813,734 |...............986,883,006
................. 12,304,554 |................ 22,504,581 |................ 31,154,498
............ 6,165,154,900 |............5,291,881,770 |............6,226,865,300
................. 84,155,252 |................. 29,304,758 |................. 35,955,985

6,249,310, 161 5,321,186,528 6,262,821,285




STATEMENT AS OF SEPTEMBER 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

Effective July 1, 2024, the Company terminated its previously reported reinsurance permitted practice as a result of entering into a coinsurance agreement with RGA Life and
Annuity Insurance Company (“RGA”). See Note 23 for additional detail.

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 $ (231,227,930) $ (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 $ (231,227,930) $ (361,841,218)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 2,583,657,551 $ 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
(8) NAIC SAP (5-6-7=8)) XXX XXX XXX $ 2,583,657,551 $ 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 and structured securities are stated at either amortized cost or, when the NAIC rating is 6, at the lower of amortized cost or fair market value. Amortized cost is
determined using the retrospective method and includes anticipated prepayments.

(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
On July 1, 2024, the Company early adopted the Statutory Accounting Principles Working Group update to SSAP 21R, Principles-Based Bond Project & Residual Interests.

The adopted revisions to SSAP 21R prescribe accounting guidance (measurement method) for all residual interests regardless of legal form. The Company has elected the
practical expedient to apply the “cost recovery” method, whereby Book/Adjusted Carrying Value (BACV) is calculated such that all distributions received are treated as a
reduction in BACV. The Company will not recognize any interest or investment income until the residual tranche has a BACV of zero. Once the residual has a zero BACV,
distributions received will be recognized as interest income.

As the Company has historically applied SSAP 48, equity method, to the residuals, the transition guidance requires unrealized gains or losses recognized, to be realized, with
the reported value as of June 30, 2024, becoming the July 1, 2024 cost basis (or BACV) for subsequent measurement under this standard. Additionally, at adoption, in
accordance with paragraph 36 of SSAP 21R, the residual BACV was adjusted if the fair value was lower than the BACV with the difference between the two being recognized as
a realized loss.

If it is determined that the fair value of the residual is less than the BACV, then an other-than-temporary-impairment (OTTI) will be recorded. A realized loss will be recognized
equal to the difference between the fair value and the BACV. After the OTTI is recognized, distributions received from the residual will continue to be recorded under the cost
recovery method.

The effect of the adoption resulted in the following impacts at the transition date, July 1, 2024:

Financial Statement Line Amount

Assets Page 2, Line 8 $ (57,597,860)
Liabilities —
Surplus Page 3, Line 35 (57,597,860)
Net Income Page 4, Line 34 94,200,054




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

NOTES TO FINANCIAL STATEMENTS

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.

C. Reverse Mortgages

No significant change.

D. Loan-Backed Securities

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

(2) At September 30, 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 September 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. 12 Months or Longer

b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months

2. 12 Months or Longer

$ (2,969,843)
(23,046,986)

$ 114,592,339
328,985,348

(5) All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether an other-than-temporary impairment should be recognized. As
of September 30, 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

(1) Information regarding the company policy or strategies for engaging in repo programs, policy for requiring collateral

Included in short-term investments are amounts receivable under reverse repurchase agreements, which involves the purchase of investments from a seller with the agreement
that the investments will be repurchased by the seller at a specified price, and at a specified date or within a specified period of time. The investments purchased, which
represent collateral on a secured lending arrangement, are not reflected in the Company's balance sheets. Instead, the secured lending arrangement is reflected as a short-
term investment for the principal amount loaned under the agreement.

(2) Type of Repo Trades Used

. Overnight
. 2 Days to 1 Week
.> 1 Week to 1 Month

2

3

4

5. > 1 Month to 3 Months

6. > 3 Months to 1 Year

7.>1 Year

Ending Balance

1. Open - No Maturity
. Overnight

. 2 Days to 1 Week

.>1 Month to 3 Months

2
3
4.>1 Week to 1 Month
5
6. > 3 Months to 1 Year
7

.>1 Year

107,000,000

107,000,000

FIRST QUARTER SECOND QUARTER THIRD QUARTER FOURTH QUARTER
a. Bilateral (YES/NO) N/A N/A YES
b. Tri-Party (YES/NO) N/A N/A NO
(3) Original (Flow) & Residual Maturity
a. Maximum Amount FIRST QUARTER SECOND QUARTER THIRD QUARTER FOURTH QUARTER
1. Open - No Maturity $ — —1$ —

(4) Fair value of securities sold and/or acquired that resulted in default- None

7.1



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

NOTES TO FINANCIAL STATEMENTS

(5) Fair Value of Securities Acquired Under Repo — Secured Borrowing

a. Maximum Amount

b. Ending Balance

FIRST QUARTER

SECOND QUARTER

THIRD QUARTER

FOURTH QUARTER

222,200,910

218,661,580

(6) Securities Acquired Under Repo — Secured Borrowing by NAIC Designation

a. Bonds - FV

b.LB & SS-FV

c. Preferred Stock - FV
d. Common Stock

e. Mortgage Loans - FV
f. Real Estate - FV

g. Derivatives - FV

h. Other Invested Assets - FV

i. Total Assets - FV  (Sum of a through h)

NONE

NAIC 1 NAIC 2

NAIC 3

NAIC 4 NAIC 5

NAIC 6

218,661,580

$ 218,661,580

(7) Collateral Provided — Secured Borrowing

a. Maximum Amount
1. Cash
2. Securities (FV)

3. Securities (BACV)

b. Ending Balance
1. Cash
2. Securities (FV)
3. Securities (BACV)

4. Nonadmitted Subset (BACV)

4. Nonadmitted Subset (BACV)

FIRST QUARTER

SECOND QUARTER

THIRD QUARTER

FOURTH QUARTER

$ —1|$

107,000,000 | $

107,000,000

(8) Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity- None

(9) Recognized Receivable for Return of Collateral — Secured Borrowing

a. Maximum Amount
1. Cash
2. Securities (FV)
b. Ending Balance
1. Cash

2. Securities (FV)

FIRST QUARTER

SECOND QUARTER

THIRD QUARTER

FOURTH QUARTER

$ —1|%

107,000,000 | $

107,000,000

(10) Recognized Liability to Return Collateral — Secured Borrowing (Total)- None

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.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

L. Restricted Assets

(1) Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year 6 7
1 2 3 4 5
Total Separate
Account (S/A) S/A Assets Increase/
Total General G/A Supporting Restricted Supporting G/A Total Total From (Decrease)
Restricted Asset Category Account (G/A) | S/AActivity (a) Assets Activity (b) (1 plus 3) Prior Year 5 minus 6)
a. Subject to contractual obligation for
which liability is not shown $ —1$ —|$ —1$ —|$ —|$ — |8 —
b. Collateral held under security lending
agreements — — — — — — —

Subject to repurchase agreements — — —_ — — — —

Subject to reverse repurchase
agreements 107,000,000 — 18,000,000 — | 125,000,000.00 — | 125,000,000.00

€. Subject to dollar repurchase agreements — — — — — — —

f.  Subject to dollar reverse repurchase
agreements — — — — — — —

g. Placed under option contracts — — — — — — _

h.  Letter stock or securities restricted as to
sale - excluding FHLB capital stock — — — — — — —

i.  FHLB capital stock — — — — _ _ _

j- On deposit with states — — — — _ — _

k. On deposit with other regulatory bodies — — — — — — _

I. Pledged as collateral to FHLB (including
assets backing funding agreements) — — — — — — —

m. Pledged as collateral not captured in
other categories — — — — — — _

n.  Other restricted assets — — — — — _ _

0. Total Restricted Assets (Sum of a
through n) $ 107,000,000 | $ —|$ 18,000,000 | $ — | $125,000,000.00| $ — | $125,000,000.00

(a) Subset of Column 1
(b) Subset of Column 3

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. 5GI 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.

NOTE 8 Derivative Instruments
A. Derivatives under SSAP No. 86-Derivatives

(1)-(7) The Company issues indexed deferred annuities and indexed universal life policies which credit returns based on the performance of underlying equity indexes. However,
the indexed credits cannot be less than zero. The Company issues policies once a week for annuities and moves available accumulation value to indexed accounts once a
month for universal life policies and purchases options at the same time, thereby closely matching the timing and other characteristics of the option assets to the indexed-related
liabilities. The Company purchases the options from a number of different well-regarded parties and further mitigates credit risk by negotiating collateral deposit agreements with
the counter-parties. All options are stated at fair value and are reported on the Derivatives line on the Asset page net of collateral when right of offset exists. Changes in the
values of the options are recorded as changes in unrealized gains.

Foreign currency forwards are used to mitigate the foreign exchange risk for investments in bonds and mortgage loans denominated in foreign currencies or common stock or
other equity investments in companies operating in foreign countries. Foreign currency forwards obligate the Company to pay to or receive from a counterparty a specified
amount of a foreign currency at a future date. All forwards are stated at fair value on the balance sheet. Changes in the values of the forwards are recorded as changes in
unrealized gains.

(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.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 9 Income Taxes

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

‘M

09/30/2024

Prior Year

Change

(1)
Ordinary

(2)
Capital

(3)
(Col. 1+2)
Total

(4)
Ordinary

(5)
Capital

(6)
(Col. 4+5)
Total

(7)
(Col.1-4)
Ordinary

(8)
(Col. 2 -5)
Capital

(9)
(Col. 7 + 8)
Total

(a) Gross Deferred Tax
Assets

(b) Statutory Valuation
Allowance Adjustment

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

(d) Deferred Tax Assets
Nonadmitted

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

(f) Deferred Tax Liabilities

(9) Net Admitted Deferred
Tax Asset/(Net Deferred Tax
Liability) (1e - 1f)

$ 452,143,640

452,143,640
15,648,068
436,495,572

95,207,784

$ 341,287,788

$ 18,990,884

18,990,884

18,990,884

24,059,195

$ (5,068,311)

$471,134,524

471,134,524
15,648,068
455,486,456

119,266,979

$ 336,219,477

$ 454,864,083

454,864,083
43,464,021
411,400,062

110,393,905

$ 301,006,157

$ 22,791,637

22,791,637

22,791,637

18,012,903

$ 4,778,734

$ 477,655,720

477,655,720
43,464,021
434,191,699

128,406,808

$ 305,784,891

$ (2,720,443)

(2,720,443)
(27,815,953)
25,095,510

(15,186,121)

$ 40,281,631

$ (3,800,753)

(3,800,753)

(3,800,753)

6,046,292

$ (9,847,045)

$ (6,521,196)

(6,521,196)
(27,815,953)
21,294,757

(9,139,829)

$ 30,434,586

(2) Admission Calculation Components SSAP No. 101

9/30/2024

Prior Year

Change

(1)
Ordinary

(2)
Capital

(3)
(Col. 1+2)
Total

(4)
Ordinary

(5)
Capital

(6)
(Col. 4+5)
Total

(7)
(Col.1-4)
Ordinary

(8)
(Col.2-5)
Capital

(9)
(Col. 7 + 8)
Total

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

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

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

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

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

(d) Deferred Tax Assets

Admitted as the result of
application of SSAP No.
101. Total (2(a) + 2(b) +

2(c))

322,666,862

340,333,873

113,828,710

$ 436,495,572

13,552,615

2,026,984

5,438,269

$ 18,990,884

336,219,477

342,360,857

336,219,477

119,266,979

$ 455,486,456

291,194,176

383,582,767

XXX

120,205,886

$ 411,400,062

14,590,715

5,894,243

XXX

8,200,922

$ 22,791,637

305,784,891

389,477,010

305,784,891

128,406,808

$ 434,191,699

31,472,686

(43,248,894)

(6,377,176)

$ 25,095,510

(1,038,100),

(3,867,259)

(2,762,653)

$ (3,800,753)

30,434,586

(47,116,153)

30,434,586

(9,139,829)

$ 21,294,757

®)

2024

2023

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

b. Amount Of Adjusted Capital And Surplus Used To Determine Recovery Period And
Threshold Limitation in 2(b)2 Above.

863%

$2,241,463,182

863%

$2,037,891,582

(4) Impact of Tax Planning Strategies:

9/30/2024

Prior Year

Change

(1)
Ordinary

(2)
Capital

(3)
Ordinary

4)
Capital

(5)
(Col.1-3)
Ordinary

(6)
(Col. 2-4)
Capital

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

1. Adjusted Gross DTAs amount from Note 9A1(c)

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

3. Net Admitted Adjusted Gross DTAs amount from Note 9A1e

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

$452,143,640 $18,990,884

— %
$436,495,572 $18,990,884

— %]

59.015 % — %

$454,864,083 $22,791,637
— % — %

$411,400,062 $22,791,637

44.784 % — %

$(2,720,443)

— %
$25,095,510

14.231 %

$(3,800,753)

— %
$(3,800,753)

— %

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

Yes

B. As of September 30, 2024, the Company had no unrecognized deferred tax liabilities.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

(1)
As of End of

@)

(3)
(Col. 1-2) Total

Current Income Tax Current Period Prior Year Change
(a) Federal $ 357,143,699 | $ 44,307,965 | $ 312,835,734
(b) Foreign 33,567 7,290,878 (7,257,311),
(c) Subtotal 357,177,266 51,598,843 305,578,423
(d) Federal income tax on net capital gains (67,589,969) (9,611,933) (57,978,036)
(e) Utilization of capital loss carry-forwards — — —
(f) Other — — —
(g9) Federal and foreign income taxes incurred 289,587,297 41,986,910 247,600,387

Deferred Tax Assets:

(a) Ordinary:
(1) Discounting of unpaid losses — — —
(2) Unearned premium reserve — — —
(3) Policyholder reserves 267,952,306 256,842,698 11,109,608
(4) Investments 4,146,973 12,295,983 (8,149,010)
(5) Deferred acquisition costs 92,408,183 105,581,508 (13,173,325)
(6) Policyholder dividends accrual 483,866 376,189 107,677
(7) Fixed Assets — — —
(8) Compensation and benefits accrual 4,698,795 5,795,647 (1,096,852)
(9) Pension accrual — — —
(10) Receivables - nonadmitted 78,948,741 70,438,948 8,509,793
(11) Net operating loss carry-forward — — —
(12) Tax credit carry-forward 3,328,776 3,328,776 —
(13) Other (including items <5% of total ordinary tax assets) 176,000 204,334 (28,334)

(99) Subtotal 452,143,640 454,864,083 (2,720,443),
(b) Statutory valuation allowance adjustment — — —
(c) Nonadmitted 15,648,068 43,464,021 (27,815,953)
(d) Admitted ordinary deferred tax assets (2a99 - 2b - 2c) 436,495,572 411,400,062 25,095,510
(e) Capital:

(1) Investments 13,386,951 17,187,704 (3,800,753),
(2) Net capital loss carry-forward — — —
(3) Real estate 5,603,933 5,603,933 —
(4) Other (including items <5% of total ordinary tax assets)

(99) Subtotal 18,990,884 22,791,637 (3,800,753)
(f) Statutory valuation allowance adjustment — — —
(9) Nonadmitted — — —
(h) Admitted capital deferred tax assets (299 - 2f - 2g) 18,990,884 22,791,637 (3,800,753)
(i) Admitted deferred tax assets (2d + 2h) 455,486,456 434,191,699 21,294,757

Deferred Tax Liabilities:

(a) Ordinary:
(1) Investments 11,322,835 12,709,692 (1,386,857)
(2) Fixed Assets 5,698,018 6,322,864 (624,846),
(3) Deferred and uncollected premium 12,148,815 34,370,486 (22,221,671)
(4) Policyholder reserves — — —
(5) Other (including items <5% of total ordinary tax liabilities) 66,038,116 56,990,863 9,047,253

(99) Subtotal 95,207,784 110,393,905 (15,186,121)
(b) Capital:

(1) Investments 24,059,195 18,012,903 6,046,292
(2) Real estate — — —
(3) Other (including items <5% of total capital tax liabilities) — — —

(99) Subtotal 24,059,195 18,012,903 6,046,292
(c) Deferred tax liabilities (3299 + 3b99) $ 119,266,979 | $ 128,406,808 | $ (9,139,829)

Net deferred tax assets/liabilities (2i - 3c) $ 336,219,477 | $ 305,784,891 | $ 30,434,586
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D. Additional ltems

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

NOTES TO FINANCIAL STATEMENTS

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

As of(}E)nd of @ (Col. 1(-32)) Total
Current Period Prior Year Change
Total adjusted deferred assets $ 471,134,524 | $ 477,655,720 (6,521,196)
Total deferred tax liabilities 119,266,979 128,406,808 (9,139,829)
Net deferred tax asset (liability) $ 351,867,545 | $ 349,248,912 2,618,633
Tax effect on change in unaffiliated unrealized gains (losses) (289,911)
Tax effect on change in previously untaxed nonadmitted assets (8,509,793)
Tax effect on change in statutory pension obligation 5,427,764
Change in deferred income tax in surplus (753,307)

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

As of( Qnd of Effec{iz\)e Tax
Current Period Rate
Gain (Loss) From Operations $ (21,170,953)
Capital Gains (Losses) (226,959,893)
Reported Statutory Income (Loss) (248,130,846)
Federal Statutory Rate 21 %
Expected Income Tax at Statutory Rate (52,107,478) 21.0 %
Increase (Decrease) In Tax Resulting From:
Interest Maintenance Reserve 108,547,415 (43.7)
Tax-Exempt Interest (236,204) 0.1
Dividends Received Deductions (605,826) 0.2
Non-Deductible Expenses 1,917,446 (0.8)
Reinsurance Transactions 231,091,617 (93.1)
Tax Credits (2,819,200) 1.1
Total Income Tax Reported $ 290,340,604 (117.0)%
Current Income Taxes Incurred 289,587,297 (116.7)
Change In Deferred Income Taxes 753,307 (0.3)
Total Income Tax Reported $ 290,340,604 (117.0)%

E.-J. No significant change.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

Nature of Relationship

Type of Transaction

Agreement
(Yes/No)

Due Date

Reporting Period
Date Amount Due
From (To)

001

002

003

004

005

006

007

008

009

010

oM

012

013

014

015

016

017

018

019

2/26/2024

2/26/2024

2/26/2024

2/26/2024

3/21/2024

4/23/2024

5/24/2024

5/24/2024

7/5/2024

7/5/2024

7/5/2024

9/5/2024

9/5/2024

9/5/2024

9/5/2024

9/17/2024

9/26/2024

9/26/2024

9/26/2024

OLP Unlevered Feeder - Class A
OLP Unlevered Feeder - Class B
OLP Unlevered Feeder - Class C
OLP Unlevered Feeder — Equity
LUMINACE Equipment loan
Cyxtera Proj Cyborg

BIP Loan 1

BIP Loan 2

Bermuda Credit Tenant Loan

GEMS Warehouse Senior Loan -
Collateral

GEMS Warehouse Junior Loan - A-
Rated Loan

OLP Unlevered Feeder - Class A
OLP Unlevered Feeder - Class B
OLP Unlevered Feeder - Class C
OLP Unlevered Feeder Equity
LUMINACE ABS ISSUER

BPEG Direct Loan USD 09/25/2025
TL

BPEG Loan USD 09/25/2025 TL

BROOKFIELD BUSINESS

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

Loan

Loan

Loan

Loan

Loan

Loan

Bonds

Bonds

Bonds

Long Term Collateral

Loan

Bonds

Bonds

Bonds

Bonds

Residual Equity

Bonds

Reverse Repurchase
Agreement

Reverse Repurchase
Agreement

Common Stock

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

Yes

2/26/2024

2/26/2024

2/26/2024

2/26/2024

3/21/2024

4/23/2024

5/24/2024

5/24/2024

7/5/2024

7/5/12024

7/5/2024

9/5/2024

9/5/2024

9/5/2024

9/5/2024

9/17/2024

9/26/2024

9/26/2024

9/26/2024

5,175,000

1,350,000

1,125,000

1,350,000

34,500,000

183,208,944

122,390,845

122,390,845

43,227,580

34,592,831

77,343,904

18,112,500

4,725,000

3,937,500

4,725,000

(21,248,882)

48,000,109

76,999,896

100,000,000

(2) Detail of Material Related Party Transactions Involving Services

The Company had no material related party transactions involving services.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

(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
007 |BIP Loan 1 Owned by, or managed by a subsidiary of, Brookfield Corporation No
008 |BIP Loan 2 Owned by, or managed by a subsidiary of, Brookfield Corporation No
009 |Bermuda Credit Tenant Loan Owned by, or managed by a subsidiary of, Brookfield Corporation No
010 | GEMS Warehouse Senior Loan - Collateral Owned by, or managed by a subsidiary of, Brookfield Corporation No
011 GEMS Warehouse Junior Loan - A-Rated Loan Owned by, or managed by a subsidiary of, Brookfield Corporation No
012 | OLP Unlevered Feeder - Class A Owned by, or managed by a subsidiary of, Brookfield Corporation No
013 | OLP Unlevered Feeder - Class B Owned by, or managed by a subsidiary of, Brookfield Corporation No
014 | OLP Unlevered Feeder - Class C Owned by, or managed by a subsidiary of, Brookfield Corporation No
015 | OLP Unlevered Feeder Equity Owned by, or managed by a subsidiary of, Brookfield Corporation No
016 | LUMINACE ABS ISSUER Owned by, or managed by a subsidiary of, Brookfield Corporation No
017 | BPEG Direct Loan USD 09/25/2025 TL Owned by, or managed by a subsidiary of, Brookfield Corporation No
018 |BPEG Loan USD 09/25/2025 TL Owned by, or managed by a subsidiary of, Brookfield Corporation No
019 | BROOKFIELD BUSINESS 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
007 |BIP Loan 1 Bonds 122,390,845
008 |BIP Loan 2 Bonds 122,390,845
009 Bermuda Credit Tenant Loan Bonds 43,227,580
0010 | GEMS Warehouse Senior Loan - Collateral Long Term Collateral Loan 34,592,831
011 GEMS Warehouse Junior Loan - A-Rated Loan Bonds 77,343,904
012 OLP Unlevered Feeder - Class A Bonds 18,112,500
013 | OLP Unlevered Feeder - Class B Bonds 4,725,000
014 | OLP Unlevered Feeder - Class C Bonds 3,937,500
015 | OLP Unlevered Feeder Equity Residual Equity 4,725,000
016 | LUMINACE ABS ISSUER Bonds (21,248,882)
017 BPEG Direct Loan USD 09/25/2025 TL Reverse Repurchase Agreement 48,000,109
018 | BPEG Loan USD 09/25/2025 TL Reverse Repurchase Agreement 76,999,896
019 | BROOKFIELD BUSINESS Common Stock 100,000,000
Total $ 861,906,072

c. Assets Transferred

The Company had no material related party transactions involving transfer of assets and liabilities.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

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

009 |Bermuda Credit Tenant Loan 43,227,580
0010 | GEMS Warehouse Senior Loan - Collateral 34,592,831

0011 | GEMS Warehouse Junior Loan - A-Rated Loan 77,343,904
0012 | OLP Unlevered Feeder - Class A 18,112,500
0013 | OLP Unlevered Feeder - Class B 4,725,000
0014 | OLP Unlevered Feeder - Class C 3,937,500
0015 | OLP Unlevered Feeder Equity 4,725,000
0016 |LUMINACE ABS ISSUER (21,248,882)
0017 | BPEG Direct Loan USD 09/25/2025 TL 48,000,109
0018 | BPEG Loan USD 09/25/2025 TL 76,999,896
0019 | BROOKFIELD BUSINESS 100,000,000
Total | XXX $ 861,906,072 — — —|$ —

D.-F. No significant change.

G. On May 2, 2024, the Company’s indirect parent company, Brookfield Wealth Solutions Ltd. (formerly known as 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 September
30, 2024.

United Farm Family Insurance Company, an insurance affiliate, has an outstanding balance of $4,290,144, including $290,144 accrued interest under the established line of
credit of $7,500,000, primarily to cover intercompany pooling settlements as of September 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 September 30, 2024, certain municipal bonds and collateralized mortgage obligations with a fair value of approximately $5,987,868 and commercial mortgage loans
of approximately $776,407,530 were on deposit with the FHLB as collateral for borrowing. As of September 30, 2024, the collateral provided borrowing capacity of
approximately $520,818,318. 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 necount | Actoumts

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 2,656,900 2,656,900 —
(e) Aggregate Total (a+b+c+d) $ 9,656,900 | $ 9,656,900 | $ —
(f) Actual or estimated Borrowing Capacity as Determined by the Insurer 520,818,318 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)
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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 Years 3to 5 Years
Membership Stock
1. Class A $ —1$ — —1$ —13 — —
2. Class B 7,000,000 7,000,000
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate
Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral Pledged (Lines 2+3) $ 782,395,398 |$ 805,468,493 —
2. Current Year General Account Total Collateral Pledged 782,395,398 805,468,493 —
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
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(4) Borrowing from FHLB
a. Amount as of Reporting Date

1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ —1|$ —1% — XXX
(b) Funding Agreements — — — —
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) $ — 1% —1|$ —1$ —
2. Prior Year end
(a) Debt $ —13 —1s — 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

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 440,094 573,594 — —
3. Interest cost 9,968,424 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 (40,434,639) (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 $ 243,758,735($ 268,550,189 | $ —1$ —_

b. Postretirement Benefits - No significant change.
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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 | $ —1$ —_
b. Actual return on plan assets 57,727,761 92,716,399 102,353 — —
c. Foreign currency exchange rate changes — — — — —
d. Reporting entity contribution — — Nocsrig:ggam 889,293 — —
e. Plan participants’ contributions — — — — —
f. Benefits paid (40,549,030), (23,298,135)| (444,226), — —
g. Business combinations, divestitures and settlements — — — — —
h. Fair value of plan assets at end of year 533,352,581 |$ 516,173,850 | $ —1|$ 7,065,203 | $ —1$ —
(3) Funded status
Overfunded Underfunded
2024 2023 2024 2023
a. Components:
1. Prepaid benefit costs $ 203,173,663 ($ 188,810,830 $ —
2. Overfunded plan assets 84,659,327 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) $ 287,832,990 ($ 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 440,094 | $ 573,594 | $ 85,125 |$ 113,500 | $ —19% —
b. Interest cost 9,968,424 13,621,403 85,297 102,353 — —
c. Expected return on plan assets (28,012,775), (27,039,900), — — — —
d. Transition asset or obligation — — — — — —
e. Gains and losses — — 21,293 775,793 — —
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 (14,362,833)( $  (12,844,903)( $ 191,715 | $ 991,646 | $ —1|$ —
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)| $ — 13 —
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 25,846,496 76,074,977 — —
f. Net gain and loss recognized — — — —
g. ltems not yet recognized as a component of net periodic cost - current year $ 84,659,327 ($ 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|$ —1$ —1$ —
b. Net prior service cost or credit — — — —
c. Net recognized gains and losses 84,659,327 58,812,831 — —
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(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 % 518 %
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 $243,758,735 for September 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

A. Contingent Commitments

The Company has guaranteed the solvency of ABM. This guarantee assures the payment of benefit liabilities by ABM, which ABM assumed from the Company and certain
other third parties. No liability for these contingent guarantees is shown on the Company’s balance sheet.

The Company had commitments outstanding at September 30, 2024, to purchase, expand or improve real estate, to fund mortgage loans, and to purchase other invested assets
aggregating $828,578,957 of which $498,999,799 is expected to be funded during 2024. The remaining balance of $329,579,158 will be funded in 2025 and beyond. As of
September 30, 2024, the majority of mortgage loan commitments have fixed interest rates.

B.-F. No significant change.

NOTE 15 Leases

No significant change.

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

No significant change.

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

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

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

No significant change.
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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 $ 32,830,000 | $ 73,003,713 | $ 28,880,869 | $ —1$ 134,714,582
Common stocks — 68,500,019 8,803,299 10,048,682 87,352,000
Derivatives — — 254,964,371 — 254,964,371
Separate account assets 201,008,480 1,079,217,251 — — 1,280,225,731
Total assets at fair value/NAV $ 233,838,480 | $ 1,220,720,983 | $ 292,648,539 | $ 10,048,682 | $ 1,757,256,684
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 $ 201,008,480 | $ 1,079,217,251 | $ —1$ —1$ 1,280,225,731
Total liabilities at fair value $ 201,008,480 | $ 1,099,638,084 | $ —1$% —1$ 1,300,646,564
(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 |$ 33,885,470 | $ —1$ —|$ 841,320 |$ (5,845,921) $ —1$ —1$ —1$ —|$ 28,880,869
Common stocks 8,467,527 — — — 335,772 — — — — 8,803,299
Derivatives 243,722,427 — — | 28,766,837 12,205,603 | 34,823,361 — — | (64,553,863) 254,964,365
Total Assets $286,075,424 | $ —|$ —|'$ 28,766,837 | $ 11,497,572 | $ 34,823,361 | $ —|$ — | $(64,553,863)| $292,648,533

(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 $292,648,533. 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.

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.
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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.

i Net Asset Not
Type of Financial Instrument égi%rsglautee c\algl)lljlgg (Level 1) (Level 2) (Level 3) (\{qa)\lﬁ P(lg;::ir;ia'?glle
(1) Assets
Bonds $11,371,452,174 $11,694,692,024 $ 45,698,708 | $5,516,218,011| $5,809,535,455| $ — —
Preferred stocks 134,714,582 134,714,852 32,830,000 73,003,713 28,880,869 — —
Common stocks 87,352,000 87,352,000 — 68,500,019 8,803,299 10,048,682 —
Mortgage loans 4,981,111,897 | 5,243,239,886 — — 4,981,111,897 — —
Cash, cash equivalents and short-term investments | 3,593,111,300 | 3,593,111,300 | 2,938,795,542 24,740 654,291,018 — —
Policy loans 242,557,830 242,557,830 — — 242,557,830 — —
Derivatives 254,964,371 254,964,371 — — 254,964,371 — —
Other invested assets 1,838,282,963 | 1,838,282,963 — — | 1,838,282,963 — —
Separate account assets 1,280,225,731 | 1,280,225,731 201,008,480 | 1,079,217,251 — — —
(2) Liabilities
Separate account liabilities 1,280,225,731 | 1,280,225,731 201,008,480 | 1,079,217,251 — — —
Investment contracts 430,468,406 439,609,251 — — 430,468,406 — —

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.
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.

7.15



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

NOTES TO FINANCIAL STATEMENTS

NOTE 21 Other Items
A-B. No significant change.
C. As of September 30, 2024, the Company had no Admitted Disallowed IMR.

D-I. No significant change.

NOTE 22 Events Subsequent

Subsequent events have been considered through November 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.

On August 26, 2024, the Company entered into a coinsurance agreement with RGA to reinsure approximately $3,353,675,427 of life reserves, effective July 1, 2024. This
agreement resulted in a $876,428,142 deferred gain reported in the current year change in surplus as a result of reinsurance line.

On June 1, 2022, the Company entered into a reinsurance agreement with the affiliated company Freestone Re Ltd. ("Freestone") effective as of January 1, 2022, under which

the Company ceded approximately 10.1 billion of in-force and additional fixed deferred, fixed indexed, and multi-year guarantee annuity reserves on a modified coinsurance
basis and credit accident and health business on a coinsurance basis (“Original Agreement”).

On December 31, 2023, the Company signed a coinsurance agreement effective as of December 31, 2023, amending the Original Agreement under which the Company ceded
approximately an additional 1.1 billion of in-force fixed deferred, fixed indexed, and multi-year guarantee annuity reserves on a modified coinsurance basis and credit accident
and health business on a coinsurance basis (“Amended Original Agreement”).

On September 27, 2024, the Company signed a coinsurance agreement with Freestone (the Amended and Restated) effective June 30, 2024 amending and restating the
Original Agreement and Amended Original Agreement, under which the Company continued ceding in-force fixed deferred, fixed indexed, and multi-year guarantee annuity
reserves on a modified coinsurance basis and credit accident and health business on a coinsurance basis, as well as ceding certain single premium immediate annuity policies
in force prior to the Amended and Restated effective date (approximately $1.9 billion ceded reserves) and certain fixed deferred and fixed indexed and multi-year guaranteed
policies issued from January 1, 2024 forward on a coinsurance basis (approximately $1.1 billion ceded reserves).

In addition, the Company entered into a reinsurance agreement with Freestone effective June 30, 2024, under which the Company ceded approximately 0.8 billion of certain in-
force PRT transactions on a modified coinsurance basis.

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 September 30, 2024, $6,651,317 has been paid for incurred losses and loss adjustment expenses attributable to
insured events of prior years. Reserves remaining for prior years are now $13,039,679 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore,
there has been $11,504,208 of favorable prior-year development from December 31, 2023 to September 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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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

NOTES TO FINANCIAL STATEMENTS

NOTE 35 Separate Accounts

No significant change.

NOTE 36 Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF SEPTEMBER 30, 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.

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

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

Yes [ X] No[ 1]

Yes[ 1 No[X]

Yes [ X] No[ ]

1837429

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

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code |  State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [
If yes, attach an explanation.

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

Yes[ 1 No[X]

] No[X] NAI

12/31/2020

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocooiiiiiiiiiiiciee,

12/31/2020

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
(6 ) SRS

06/10/2022

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

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

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PErIOA? .........c.e oottt et

If yes, give full information:

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

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firmS? .............cooi i

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

] N[ 1 NALX]

] N[ 1 NALX]

Yes[ ] No[ X]

Yes[ ] No[ X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
ANICO Financial Services INC. .....cocoooooeeeoeeeeeeeeeeeeeeeeeeeeeene Galveston, TeXas ......cccocooeoeoceeeeeeeeeeeeeeeeeens ....NO.....J....NO.....]....NO.....|... YES....
AEL Financial Services, LLC ....coovoiioeeeeeeeeeeeeeee e Charlotte, North Carolina ........cccocoievieriiennes ...NO.....J....NO.....]....NO.....|... YES....




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

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

GENERAL INTERROGATORIES

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

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

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

FINANCIAL

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

INVESTMENT

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

Amount of real estate and mortgages held in other invested assets in Schedule BA: ..
Amount of real estate and mortgages held in short-term investments: ..............ccccce..

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

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
2,031,936,646 S 4,162,793,625

Preferred Stock e
Common Stock ......... .... 57,788,426

Short-Term Investments ......

Mortgage Loans on Real Estate .... ...626,414 472 S 862,235,900
All Other 2,039,539,830 S 2,421,771,088
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) 4.755,679,374 S 7,697,169,937
Total Investment in Parent included in Lines 14.21 10 14.26 @bOVe ...........cccccoiiiiiiiiiiiiiicecccc s ieeee D e S e
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..............cccooiiiiiiiiiiiiiic Yes [ X] No[ 1]

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

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .............ccccoiiiiiiiiiiicicee
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability page. ..........ccccooiiiiiiiiii e
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 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

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? ......
If yes, give full information relating thereto:

Yes[ 1 No[ X]

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

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?............cccccevvvveerieerieesieerieenns Yes[ 1 No[X]

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

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

If no, list exceptions:

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiieiens Yes [ X] No[ ]
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STATEMENT AS OF SEPTEMBER 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 T 181,280,109

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 4,857,733,189

1.14 Total Mortgages in Good Standing 5,039,013,298
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMNS.........c.cuiiiiiiiiierieieeeieeererereseteie ettt $ 83,930,139

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

1.32 Residential Mortgages

1.33 Commercial Mortgages

1.34 Total Mortgages with Interest Overdue more than Three Months ... $

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) ...cuiuiuiuriiniirrisieieeeeeeese e $ 5,122,943,437

1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

OGN - Ty Y (T (o= o TSR PRRPRRRY B
G T To [T o 1Y o Ty (o F= o [T SRS UR PR [ USSR
1.63 COMMEICIAl IMOTIGAGES ... ..eiutiiiei ittt sttt ettt st et e et e e bt e bt e bt ea bt eaeeea e e sReeeh e e eb e e bt embeem bt em bt embeeeeesaeesbeesbeeabeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

2. Operating Percentages:

2.1 AGH IOSS PEICENT ......eeiieeeeeteteeeeee et ettt ettt e et et et et et et ea et et e s es et et et esessss et eseseses et eseseas st eseses et et et eseas st es e s e s eses et eseas s es et e s et et esesess s es et et esetesesnas SAeAeatseseteseseneae ittt et et etenenene 86.700 %
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 0.600 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ...........cueriiviriiteiitesiitetestesestesestesessssestssesessessssesessesessesessesassasassasessasesssseses Seestseseatasesesenteseteseeaseneas 126.100 %
3.1 Do you act as a custodian for Nealth SAVINGS GCCOUNTS? .........coiiiiiiiuiueieiiiiieirirst ettt ettt ettt ee ettt es e s et ee e es s e b ebeses et s e e esenetens Yes[ 1 No[X]
3.2 If yes, please provide the amount of custodial funds held as of the reporting date ............cccoiiiiiiiiii e B e
3.3 Do you act as an administrator for health savings accounts? ..... Yes[ 1 No[ X]
3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoiiiiiiiiiiieiii e B e
4. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............c.cccocevenene Yes [ X] No[ ]
4.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
dOMiCile Of the FEPOMING ENLILY? .........vvieieceeieiei ettt ettt ettt a s a s s s s et seses e s s s s e ses e s s s s s s sses s sanssansesessanas Yes[ 1 No[ ]
Fraternal Benefit Societies Only:
5.1 In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this been done? .................... ] No [ ] NAT ]
5.2 If no, explain:
6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

. | FREESTONE RE LTD. .
. |FREESTONE RE LTD. .
. | FREESTONE RE LTD. .
. |FREESTONE RE LTD. ...........
. |REINSURANCE GROUP OF AMERICA ..
. | REINSURANCE GROUP OF AMERICA ..
. |REINSURANCE GROUP OF AMERICA ..
. |REINSURANCE GROUP OF AMERICA ..
. | REINSURANCE GROUP OF AMERICA
. | REINSURANCE GROUP OF AMERICA
. |REINSURANCE GROUP OF AMERICA ..
. |REINSURANCE GROUP OF AMERICA ..
. | REINSURANCE GROUP OF AMERICA
. | REINSURANCE GROUP OF AMERICA

Jurisdiction...
Jurisdiction...
Jurisdiction...
Jurisdiction...
Jurisdiction...
Jurisdiction...
Jurisdiction...
Jurisdiction...
Jurisdiction
Jurisdiction
Jurisdiction...
Jurisdiction...
Jurisdiction
Jurisdiction




STATEMENT AS OF SEPTEMBER 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
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations [ 2 Through 5 Contracts
1. Alabama ..o AL oo L el 6,737,598 |........ 109,309,444 882 [ s 116,076,724
2. AlASKA it AK oo b 500,157 2,108,715 (515K RN RS 2,608,319
3. Arizona ..... . AZ .. 77,922,547 |. .91,376,012 |..
4. Arkansas .. .. AR ..22,941,946 |. ....30,453,576 |..
5. California .. .. CA 489,879,453 |. ..580,451,784 |..
6. Colorado ...... .. CO ..35,975,882 |. ....50,092,685 |..
7. Connecticut .. . CT 100,725,646 |. .. 103,610,673 |..
8. Delaware ............. .. DE ..34,310,543 |. ....35,605,779 |..
9. District of Columbia . . DC D T15,567 [ e o 6,345,254 |..
10. Florida .. .. FL 433,835,013 |. .. 476,835,361 |..
11.  Georgia .. GA ..89,720,603 |. .. 107,560,835 |..
12.  Hawaii .. .. HI ..16,358,504 |. .. ....23,583,725 |..
13. Idaho .... . ID ..60,505,137 |. ). ....62,282,367 |..
14.  lllinois ... L IL 209,393,617 |. .. 222,361,765 |..
15.  Indiana . . IN ..89,712,918 |. ) ....94,218,547 |..
16. lowa ..... . 1A ..44,571,331 |. ). .48,970,896 |..
17. Kansas . KS ..28,748,756 |. ). .31,871,992 |..
18, KENLUCKY ..o KY | b 3,596,175 |, 60,885,049 ] SRR RPN 64,265,851
19, LOUISIANA ...eovueiiiiiiieiiie it LA |l . 13,180,953 .. 109,784,135 |..covnnee (13 J[015))] SRR IS 122,951,579
20. Maine ....... ..25,849,782 |. ....27,185,445 |..
21.  Maryland . ..93,015,186 |. , ..103,282,808 |..
22, MasSaChUSELES ..........ceeeruierieeiieieeieeieeenn MA | b e 5,474,327 | 227,249,980 |.....cocvveee. 13,839 | [ 232,738,146
23, MIChigan .....ccceiiiiiiiieiieee e Ml e b . 11,480,649 .. 137,793,678 |............... (29,252)|..cveeveieieiieiie [ 149,245,075
24. Minnesota . .. MN ..48,417,060 |. ....69,906,238 |..
25.  Mississippi .. MS ..46,334,962 |. .52,087,864 |..
26, MiSSOUM ..covveeieeieeieeieeieeieeieeeeseeseeneenee. MO e L 010,736,338 ... 68,131,046 80,554,959
27, MONtANA ...oveeiieieeieeieeieeieeeeeeeeeeseeneeees. MT e L [ 714,958 |, 51,306,310 52,000,313
28. Nebraska .. ..24,064,123 |. .25,557,240 |..
29. Nevada........ ..32,109,537 |. .41,659,931 |..
30.  New Hampshire .........cccoccoveeviicenincninens NH [ b o 2,128,757 | 51,471,454 53,600,599
31, NEW JEISEY ..ooueiiiiiiiiieiieiee e N e b [ 13,697,324 . 299,266,211 |.o.voeeeeee e 2,117 o [ 312,965,652
32.  New Mexico . NM ..10,744,799 |. ....24,979,526 |..
33. New York ..... , . 1,703,282 8,729 [ [ 4,414,689 |..
34. North Carolina .. .1 752 291 |. 162,580,907 |. 174,357,939 |..
35.  North Dakota ... 711,364 |. ... 8,222,479 |. ...8,921,515 |..
36.  OhiO ...c......... ...10,614,782 |. 543,288,293 |. .. 553,906,416 |..
37. Oklahoma . 9,775,242 |. ..41,653,084 |. ....51,536,229 |..
38. Oregon ......... 4,197,041 |. ..20,960,454 |. ....25,154,302 |..
39. Pennsylvania ... 436,925,965 |. .. 447,864,691 |..
40. Rhode Island .... ..24,368,691 |. ....25,468,009 |..
41.  South Carolina . ..56,159,828 |. .65,400,199 |..
42. South Dakota ... ..15,293,872 |. ....17,338,776 |..
43. Tennessee ... ..99,513,155 |. .. 112,249,525 |..
44. Texas ....... 274,368,506 |. ..440,204,468 |..
45. Utah..... ..54,729,430 |. ....65,090,824 |..
46.  Vermont ..12,691,459 |. ... 14,325,384 |..
47, VIrginia .ooeeeeeeveeeseeseeeeeieeeeseeseeseeneeenes. VA e b . 8,032,975 .. 112,027,648 |................ 23,850 [oovveeiiciiciieins o 120,084,473
48.  Washington ........ccceceeveevenieeieniesienieeeee. WA | b e 7,954,0626 ..., 66,998,620 74,955,718
49. West Virginia ..41,208,140 |. ....44,207,379 |..
50. Wisconsin .... . ..99,264,070 |.
51, WYOMING .ovevenrviineeienieenieieeeeeeeseeeieeeees. WY ol 1,195,247 | 3,919,930
52.  American Samoa .........cccceceeeriieeiiieeeineaans AS | N e 80909 [
53. Guam ............. o GU el 119,085 [ 3,550 |.
54. Puerto Rico ...... .. PR 287,239,555 |.
55. U.S.Virginlslands ..........cccociiiiiiniininnnen, VI e Ne e 733 [
56. Northern Mariana Islands ..............cccccoeeinie MP
57. Canada ......cccccceevuveennnns .. CAN
58. Aggregate Other Aliens . OT . .
59.  Subtotal .....ccccoeiiiiiiiiiiiiicnieene e XX e 648 995,199 |..... 5,502,357,635 |.......... 11,734,963 | e 6,163,087,797 |.......... 84,155,252
90. Reporting entity contributions for employee benefits
PlANS. ...t D.9.0 GV IR 825,990 [ [ 528,325 [ o 1,354,315 |
91.  Dividends or refunds applied to purchase paid-up
additions and anNUItIes............ccoerererereenenenens e XXX [ 1,949,469 [...oovoeiieiieiies oo o o 1,949,469 ..o
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.................... 3,700,079
94.  Aggregate or other amounts not allocable by State... R R R .
95.  Totals (Direct BUSINESS).......cccoevrveeereerenenenenenesforeeens XXX ,584 |..... 5,502,357,635 |.......... 12,265,441 [ [ 6,170,091,660 |..
96. Plus Reinsurance Assumed. XXX e e 4,745,069 |.......cocvenveee 9,409 |..........52,027,494 |.....oooireieinns s 56,781,972 |..
97  Totals (All Business).... - XXX..... .... 660,213,653 |..... 5,502,367,044 |..........64,292,935 |.......ceovrririinns e 6,226,873,632 |..
98. Less Reinsurance Ceded...........ccoovevrrrenenennnens o XXX feene 2,788,264,929 |..... 5,608,491,940 |..........59,486,820 [.......cccocevvrevvras fernnn 8,456,243,689
99. Totals (All Business) less Reinsurance Ceded XXX (2,128,051,276) (106, 124,896) 4,806, 115 (2,229,370,057) 84,155,252
DETAILS OF WRITE-INS
58001. USA Overseas Military .......ccooovevivivciiiiecnifee XXX....... 130,135 |.
58002. MEX Mexico
58003. DEU Germany
58998. Summary of remaining write-ins for Line 58 from
OVErflOW PAGE .....veveveieciicieciecrecve e | XXX [ 28,016
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 189,873
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccccceveviieiiiieiiie e e D00 G RS (U RO R U R
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

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

Bruce Flatt Brian Kingston
Partners FC Il Ltd.
(Bermuda)
Partners FC Ltd. Partners BK LLC
(Bermuda) (Delaware)
A 9%
| -
Voting Interest | -
, Beneficial Interest
BNT Trustee Ltd.
(Bermuda)
I BNT Partners Public®
Voting Trustee / Trust
Brookfield Corporation 2 (Bermuda) Class A Exchangeable Limited
Nés'f/ TSX Class B Limited Voting Voting Shares
(Ontario) Shares (100%

Class C Non-Voting Shares (Direct/Indirect 100%) Brookfieldl\\l/;/{esallztltjrgilutions Lid.

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

(Bermuda)

"This percentage represents both the percentage of beneficial interest in the BNT Partners Trust and the percentage of voting interest in BNT Trustee Ltd. The remaining 50.02% beneficial interest in BNT Partners Trust and 50.02% voting interest in BNT
Trustee Ltd. is held through entities owned by (i) Sachin Shah (9%}, (ii) Barry Blattman (9%) (iii) Cyrus Madon (8%), (iv) Connor Teskey (8%), (v) Anuj Ranjan (8%), and (vi) Bill Powell (8%).

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.

3In accordance with the Company’s third amended and restated bye-laws, no person holds more than 9.9% of the voting power of the Class A Exchangeable Limited Voting Shares.
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Continued from previous page

Brookfield Wealth Solutions Ltd

NYSE/TSX
(Bermuda)
BAMR Holdings Ltd. h?;": F;fng:tpﬁ; BAM Re Holdings BAM Re UK Holdings Ltd. BAM Re Holdings Ltd."
(Bermuda) (Bgrmu ) : (DIFC) Ltd. (UAE) (United Kingdom) (Bermuda)
North End Re
L North End Re Ltd. (Cayman) SPC
(Bermuda) (Cayman)
—I BNRE Canada
Holdings Inc.
BNRE Canada Services BN RE Ri (UK) Limited BAM Senvices (Barbados) BNRE Bermuda Services (British Columbia)
Inc. (British Columbia) (United Kingdom) Inc. (Barbados) Ltd. (Bermuda) | ] | Preferred Shares
BNRE Canada Finance ULC | | BNRE Canada Pref
(British Columbia) (%“r:’ta':g)
99.9999% LP Common Shares
. . i ; BNRE Bermuda
Brzoligéld Alnnwty BAMR Freestone Holdings| | V™™ G&”T_'g Holdings commonsh Finance Holdings Ltd.
olaings Inc. X T 0mmon shares
(Canada) Kft. (Hungary) (United Kingdom) Class Y Preferred Shares 09.99%LP (Bernlwuda)
0.0001% GP 9.13% . I I
| -1970 Class Z Special BNRE Bermuda BNRE Bermuda
S Finance LP 001%GP | Finance GP Ltd.
Brookfield Annuit i Blumont Annuity Company BAMR US Holdings | Bermuda)  [€ 77777 Bermuda
roOKIISIE AUty BNRE Cdn Holdings | ULC BNRE Holdings UK Lid ' (Bermuda) | Ltd, ( ) ( )
Company (Canada) (Briish Columbia) ILP T BAMR US Holdings LLC Bermud
FEIN 98-1672376 Series 1 (Ontario) (United Kingdom) (0F) (Bermuda)
Preferred LP FEIN 92-0894383
Units
| 99% LP |
0,
B;\ookﬁ;eld Brookfield ,(G\SE;Jity US Inc. S0.87% 99.999% LP 0.001% GP
nnuity
Loan LP FEIN 384088410 L ANG T%PECO te Brookfield BNRE US Services LLC | [BNRE Triangle Acquisition
(Ontario) (DE) Reinsurance (DE) Inc. (DE)
Investments LP (DE) FEIN 86-3528887 FEIN 92-2035543
I FEIN 93-3766666
ANG MIDCO LLC
(DE)

" 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.

|

Argo Group International

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

Holdings, Inc. (DE)

I
Other subsidiaries of
American National
shown below

Other subsidiaries of Argo
shown below
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Continued from previous page

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 FEIN 93-2850635

Alternative Benefit
- - — Management, Inc. (NV)
American National County FEIN 74-2894432

i Mutual Ins. Company 3(TX
Grace (l;:?;lljjr;gce Ltd. e #29%19)’ (TX) ANICO Eagle, LLC (TX) AN/CAN Investments, Inc.
FEIN 43-0617723 FEIN 45.5303462 (BC Canada)
) ) ANICO Financial
American National Property And - - I ;
Casualty Company (MO) | Adrﬁmiirtlrcazigry altr;%na(lrx) IS:EmCESSZIArJ;Sgé)
NAIC #28401 AL
o FEIN 43-1010895 FEIN 76-0356539 Farm Family Casualty Insurance
. i i i C NY) NAIC #13803
R o merican National Life ompany (1) NAC & ANDV 97, LLC (TX) ANTAC Core CRE, LLC (TX)
pany | FEIN 76-0554942 FEIN 92-0894383
(TX) NAIC #7173 ANICO REO LLC (TX)
FEIN 75-1016594 . . —
American National General FEIN 99-0897384
Insurance Company (MO) - -
NAIC #39942 Family Core Holdings Ltd.
FEIN 43-1223793 FEIN 98-1737422
Garden State Life Insurance | (Cayman Islands) South Shore Harbour
Company (TX) NAIC #63657 ANREIN, LLC (TX) Development, LLC (TX)
FEIN 22-1700753 ANICO REO St. James " -
_— Owner LLC (TX) FEIN 20-5822860 FEIN 76-0178253
ANPAC Lloyds Ins. American National Ins. Service FEIN 99-1291933
Management, Inc. (TX) Company (MO)
FEIN 76-0442824 FEIN 43-1071580 South Shore Service Center,
LLC (TX)
Standard Plus, Inc. (TX) | ANICO REO C2 ANIND TX, LLC (TX)
FEIN 20-0610755 — Owner LLC (TX) FEIN 76-0620853
American National Lloyds ) FEIN 99-1888471
Insurance Company 2(TX) ANISCO of V‘\;\?/ihlngton, Le American National Life
NAIC #1004 FEIN 88-2842497 Insurance Company of
FEIN 75-2551212 New York (NY) NAIC #63126
FEIN 14-1400831 Arches Acquisition
Holdco | Inc. (DE)
FEIN 93-2353813
United Farm Family I
Insurance Company (NY)
NAIC #29963 o
FEIN 14-1709872 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. American National Assignment
3 Not a subsidiary company, but managed by American National Insurance Company. L Company LLC (TX)
FEIN 99-5016931

Note: All subsidiaries are wholly owned, except as noted.
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Continued from second page of chart

American National Group Inc. ' (DE)

FEIN 42-1447959

AE Capital, LLC (IA)
FEIN 854289437

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

American Equity Investment Properties,
L.C. (1A
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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Continued from second page of chart

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 II, 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
I AERL, L.C. (IA)
BH JV (Berm FW) Multifamily Investors, LLC (DE) ; ¥
FEIN 92-1992151 Ace Fund Holdings LLC (D) 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 qu(n)tryml)r;\aeystment 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

Ace Fund Holdings LLC (DE) o o M-A LPI Holdings, LLC (DE)
Residential Investment Trust I (DE) FEIN 92-1610110 Residential Investment Trust III-E (DE) Residential Investment Trust V FEIN 88-4253582
7.10% Eagle Life Insurance Company 5.73 % Eagle Life Insurance Company

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

gclL

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

"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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| Continued from second page of chart |

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)
AlIN AA-3190932
FEIN 98-0518572

PXRE Reinsurance (Barbados) Ltd.

Argo Financial Holding (Ireland) UC
(Ireland)

99.9%

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

0.1%

Argo Irish Holdings |, Ltd.
(Bermuda)

Argo Irish Holdings Il
(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

Colony Insurance Company

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

(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
(IL) NAIC #34118
FEIN 65-0075940

BP&C Shared Services, Inc. (DE)
FEIN 74-2999179

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

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

Representagéo 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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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

SCHEDULEY

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) *
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 60739 .... | 74-0484030 .. [ 1343722 ..... | ceeiiiiiiiiiiis | e American National Insurance Company ........... JURN RN U RE........ American National Group Inc. .................. OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... NO...... I R
Brookfield Wealth Solutions Ltd. Group American National Life Insurance Company of American National Insurance Holdings, Inc.
L0408 L[ e | e TA773 ... | 75-1016594 .. | 1343731 oo | oveevieieiiee [ oo TEXAS eveeenereeeireeeee e e e e e J ) PPN IR TR s OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group American National Insurance Holdings, Inc.
L0408 | e e 63657 ....| 221700753 .. [ .ooooiiiiiiiis | i | e Garden State Life Insurance Company ........... JURN RN U TR e OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group American National Life Insurance Company of Amer ican National Insurance Holdings, Inc.
L0408 L[ e | e 63126 .... [ 14-1400831 .| coevvvieenss | e [ e Nt YOrK et Y] TR s OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group American National Insurance Holdings, Inc.
L0408 | e e 13803 ... [ 14-1415410 .| .ioriiiiiiiiee | eevemmneriniieee | e Farm Family Casualty Insurance Company ...... LN TR e OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group American National Insurance Holdings, Inc.
L0408 | e e 29963 .... | 14-1709872 .. .ooeiiiiiiiiis | e | e United Farm Family Insurance Company ......... LN TR e OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group American National Property and Casualty American National Insurance Holdings, Inc.
L0408 L[ e | e 28401 ....[43-1010895 .. | 1343946 ..... | .eeeercreveniee [ eeerieeeee s COMPANY vveeeveeeeereeeeeree e e e e e seree e MO TR s OWNEISNIP..eeeereeeereeeirce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group American National Property and Casual ty
L0408 | e e 39942 ... |43-1223793 .| e | i | e American National General Insurance Company |..MO.....|....... IA........ COMPANY s OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group American National County Mutual Insurance
L0408 | e s 29319 ... |43-0617723 .. .ooeeiiiiiiiis | i | e COMPANY eeeee e JURN R U IA........ American National Insurance Company ........ Management.........cooveieiiiiiiiininennncd ... 0.000 .... |Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 10043 ... | 75-2551212 .| ceiiiiiiiiiii | eeeeereeiieiiien | e American National Lloyds Insurance Company . |..TX.....|....... IA........ ANPAC Lloyds Insurance Management, Inc. ... |Attorney-In-Fact...........cccoeiiiiinns ... 0.000 .... [Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 .... |42-1447959 ..|3981379 ..... 1039828 ...... NYSE oo American National Group InC. ......ccccccveennn GDE] e WP....... BAWR US Holdings LLC ....evvvveeenirierrieeins OWNEISNIP..eeeereeeereeeirce e ..90.900 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... |88-4277274 .. | .oooviiiiiiiis | e | e American National Insurance Holdings, Inc. . |..DE.....|...... NIA....... American National Group Inc. .................. OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [76-0457938 .. | ..eervvrvrne | reeerieeenee [ e ANTAC, LLC e [ U DU NIA....... American National Group Inc. .......ccccoveene OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 .... | 74-2894432 .. ..oooiiiiiiii | i | e Alternative Benefit Management, Inc. .......... VL] s DS........ American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... |45-2475493 .. .ooooiiiiiiiis | i | e ANICO Financial Services, Inc. .....cccccceeeens JR D R O DS........ American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group American National Insurance Holdings, Inc.
B0 S RN DO 00000 ....|76-0356539 .. | .eeveevrveeeee | e | e American National Administrators, Inc. ....... T L OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... N
Brookfield Wealth Solutions Ltd. Group American National Property and Casualty
L0408 | e e 00000 ... |43-1071580 .. [ ..ooevevvviees | eorrreriiiiiiie | e American National Insurance Service Company |..MO.....|...... NIA....... COMPANY s OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group American National Insurance Service
L0408 L[ e | e 00000 ... [88-2842497 .. | .covevvvvnie | e [ e ANISCO of Washington, LLC .......ccevvueeenunnene WAL e NIA....... COMPANY e eree e e e OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group American National Property and Casualty
L0408 | e s 00000 ....|76-0442824 .. [ ....coooviiiis | oriiiiiiiiiie | e ANPAC Lloyds Insurance Management, Inc. ..... FR D U DO NIA....... COMPANY s OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [76-0620853 .. | ...eevvvrverne | rreerireeeniee [ oo ANIND TX, LLC oo [ U D NIA....... ANDV 97, LLC oo OWNErSNIP..eeeeeeeereeerce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[20-5822860 .. | ...ecovveerie | rreerireeeiiee [ e ANREINV, LLC woveeieeeiree e [ U D NIA....... ANDV 97, LLC oo OWNErSNIP..eeeeeeeereeerce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [76-0554942 .. | ...oooviivrie | creerieeeee [ e ANDV 97, LLC v [ U DU NIA....... ANTAC, LLC eeveieiree e OWNErSNIP..eeeeeeeereeerce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [45-5303462 .. | ..eevevvrerne | erreerieieniee [ e ANICO Eagle, LLC wouveeeieeeieeeeceeeceen [ U DU NIA....... ANTAC, LLC eeveieiree e OWNErSNIP..eeeeeeeereeerce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerieenine | e | e [ e AN/CAN Investments, InC. ...coevvevevcveeenunenn. LCANL...) e NIA....... ANTAC, LLC eereieiree et OWNEISNIP..eeereeereeerce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 Lo f i e 00000 ... | 98-1674569 .. [ ... | eeriiriiiiiiiins | eeriiiiiiiiiiii e Freestone Re Ltd. ..oooovviiiiiiiiiiiiiiiiiiiees P [V IA........ American National Group Inc. .................. OWNership...ooeeeeeieeeieieieieen | .100.000 ...[Brookfield Wealth Solutions Ltd. ....... . NO...... I
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Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 .... [76-0178253 .| eevcevreene | eerreenieiei [ e South Shore Harbour Development, LLC .......... T SN U NIA....... ANTAC, LLC eeeeveeeeereeeriee e siee e OUNErSNIP.ceeveeieieeieeiee e .100.000 ... [Brookfield Wealth Solutions Ltd. ....... NO...... IO
Brookfield Wealth Solutions Ltd. Group American National Insurance Holdings, Inc.
L0408 . f e [ e 00000 ... [20-0610755 .. | .eevoevveeen | eovveenieeienie [ e Standard PIUs, INC. ..eecevrerreeieerieenieeniens T SN U NTA et e OUNErSNIP. et .100.000 ... [Brookfield Wealth Solutions Ltd. ....... - NO...... IO
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|98-1672376 .. [ ..ccoeevvveees | correreiiiiiiie | e Brookfield Annuity Company ............cccccceee. AN e IA........ Brookfield Annuity Holdings Inc. ............ OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 .... [92-0894383 .. | ..eovvevvoeen | eereeiiiee [ e BAMR US Holdings LLC ...coveeueeeieaieeiienieene GDE] e NIA....... BAMR US Holdings (Bermuda) | Ltd. ........... OUNErSNIP. et .100.000 ... [Brookfield Wealth Solutions Ltd. ....... - NO...... IO
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 ... [ woveeeieees | e [ e | e BAMR US Holdings (Bermuda) | Ltd. .............. LB NIA....... BAM Re Holdings Ltd. ....ccooeeieeeiieniennens OUNErSNIP.ceeveeieieeieeiee e .100.000 ... [Brookfield Wealth Solutions Ltd. ....... - NO...... IO
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 ... [ woveeeieees | e | e | BNT Trustee Ltd. .eeveeieeiiiniiiieieeieeen, LB UIP....... Partners FC Ltd. .oooeveeeeerieiieieeieeens OUNErSNIP. et ..41.000 ....[Bruce Flatt .....ccccoevvrivriiiiiienen, O] e e
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 ... [ woveeeieees | e | e | BNT Trustee Ltd. .oeeveereeiiiieiieieeseeee, LB UIP....... Partners BK LLC .....eevveerveerueneereerieenenn OUNErSNIP. ceveeeieeeeiee e e ..9.000 .... [Brian Kingston .......cccocerieenienenas O] e e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e BNT Partners Trust ......ooooeeeeiiiiiiiiiinnnnnns LBW....J...... UIP....... BNT Trustee Ltd. ..ooooveiiiiiiiiiiiiiiis Management.........cooveeeeiiiiiiiinnennncd ... 0.000 .... |Bruce Flatt and Brian Kingston ......... N e
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 ... [85-9332827 .| .evrvevvieen | e [ e BAM Re Holdings Ltd. ....cccovvrievreniiiiinnn, LB NIA....... Brookfield Wealth Solutions Ltd. ............ OUNErSNIP. ceveeeieeeeiee e e .100.000 ... [Brookfield Wealth Solutions Ltd. ....... - NO...... IO
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 ... [80-0947060 .. | ..eevoevvvene | woveeeniemiini [ e Town Center Partners, Ltd. ......cccooveveennes LT e NIA....... TC Blvd. Partners, LLC ...cceeveeeienieniene Management.........eerveerveeneeennennenand ... 0.000 .... |Brookfield Wealth Solutions Ltd. ....... - NO...... IO
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 .... [76-0444990 .. | ..oovoevvvenn | eoreeii [ e Town and Country Partnership .........ccccceueee. LT e NIA....... ANDV 97, LLC e OUNErSNIP. ceveeeieeeeiee e e ..72.200 ....[Brookfield Wealth Solutions Ltd. ....... - NO...... IO
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 ... [46-3426560 .. | ...cooevreeen | eereeniiien [ e TC Blvd. Partners, LLC ...occvveeereerierieeene. T SN U NIA....... ANICO Eagle, LLC ...oecveeeerieeiieesieesieeieans OUNErSNIP. et ..87.700 ....[Brookfield Wealth Solutions Ltd. ....... - NO...... IO
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 .... [46-3432650 .. | ..oeooerrieen | eeneeniiie [ e TC Blvd. Partners 11, LLC ..oceeveereeerieeienne LT e NIA....... ANICO Eagle, LLC ...oecveeeerieeiieesieesieeieans OUNErSNIP. et ..95.000 ....[Brookfield Wealth Solutions Ltd. ....... - NO...... IO
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|99-1382199 .. [ .ooeiriiiiiiis | e | e RLS Holdco, LLC ..ooeeeiieeeieiiie LDE] s OTH....... American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e ..80.200 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 ... [99-1363460 .. | ..ooooevveeen | eoreeiiiei [ e RLS Borrower, LLC ...oovveeeeeieeieeiesieesieenns GDE] e OTH....... RLS Holdco, LLC eeveeeeneeeieeieeieee e OUNErSNIP. et .100.000 ... [Brookfield Wealth Solutions Ltd. ....... - NO...... W13
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 . f e [ e 00000 .... [99-4182456 .. | ..oeooevrven | eoreeiieie [ e LOM G IsSUEr, LP oo B N D OTH....... COMPANY e et eneeenee e eeeenaee s OUNErSNIP. et ..72.000 ....[Brookfield Wealth Solutions Ltd. ....... - NO...... I KT
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 .... [78-3081227 .| .evroevveen | e [ e BNRE Canada Holdings INC. ....cccoceeveereenuenns LOAN....) ... NIA....... BAM Re Holdings Ltd. ....cocooeeieeriienieniens OUNErSNIP. et .100.000 ... [Brookfield Wealth Solutions Ltd. ....... - NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 .... [98-1790219 .. | evvoevvenn | e [ e BNRE Canada Finance ULC ........ccccevreerunnnnen. LOAN....) ... NIA....... BNRE Canada Holdings Inc. ........cccceveens OUNErSNIP. et .100.000 ... [Brookfield Wealth Solutions Ltd. ....... - NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 .... [98-1790480 .. | ..eovoevvoeen | eoreeniiiei [ e BNRE Bermuda Finance LP .......cccccevreeriennnnn. LB NIA....... BNRE Bermuda Finance GP Ltd. ......c.cccceene Management.........eerveerveeneeennennenand ... 0.000 ....|Brookfield Wealth Solutions Ltd. ....... - NO...... I KT
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 .... [98-1790490 .. | ..oovvevvoenn | eoreeiiii [ e BNRE Bermuda Finance GP Ltd. ....cccccecveeeeenee LB NIA....... BNRE Bermuda Finance Holdings Ltd. .......... OUNErSNIP. c.eeeeeeeeeeee e .100.000 ... [Brookfield Wealth Solutions Ltd. ....... - NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 . f e [ e 00000 .... [98-1790499 .| .ovoevvonn | o [ e BNRE Bermuda Finance Holdings Ltd. ............ BW...]...... NIA....... BAM Re Holdings Ltd. .....ocooeeveeeiienieniens OUNErSNIP. c.eeeeeeeeeeee e .100.000 ... [Brookfield Wealth Solutions Ltd. ....... - NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | weeemmmmiemennn | e | e | e 5 MW Property Holdings Ltd. ......ccoevvvveeennnes oYM OTH....... Brookfield Reinsurance Investments LP ...... OWNErship...ccoeeeeeeeeeeeee e ..40.100 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... 13
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e e 00000 ... | weeemmmmiemennn | e | e | e Volta Holdings LP ....ooooiiiiiiiiiiiiiiiiiiiis B3 {1 OTH....... COMPANY s OWNErship...ccoeeeeeeeeeeeee e ..72.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 | e | s 00000 ....|88-3889808 .. [ .....ccevvvees | cerrrrriiiiiiie | e TXWren LLC oo CDE] s OTH....... American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e ..90.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 Lo f i e 00000 ....|88-3871687 .. [ ...ccoovvvvees | eevrrrrniiiiiis | eeriiiiiiiiiiiii s TX Newton LLC ..oooiiiiiiiiiiiiiiiiiiiiiiiiiceeeeees LDEL] OTH....... American National Insurance Company ........ OWNership...ooeeeeeieeeieieieieen | ..90.000 ....[Brookfield Wealth Solutions Ltd. ....... . NO...... .13
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Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|88-3921297 .. [ .ieeeiiiiiiiis | e | e TX Leibniz LLC .oeeeeeieeeiee LDE] s OTH....... American National Insurance Company ........ OWNErship...ccoeeeeeeeeeeeee e ..90.000 ....|Brookfield Wealth Solutions Ltd. ....... NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|88-3957208 .. [ ....cccovviees | eerrrrrriiiiiie | e TX Kepler LLC ovveeeeeeieieieieeeeeeee LDE] s OTH....... American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e ..90.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|88-3904685 .. [ ...ccoeviiiiis | eeriirriiiiiii | e TX Hooke LLC ..eeeeeiii LDE] s OTH....... American National Insurance Company ........ OWNErship...ccoeeeeeeeeeeeee e ..90.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group WRPL Retail Partners, Ltd. (Shops at Bella
L0408 L[ e | e 00000 ....[20-8243164 .. | ..oovovvevnne | e [ e TOITA) eeeeieeeeiee e [ U DU NIA....... ANICO Eagle, LLC vvevvreeeieeeieee e OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|88-3971831 .. .eoeeiiiiiiiis | eerrriiiiiiiii | e TX Galileo LLC ovvviiiiiiiiiiiiiiiieieeeeeeeeeeeeeeee CDE] e OTH....... American National Insurance Company ........ OWNErship...ccoeeeeeeeeeeeee e ..90.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[93-2732031 .. | cevevvienne | e [ e SG BNRE LLC ..o DB OTH....... Chamber lain Blane 2023-1 LLC .........cceeen OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e Partners FC Ltd. .oooceviiiiiiiiie s LB UIP....... Partners FC Il Ltd. ..oooovveeviiiiiiiiiene OWNEISNIP..eeeereeeereeeirce e .100.000 ... |Bruce Flatt ......ccoooeevrieiiririiiiieenns N0 e
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e Partners FC 11 Ltd. .ocvvvvveeiiiiiiieeeiieeee LB UIP....... Bruce Flatt ...ooovoveeiiiiiiieeeccecce OWNErSNIP..eeeereeereeereeeee e .100.000 ... |Bruce Flatt ......ccooovvvrieiiiiriiiiieenns N0 e
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ... | weeemmmmiemennn | e | e | e Partners BK LLC ... LBW....J...... UIP....... Brian Kingston ..., OWNErship...ccoeeeeeeeeeeee e .100.000 ... [Brian Kingston ...........cccccouueemmeennnns N e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e e 00000 ....|98-1737429 .. | .ooooiiiiiiiis | i | e One Liberty Plaza Property Holdings Limited |..CYM....]...... OTH....... COMPANY s OWNErship...cceeeeeeeeeeeee e ..39.100 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[20-4937509 .. | .eerrveerne | rreerreeenee [ e Germann Road Land Development, LLC ............ 200 e NIA....... ANICO Eagle, LLC vvvvvveieiieeeieee e OWNEISNIP..eeeereeeereeeirce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e North End Re Ltd. ....cccevevviieiiiiiiiiiciieene B 1A BAM Re Holdings Ltd. .....cccoveevveeniiinnns OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e North End Re (Cayman) SPC ........ccccocovvrvunenne J I 1A BAM Re Holdings Ltd. .....cccoveevveeniiinnns OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [83-2964071 .. | .coevevvveenae | rreerieieiee [ e Eagle Tri County LLC ....ccoveviieiiiieiices [ U DU NIA....... Eagle IND., LP i OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [76-0621069 .. | ...ocovvrevrae | crveerireeeniee [ e Eagle IND., L.P. oo [ U DU NIA....... ANIND TX, LLC weoereeireeeriree e Management.........eeveveeercreeenineennnnnd ... 0.000 .... [Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [83-2990147 .| .cevrvvevene | vrreerieeeiiee [ e Eagle Burleson Park LLC .......ccoveriveercneennns [ U DU NIA....... Eagle IND., LP i OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e McCarren 2021-1 Ltd. .ooooeeriieiiiiis oYM OTH....... American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e ..76.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Prospect 2021-1 Ltd. ..oooovrieirieiiis oYM OTH....... American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e ..75.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ... | weeemmmmiemennn | e | e | e Chipman Industrial Park No. 1 Inc. ............ LCAN....J ...... NIA....... Chipman Development Corporation .............. OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ... | weeemmmmiemennn | e | e | e Chipman Holdings, Inc. ...cccoovviiiiiiiiiiiiinnnnn, LCAN....J ...... NIA....... AN/CAN Investments, Inc. .....ooeeeeeiiennis OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ... | weeemmmmiemennn | e | e | e Chipman Development Corporation ................ LCAN....J ...... NIA....... AN/CAN Investments, Inc. .....ooeeeeeiiennis OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e Meadow 2021-1 Ltd. ....ocovvvrirviiiieeiiiieineene [ (/U OTH....... COMPANY e eree e e e OWNErSNIP..eeeeeeeereeerce e ..75.000 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e McCarren 2021-1 Holdco Ltd. ..cocvvvevvevrnnnne [ (/U OTH....... McCarren 2021-1 Ltd. ...ooccveeevevieiiieenens OWNErSNIP..eeeeeeeereeerce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerieenine | e | e [ e Prospect 2021-1 Holdco Ltd. ...ocvvevvevrnnnne O 0TH....... Prospect 2021-1 Ltd. ....ccceeevveeiiiicenens OWNEISNIP..eeereeereeerce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 e | e 00000 ... | eeiiiieiii | i | i | e Meadow 2021-1 Holdco Ltd. ..ocooviiviiiiviiinnns O 0TH....... Meadow 2021-1 Ltd. ..oooovreiiniiiiiiiiiieanans OWNErShIP. .eeeeeeeieeeiiceeii e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... 13
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Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [98-1737739 .| cevrvveveae | rreerieeeiee [ e Lilia Property Holdings Ltd .......cccvvrunene PR (/U R OTH....... ANTAC Core CRE LLC ...oovveveireeiieieiieeens OWNErSNIP..eeeeeeeeereeeiree e ..35.800 ....|Brookfield Wealth Solutions Ltd. ....... NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Canadian Cottage Company Ltd. ................... LCAN....J...... NIA....... Chipman Holdings, Inc. .....cccoeeeiiiiiininns OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|93-4288766 .. [ .....ccovvvvrs | eerririiiiiiies | e Johnston 2023-1, LLC ..oooeeeiiiiiiiiis LDE] s OTH....... American National Insurance Company ........ OWNErship...ccoeeeeeeeeeeeee e ..76.200 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|92-4009671 .. [ .eeeeveeiiiies | eerrrrrrriiiiie | e Isserlis 2023-1, LLC ..oooeeeeieeiieees LDE] s OTH....... American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e ..76.200 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|92-39858671 .. [ ..ceeeeriiiiis | eerrrrriiiiiiie | e Harrell 20231, LLC ..ooevveeeeiiiiiiiiieeeeees LDE] s OTH....... American National Insurance Company ........ OWNErship...ccoeeeeeeeeeeeee e ..76.200 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | 981737778 .. | .oeeeieeiiiiis | e | e Grace Property Holdings Limited ..........ccccee. oYM OTH....... Brookfield Reinsurance Investments LP ...... OWNErship...cceeeeeeeeeeeee e ..48.900 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e Ewing Blane 2023-1 LLC ....ccvverivveerieeeinenns GDE] e OTH....... Ewing Blane 2023-1 Holdco LLC ................ OWNEISNIP..eeeereeeereeeirce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|99-1539863 .. [ ..ceeeeevieirs | cerrrrrriiiiiie | e Ewing Blane 2023-1 Holdco LLC ..........euueeeeee LDE] s OTH....... American National Group Inc. .................. OWNErship...cceeeeeeeeeeeee e ..74.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ....|98-1685038 .. [ ....cccovvvees | cerrirriiiiiiie | e Dupre 2022-1, Ltd. .ooooeeeeeeeeiiiiiis oYM OTH....... American National Insurance Company ........ OWNErship...ccoeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e Dupre 2022-1, LLC .eoeveeeireeieeeeeeeeeee GDE] e OTH....... Dupre 2022-1, Ltd. ..ooovoeveiiiiiiiieeieene OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e Chamber lain Blane 2023-1 LLC .......ccccvcveennne GDE] e OTH....... Chamber lain Blane 2023-1 Holdco LLC ........ OWNEISNIP..eeeereeeereeeirce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|99-1515603 .. [ ...ccevvvevees | corrrrriiiiiiie | e Chamber lain Blane 2023-1 Holdco LLC ........... CDE] e OTH....... American National Group Inc. .................. OWNErship...cceeeeeeeeeeeee e ..66.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|98-1685005 .. [ ...ccevvveeers | cerrrrriiiiiiie | e Casals 2022-1, Ltd. «oooerriiiiiiiiiiiiiiiiis B3 (R S OTH....... American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e ..78.300 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e Casals 2022-1, LLC ..oovvevriereeiieiesieeeieeen GDE] e OTH....... Casals 2022-1, Ltd. ..cccocvvevvicriiiiennenne OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|98-1748248 .. [ ...cooovviiiis | oriiiiiiiiiie | e Cantor L.P. oo oYM OTH....... American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e ..53.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|98-1684989 .. [ ...ccovvviiies | corririiiiiiiie | e Bylsma 2022-1, Ltd. .oooorriiiiiiiiiiiiiiiiiiiies B3 (R S OTH....... American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e ..81.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e Bylsma 2022-1, LLC ..ooveveveireeiieeecieeeieeen GDE] e OTH....... Bylsma 2022-1, Ltd. ....cocvvevveeririiennenne OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [88-1773069 ..| ..eevevvrevrne | rveerreeeniee [ oo BVentures VTSCo S-D, LLC ..evvvrvvierreeeinene GDE] e OTH....... Chamber lain Blane 2023-1 LLC .........cceeen OWNErSNIP..eeeereeereeereeeee e ..86.700 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [88-1746432 .. | .covrvvevree | e [ e BVentures TruckCo S-C, LLC .....covvveenuneennnne GDE] e OTH....... Chamber lain Blane 2023-1 LLC .........ccueeen OWNErSNIP..eeeeeeeereeerce e ..86.000 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e Bventures TruckCo CDL, LLC ......cevvcvvverenene GDE] e OTH....... Chamber lain Blane 2023-1 LLC .........ccueeen OWNErSNIP..eeeeeeeereeerce e ..86.000 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [88-1786620 .. | ..eevevvvevrne | rveerireieniee [ e BVentures LeverCo S-B, LLC ....cceveveveennnne GDE] e OTH....... Chamber lain Blane 2023-1 LLC .........ccueeen OWNErSNIP..eeeeeeeereeerce e ..86.000 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [88-1750592 .. | ..eevrvvvverne | rreerreieniee [ e BVentures ClinicCo S-B, LLC .....cccvveeeuveenne DB OTH....... Chamber lain Blane 2023-1 LLC .........cceeen OWNErSNIP..eeeeeeeereeerce e ..86.000 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[20-1134768 ..| .............. 1837429 ...... NYSE, TSX toeveeiieeeieennn Brookfield Wealth Solutions Ltd. ............... LB UIP....... BAM Re Partners Trust ......cccccoveeevuveennnes Other . ... 0.000 ....|Bruce Flatt and Brian Kingston ......... -.NO...... w2
Brookfield Wealth Solutions Ltd. Group
L0408 | e | s 00000 ... | 93-3766666 .. | .....ccoevverr | eerriiriiiiiies | e Brookfield Reinsurance Investments LP ........ CDE] s NIA....... BNRE US Services LLC ......eeveeeeeeeeieiiiaiinne Management.........cooeveeeiiiiiiiiinnenncd ... 0.000 .... |Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 e | e 00000 ... | eeiiiieiii | i | i | e Blumont Bermuda Real Estate JV LLC ............ BW... s 0TH....... BAM Re Bermuda Real Estate JV Member Ltd. [Ownership.......ccoooeiiiviiiineininnenns ..49.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... N P
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

SCHEDULEY

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) *
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | 38-4088410 .. [ ..cceevvvviies | eerrrrriiiiiiie | e Brookfield Annuity US Inc. ........ooeeeeiiiiins LDE] s NIA....... Brookfield Annuity Company .................... OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... NO...... I R
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | ceeecieeeeeees [ e | e [ Blumont Annuity Holdings UK Ltd. ............... L.GBR....J...... NIA....... BAM Re Holdings Ltd. ........cccoeeiiiiiiiiceis Ownership.......cccoueeeiiiiiiiiieeees .100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... O
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wevemmmmmmmennn | e | e | e Brookfield Annuity Holdings Inc. ............... LCAN....J ...... NIA....... BAM Re Holdings Ltd. ....oooooviriiiiiiiiiinninins OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Blumont Annuity Company UK Ltd. ................ LGBR....) ... NIA....... Blumont Annuity Holdings UK Ltd. ............ OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... [ 981774796 .. [ ..coovvrveriis | eoreriiiieees [ e BREF VI Cayman 2 LP ........ccccvveieiiiiiiieneae J U I 0TH....... BAM Re Holdings Ltd. ........cccooeiiiiiiiiinis Management...........cooociiineiiiiiiinnn .. 100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... [98-1728948 .. [ ..coooiveiiis | oo [ e BREF VI Cayman 1 LP ........ccccuveiiiiiiiiiiinee J U 0TH....... BAM Re Holdings Ltd. ........cccoeeiiiiiiiiceis Management...........cooociiineiiiiiiinnn .. 100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | seeeceeeeeeees [ e | e [ Brahms PP Interco 2022-1, LLC ................... DB 0TH....... Brahms PP 2022-1, LLC .......ccccuveeeieiinns Ownership.......coooueeeiiiiiiiiieeees .100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... OO K
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | ceeecieeeeeees [ e | e [ Brahms PP 2022-1, LLC .....ocovviiiiiiiiiiiiiies DB 0TH....... BAVR US Holdings LLC ......covvuieiieeiiiiiiens Management...........cooociiineiiiiiiinnn ... 0.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 98-1748101 .. | ceeviiiviiiiee | eevrreennrnninnn | e Boole L.P. s oYM OTH....... American National Insurance Company ........ OWNErship...ccoeeeeeeeeeeee e ..54.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | ceeecieeeeeees [ e | e [ Boccherini F2 Interco 2022-1, LLC .............. DB 0TH....... Boccherini F2 2022-1, LLC ......cccoceeinnens Ownership.......cccoueeeiiiiiiiiieeees .100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... OO K
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | seeeceeeeeeees [ e | e [ Boccherini F2 2022-1, LLC .......cccevveeerinnnes DB 0TH....... BAVR US Holdings LLC ......coovuieiieeiiiiiiens Management...........coooiininiiiiiiiinnn ... 0.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... [86-3528887 .. [ ..covvrviriie | eereriiiieees [ e BNRE US Services LLC ......ccoveiiiiiiiiiiiiins DB NIA....... BAVR US Holdings LLC ......covvuieiieeiiiiiiens Ownership.......cccoueeeiiiiiiiiieeees .100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... O
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... [92-2035543 .. [ .ccoeiiiiiiis | e [ e BNRE Triangle Acquisition Inc. .......c.ccee. DB NIA....... BAVR US Holdings LLC ......covvuieiieeiiiiiiens Ownership.......cccoueeeiiiiiiiiieeees .100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... O
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | ceeecieeeeeees [ e | e [ BNRE Services (Barbados) Inc. .................. .BRB....]...... NIA....... BAVR Holdings Ltd. .......coovciiiiiiiiiiiiiiens Ownership.......cccoueeeiiiiiiiiieeees .100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... O
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | ceeecieeeeeees [ e | e [ BNRE Holdings | LP ......ccoiiiiiiiiiiiiiiiiiiees LOAN.LL e NIA....... BAM Re Holdings Ltd. ........cccoeeiiiiiiiiceis Ownership.......cccoueeeiiiiiiiiieeees .100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... O
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 98-1TT3977 .| oo | e | s BNRE Cdn Holdings | ULC ......ccccvvvieeiiiiiins LOAN.LL e NIA....... BAM Re Holdings Ltd. ........cccoeeiiiiiiiiceis Ownership.......cccoueeeiiiiiiiiieeees .100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... O
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | ceeecieeeeeees [ e | e [ BNRE Bventures TruckCo CDL, LLC ................ DB 0TH....... NER Asset Holdco 1 Ltd. ......ccoeevveiiiniinns Ownership.......cccoueeeiiiiiiiiieeees ..33.300 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | ceeecieeeeeees [ e | e [ BNRE Bventures TruckCo CDL, LLC ................ DB 0TH....... NER Asset Holdco 2 Ltd. .......ccceeeeiiiniiens Ownership.......cccoueeeiiiiiiiiieeees ..33.300 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | seeeceeeeeeees [ e | e [ BNRE Bventures TruckCo CDL, LLC ................ DB 0TH....... NER Asset Holdco 3 Ltd. ......ccceeveriiniiens Ownership.......ccooueeeeiiiiiiiieeees ..33.300 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... OO K
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | seeeceeeeeeees [ e | e [ BNRE Bermuda Services Ltd. ........ccooeeennne CBWU.L.L e NIA....... BAVR Holdings Ltd. .......coovciiiiiiiiiiiiiinns Ownership.......ccooueeeeiiiiiiiieeees .100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... O
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 98-1736669 .. | ..ooovvceens | e | s BNRE 77G Holdings Ltd. ........cccoiiiiiiiiinis CBWU.L.L e 0TH....... BAM Re Holdings Ltd. ........cccoeeiiiiiiiiincs Ownership.......ccooueeeeiiiiiiiieeees .100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | seeeceeeeeeees [ e | e [ BN RE Ri (UK) Limited ....cooeveriiiiiiiieies L.GBR....J...... 0TH....... BAVR Holdings Ltd. .......coovcciieiiiiiiiiiiens Ownership.......ccooueeeeiiiiiiiieeees .100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... O
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | seeeceeeeeeees [ e | e [ BLI Pinehurst, LLC ....cooeiiiiiiiiiiiiiieeee DB 0TH....... BLI Pinehurst Mezz, LLC .......cccoceeiiiinns Ownership.......ccooueeeeiiiiiiiieeees .100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | ceoeceeeeeeees [ e | e [ BLI Pinehurst Mezz, LLC .......ccuvveieiiiininenns DB 0TH....... BAVR US Holdings LLC .....ccovvvieiieeiiiiiens Management...........coooiiiiiiiiiiiinnn ... 0.000 ....|Brookfield Wealth Solutions Ltd. ....... N W13
Brookfield Wealth Solutions Ltd. Group
S0408 L f e [ 00000 ... | cooeeeeneiens [ | i | BOL PT, LLC .ereiiiiiiiiiiiie i DB OTH....... Brookfield Reinsurance Investments LP ...... Ownership.......ooounniiiiiiiiiiieens .100.000 ... |Brookfield Wealth Solutions Ltd. ....... . NO...... W13
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

SCHEDULEY

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) *
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [88-1138054 .. | ..eevevvvevrne | rveerreeeniee [ oo BGL PT Land, LLC ..cooveeeieeeiieeeieceeeee GDE] e OTH....... Brookfield Reinsurance Investments LP ...... 0WNErSNiP.cceereeereeereeeieeee .100.000 ...|Brookfield Wealth Solutions Ltd. ....... NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|93-2850635 .. [ ..ceeeeriiiiis | eerrirriiiiiiie | e American National Group Services, LLC ....... LDE] s NIA....... American National Group Inc. .................. OWNership....cooeeeeeeeieeeeeeeees .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e ANTAC Core CRE, LLC ...oeeveveeeieeeeirceiieene [ U DU OTH....... ANTAC, LLC eeveeeiree it 0WNErSNiP.cceereeereeereeeieeee .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 98-1737422 .. | eeeiiieiiiiee | eeeeenennenninnn | e Family Core Holdings Ltd. .......ccceeiiiiiinnns oYM OTH....... Farm Family Casualty Insurance Company .... | OWNership..........cccocuveueeevnnnns .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e BGL Pinehurst, LLC .ooceveeeiiieiiieeeiiceieene GDE] e OTH....... BAWR US Holdings LLC ...eeveveveeenireerrieeins Management.........cceeveverreernnnes ... 0.000 .... [Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e BGL Pinehurst Land, LLC .....cecevivvverveienines GDE] e OTH....... BAWMR US Holdings LLC ...eevvvvevrieieerrieeins Management.........eceeveeerveeennnes ... 0.000 .... [Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e BFPL Toronto Property Holdings Inc. .......... LCAN...) e OTH....... ANTAC Core CRE LLC ...oovveverieierieieiieeens 0WNErSNIP.cceereerreeereeeieeee ..35.700 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e BFPL Calgary Property Holdings Inc. .......... LCAN...) e OTH....... ANTAC Core CRE LLC ...oovveveireerieierrieens 0WNErSNiP.cceeereeeeeeereeeieeee ..34.200 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e Bay Adelaide Property Holdings Inc. .......... LCAN...) e OTH....... ANTAC Core CRE LLC ...oovveverieierieieiieeens 0WNErSNIP.cceereerreeereeeieeee ..35.800 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e Bates Blane 2023-1 LLC ....ccvvvrveverrieennns GDE] e OTH....... Bates Blane 2023-1 Holdco LLC ................ 0WNErSNiP.cceeereeeeeeereeeieeee .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 99-1498708 .. | .eeevvrrvreeee | weverrrmrrnrinnn | eeeeeeeeeee s Bates Blane 2023-1 Holdco LLC .................. LDE] s OTH....... American National Group Inc. .................. OWNership....cooeeeeeeeeeieeeeeees ..66.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e BAWR Holdings Ltd. ....ccoeevvueeniiriiiiicainees LB NIA....... Brookfield Wealth Solutions Ltd. ............ 0WNErSNiP.cceeereeeeeeereeeieeee .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e BAWR Freestone Holdings kft. .........cccece.. GHONG L NIA....... BAM Re Holdings Ltd. .....cccoveevveeniiinnns 0WNErSNiP.cceeereeeeeeereeeieeee .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e BAVR BID 11 US AIVLP .oveiiiiieciiecee [ (/U OTH....... Brookfield Reinsurance Investments LP ...... 0WNErSNiP.cceeereeeeeeereeeieeee .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Grace Reinsurance Ltd ........ooeeeeiiiinnns LBW....J...... NIA....... Freestone Re Ltd. ..cooooeeeeiiiiiiiiis OWNership....cooeeeeeeeieeeeeeeees .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e BAMR BID 1 AIVLP oo oYM OTH....... American National Insurance Company ........ OWNership....cooeeeeeeeieeeeeeeees .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e BAM Re K Holdings Ltd. ......cocevvveeiunennnns LGBR....) ... NIA....... Brookfield Wealth Solutions Ltd. ............ 0WNErSNiP.cceeereeeeeeereeeieeee .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e BAM Re Holdings (DIFC) Ltd. ...ceevveveenneene CARE..) NIA....... Brookfield Wealth Solutions Ltd. ............ 0WNErSNiP.cceeereeeeeeereeeieeee .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ... | weeemmmmiemennn | e | e | e South Shore Service Center, LLC ............... JURR S DU NIA....... Farm Family Casualty Insurance Company .... | OWNership..........cccocueeveeeennnns .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e BAM Re Capital Management Ltd. ................. LB NIA....... Brookfield Wealth Solutions Ltd. ............ 0WNErSNiP.ceeeeeeeeeereeeeeee .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e BAM Re Bermuda Real Estate JV Member Ltd. ... [..BW....|...... OTH....... BAM Re Holdings Ltd. .....cccceeevveiiiiinnnens 0WNErSNiP.ceeeeeeeeeereeeeeee ..49.000 ....|Brookfield Wealth Solutions Ltd. ....... N0 e
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e BACH F1 Interco 2022-1, LLC ....cccvvveeuneenns GDE] e OTH....... Bach F1 2022-1, LLC ....oeeeuiieeiieeeiicenes 0WNErSNiP.ceeeeeeeeeereeeeeee .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e Bach F1 2022-1, LLC ...cevvveirieiieieiieeeies GDE] e OTH....... BAWR US Holdings LLC ....evvvveeenirierrieeins Management.........covveerareeennnnns ... 0.000 .... [Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e | s 00000 ....|93-2353813 .. [ .eoeeiiiiiiiis | e | e Arches Acquisition Holdco | Inc. .............. LDE] s OTH....... American National Insurance Company ........ OWNership....cooeeeeeeeiieieeeeees .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 Lo f i e 00000 ... 93-2393007 .. [ .iieeieiiiiins | eerririiiiiiiins | eeeeiiiiiiiiii e Arches Acquisition Holdco Il Inc. ............. LDEL] OTH....... Arches Acquisition Holdco | Inc. ............ OWNership....oooeeeeeeeiiieiieiens .100.000 ...[Brookfield Wealth Solutions Ltd. ....... . NO...... I
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

SCHEDULEY
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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) *
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|98-1691732 .. [ ..oeeriiiiiiis | eerriiiiiiiiiie | e Atreides Paul Holdco 2022-1 Ltd. ............... O OTH....... American National Insurance Company ........ OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[98-1695168 .. | ...ocovvvevree | rveerrmeeniee [ oo Atreides Paul 2022-1 Ltd. .......covvvcveeenunenne [ (/U OTH....... Atreides Paul Holdco 2022-1 Ltd. ............ OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|98-1691929 .. [ ..ocooiiiiiiis | corrrriiiiiiiie | e Atreides Leto Holdco 2023-1 Ltd. ............... O OTH....... American National Insurance Company ........ OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[98-1694739 .. | .covrvvvvnne | crreerieeeiiee [ e Atreides Leto 2023-1 Ltd. ...cocovvevcvvvenneenne [ (/U OTH....... Atreides Leto Holdco 2023-1 Ltd. ............ OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[98-1693420 .. | ..oevrvvrevnne | crrrerreieiee [ e Atreides 2022-1 Ltd. .evocvvvevcveeiiiieiiieenins PR (/U R OTH....... Atreides Leto Holdco 2022-1 Ltd. ............ OWNErSNIP..eeeeeeeeereeeiree e ..80.000 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e Ashby Blane 2023-1 LLC ....cccvveeuveeniieeinees GDE] e OTH....... Ashby Blane 2023-1 Holdco LLC ........c.cc.... OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [26-4431276 .. | .cevevveenne | e [ e ANCAP Jasper, LLC ...c.eeeeereiieeeieeeeiiees [T NIA....... ANICO Eagle, LLC vvvvvveieiieeeieee e OWNEISNIP..eeeereeeereeeirce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [26-4730727 .| coevevveenne | e [ e ANCAP Jasper [1, LLC ...ooovireiieeiiiceeieene [T NIA....... ANICO Eagle, LLC vvevvreeeieeeieee e OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ....|99-1478288 .. [ ....ccoovvvees | cerrirriiiiiiie | e Ashby Blane 2023-1 Holdco LLC .......ccceeunnnns LDE] s OTH....... American National Group Inc. .................. OWNErship...ccoeeeeeeeeeeee e ..66.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e Argerich Holdco 2022-1, LLC ...ccvvveevevennnee GDE] e OTH....... BAWMR US Holdings LLC ...eevvvvevrieieerrieeins Management.........eeveveeercreeenineennnnnd ... 0.000 .... [Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e Argerich 2022-1, LLC ...ococvvveiveeiieeiieeene GDE] e OTH....... Argerich Holdco 2022-1, LLC .......cceeennees OWNEISNIP..eeeereeeereeeirce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|98-1748081 .. [ ..ccoveviiiies | eerrrriiiiiiiie | e Archimedes L.P. ....oooiiiiiiiiiiiiiiiiiiiee oYM OTH....... American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e ..53.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[99-2961406 .. | ..oovovvrevrne | crreeririieiee [ e ANG TOPCO | LLC e GDE] e NIA....... BAWMR US Holdings LLC ...eevvvvevrieieerrieeins OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e ANG MIDCO | LLC oo GDE] e NIA....... ANG TOPCO | LLC +eeeveeeereeeiree s OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 99-0897384 .. | ..oeiiiiiiiiee | eeverreerenninne | e ANICO REQ LLC e JURN RN U DS........ American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e 776G Propco Limited .....oooveeeiieiniiiiiiicae N OTH....... BNRE 77G Holdings Ltd. ......cocoovveeiiinenns OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[93-1651948 .. | ...oovvvvvree | crrerieeeiiee [ e 225 Liberty REIT LLC .eoveeiieeieeeeceeeeee GDE] e OTH....... 225 Liberty Property Holdings Ltd. .......... OWNErSNIP..eeeereeereeereeeee e ..50.000 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|98-0214719 .. | .ooeeiiiiiiiis | e | e Argo Group International Holdings, Inc. ...... CDE] e NIA....... BNRE Triangle Acquisition Inc. ............... OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ....|30-6079295 .. [ ..eeeieiiiiiis | eerrirriiiiiii | e PXRE Capital Statutory Trust Il ................ O] e OTH....... Argo Group International Holdings, Inc. ... |OWNership.........cccooueememeememeennnnnns .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ... | 30-6078985 .. [ ..cceeevveiies | eerrrrriiiiiiie | e PXRE Capital Statutory Trust VI ................ LDE] s OTH....... Argo Group International Holdings, Inc. ... |OWNership.........cccooueememeememeennnnnns .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ... | weeemmmmiemennn | e | e | e Ariel Re Property & Casualty ..........ccceeeenn LGBR....) ... NIA....... Argo Group International Holdings, Inc. ... |OWNership.........cccooueememeememeennnnnns .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|98-0518572 .. [ ..eeevevvvieis | eerreeeiiiiiiiee | e Argo Re Ltd. ..o LBW....]....... IA........ Argo Group International Holdings, Inc. ... |OWNership........ccccouueemeeeemeenennnnnns .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[98-0214301 .| .oevrvvvevnae | rreerieeeiiee [ e PXRE Reinsurance (Barbados), Ltd. .............. .BRB....)...... NIA....... Argo Re Ltd. wooeeieiieeeeee e OWNErSNIP..eeeeeeeereeerce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N0 e
Brookfield Wealth Solutions Ltd. Group Argo Re Escritério de Representagdo no Brasil
L0408 L[ e | e 00000 ... | eeeerieenine | e | e [ e Ltda. oo LBRAL..) ... NIA....... Argo Re Ltd. wooieieieieeee e OWNEISNIP..eeereeereeerce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N0 e
Brookfield Wealth Solutions Ltd. Group
L0408 Lo f i e 00000 ....] weeeemimiinins [ e | s | s Argo Insurance Services Bermuda, Ltd. ........ BW....J...... NIA....... Argo Re L1d. ..eeeeeeeiiiiiiiiiiiiiiiiiis OWNership...ooeeeeeieeeieieieieen | .100.000 ...[Brookfield Wealth Solutions Ltd. ....... LN
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

SCHEDULEY

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) *
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[98-0618574 .. | ..evvvvvevnae | crveerieeeinee [ oo Argo Irish Holdings | Ltd. ..ccooeeiveeniienans LB OTH....... Argo Re Ltd. wooeeeeiieeeeee e OWNErSNIP..eeeeeeeeereeeiree e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N0 e
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[98-0655693 .. | ...eeovvrrerne | rrrerireeeniee [ e Argo Irish Holdings 11 ..coovvieiiiiiiiiieins BW....J ... NIA....... Argo Irish Holdings | Ltd. ..ccccocovvervnnnne OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N0 e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wevemmmmmmmennn | e | e | e Argo International Holdings Limited ........... LGBR.... ... NIA....... Argo Re Ltd. .eeeeeeeeeieiieeeee OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e ArgoGlobal Assicurazioni S.p.A. .......eeeeeeee LATAL) NIA....... Argo International Holdings Limited ........ OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|98-0524253 .. [ ..cccoeiiiiiis | eerrririiiiiiie | e Argo Financial Holding (Ireland) UC ........... LIRLL OTH....... Argo Irish Holdings | Ltd. ......cccccunnnnnnee OWNErship...ccoeeeeeeeeeeeee e ..99.900 ....|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|98-0524253 .. [ ..ccooeviiiiis | eerrirrriiiiiie | e Argo Financial Holding (Ireland) UC ........... LIRLL OTH....... Argo Irish Holdings Il .......oovviiiiiiiiiinns OWNErship...cceeeeeeeeeeeee e ..0.100 .... |Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ....|06-1183996 .. [ ..cceevvvvvees | cerrreririiiinee | e Argo Group US, InC. .oooeeieeiiiiiiis CDE] e NIA....... Argo Financial Holding (lIreland) UC ........ OWNErship...ccoeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | 74-6527228 .. | ...cooveiiiiis | eerriiiiiiiiiie | e Argonaut Group Statutory Trust .................. CTeee] e OTH....... Argo Group US, InC. ....eeeeeneeiiiiiiiiiiiiinaee OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ... | weeemmmmiemennn | e | e | e Argonaut Group Statutory Trust 11 ............ LDE] s OTH....... Argo Group US, InC. ...eeeeeeeeeiiiiiiiiiiiiinaee OWNErship...ccoeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Argonaut Group Statutory Trust IV ............. LDE] s OTH....... Argo Group US, InC. ....eeeeeneeiiiiiiiiiiiiinaee OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ... | weeemmmmiemennn | e | e | e Argonaut Group Statutory Trust V ............... LDE] s OTH....... Argo Group US, INC. ...eeeeeeeeeiiiiiiiiiiiiinnee OWNErship...ccoeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Argonaut Group Statutory Trust VI ............. O] e OTH....... Argo Group US, InC. ....eeeeeneeiiiiiiiiiiiiinaee OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Argonaut Group Statutory Trust VII ............ LDE] s OTH....... Argo Group US, InC. ....eeeeeneeiiiiiiiiiiiiinaee OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Argonaut Group Statutory Trust VIII ........... LDE] s OTH....... Argo Group US, InC. ....eeeeeneeiiiiiiiiiiiiinaee OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Argonaut Group Statutory Trust IX ............. LDE] s OTH....... Argo Group US, InC. ....eeeeeneeiiiiiiiiiiiiinaee OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Argonaut Group Statutory Trust X ............... LDE] s OTH....... Argo Group US, InC. ....eeeeeneeiiiiiiiiiiiiinaee OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | 74-2999179 .. | .ioeiiiiiiiiis | i | e Argonaut Management Services, Inc. ............ LDE] s OTH....... Argo Group US, InC. ....eeeeeneeiiiiiiiiiiiiinaee OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 12600 ....[20-1991050 .. | .eevevrereeeee | wevemmmmmmmmnnnn | eemeeeeeeeeee e ARIS Title Insurance Corporation .........c.... LN IA........ Argo Group US, InC. ....eeeeeneeiiiiiiiiiiiiinaee OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ... | 74-2948177 .| cooeeiiiiiiii | e | e Trident Insurance Services, L.L.C. ............ JURR S DU NIA....... Argo Group US, INC. ...eeeeeeeeeiiiiiiiiiiiiinnee OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ....|04-2442943 .. ..ocoooiiiiiis | i | e Alteris Insurance Services, Inc. .....cccceeee LMALL NIA....... Argo Group US, INC. ...eeeeeeeeeiiiiiiiiiiiiinnee OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 19801 .... [ 94-1390273 .. | .ioiiiiiriieee | wevemmmennrninnn | e Argonaut Insurance Company ..............cceeeens JU | RN OO IA........ Argo Group US, INC. ...eeeeeeeeeiiiiiiiiiiiiinnee OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 19828 ....[36-2489372 .. | .iiiiiiiiiiiie | eerrereriiiiieen | e Argonaut-Midwest Insurance Company ............ JU | RN OO IA........ Argonaut Insurance Company .................... OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 19860 ... [37-0301640 .. | .eeovvrvrreeee | wevmmmmmmernnnnn | eeeeeeeeeeie e Argonaut Great Central Insurance Company .... |..IL.....|....... IA........ Argonaut Insurance Company .................... OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e | s 39993 ....|54-1423096 .. [ ...cooeiiiiiis | i | e Colony Insurance COmpany ...............cccceeeeee. VAL IA........ Argonaut Insurance Company .................... OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 Lo f i e 34118 ....|65-0075940 .. [ ..o | iiiiiiis | e Peleus Insurance COMpany ..............ccceeeeeeee. D | R OO IA........ Colony Insurance Company .......cccccceeeeeeees OWNership...ooeeeeeieeeieieieieen | .100.000 ...[Brookfield Wealth Solutions Ltd. ....... LN
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

SCHEDULEY

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) *
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 36927 ... | 34-1266871 .. .ooeeiiiiiiii | i | e Colony Specialty Insurance Company ............ JU | RN OO IA........ Colony Insurance Company ...........cceeeeeeeees OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 35505 ....|25-1620138 .. [ ..oeooeiiiiiis | e | e Rockwood Casualty Insurance Company ........... LPAL] s IA........ Argo Group US, InC. ....eeeeeneeiiiiiiiiiiiiinaee OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 10726 ... | 232904771 .| cevriiiiiiieee | eevemneeeeeiienn | e Somerset Casualty Insurance Company ........... LPAL] s IA........ Rockwood Casualty Insurance Company ........ OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|99-1888471 .. | .eeeeieiiiiiis | e | e ANICO REO C2 Owner LLC ...covvvvvviereieiiiiieeeees JR D R O DS........ American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|99-1291933 .. [ ..oooiiiiiiiis | e | e ANICO REO St. James Owner LLC ..............c.... JURN RN U DS........ American National Insurance Company ........ OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[98-1737984 .. | .cevvvvevnae | crreerieeeiee [ e 225 Liberty Property Holdings Ltd. ............ [ (/U OTH....... ANTAC Core CRE LLC ...oovveveireerieierrieens OWNErSNIP..eeeereeereeereeeee e ..35.200 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ... | weeemmmmiemennn | e | e | e 2022 Titan Note Issuer LP ......coovvvviviieeennees CDE] e OTH....... American National Insurance Company ........ OWNErship...ccoeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e 1363015 Alberta Ltd. ...ooovvvvviiiiiiiniiiiiennnnns LCAN....J...... NIA....... Chipman Development Corporation .............. OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... I R
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[20-8668116 .. | ..ooevvvvevrs | rveerieeeiiee [ oo 121 Village, Ltd. wooveeeiiiiiiieiieeeeeee [ U D NIA....... ANREINV, LLC oo Management.........eeeeveeerreeenveennencd ... 0.000 .... [Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[36-4814921 .| .covrvvivnss | e [ e 121 Village Lots 2/3, Ltd. .ocovrvviiriiiienins [ U DU NIA....... ANREINV, LLC oo Management.........eeveveeercreeenineennnnnd ... 0.000 .... [Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [87-3288802 ..| ..eevevvreerne | rrrerieeeiiee [ e 121 Village Corner Development, Ltd. .......... [ U D NIA....... ANREINV, LLC oo Management.........eeeeveeerreeenveennencd ... 0.000 .... [Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e 2022 10 Note Issuer LP ....cooeveeiiiiiiiiiniinnnns CDE] e OTH....... American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e 2022 Ganymede Note Issuer LP ...........ccccceeeet CDE] e OTH....... American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e 2022 Europa Note Issuer LP ........cccceueennneee LDE] s OTH....... American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e e 92738 ... |42-1153896 .. [ ..ocoveiiiiiis | e | e COMPANY ettt ee e A s IA........ American National Group Inc. .................. OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance American Equity Investment Life Insurance
L0408 | e e 11135 ... | 22-3762465 .. | .ooovvvvveeeee | wevennenneniinnn | e Company of New YOrk ...........eeeeeeeeeeeeenennnnnns LN IA........ COMPANY s OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e e 13183 ... [ 26-3218907 .. | .eevvrreveeeee | wevrmmmrmnnninnn | e Eagle Life Insurance Company .................... A s IA........ COMPANY s OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e e 17189 ... | 87-2625017 .. | .eevvrveveeeee | wevemmernenninnn | e AEL Re Vermont INC ... VT e IA........ COMPANY s OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e s 17553 ....[93-3948200 .. | .ieeerrerieene | eeverrrrreriinen | e AEL Re Vermont 11 Inc .ooeeeveeiiiiiiiiiiiiiiins VT e IA........ COMPANY s OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 71323 .| 751168687 .. [ .ooeeeeiiiiiis | e | e Entrada Life Insurance Company .................. AZe] e IA........ American National Group Inc. .................. OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 L[ e | e 00000 ... [27-0413288 .. | .ceevevvreerae | rrrerieeeiee [ e ABRL, LC oot A NIA....... COMPANY v eeeeree e e e e e OWNErSNIP..eeeeeeeereeerce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N0 e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 L[ e | e 00000 ... [88-0711676 ..| ..oeevvvvevree | crveerreeeniee [ oo BH JV Multifamily Investors, LLC ............... GDE] e NIA....... COMPANY e eree e e e OWNErSNIP..eeeeeeeereeerce e ..95.000 ....|Brookfield Wealth Solutions Ltd. ....... N0 e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | weeemmmmiemennn | e | e | e Vantage at Westover Parent, LLC ................ LDE] s NIA....... BH JV Multifamily Investors, LLC ............ OWNErship...ccoeeeeeeeeeeeee e ..85.600 ....|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e | s 00000 ... | eevemmmmmmminen | e | i | e Stonecastle Apartments Holdings, LLC .......... CDE] s NIA....... BH JV Multifamily Investors, LLC ............ OWNErship...cceeeeeeeeeeeee e ..80.000 ....|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 Lo f i e 00000 ....] weeeemimiinins [ e | s | s Residential Investment Trust .................... LDEL] NIA....... COMPANY .. OWNership...ooeeeeeieeeieieieieen | .100.000 ...[Brookfield Wealth Solutions Ltd. ....... LN
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

SCHEDULEY

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) *
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e e 00000 ... | wevemmmmmmmennn | e | e | e Residential Investment Trust Il1 ............... LDE] s NIA....... COMPANY s OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Residential Investment Trust IV ................ LDE] s NIA....... COMPANY s OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e e 00000 ... | wevemmmmmmmennn | e | e | e Residential Investment Trust -Berm FI ........ LDE] s NIA....... COMPANY s OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Residential Investment Trust Il - Berm FW . |..DE.....|...... NIA....... COMPANY s OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e e 00000 ... | wevemmmmmmmennn | e | e | e Residential Investment Trust IV - Berm FW . |..DE.....|...... NIA....... COMPANY s OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Residential Investment Trust Il - Verm FW . |..DE.....|...... NIA....... COMPANY s OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e 18Q Ace Fund, LLC ..oeeeiieiiieeieeeiecees GDE] e NIA....... COMPANY - eeenree e e e e OWNEISNIP..eeeereeeereeeirce e ..98.000 ....|Brookfield Wealth Solutions Ltd. ....... N0 e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 L[ e | e 00000 ....[92-1992151 .| cevrviienes | e [ e BH JV (Berm FW) Multifamily Investors, LLC . [..DE.....[...... NIA....... COMPANY e eree e e e OWNErSNIP..eeeereeereeereeeee e ..95.000 ....|Brookfield Wealth Solutions Ltd. ....... N0 e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 L[ e | e 00000 ... [92-1610110 .| coevrvvevnas | rreerieeeiiee [ oo Ace Fund Holdings LLC ...ococvvveiieeiiiieninene GDE] e NIA....... COMPANY e eree e e e e OWNEISNIP..eeeereeeereeeirce e ..92.900 ....|Brookfield Wealth Solutions Ltd. ....... N0 e
Brookfield Wealth Solutions Ltd. Group BH JV (Berm FW) Multifamily Investors, LLC
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Vantage at Westover Parent, LLC ................ LDE] s NEA L e | e OWNErship...cceeeeeeeeeeeee e ..14.400 ....|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ... | weeemmmmiemennn | e | e | e Vantage at Westover Owner, LLC .................. LDE] s NIA....... Vantage at Westover Parent, LLC .............. OWNErship...ccoeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group BH JV (Berm FW) Multifamily Investors, LLC
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Stonecastle Apartments Holdings, LLC .......... CDE] e NEA L e | e OWNErship...cceeeeeeeeeeeee e ..20.000 ....|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e PBJ Stonecastle, LLC ..ccoeeeeeeeeeiieiiieens LDE] s NIA....... Stonecastle Apartments Holdings, LLC ....... OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 L[ e | e 00000 88-4253582 .. [ ..eevceienie [ e | e M-A LPI Holdings, LLC ...ccovvvrivererreeenienanns GDE] e NIA....... COMPANY v eeeeree e e e e e OWNErSNIP..eeeereeereeereeeee e ..84.300 ....|Brookfield Wealth Solutions Ltd. ....... N0 e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Residential Investment Trust Il ................ LDE] s NIA....... Eagle Life Insurance Company ...........ccc... OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Residential Investment Trust IlI-E ............ LDE] s NIA....... Eagle Life Insurance Company ...........ccc... OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Residential Investment Trust V .................. CDE] e NIA....... Eagle Life Insurance Company ...........ccc... OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|88-4253582 .. [ ..ccooeiiiiiis | eerriiiiiiiii | e M-A LPI Holdings, LLC ..oooeeeeeiiiiiiiiiiieeeees LDE] s NIA....... Eagle Life Insurance Company ...........ccc... OWNErship...cceeeeeeeeeeeee e ..5.700 .... |Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [88-4247932 .. | .cevivvieins | e [ e M-LPI Resort Holdings, LLC ......ccccvverveennne GDE] e NIA....... M-A LPI Holdings, LLC ..ceeveeieeeaiieeiene OWNErSNIP..eeeeeeeereeerce e ..80.000 ....|Brookfield Wealth Solutions Ltd. ....... N0 e
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ....|92-1610110 .. [ .oeeereriiiiis | eerriiiiiiiiiie | e Ace Fund Holdings LLC .......evvvveennniiiiiiinnaee LDE] s NIA....... Eagle Life Insurance Company ..........cccc... OWNErship...ccoeeeeeeeeeeeee e .. 7.100 .... |Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[92-0856342 .. | ..eevevvreerne | crreerireeeniee [ e M-LPI Resort Owner, LLC .....oovvuveenueeeiinnne GDE] e NIA....... M-LPI Resort Holdings, LLC ......eevuveenenens OWNErSNIP..eeeeeeeereeerce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N0 e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|85-4289437 .. | ..eooiiiiiiiis | i | e AE Capital, LLC .ooeereiieiiiiiiiiiieiiiiieeeeeeeees A s NIA....... American National Group Inc. .................. OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | 98-1640447 .. [ ..oooviiiiiiis | e | e AEL Re Bermuda Ltd ..........eeeveeenmennnnnnninnnee LBW....]....... IA........ American National Group Inc. .................. OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e | s 00000 ... |42-6593040 .. [ ..cceoiriiiiis | eerirriiiiiiii | e American Equity Capital Trust Il ............... CDE] s NIA....... American National Group Inc. .................. OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 Lo f i e 00000 ... |42-1461598 .. [ ... | eoriiniiiiiiiies | eereiiieiiiiiie e American Equity Investment Properties, L.C. |..l1A.....]...... NIA....... American National Group Inc. .................. OWNership...ooeeeeeieeeieieieieen | .100.000 ...[Brookfield Wealth Solutions Ltd. ....... LN
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

SCHEDULEY

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) *
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|86-1532673 .. [ ..cceeviviiies | eerrirriiiiiiie | e High Trestle Investment Management, LLC ...... LA NIA....... American National Group Inc. .................. OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ....|88-3749240 .. [ ...coooviiiiis | erriiriiiiii | e North Wolf Bay Holdings, LLC .........ccceeeennnn LDE] s NIA....... American National Group Inc. .................. OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... |87-2713076 .. [ ..eeeeevveiies | eerriiiiiiiiiie | e NC Securities Holdco, LLC ..ooeeenns LNC...] e NIA....... American National Group Inc. .................. OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N e
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [88-3743138 .. | .ccevevvverne | e [ e AEL Financial Services, LLC ...ccccocvverveenne LNC] e NIA....... NC Securities Holdco, LLC ..cvevrvvveireenne OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... N0 e
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wevemmmmmmmennn | e | e | e 2022 Ceres Note Issuer LP .......ccoeeeeiiiiinnns LDE] s OTH....... American National Insurance Company ........ OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[93-1665964 .. | ...oeevvrevrne | crrrerireieniee [ e 200 Liberty REIT LLC .eoeeeieeeieeeeceeeeee GDE] e OTH....... 200 Liberty Property Holdings Ltd. .......... OWNErSNIP..eeeereeereeereeeee e ..50.000 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [98-1737992 .. | .cevrvvevnne | errrerieeeiee [ e 200 Liberty Property Holdings Ltd. ............ [ (/U OTH....... ANTAC Core CRE LLC ...oovveverieierieieiieeens OWNEISNIP..eeeereeeereeeirce e ..24.000 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ....[92-2374250 .. | .eeveviienns | e [ e 1100 Ave of Americas REIT LLC ......ceevveennne GDE] e OTH....... 1100 AoA Property Holdings Ltd. .............. OWNErSNIP..eeeereeereeereeeee e ..50.000 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... [98-1737979 .| cevevveeeae | erreerieeeiee [ e 1100 AoA Property Holdings Ltd. ................ [ (/U OTH....... ANTAC Core CRE LLC ...oovveverieierieieiieeens OWNEISNIP..eeeereeeereeeirce e ..36.000 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e BNRE Canada Services INC. ....cocovevcveeenenenn. LCAN...) e NIA....... BAWR Holdings Ltd. ....cooevvovevriiieiiriiinins OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... I I
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e BAM V Geneva LLC .....vvveereeeieie e GDE] e OTH....... Bventures Holdco LLC .....ccceveeveveeniieeinns OWNEISNIP..eeeereeeereeeirce e ..81.000 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e BNRE Canada Pref Sub Inc. ......ccoeevvvviiiiennnes LCAN....J...... NIA....... BNRE Canada Holdings Inc. .......cccceeeeieenns OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Brookfield Annuity Loan LP .................ccs LCAN....J...... NIA....... Brookfield Annuity Holdings Inc. ............ Management.........cooveeeeiiiiiiiinnennncd ... 0.000 .... |Brookfield Wealth Solutions Ltd. ....... . NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e Bventures Holdco LLC ...oevvvvevrieiinieceineene GDE] e OTH....... Chamber lain Blane 2023-1 LLC .........cceeen OWNErSNIP..eeeereeereeereeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e 200 Vesey Property Holdings Ltd. ............... oYM OTH....... COMPANY s OWNErship...cceeeeeeeeeeeee e ..60.000 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Bay Adelaide North Property Holdings Inc. ... |..CAN....J...... OTH....... COMPANY s OWNErship...cceeeeeeeeeeeee e ..77.500 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... 13
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e ALA MOANA PROPERTY HOLDINGS LTD. ............... [ (/U OTH....... COMPANY e eree e e e OWNErSNIP..eeeereeereeereeeee e ..77.600 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 L[ e | e 00000 ... | eveereeenine | e | e [ e TYSONS GALLERIA PROPERTY HOLDINGS LTD. ....... [ (/U OTH....... COMPANY e eree e e e OWNErSNIP..eeeereeereeereeeee e ..65.000 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e WOODLANDS MALL PROPERTY HOLDINGS LTD. ........ [ (/U OTH....... COMPANY e eree e e e OWNErSNIP..eeeeeeeereeerce e ..66.000 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 | e s 00000 ... | weeemmmmiemennn | e | e | e La Cantera Property Holdings Ltd. .............. oYM OTH....... COMPANY s OWNErship...ccoeeeeeeeeeeeee e ..70.500 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 | e s 00000 ... | weeemmmmiemennn | e | e | e Jordan Creek Property Holdings Ltd. ........... oYM OTH....... American National Insurance Holdings Inc. |OWNership..........cccoceeeeeeeeeeeennnnnns ..61.400 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... W13
Brookfield Wealth Solutions Ltd. Group
L0408 | e e 00000 ... | weeemmmmiemennn | e | e | e 2 MW Property Holdings Ltd. .....cccoevvvveeennnes oYM OTH....... Brookfield Reinsurance Investments LP ...... OWNErship...ccoeeeeeeeeeeeee e ..47.200 ....|Brookfield Wealth Solutions Ltd. ....... . NO...... 13
Brookfield Wealth Solutions Ltd. Group American Equity Investment Life Insurance
L0408 L[ e | e 00000 ... | eeeerreenine | e | e [ e WILLOWBROOK PROPERTY HOLDINGS LTD. ............ [ (/U OTH....... COMPANY e eree e e e OWNErSNIP..eeeeeeeereeerce e ..64.800 ....|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 L[ e | e 00000 ... | eeeerieenine | e | e [ e BOULDER REINSURANCE (CAYMAN) LTD .....cceeeenee O 0TH....... American National Group Inc. .......cccoeernn OWNEISNIP..eeereeereeerce e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... -.NO...... 13
Brookfield Wealth Solutions Ltd. Group
L0408 Lo f i e 00000 ... ] 99-5016931 .. ..oeiiiiiiiies | eerirririiiiiis | eeeiiiiiiiiiiei e American National Assignment Company LLC ... |..TX.....]....... DS........ American National Insurance Company ........ OWNership...ooeeeeeieeeieieieieen | .100.000 ...[Brookfield Wealth Solutions Ltd. ....... . NO...... I
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

SCHEDULEY

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) *
Brookfield Wealth Solutions Ltd. Group
S0408 L[ e [ 00000 ... | ceeecieeeeeees [ e | e | AE Paces GP, LLC .......ccceeveeiiiiiiiiicciccis LT NIA....... ANICO Eagle, LLC ....covveeeiiiiiiie s Ownership.......ccouueeeiiiiiiiiieeees .100.000 ... |Brookfield Wealth Solutions Ltd. ....... NO...... O
L0408 | e e 00000 ... | wememmmmmmmenen | e | i | e Griffin Topco LLC ..eeeveeeeeeeiiieiiiiiieieieeee LDE] s OTH....... American National Insurance Company ........ OWNErship...cceeeeeeeeeeeee e .100.000 ...|Brookfield Wealth Solutions Ltd. ....... NO...... W13
S0408 L[ e [ 00000 ... | ceeecieeeeeees [ e | e | Griffin Subco LLC ....ceevveiiiiiiiiicecs DB 0TH....... Griffin Topco LLC ...eevveeeiiiiiiiiiiiees Ownership.......ccouueeeiiiiiiiiieeees .100.000 ... |Brookfield Wealth Solutions Ltd. ....... NO...... W13
American Equity Investment Life Insurance
L0408 | e e 00000 Eugene Property Holdings Ltd. ... oYM OTH....... Company ... Ownership ..65.300 ....|Brookfield Wealth Solutions Ltd. ....... NO...... W13
Asterisk

Explanation

Investment Special Purpose Vehicle ..

....| Bruce Flatt and Brian Kingston are also ultimate controlling persons
.| BNT Partners Trust owns 100% of the Class B Limited Voting Shares of Brookfield Wealth Solutions Ltd.




STATEMENT AS OF SEPTEMBER 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. .............. N/A

AUGUST FILING

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

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

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

Explanation:

Bar Code:

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

N MR
6 0 7 3 9§ 2 0 2 4 3 6 5 0 0 0 0 3

Reasonableness of Assumptions Certification required by Actuarial Guideline

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

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

o
—

0
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 0 0 23

0

14



STATEMENT AS OF SEPTEMBER 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.  MGU FEE INCOME ... neenens |oeeeeree e 434,031 [ o 434,031 |
2505.  Qverfunded Pension . ..287,832,988 |... ..287,832,988 |...
2506.  Dehit SUSPENSE .....cocvovevceieieiiicecetetcece ettt |orerereiennnas 22,836,947 |.cocveeennn. 22,836,947
2507, Prepaid EXPENSE ...c.ccvcvieieieicicieieecececeee ettt enennns |orereieiennnas 19,739,928 |................ 19,739,928 |...oveceieeeeeeeeeceees [
2508. Miscel laneous Nonadmitted ASSES .......cccccoviiiieieiicceeccceeecee s o 723,014 | 723,014
2509.  AQVANCES ...vovieieieieecieecececeeeee et en e esesesnnensnsnsnesesenennsJoveevereininenensenens 20,998 i 20,898 [ [
2510.  Reinsurance Permitted Practice .......cccooioooccioioiciiiccccccceeeeceeeeees oo [ ..548,218,786
2511.  Admitted Disallowed IMR ........... 56,367,411
2512, Taxes 0ther Than FIT ..ot eesne |oeeieieeieses s e eteaes [oevesesseses e esee e esenesenenes [eesesesesesesesssssessssseseesens |oreveseseeesesesenans 329,028
2597. Summary of remaining write-ins for Line 25 from overflow page 331,587,506 331,153,475 434,031 604,915,225
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504.  Retiree DENETIT FESEIVE ..ottt ettt ettt ettt ettt et et e et e e e seeseeeteeaeeeeeeeeteseeeeeaeeseneeeeeeseeseneresenennsensnnas |ooeeesiseineeeenns 2,510,854 ..o 2,340,432
2505.  Miscellaneous investMent [Habilities ....ccooiiiiie ittt ettt et e e e e s e e e sreseseesrnseesnsenaresnans |ooeeeeeeisenenns 2,473,794 |..ccoee 4,832,765
2597. Summary of remaining write-ins for Line 25 from overflow page 4,984,648 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 455,509 |....cccvviinee 3,531,641 |.ocvicae 3,818,155
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 455,509 3,531,641 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.  Fines and Penalties to Regulatory AUThOFities ... e 613,442 |..ooine 175,501 [ 202,563
2705.  Interest on FUNAS WithREIA .......coiiiiiiiiiciccce et [oestesesesesesesese s sesesesenes [oeseaeseneeesenenes 136,942 .o 136,942
2797. Summary of remaining write-ins for Line 27 from overflow page 613,442 312,443 339,505
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. Reinsurance Permitted Practice ... [t (548,218,786)|................ 563,609,180 |............... 548,218,784
5397. Summary of remaining write-ins for Line 53 from overflow page (548,218,786) 563,609, 180 548,218,784
Additional Write-ins for Schedule T Line 58
Direct Business Only
Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Active Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | and Other Fees [ Considerations 2 Through 5 Contracts
58004. GBR United Kingdom .........cccoeveeeoieeereieecciees [ XX e 12,808
58005. SGP SiNgapore ......ccceceeeeeeeeeeeeeeneneeeeeeeenenens oo XXX .5,580 |...
58006. ESP SPain .....cccceeeerireeereeieinineeieeeeeeseneeeeeenene o XXX 3,342 |...
58007. ITA HHaly oo o XKoo 1,575
58008. NLD Netherlands ..........ccccoeeevveveveeeeecceeeeeen oo XX oo 1,335
58009. BEL Belgium .....cocoovveeererinirieicieiesnineeeennenes oo XXX 1,308 |...
58010. LUX LUXEMDOUIG ...cevreeviereenereeeireeeereinereinnenene forees XKoo 900 |..
58011. THA Thailand .......ccccoovviniccerncccenneneenns oo XX oo 600 |..
58012, JPN Japan ......cocooeeeeneneceeerieeeeeneneneeees fovveres XX oo 262 |..
58013. AUS Australia ....cooooeeennecceeeeeeeeeeees oo XXX 182 |..
58014. CHL Chile ..ooveveeeececeeieeeeeecceeeeeeeeeeeeeeeee e XX e Al
58015. ABW Aruba ......ocoeoveeeeeeeieieieceereeeeeeeeeeneens e XX oo 53
58016. CHE Switzerland ........ccccoooveveveeeeeecceeeeeeeeee [ XX e
58997. Summary of remaining write-ins for Line 58
from overflow page 28,016
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STATEMENT AS OF SEPTEMBER 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 56,328,170 |....cocveneeees 64,816,713
2.2 Additional investment made after CQUISITION ................ccucueuiuiieiiecieie ettt ettt e ettt eseae s s s s s sesessnenenanas |oeeeeeeeeseneaeiene 2,031,453 |... .. 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 36,077,826 |......ccueee. 15,007,810
5. Deduct amounts reCeived ON AISPOSAIS ...........c.ceeieiiieriiieieietesieteeeteeetes et et et ese s e e ssese st esessesesseseseesesessesassesessesessesessesessesesnnses |ooesesseseinans 160,119,402 |................ 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 .. ... 37,858,370 |... ... 23,213,312
8.  Deduct CUITENt YEAI'S AEPIECIAtION .........c.cueieieiieieiieteiceteie ettt ete et e et e et ese st ese s esessesesseseseeseseesesssesesesesesessesessesensesenns [oeesesesseiennans 12,627,784 |................ 19,853,806
9. Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+6-7-8) ........ccceovriririrurureeieieeenenineseseeeeeeseseeenens foeeisininnanans 259,088,796 |....cccvevnene 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) 259,088,796 375,256,903
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 220,398,397 |......c.c...... 333,136,451
2.2 Additional investment made after acquisition . e 323,996,063 |............... 342,372,573
3. Capitalized deferred interest and other ............. | 4,382,224 |.....oo 3,557,923
4. ACCTUAI OF QISCOUNL ...ttt ettt a et a st s e s et s s e s e s s s s ass et e s sssssssaese s s sasssansessssassnsnsesas |esssicscseeseennacaas 927,214 | 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 460,771,036 |................ 575,769,087
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES ........ccvoveveveieieeiiriiiieeieeeeeee s [oeeeeeeeeeieiens (6,590,577)|..ceceeeeeeeieeeee
9. Total foreign exchange change in book value/recorded investment excluding accrued iNterest .............cooovvvvveveieeeueeeieresieis foeeeeeeeeeeeenens 6,209,848
10. Deduct current year’s other than temporary impairment reCOgNIZEA ............coiiiiiiiiiiiiiiii e [oreesse et
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..5,276,139,886 |...
12, TOtal VAIUAHON @IIOWANCE .........coeeeeeviiieeeeete ettt a et s e s s s s s e s e s s sss et e s s s ssssses s ssnseassese s sasananss [eeesenscacecees (32,900,000).....ccverererereeeieeiene
13.  Subtotal (Line 11 plus Line 12 I R, 5,243,239,886 |............ 5,170,630,475
14.  Deduct total NONadMIttEd @MOUNTS .........oiiiiiiiii ettt a e eae e ae e a e e e e e b e e b e et e et e eaeeeaneeseenas [sseessenseesseesse et e et e et e ets [oteeteete et e et e e e sae e
15.  Statement value at end of current period (Line 13 minus Line 14) 5,243,239,886 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 45,821,119 |........... 1,349,087,898
2.2 Additional investment made after acquisition . U 813,353,460 |............ 1,059,927,453
3. Capitalized deferred interest and other ............. e 939,543 |.oovei. 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 66,406,267 |.......... (2,251,363,982)
6. Total gain (loss) on disposals .................... ... (2,748,101)|... 25,465,484
7. Deduct amounts received on disposals . e e 478,756,630 |............ 1,618,789,641
8. Deduct amortization of premium and depreciation .................. i e 2,836,491 | 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 rECOGNIZEM ...........cceriririrririeueieiininereseeieeeee et sesnnes [eoseeninienannns 70,984,547 ..o
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..2,653,359,031 ... ..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) 2,653,359,031 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 4,767,109,080 |............ 2,792,813,898
3. ACCTUAN OF GISCOUNL ......voveieieecee ettt st s s s s e s e s s s s e s es et sasaese s s s sasses et s s sansssesesssasananas [osseenacacicees 34,110,685 | 8,788,810
4. Unrealized valuation iNCrEaSE/(AECIEASE) ............ceeviviireieereseieeeeeisese et eeessssese et ssessssesese s st essssesesesesessssesesesessssssesesesassnsssssesassas [eoesesesececees 137,135,439 54,819,143
5. Total gain (Ioss) on disposals ............cccceevrererverererenenns ... (372,834,179)... ..(51,420,624)
6. Deduct consideration for bonds and stocks disposed of . I 3,164,340,300 |............ 2,883,587,701
7. Deduct amortization of premium ...........c.cccceeeveveeereeeeeeeeeennes [ FO 24,409,791 |...coooee. 58,497,034
8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............c.eueueueuiiiniriiisieieiesiseese st se s sesesesesesssssssns[oeseseneeseeeenens 7,195,502 |...coovoiee 1,891,817
9. Deduct current year's other than temporary impairment FECOGNIZEA ...........ccvrvrvririiieueieriiie sttt sseseses [oeeeeeeeeseeeenens 8,623,902 |....cooveverens 1,847,391
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccoeuevereeerereririens fooveiicccicicnes 307,730 | 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 12,222,974,933 |.......... 10,847,324 ,669
12, Deduct total NONAAMItEEA BMOUNES .........cvovieieieceeteiiececeeeete ettt se et a st s e s s sssssese s s ssssesesessssssssesesssnanas |esssscecessenanas 51,690,397 |.cooorenne 49,984,952
13.  Statement value at end of current period (Line 11 minus Line 12) 12,171,284,536 10,797,339,717
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STATEMENT AS OF SEPTEMBER 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

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS
1o NAIC T ()t bbbttt bbbttt e 9,188,516,194 |............ 4,299,323,333 |............ 6,156,745,217 |.......c........ 319,854,714 |.......... 10,195,741,833 |........... 9,188,516,194 |........... 7,650,949,024 |............ 8,433,786,622
7 1 @22 - ST STTSTSTSRTRPPRTITY RSP 4,763,434,380 |................ 221,232,654 |.......cccnnv 636,674,152 |.covoviecrnne 75,350,625 |............ 4,369,241,724 |........... 4,763,434,380 |............ 4,423,343,507 |........... 4,287,693,315
3. INAIC 3 (8) coeieeeietiieiie ettt ettt bbb s et bbbk st et s ettt s s et et s s besesene e e ns s s s nens |ee e nenenis 1,724,319,059 |....cccveev 343,208,232 |.coviverienne 5,468,084 |............... 406,390,602 |................ 399,956,770 |........... 1,724,319,059 |............ 2,468,449,809 |.....c........ 620,327,782
R 7 @2 - ST SSTSTR TR UTSSSTSTSTTIY NSRRI 190,894,843 |...ccovvvvnnne. 1,756,620 |..cocvevirciecicrienee 182 | (2,198,382)|......cccouveeee 153,019,762 |.....cccoc... 190,894,843 |.............. 190,452,899 |......cconece. 162,627,953
5. INAIC 5 () ettt etttk ettt b bbbttt ne bt [ere e 2,930,885 |- o 2,785,000 |eeeeerieeeieieiri e [ 2,785,000 |eoeereriennene 2,930,885 |ecveerricicininns 145,885 |....cocveenee 7,929,182
(ST NN [ - ST PTRSTSTST (715) 289,100 (715) 1,284,802
7. Total Bonds 15,870,095, 361 4,865,520,839 6,801,672,635 799,396,844 15,121,034, 189 15,870,095, 361 14,733,340,409 13,513,649,656
PREFERRED STOCK
8. INAIC T ettt bbbkttt bbbttt ettt [rreaeana e 34,732,903 [..ieeeeieeccrierrries e [ [ 34,732,903 |..cocveennee 34,732,903 |..cocveenee 34,732,903 |..cooveenee 34,732,903
9. INAIC 2 et £ AR R R £ e R SRR bRt e et bbb n et ne et nenenenenens [renenr e 43,779,967 ..o [ttt [ 1,685,000 [...ocverenne 46,051,469 |.....ccovnenee. 43,779,967 |.oocvviecinene 45,464,967 |...ooocevvene. 43,560,000
TO. NAIC 3 ettt bbbt E bRt h bkt bbbkttt ettt bbb [reresea e e e st [enee et 53,151,112 [ o e [ [ 53,151,112 [
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 [
S 7Y (O ST 1,173,600 192,000 1,228,800 1,173,600 1,365,600 1,232,000
14, TOtal Preferred SOCK ........c.iuiuiiiiiiiieeecee ettt 79,686,470 53,151,112 1,877,000 82,013,172 79,686,470 134,714,582 79,524,903
15. Total Bonds and Preferred Stock 15,949,781,831 4,918,671,951 6,801,672,635 801,273,844 15,203,047, 361 15,949,781,831 14,868,054,991 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 $ oo 2,914,969,458 ; NAIC2 $ oo i NAIC3 $ e, 123,678,925 NAICA $ oo P NAICSE $ e P NAICE $ v




STATEMENT AS OF SEPTEMBER 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 899,448,875 XXX 898,612,483 4,299,561 4,163,338
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 6,461,977,697 |............ 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 51,461,039 |.....c.coco.... 31,478,962
4. Unrealized valuation iNCIEASE/(AECIEASE) ..........uiiiiiuiiieete et ettt eteeteeteete e et e teateeteeteatestesaeeseateeseeseeseeseeseeseaseaseaseeneesessessessesneas [oeeseeneneeeseeeanenenenee [oeeeeeeeeeeseee e e e eeeeea
Total gain (I0SS) ON GISPOSAIS ........cueuveveieiirietiieteie ettt ettt te et es e etese et esessese st esesesessesessesessesesessesessesessesessesessesessesessnsnnns [eesesensesensesennane (824,918)....cocvveee 14,398,743
6. Deduct consideration received 0N DISPOSAIS .............cciuiriiviiiieiiietisieteseetese et st et st esssaesesaese st sessesessssessssessssessssesessesessesesssanes [oersesesnene 7,913,511,846 |............ 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) .........cccecerieirieriieiiieieeeeeeiee e [eeeeenieiennd 899,448,875 |............ 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) 899,448,875 2,300,346,903
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STATEMENT AS OF SEPTEMBER 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 AAIIONS ...........c.c.cvevieieeeeeeieiieeecsesete i eeeeae et ae st ssss st sssssasse s s s s eseses s ssssssesessssssssesessasssassesesanes | eeesesssnsassees 105,336,040
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 28,265,145
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 90,426,999
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 186,576,947
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) .........cocvuiuiuiuiieieieeeeieieeceeiesese s sess st sasse s ssnans oesesssesssnses 254,964,371
(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 254,964,371

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOr YEAI)........c.ii ittt ettt ettt et e eseeeaeesse e st e sse e s e esseeseeeaeeeseeeseeaseeaaeans Saaessaessseasaesseeaaaesaeeaaeanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ..........ooiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinuUS .............ccccciiiiiiis coeieie e
3.12 Section 1, COIUMN 15, PLIOT YEAI .....ccueiiiieiiiieie ettt ettt ettt ete et seaes £eteeteabeaeeaa e s e e b e st e st e sbeabees £abesteareanesresaesnesaesresnesaeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............cccccciiiiiiis coeeeeeeeee e
3.14 Section 1, Column 18, prior year
Add:

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

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

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

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

Less:

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

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

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

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

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

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiiiiiiiii ittt sttt st h e e s b e e bt e bt e a bt ea et ea et sheeeaeeeb e e ebeeabe e beembeanbeen Sesseeneeaeesaesaaeeaaessaesnneans
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STATEMENT AS OF SEPTEMBER 30, 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 SEPTEMBER 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 NS T= Yo 11 o T I 01 [0 'V o e SRR ...234,543,538

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 234,543,538
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 254,964,371
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 MiNUS LiNE 4 MINUS LINE 5) .....c.ceviuiiiiieieeieteececee ettt ee et aes s es st esessn s ss e sessssnensnsneeeeiee s (20,420,833)

Fair Value Check
Part A, SECHON 1, COIUMN 16 ........uuiiiiiicietiie ittt b £ bbbt b bt beean semininnnansanas 234,543,538
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 234,543,538
Part D, SECHON 1, COIUMN 9 ...ttt e s bt se st s acbenanans | sasisinsnsnsasas 254,964,371
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 LiNe 10 MINUS LINE T1) ...cuouiuiiiiieicieeeececeee ettt ettt sn s vesessnensnsnseeeeene e (20,420,833)

Potential Exposure Check
Part A, Section 1, COIUMN 27 ..o bbb b s b b e b b s b b e s b e s b e s b e s b e b e s b e s b e are s Sheebeebeabeee e
Part B, Section 1, COIUMN 20 .........cooiiiiiii e b s b e s bR bbb e SReebeebeeaeae e
Part D, SECON 1, COIUMN M2 ... e e e e e e e e s e e e e e aee Aheabesbesbeaseasesssaseasease b

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiieiee et snennennenens i
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STATEMENT AS OF SEPTEMBER 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 GCQUINEM ..........ccveueieiiiieieiieieeetete sttt ettt e st ese s ese s ese s ese e esesseseseeseseesesesesessesessesesesessesens [eoeesenens 12,882,260,024 |.......... 12,980,014,918
3. ACCIUAL OF QISCOUNL ...t e et e e e e et e e e e e e e e e e s et e s eneenseseeesenseeeasenensessnanennnnnnn [eeneenseneeneees 28,277,961 |...ocooeveee 7,371,931
4. Unrealized valuation iNCrEASE/(AECIEASE) ...........uiiiiitiieete et ettt ettt et et e et e et ateete e et atestesaeeseeteasesseaseaseeseaseaseaseaseenessessessessesnes |oeeseeieeineseneeeieeinenenes [oeeeeeeeeeeee e e eeeeeeea
Total gain (I0SS) ON GISPOSAIS ........cueveuiieiiieiiieteeetee ettt ettt et te e se e eseseeses et ese st es e sesessesessesessesessesessesesessesessesessesesesnnnes [eeseneeseienneaenneaes 112,455 | (146,118)

6. Deduct consideration received 0N QISPOSAIS .............c.ceirieririeririitiisteesteestesestetessesessesessesessssesessesessessssessssesessesessesessesessssesnns |oeesensene 11,713,950,890 |......... 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 VAIUE ............couiiiiiiiiiiiiiaii et sreesree s [eree e ses oaeeiesee e
9. Deduct current year’s other than temporary impairment reCoOgNIZEd ...............coooiiiiiiiiiiii e oo oo
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ..........cceceueurriiininiieeeeeeeeseseseeseeeeens e 2,689,323,289 |............ 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) 2,689,323,289 1,492,623,739
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STATEMENT AS OF SEPTEMBER 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
SHOPPING CENTER .. . [BILOXI . . ....03/01/1967 .......... [Permanent Improvement .... .... 110,865
HOTEL LEAGUE CITY .10/01/1988 . Permanent Improvement . . 135,438
HEALTH CLUB .. ... [LEAGUE CITY ... ....10/01/1988 .......... [Permanent Improvement ....
OFFICE BUILDING . |LEAGUE CITY ... ... 12/01/1995 .......... |Permanent Improvement ....
OFFICE BUILDING .. LEAGUE CITY . 12/01/1995 . Permanent Improvement .
OFFICE BUILDING ... | COSTA MESA ... ....06/01/1993 .......... [Permanent Improvement ....
OFFICE BUILDING . | DALLAS ....09/30/2003 .......... |Permanent Improvement ....
SHOPPING CENTER .. SAN FRANCISCO . 12/31/72010 . Permanent Improvement .
OFFICE BUILDING ....04/28/2015 .......... |Permanent Improvement ....
OFFICE BUILDING . | DAYTON ... ....04/28/2015 .......... |Permanent Improvement ....
OFFICE BUILDING .. NAPLES . .07/31/2015 . Permanent Improvement .
OFFICE BUILDING .. HOUSTON . 05/11/2020 . Permanent Improvement . (285,723)
OFFICE BUILDING .. . | BEDFORD .. 08/01/2028 .......... [Permanent Improvement .... ... 358,275
0199999. Acquired by Purchase 69,417
0399999 - Totals 69,417
SCHEDULE A - PART 3
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 .... |DALLAS . ...07/11/2024 .. |Churchill Tower ... ) 35,107,947 |... 14,615,040 |......... 793,954 [...ovvvviiiiiinns fonmnnnnnnniininns fereennnn (793,954) s e 13,821,086 |..... 20,108,524 |.... 6,287,438 |...
OFFICE BUILDING .. DAYTON .. .07/12/2024 .. [Washington Park .. 12,583,247 11,986,521 |.. .. .. 6,430,437 |...... 7,038,231 |. 607,795
OFFICE BUILDING .. NAPLES .. .07/23/2024 .. |Truist Building 25,669,557 20,363,204 |.. .405,844 |.. . 19,947,360 |..... 19,733,705 |. ..(213,685)
OFFICE BUILDING .. . | HOUSTON .08/19/2024 .. (2603 Augusta . .. 11,859,854 20,947,504 |.. . 327,959 .11,108,100 |..... 10,829,450 |. ..(278,650)
SHOPPING CENTER ... |KANSAS CITY . ...01/17/2024 .. | Park Plaza ... 761,747 oo e EPUTUOUUUUOUUUUUR FPTTTTTTTTITITTTITIN RO 15,046,301 |.... 15,046,301 |...
0199999. Property Disposed 96,982,352 67,902, 269 14,511,444 (16,595,285) 51,306,983 72,756,211 21,449,229 21,449,229
0399999 - Totals 96,982,352 67,902,269 2,083,841 14,511,444 (16,595, 285) 51,306,983 72,756,211 21,449,229 21,449,229
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STATEMENT AS OF SEPTEMBER 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
18463018 ..uvnniiiiiiiii i L PP Ty PPPT VA s fooeeeeiiieeees v | 02/27/2024 ....ooooes foiiiiiiiii 8.940 |iuvuiiiiiiiii e e 55,826,166 |...cuvvuniiiiiiiiiiiiii s
0399999. Mortgages in good standing - Residential mortgages-all other 55,826, 166
18461018 .. MADRID ... . 08/16/2023 .. L O Y 3,531,540 |.. . 434,639,850
18462018 .. LONDON ... . 11/02/2023 .. . .. .. 10,250,016 |.. . 217,905,650
1847401 ... HOUSTON ... . 08/19/2024 .. ... 8. .. ....8,000,000 |... R ...35,961,901
1847501 . SAN JOSE .09/19/2024 .. . 16,536,021 .. 20,687,473
323001 .. MAUI ... .06/03/2016 .. . (459,152).. . 116,350,000
331101 .. WINCHESTER . 04/24/2023 .. .. 33,970,000
331201 .. RALEIGH . . 03/11/2022 .. .. 50,700,000
331301 .. BRADENTON .. . 04/07/2022 .. .. 42,800,000
331801 SUGAR LAND ... .08/10/2022 .. .. 22,000,000
331901 SALT LAKE CITY . . 08/23/2022 .. .. 75,700,000
332001 .. LOUDON . 09/22/2022 .. .. 42,900,000
332201 SAN ANTONIO .. . 11/04/2022 .. .. 78,800,000
18470018 .. HONOLULU ... . 06/25/2024 .. ...43,021,032
331001 . 12/31/2023 .. .. 89,550,000
1842801 ... SAN DIEGO .... . 02/01/2023 .. .. 18,800,000
18460018 SOMMERVILLE .. . 03/02/2023 .. . 542,400,000
330101 .. |MORENO VALLEY .. . 09/29/2022 .. .. 38,500,000
330301 .. | GALVESTON .. . 04/24/2023 .. 68,340,000
331401 .. BOISE .... . 04/24/2023 .. .. 55,700,000
331701 .. CAPE CORAL .01/26/2023 .. .. 72,100,000
332101 .. SAN ANTONIO . 09/06/2022 .. . 105,000,000
1840001 . L I VERMORE .06/01/2022 .. 3. (153,000).. .. 24,000,000
1844101 . AURORA . . 03/24/2023 .. 5. (215,000).. .. 97,700,000
0599999. Mortgages in good standlng Commer<:|al mortgages-all other 24,536,021 74,047,213 2,327,515,906
18472018 .. |HONOLULU . 06/25/2024 .. . . .51,582.. ... 4,295,532
0699999. Mortgages in good standing - Mezzanine Loans 51,582 4,295,532
0899999. Total Mortgages in good standing 24,536,021 129,924,962 2,331,811,438
1699999. Total - Restructured Mortgages
331501 ..ot | P T PPPT PP OOy Uy R UUUUTRRTTUT] RFTPTTTIN 12/3172023 oovvvies | 4.500 iuuniiiiiiii e o r e (270,175)]. i 62,800,000
2199999. Mortgages with overdue interest over 90 days-Commercial mortgages-all other (270,175 62,800,000
2499999. Total - Mortgages with overdue interest over 90 days (270,175 62,800,000
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 24,536,021 129,654,786 2,394,611,438
SCHEDULE B - PART 3
Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | 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

1813901 oo GA I THERSBURG . 06/01/2022 .....|...... 08/06/2024 .....|........ 10,693,225 |oeevvvneeeeeennnies fereeeeeeinieeeieis e feeeee [ e [ 10,693,225 |........ 10,693,225 |oevvvvneeeeeenniines feeeeeeeeiieeeees e
1820501 ... DRAPER ... 06/25/2015 ....07/30/2024 17,896,954 [oovnniiiiiviiniinen Jovvvvnnenes 11656 [ e oo 11,656 | s 17,737,937 |........ 17,737,937 |...
1825001 . POOLER . .05/13/2016 .. .08/06/2024 . 22,155,018 |. N ..21,929,052 |. 21,929,052
1826001 . SAN JOSE . .. 06/01/2022 ....09/19/2024 20,609,233 [....oevvvnniiiiinnns Joeeeeeeennnn31,609 oo e 31,609 o 20,703,082 |........ 20,703,052 |...
0199999 Mortgages closed by repayment 71,354,430 71,063,266 71,063,266
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STATEMENT AS OF SEPTEMBER 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 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

1770501 ... GREENVILLE 06/01/2022 ... 27,080 |. .. 27,080 |[...

1774501 ... BROADVIEW HEIGHTS ... 06/01/2022 L...44,242 |

1778501 ... SANTA CLARITA . 06/01/2022 ....33,253 |

1778701 . DAYTON . .06/01/2022 .. 458,972 |.

1779301 . HURST .. .06/01/2022 .. 12,219 |

1781001 . ROCHESTER .06/01/2022 .. . 192,328 |.

1790101 ... HUNTERSVILLE .. 10/26/2009 [ R 13,056,466 |.... ....91,999 [

1792801 ... LAS VEGAS ... 06/01/2022 R IO 3,065,581 |.... ...33,001 [.

1796601 ... 06/01/2022 [ R 26,067,333 |....

1799401 ... 06/01/2022 R IO 2,343,071 |....

1801301 weveiiiviiiieccviieeens [SEATAC coiiiiiiiiiiiecceniees [ WA e 08/18/2009 I . 28,626,338 |....

1805901 ... LA CANADA FLINTRIDGE ... 06/01/2022 ...1,732,484 |....

1807801 ... FENTON 04/24/2023 ...8,387,263 |....

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

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

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

1810701 . FORT LAUDERDALE . .06/01/2022 ..

1813401 ... FRESNO 06/01/2022

1813501 ... ALPHARETTA .. 06/01/2022

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

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

1816401 ... CHARLOTTE ... 06/01/2022 .

1817101 .... LOGAN CITY .. 12/09/2014 18,221,872 |....

1817201 ... ENGLEWOOD ... 12/11/2014 11,003,710 |.... . .

1817801 .... JONESVILLE .. 01/15/2015 26,261,721 |.... 140,701 |. .. 140,701 |...

1818501 . RALEICGH ...... .03/16/2015 .. . 11,459,869 |. 124,972 |. 124,972

1818601 . LINTHICUM HEIGHTS . .06/01/2022 .. 7,491,277 |. . 76,064

1818901 . FORT WORTH .. .06/01/2022 .. 6,221,115 |. ..65,918

1819001 . COLUMBUS . ... 11/08/2013 .. . 11,107,660 |. 155,202

1819002 . COLUMBUS .. 11/08/2013 .. e .. 222,377 |. . 38,107

1819101 ... COLUMBUS .. 06/01/2022 I . 13,419,660 |.... .. 179,643 |...

1819102 ... COLUMBLS ... 06/01/2022

1819301 ... L IVERMORE ... 05/21/2015

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

1819501 ... 05/26/2015

1819901 ... 06/01/2022

1820001 . CHARLESTON .06/01/2022 ..

1820201 . DALLAS . .06/24/2015 ..

1820301 . DERBY .. .06/24/2015 ..

1821001 . NEW ORLEANS . .06/01/2022 .. . 46,280,486 |.

1821301 . HOUSTON ... .06/01/2022 .. . . 50,602,549 |.

1821401 ... TALLAHASSEE 06/01/2022 R IO 2,609,414 |....

1822501 ... GLENDALE . 10/19/2015 [ R 20,179,280 |....

1823201 ... DALLAS .... 12/07/2015 I 9,514,280 |....

1823401 ... 04/24/2023

1823801 ... PLAINFIELDS ... 03/08/2016

1823901 ... LOS ANGELES ... 03/15/2016 17,103,412 |....

1824001 ... LOS ANGELES ... 03/15/2016 29,705,925 |....

1824201 ... DETROIT 06/01/2022 ....57,199 [

1824301 . . | DEERFIELD .06/01/2022 .. .19,646 |. .

1824401 ... DALLAS ... 04/14/2016 173,591 . .. 173 591 ...
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STATEMENT AS OF SEPTEMBER 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 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

1824501 ... LOS ANGELES ... 06/01/2022 30,337,421 ... 209,394 |...

1824601 ... LOS ANGELES ... 06/01/2022 114,215 ...

1824801 ... MINNEAPOLIS . 06/01/2022

1825701 . CARLSBAD .. .08/25/2016 ..

1825801 . OGDEN ... .08/29/2016 ..

1826701 . FORT WORTH .. 11/17/2016 .. . 10,797,460 |.

1826801 ... LAGUNA BEACH .. 12/06/2016 [ R 9,291,622 |.... ..

1827001 ... BROOKFIELD .. 04/24/2023 .....|ccooeeeiiinn cevviiees foeeeeenn 8,859,809 |........ (7,400,000)|....ceeeveenn2,367 |oerennniieeeennnnns foreeeeeeiiieeeeeee e (7,397,633)..

1827301 ... NAPERVILLE .. 12/16/2016 ... |oeeeineees e s 20,508,260 |..evvunniriiinnnnens fooreeiii 3194 i [ [ 3,194 |..

1827601 ... LEHI .... 03/15/2017 oooolovnniiiiinn e e 19,120,211 |.... .2,731 .. . .

1827801 ... IRVINE . 03/30/2017 ..o founneeeeins e e 43,267,192 |.... .. 283,769 |...

1828201 ... ROCKVILLE ... 04/24/2023 .....|cccoeeeiiinn e e 26,234,679 |....

1828401 ... COLUMBIA ... 05/23/2017 [ R 9,242,483 |....

1828901 ... BIRMINGHAM .. 06/15/2017 oo feeeiiiiiiis s e 17,757,69% |....

1829001 . . |LINONIA ... .06/01/2022 .. 3,776,760 |.

1829201 . . | SCOTTSDALE .. .06/01/2022 .. . 50,417,541 |.

1829801 . WOODLAND HILLS 07/13/2017 .. . 14,489,119 |.

1830101 ... KNOXVILLE 06/01/2022 I 5,803,373 |.... 49 517 |. .

1830301 ... LEHI ... 09/26/2017 22,509,824 |.... 165,795 |. ... 165,7% |...

1830501 ... PHOENI X 06/01/2022 17,739,662 |.... 125,243 |. ... 125,243 |...

1830601 ... PHOENIX ... 06/01/2022 18,326,770 |.... .. 129,388 |...

1831001 ... RINCON ... 11/14/2017 I 5,551,887 |....

1831101 ... FARMINGTON HILLS ...ovvvvvviiiviiinnnnnns Jvvneneeeeeeee Ml e e s 11/16/2017 [ R 5,529,158 |.... .

1831401 ... HUTCHINS e eeeeeeeeeeeens Jeemmeeeeeeemees T o e e RVZAV i) /A E N I 20,348,373 |.... ... 174,997 |...

1831701 ... DUBLIN 04/24/2023 .....|ccoeeeeeeenn e e 28,737,037 |.... ... 170,940 |...

1832001 . . |NORTH SALT LAKE . .06/01/2022 .. 6,178,980 |. ..51,338

1832401 . .. | LOS ALTOS ... .06/01/2022 .. . 17,206,818 |. 196,389

1832901 . .| SOUTH JORDAN .. .06/01/2022 .. . 35,346,410 |.

1833101 . AMERICAN CANYON . ... 07/26/2016 .. ..24,033,297 |.

1833201 . . |PLANO ........ .04/05/2018 .. . 41,120,154 |.

1833301 ... SAN DIEGO ... 04/05/2018 [ R 6,505,509 |....

1833601 ... SCOTTSDALE .. 05/30/2018 .....|oerniiiiinn ceeviiii e 56,712,688 |....

1834001 ... NEW CANEY ... 04/08/2016 52,755,519 [....

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

1834401 ... 06/01/2022 15,126,190 |....

1834402 .... SAVANAH ... 06/01/2022 ..o ouueniiinnn cevvviiins fereeeeeenn 988,252 |....

1834901 . . | DRAPER ... .06/01/2022 .. . 25,090,183 |.

1835001 . MIAMI BEACH ... 10/30/2018 .. ..39,254,544 |.

1835201 . .. |CARY ... .09/02/2015 .. . 16,976,854 |.

1835401 . .. |LEHI . .05/29/2019 .. . 24,701,032 |.

1835501 . . | HOUSTON .06/01/2022 .. . 27,430,970 |.

1835701 ... COLUMBUS .. 06/01/2022 14,592,703 |....

1836001 ... 10/29/2019 16,145,589 |....

1836301 ... 06/01/2022 10,236,180 |....

1836401 ... 06/01/2022 45,249,883 |....

1836601 ... 12/17/2019 21,444,182 |....

1836901 ... 06/01/2022 ..o founnneeeeens e e 24,679,8% |....

1837001 ... CENTRALIA ... 0472472023 Lo e e [ 31,521,504 |.... 148,305 |.

1837101 ... BUFORD 06/01/2022 ..o founneeeeinn ceveiiee [ 8,356,069 |.... ....04,112 [

1837201 . BELLEVUE . .04/24/2023 .. . 10,685,104 |. .72,609 |.

1837601 ... LOS ANGELES ... 06/01/2022 ...ooounnneeeeinn eeeeiiii oo 12,756,921 |.... ...98,367 |.
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SCHEDULE B - PART 3

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

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
1837801 ... PINOLE . 06/01/2022 [ R 5,974,215 |.... . 418 .. ...44,292 [
1837901 ... PLANO ... 06/01/2022 ..o lounnnneiinnn cevviniins e 14,512,461 |....
1838101 ... LAKE FOREST 06/01/2022 ..o founnneeeenns e e 24,021,815 |....
1838201 . GREENVILLE .06/01/2022 ..
1838301 . LEMONT . .06/01/2022 ..
1838401 . RUSKIN ... .04/24/2023 ..
1838501 ... BELLEVILLE .. 04/24/2023
1838601 ... GLENVIEW .... 06/01/2022
1838701 ... FORT WORTH .. 04/24/2023
1839101 ... CULVER CITY 04/24/2023
1839201 ... COLORADO SPRINGS ... 04/24/2023 JUR RN
1839401 ... EL SEGUNDO 04/24/2023 R IO 3,912,216 |.... .
1839501 ... COLORADO SPRINGS 04/24/2023 [ R 16,651,760 |.... ... 108,402 |...
1839701 ... 06/01/2022 I 1,825,857 |oeveeeeeeeeennnneee fooeeeemmieee 89 [ oo e 89 | 91 9,141 |...
1839901 . . | LAS VEGAS .06/01/2022 .. . 44,707,621 |.
1840101 . COLUMBUS .04/24/2023 .. . 30,216,024 |.
1840201 . .04/24/2023 .. ..23,159,974 |.
1840801 ... 04/24/2023 ...9,317,405 |....
1840901 ... 06/01/2022
1841001 ... HENDERSONV ILLE .. 04/24/2023 .
1841101 ... BURL INGTON .. 04/24/2023 20,225,341 |....
1841201 ... 04/24/2023 45,712,231 |....
1841301 ... 04/24/2023 37,345,524 |....
1841401 ... SHELBY TOWNSHIP . 04/24/2023 10,068,049 |.... .
1841501 ... MIAMT .. 03/10/2022 23,661,746 |.... ... 145,669 |...
1841601 . MESA ... .06/01/2022 .. . 12,750,621 |. ..59,661
1841701 . EVANSVILL ... .04/24/2023 .. . 38,665,874 |.
1841801 . COLLEGE STATION . .06/01/2022 .. . 19,424,777 |.
1841901 . BELLE GLADE ... .04/24/2023 .. . 29,747,810 |.
1842001 . MARIETTA ... .04/24/2023 .. e . 46,039,476 |.
1842401 ... MARCO ISLAND .. 01/26/2023 I . 11,538,141 |....
1842501 ... WEST JORDAN ... 06/23/2022 ...8,157, 122 |....
1843101 ... MINNEAPOLIS ... 01/12/2023
1843201 ... LOS ANGELES ... 07/28/2022
1843701 ... ... | ORLAND PARK ... 03/24/2023 JUR RN
1843901 ... .| BOCA RATON .. 04/24/2023 [ U 6,774,428 |....
1844001B .. |VISALIA ... .08/02/2022 .. . 28,886,198 |.
1844501 . . | LINCOLNWOOD . 11/07/2022 .. 2,939,842 |.
1844901 . .. |LACEY ........ J12/13/2022 .. . 27,031,224 |.
1845901 . .. | JEFFERSONVILLE .01/26/2023 .. ..24,436,303 |.
225401 .. . | MIAMISBURG .. .12/29/20238 ..
226301 BEDFORD 12/29/2023
227001 CAMILLUS .... 12/29/2023
227201 ALBUQUERQUE . 12/29/2023
12/29/2023
12/29/2023 R IO
227501 TEMECULA 12/29/2023 [ R 5,222,153 |....
322601 LOS ANGELES ... 06/01/2022 13,405,022 |....
326701 DRAPER 06/14/2018 12,878,842 |....
327201 .. .| SOUTH JORDAN .09/29/2022 .. . 43,013,317 |.
328401 SPARTANBURG ... 09/29/2022 11,112,327 |....
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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
328402 .o SPARTANBURG. ..o 07/05/2022 .o foeveeerees e o 4,024,551
328901 ... PHOENIX ... 06/01/2022 ...
329101 . ... |PROVO ....... ...09/29/2022 ...
320201 . ... | PORT WENTWORTH . ...09/29/2022 ...
320202 . ... | PORT WENTWORTH . ...08/16/2022 .....
320301 . . | SAN ANTONIO .. ...09/29/2022 ... ... 31,906,921 |.
329501 . ...00/29/2022 ... feiiis e [ 5,094,750 |.
320901 ... 09/29/2022 ... |oeeeeeriiins s | 29,547,700
329902 ..vvvvvvvvrvvnvnnnnnnnnnnnnnns [HOUSTON oo 10/10/2023 ... ]ceeeiiieees e | 970,879
0299999. Mortgages with partial repayments 2,641,994,397 (7,400,000) 702,042 (6,697,958) 20,219,421 20,219,421
0599999 - Totals 2,713,348,827 (7,400,000) 745,307 (6,654,693) 91,282,687 91,282,687
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CuUsIP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.|LOC to American National Property & Casualty Company ... Texas .... ....07/01/2020 ... ...71,000,000
. LOC to United Farm Family . Texas .... ..06/30/2020 ... ... 2,000,000
1499999. Non-Registered Private Funds - Other Fixed Income Instruments Affiliated 73,000,000
PPGILM-PO-1 ......... |BHEF VI Cayman 2 LP ....iiiiiiieiiiiiiiinii i enanas |Grand CayMman oveeeeneererunnninieiiiiiienees [ronies CYM......... | | Bam Re Holdings Ltd .......ccovviiiiiiiinniiiiiiiiiiiiniiiiiiannns | ....................... 12/22/2023 . foeeeeen e | | 1,203,013
2499999. Joint Venture Interests - Mortgage Loans - Affiliated 1,203,013
PPGIEC-RD-1 .........|Radical Ventures Fund 111 LP .. Toronto .. ..07/14/2023 ... ...980,075
PPGHFJ-ZU-9 .........[Urban Grid Tax Credit ...ooooeeiiiiiirniieriieiiiie e eeeiiieeeecennnineeee | eeeeeeennns ..09/20/2024 ...
2599999. Joint Venture Interests - Other - Unaffiliated 980,075 XXX
PPEUNC-12-3 ......... [BlueRock- Revolving Credit Faci 11ty wewooeoreerueseresrersrsrseeees T Weroonean [PrIVALE weoveeeeesereressereseeeeeseesesesesesesenesnseenes | P T D PRz T e
2999999. Collateral Loans - Unaffiliated 23,725,000 XXX
PPFPF3-KR-4 ......... Boccherini F2 2022-1, LLC - Debt ....ccvvmeeniieiiiiiiee e 0 e ....10/03/2022 ... 100.000
PPFUEO-U3-0 .........|Bach F1 2022-1, LLC - Debt .|....10/03/2022 ... .. 100.000
PPFX3T-HN-6 .........|Brahmns PP 2022-1, LLC - Debt . . .|--..10/03/2022 ... .. 100.000
PPG2A5-26-0 .........|Bates Blane 2023-1 . [Wilmington .... .|...08/15/2023 ... ... 39,492,354 .. 100.000
PPG2A5-2K-9 .........|Chamber lain Blane 2023-1 Wilmington .... .|-...08/15/2023 ... ... 19,971,573 .. 100.000
PPG4A4-Jli-4 .. .| Ashby Blane 2023-1 . . [Wilmington .... .|...08/15/2023 ... ... 35,811,946 .. 100.000
PPG4A4-TN-3 .. .|Ewing Blane 2023-1 . . [Wilmington .... ...08/15/2023 ... ... 1,936,302 100.000
3099999. CoIIateraI Loans - Affiliated 96,901, 144 XXX
.|Equity Fund 7089 - PineBridge Private Credit Rated Feeder, LP ..... New YOrK weveneeneeniieeieeieeeieeeeeeaeens PineBridge Investments, LLC o 12/0672019 Lol e e e eereees [ 4,384 e e, 923,769 |..evevneennnnens 0.607
Equity Fund 7100 - BSP SOF |l Structured Note LP .........cceuvvennnnes New York .|Benefit Street Partners, LLC .. ...04/01/2020 ... ... 443,540 .. 1,739,624 |... .. 1.967
Equity Fund 7108 - Oaktree Mezzanine Fund V Feeder (ICI), LI Los Angeles Oaktree Capital Management .. 10/09/2020 232,500 |.. 1,219,500 5.430
. Equity Fund 7109 - PineBridge Private Credit Il RFF, LP New York . PineBridge Investments, LLC ..11/19/2020 .575,469 |.. 2,103,076
PPGL2L-ZW-9 .. .| OLP Unlevered Feeder Equity .| Oaktree Lending ...02/26/2024 ... . 2,700,000
4699999. ReS|duaI Tranches or Interests with Underlying Assets Havmg Characteristics of Fixed Income Instruments - Unaffiliated 3,955,893 5,985,969
PPEW3S-M5-4 ......... | CANTOR - EQUITY .|BID Note Issuer, GP .. ....08/05/2022 ... .... 163,103
PPFTBE-4T-0 . ..|Dupre 2022-1, Ltd.-Equity ANICO ..06/22/2022 . 15,900,689 |..
PPG00J-4T-3 ..|Casals 2022-1, Ltd.-Equity ANICO ..06/22/2022 . . 1,775,326 |..
PPG00J-4U-0 .........|Bylsma 2022-1, Ltd.-Equity .. .| ANICO ... .|....06/22/2022 ... .. 1,775,326
PPG2KF-10-3 .........[ JOHNSTON 2023-1 LLC - Equity .| ANICO ... ....12/20/2023 ... ... 205,943
PPG4KE-RG-7 .........[ ISSERLIS 2023-1 LLC - Equity | ANICO ... ... 12/20/2023 ... ....821,193
PPG4KE-RI-3 .. .| HARRELL 2023-1, LLC - Equity .. . o |----12/20/2023 ... .... 957,207 .
PPGHES-07-3 .. .| LCM GBP Note - Equity | BAMR US Holdings ... ...03/28/2024 ... . 3,324,004 100 000
4799999. Re3|dual Tranches or Interests with Underlying Assets Havmg Characteristics of Fixed Income Instruments - Affiliated 24,922,790 XXX
PPG3FA-TS-5 ......... ASHBY BLANE HOLDCO 2023-1 Wilmington ..ooovvvvveeiniiiiiiiiineiiiniis [ DE.......... L RO RN 08/15/2023 ... [eeeeeee ceeeei oo [ 16,367,570 |oeevveniiiiiiiiiiiieiiiiiies v [ 100.000
PPGG2N-0V-6 .........|BATES BLANE HOLDCO 2023-1 . [Wilmington . .|-...08/15/2023 ... .... 6,968,437 100.000
PPGK2P-AE-9 .. .|Residential Land Strategy Equity ... .|....02/27/2024 ... ... 17,277,025 ..91.140
....................... Argerich Holdco 2022-01, LLC .....ecevruurirrrnnnnsareereennsrsereennnnaas ...08/22/2022 ... eeernnnnreeenennnee 190,156 oo i feeeeeeennne... 100,000
5399999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Real Estate - Affiliated 40,803, 189 XXX
PPFOFY-ZW-2 .........|Boccherini F2 2022-1, LLC - Equity ... 0.. .|--.-10/03/2022 ... .... 9,760,532 .. 100.000
PPFSF4-A4-8 .........|Bach F1 2022-1, LLC - Equity 0.. .|....10/03/2022 ... ... 11,692,866 .. 100.000
PPFSF4-DA-1 .........|Brahmns PP 2022-1, LLC - Equity 0 .|--..10/03/2022 ... ... 1,036,434 .. 100.000
PPGIFR-MF-7 . ..|Ewing Blane HoldCo 2023-1 Equity - BN As . Wilmington . .|...08/15/2023 ... .... 3,680,202 .. 100.000
PPG4F5-GO-7 ......... CHAMBERLAIN BLANE HOLDCO 2023-1 ......ceevuuunaeeernnnnnaeeennnnnnaaaennnns Wilmington ...ooooevvennnrrermnnnnreermennnnes foorneee DEunninerecd JANICO Lo cee e e e eenni e e eeennnnns rerrrnnnn s nneeeees ...08/15/2023 ... |ocoiies i e fereeis 10,208, 187 100.000
5799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Affiliated 36,378,220 XXX
6099999. Total - Unaffiliated 11,000,000 28,660,968 5,985,969 XXX
6199999. Total - Affiliated 273,208,356 XXX
6299999 - Totals 11,000,000 301,869,324 5,985,969 XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

SCHEDULE BA - PART 3

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 .. |Texas .. . |Return of Capital ... ....07/01/2020 ...|....09/30/2024 ...|. veee |- 71,304,436 |... 71,304,436 |...
LOC to United Farm Family ... ... | Texas . . . |Return of Capital ... ...06/30/2020 ...|....09/30/2024 ...|. . |---- 4,000,000 |.... 4,000,000 |...
1499999. Non-Registered Private Funds - Other Fixed Income Instruments - Affiliated 75,304,436 | 75,304,436
Equity Fund 7068 - Centre Lane Partners
................... Master Credit Fund I1-A, LP ....coooovvveunnnns [New York cooeveeiiiiiivninnniiinns Joeennn NYooiino | Return of Capital ooovivveiniiiiiinnnnnn ... 1073172018 ... |....08/23/2024 ... |....... 467,567 |..ooovneiiiinnnn foovininnniinnnns Joiiinnniinns foovniiviiin Joiiinnnninns foonniiiiiin |00 467,567 [ 467,567 oveeeniininnnn fooviviniiiininns Joveininiiiiiinns foviiininnnns
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 467,567 467,567 467,567
Equity Fund 7084 - Pizzuti Investors Fund
................... FHELP e eeeenee e eeeennneees | DOVET iiiiiiiiiiieceenieeeeee [oeeeeees DELLeiL o [Return of Capital .oeooeiveeevniiiieinnnnnn. |-...08/15/2019 ... ....09/09/2024 ... ....... 893,726 [oeoeeeeeeiiiies Joeemnieeeeeenn [ e e e [000000398,726 |+ i 893,726 [ e oo
Equity Fund 7091 - Parkside Capital Land
................... Fund 111, Ltd. wooeenniiiiiiiiiieeeeeninieeeeennns [Houston ooooiveiiiiiiiiins Jonennn TXoooeeeo. | Return of Capital ooovovveeiiiiiininnnnnennnn |22 1172072019 ... |....07/11/2024 ... |00 128,928 |ooeeeeeiiiiinn oo oo oo o oo [ 123,928 [ 128,928 o oo e foeeeeiiineees
2199999. Joint Venture Interests - Real Estate - Unaffiliated 517,654 517,654 517,654
PPFZ6A-dA-1 ..... [BREF VI LP oo [Grand Cayman .ceovecverrreeene. [ OWM........ I | o I R ) A Al P O T e e IR R ) T A e
2499999. Joint Venture Interests - Mortgage Loans - Affiliated 1,691,002 1,691,002 1,691,002
PPFUNC-12-3 ... [BlueRock- Revolving Credit Facility .......... TNEW YOrK veoveoreereereeeeeneenens | NY......... [Return of Capital ..oecoeevveveereereanernans [....02/03/2023 ...]....07/05/2024 ...]...36,500,000 [.-.ooveooeoe Joooooiiiies Joroeeeeeeies feoeroereeenions Jooreereeeeeenes Joreereereenennes ...36,500,000 [... 36,500,000 |-..eoveoreerees [oroeeoreeieees fooeroeeieiens Jooreieeeneinenns
2999999. Collateral Loans - Unaffiliated 36,500,000 36,500,000 [ 36,500,000
PPFUEO-U3-0 .. Bach F1 2022-1, LLC - Debt .. 0.. .| True up PY transactions . |....10/03/2022 ...|....06/26/2024 o] 2,492 | JUUU FOU 2,492 |.......... 5,242 |...
PPG34T-IS-2 .. ANTAC ST Col lateral Loan .. 0.. . |Return of Capital ..ccooovvvviivninniiiinnnns founs 06/07/2023 ...|.... 08/20/2024 ...).... 7,576,060 |.. . |.... 7,576,060 |.... 7,576,060 |...
3099999. Collateral Loans - Affiliated 7,578,552 7,578,552 | 7,581,302
Equity Fund 7077 - Sound Point U.S. Direct
................... Lending Fund 11 (RN) LP ....ooieeeennneeeeennnn [New York cooeeeeeeeeeiiiiieeeeenns Jevnneee NYooooiu | Return of Capital ooveeeveeiieieiiiniinneeens [.22.09/24/2018 .. |....09/30/2024 ... [....... 280,938 |.ceeeemeeeennnn oo s foeeeee s e oo 022 280,938 [ 280,988 .o foeeeemeieeeeee e e
Equity Fund 7089 - PineBridge Private Credit
................... Rated Feeder, LP ......ccoceevveiereeeennnnnnennnn [New York coooeeeieeiiiiiiiieieinns e Yoo | Return of Capital ooveeeveeiiveiiiiieeeeens |22 12/06/2019 ... |....09/12/2024 ... [....eiii 86,830 |oeeeeeeeeeeniin oo e foeeee s e o i 56,330 [0 86,330 | foeeeeeeiieeeee e oo
Equity Fund 7100 - BSP SOF || Structured
Note LP ... .. |New York ... .|Return of Capital ... ...04/01/2020 ...|....09/27/2024 ...|.
Equity Fund 7109 - PineBridge Private Credit
................... FERFF, LP e eeeeeeeeeeeeennn | New York oo oo NYooooo [Return of Capital coeeeeeiveeevniiiieennnnnns [-...11719/2020 ... |....08/16/2024 ... . eeeuti 252,736 [oeeeeeeeeiiaes Joeennieeeeeenn [ e e e [0 252,736 |+ 252,736 [oeeeeeeeee e oo e
Equity Fund 7112 - Monroe Private Credit
Feeder Fund IV Structured Note, LP ... Chicago oo Jeerseeeee IL.o......|Return of Capital ... ....12/11/2020 ...|....08/22/2024 ...|.......705,118 |... N PP 705,118 |....... 705,118 |...
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 1,830,610 1,830,610 1,830,610
PPFTBE-4T-0 ..... Dupre 2022-1, Ltd.-Equity ...ccoeeeeeeeeennnnnnns 0 Return of Capital ......coovvevvniiiieinnnnns ....06/22/2022 ...|....07/18/2024 ...].... 3,118,409 [....ccommmiiiies e oo e e e s 3,118,409 [.... 3,118,409 |.eeveeeeeeeeenn foeeeeeeniiees Joeeeeieeeeeenn feeeeeeeeiins
PPGO0J-4T-3 ..... Casals 2022-1, Ltd.-Equity .... .0 ... ...|Return of Capital ... ....06/22/2022 ...|....07/18/2024 ...|.... 2,876,570 |... e |-... 2,876,570 |.... 2,876,570 |...
PPG00J-4U-0 Bylsma 2022-1, Ltd.-Equity 0. .|Return of Capital ..06/22/2022 . .07/18/2024 .. .3,354,431 I 3,354,431 [..... 3,354,431 |... A
PPGL4B-1R-7 ..... LCM GBP Note - Equity P . |Return of Capital ... ....03/28/2024 ...)....09/18/2024 ...|... 22,486,239 (15,120)f.... o |..22,471,119 |... 21,380,746 |.... 1,029,945 |... (2,120,318)]... (1,090,373)|...
TX GALILEO, LLC .... . |DE ... .| True up PY transfer value .... ....12/29/2022 ...|....09/30/2024 ...|....... 149,340 |...
TX HOOKE, LLC . |DE ... .| True up PY transfer value .... ....12/29/2022 ...|....09/30/2024 ...|.
TX KEPLER, LLC ... .. |DE ... .| True up PY transfer value .... ....12/29/2022 ...|....09/30/2024 ...|. .
TX LEIBNIZ, LLC . . |DE ... .| True up PY transfer value .... ....12/29/2022 ...|....09/30/2024 ...|....... 837,802 |...
TX NEWTON, LLC ... ... |DE .. .| True up PY transfer value .... ....12/29/2022 ...|....09/30/2024 ...|.
... |TX WREN, LLC ..... .. |DE ... .| True up PY transfer value .... ....12/29/2022 ...|....09/30/2024 ...|. .. coie feeennns 228,344 |....... 228,344
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated 33,794,855 (15,120) (15,120) 30,730, 155 1,020,945 [ (3,851,181)] (2,821,236)
PPFSF4-A4-8 ..... [Bach F1 2022-1, LLC - Equity 0 . .|True up PY transactions . ....10/03/2022 ...|.... 06/26/2024 ...|....... 158,358 |... ,358 |....... 147,120 |... (11,238)f....... (11,238)]...
PPFV7Q-W2-1 ..... ATREIDES LETO HOLDCO 2022-1, LTD. . .10 ... . . |Return of Capital 08/19/2022 ...]|.... 08/23/2024 ...|.... 4,026,893 |... . |... 4,026,893 [.... 4,026,893 |....euuieiinnnn foeeiiiiiiiii e ..
5799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Affiliated 4,185,251 4,185,251 4,174,013 (11,238) (11,238)
6099999. Total - Unaffiliated 39,315,831 39,315,831 39,315,831
6199999. Total - Affiliated 47,249,660 (15,120) 304,436 289,316 120,579,770 | 119,480,909 1,029,945 (3,859,668)| (2,829,724) 304,436
6299999 - Totals 86,565,491 (15, 120) 304,436 289,316 159,895,601 | 158,796,739 1,029,945 (3,859,668) (2,829,724) 304,436




03

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

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-TT-5 ......... UNITED STATES TREAS ....ieeeeeieeeeemnnneeeeerenneeeeeenns e e eeeenns s e eeennnaeeeernnnnnneennnnnnneeenns | sveesrnnninnens Joennnd 07/01/2024 ..... PRIVATE ... ... 21,624,132 |. 21,624,132 ...
91282C-AJ-0 ......... UNITED STATES TREAS ....iiiiuuuuiiiiiuunniiniiiusnnissiessssiessessnnssssssssnssssressnsssssressnnssenees | aeeesesssnnenes |ooessd 07/01/2024 ..... PRIVATE ... 7,403,189 |. 7,403,189 |...
0109999999. Subtotal - Bonds - U.S. Governments 29,027,320 29,027,320
744430-DU-2 ......... [PUBLIC FIN AUTH WIS .. 07/01/2024 ..... PRIVATE ... 478 . .. 478 ...
0909999999. Subtotal - Bonds - U.S. Special Revenues 478 478
04636N-AE-3 ......... ASTRAZENECA FINANCE .. ...07/01/2024 ..... PRIVATE ...
0535111-AB-9 . ..| AVANGRID INC ... 07/01/2024 PRIVATE
05526D-BH-7 . ..|BAT CAP CORP PRIVATE
05565E-AY-1 . .| BWW US CAP LLC PRIVATE
05601@-AA-8 ......... BSP SOF 11 STRUCTURED NT ..eevvieiiiiiiiiiiiiiiiiiis i crnni s nensn s snnnnnnes | aeeeeennnneees fonnid 07/01/2024 ..... PRIVATE ...
05723K-AE-0 ......... BAKER HUGHES A GE €O ...eeeeeeieeeeeenieeeeeeeeeee e e eeenee e e e eemnne e e e eennnn e e e eennnnnneeeennnnnnaeees | aveesensninnees Joennnd 07/01/2024 ..... PRIVATE ...
06051G-JS-9 ......... BANK AMERICA CORP ....iviirriiiiiiiirii s e s crriis s reeris s s rrnn s e srnsns e s snnnna e s ssnnnnsnssnns | aeeeeennninenes Jouond 07/01/2024 ..... PRIVATE ...
100743-AK-9 ......... BOSTON GAS €0 +.vvueeeeennueeeeennne e e e eeenne e e eeennne e e eeernns s e eernnnaneeernnnnneeennnnnnneeennnnns | sveevensinnens Joennnd 07/01/2024 ..... PRIVATE ... N
225736-AA-5 ......... CRESCENT DIRECT LENDING LEVERED FUND T11 tevveniiiiiiiiniiiiiiiiiencciiin v nssnenninneeees | oeeeeenninneens foonnid 07/01/2024 ..... PRIVATE ... 1,256,453 |. 1,256,453 |...
22576L-AA-9 ......... CRESCENT PRIVATE CREDIT PARTNERS LEVERED ....eeeeeeieeeiieeeeeeenie e e eeeene e e e eeeneeeeeennnnnneees | aveevennnnnnees Joennnd 07/01/2024 ..... PRIVATE ...
30040W-AW-8 ......... EVERSOURCE ENERGY ....evieiiiiiiieiiiiii e cceiie s eccsii e s e s s e snnane s s s esnnnn s e sssnnnnnneees | aeeeeennninenes Joouand 07/01/2024 ..... PRIVATE ...
36143L-2L-8 ......... GA GLOBAL FUNDING TR ..eeereueeeeeenneeeeernnieeeeeennnnseeernnnaeeeernnnnanseerennnnneeeennnnnneeeenns | aveesensinnees Joennndd 07/01/2024 ..... PRIVATE ...
37045X-EN-2 . .. | GENERAL MTRS FINL CO . 07/01/2024 PRIVATE
378272-BN-7 . ..| GLENCORE FDG LLC 07/01/2024 PRIVATE
456837-AV-5 . .| ING GROEP N.V. ... 07/01/2024 PRIVATE

459200-KA-8 ......... INTERNATIONAL BUSINE .

539439-AY-5 .. . [LLOYDS BANKING GROUP .

55336V-AR-1 . .

66706%-AA6 ......... NORTHSTAR MEZZANINE PARTNERS V1| FEEDER ..
67400#-AA-9 ......... OAKTREE MEZZANINE FUND V FEEDER
682680-BJ-1 ......... ONEOK INC NEW

723038-AA-9 ......... PINEBRIDGE PRIVATE CREDIT RATED FEEDE 11 .
852060-AD-4 SPRINT CAP CORP MTN ..

913110-AC-9 . ..|UNITED UTILS PLC ...

980236-A0-6 . ..| WOODSIDE FIN LTD ...

04206R-A0-3 . ..| ARM MASTER TRUST LLC - SERIES 2020-1
00260*-AA-3 . ..|ABPCI Il DIRECT LENDING FUNDING VII LP .
674008-AA-1 . .|OLP Unlevered Feeder - Class A ..

674006-AB-9 ......... OLP Unlevered Feeder - Class B ..
674008-AC-7 ......... OLP Unlevered Feeder - Class C ..
$L0004-41-0 ......... STUDIO MOVIE T/L 1L 4/21
SL0006-41-5 ......... CAREMAX T/L 1L 4/22
SL0006-43-1 ......... FABLETICS T/L 1L 5/22 ..

$L0006-71-2 WEST DERMATOLOGY T/L 1L 6/22
SL0007-13-2 . ..[LONG ISLAND VISION T/L 1L 8/22
$L0007-27-2 . ..| TERRA MILLENNIUM T/L 1L 6/22 ..
SL0007-36-3 . ..[LONG ISLAND VISION DD T/L 1L 8/22 .
$L0007-37-1 . ..|LONG ISLAND VISION DD T/L 1L 8/22 .
SL0009-18-7 . .| WISER SOLUTIONS T/L 1L 4/22 ...

SL0009-87-2 ......... WEST DERMATOLOGY R/C 1L 6/22 ..
SL0009-89-8 ......... WISER SOLUTIONS DD T/L 1L 4/22
$L0010-27-6 ......... LONG ISLAND VISION DD T/L 1L (LAST OUT) ..

SL0010-29-2 ......... WEST DERMATOLOGY R/C 1L 6/22 ..vvveeeeiiiiiiieeiiiiiiiiieeiiiiiieeeeiiins

07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024

07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
09/17/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024

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

4,661,500 |.
6,998,025 |.
2,579,013 |.

7,004,225 |.
6,993,200 |.
.. 9,640,800 |.
.11,000,001 |
4,013,737 |.
.10,350,000 |
..... 2,700,000 |.

4,661,500 |...
6,998,025 ...
2,579,013 |...

7,004,225 |...
6,993,200 |.
.. 9,640,800 |.
.11,000,001 |.
4,013,737 |.
.10,350,000 |
..... 2,700,000 |...




L'¥03

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

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
cusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol

SL0010-40-9 ......... LONG ISLAND VISION DD T/L 1L 8/22 .ooenniiiiieeeeiiieeeeeeeee e eiiieeeees [ eeeviiiiieeees [eeed 07/01/2024 ..... PRIVATE ...
SL0010-52-4 ......... WEST DERMATOLOGY R/C 1L 6/22 ...eeevieeiiiiiiiieiiiiiiie e inine e e [ eeeesiieeenes [eoeead 07/01/2024 ..... PRIVATE ...

096630-AF-5 BOARDWALK PIPEL INES 07/01/2024 ..... PRIVATE ...

$L0010-63-2 ......... VALANT MEDICAL SOLUTION T/L 1L 11/23 oeeiiiiiiiiiiiie e [ e [ 07/01/2024 ..... PRIVATE ...

SL0010-57-3 ......... LONG ISLAND VISION DD T/L 1L 8/22 .eeeuiiiiiiiieiiiiiiiee e sinieeeees [ eeeesiieeeees [oeeead 07/01/2024 ..... PRIVATE ...

SL0010-58-1 ......... WEST DERMATOLOGY DD T/L 1L 6/22 .ceeeiiiiieeeiiiiee ettt eeeins [ eeeeniiiienees [eend 07/01/2024 ..... PRIVATE ...

SL0010-91-2 ......... ENCOMPASS DIGITAL T/L 1L 9/18 .evveeeieiiiiiee et esinineeees [ eeeesiieeeees [eed 07/01/2024 ..... PRIVATE ...

SL0010-94-6 ......... ENCOMPASS DIGITAL R/C 1L 9/18 oo [ eeeeviiineees [ 07/01/2024 ..... PRIVATE ...

SL0010-96-1 ......... LONG ISLAND VISION DD T/L 1L 8/22 .ooeuiiiiiiiieeiiiiiieeeeiiice e ssiinieeeees [ eeeesiieennes [oenead 07/01/2024 ..... PRIVATE ...

SL0010-97-9 ......... DENTIVE R/C 1L 12/22 07/01/2024 ..... PRIVATE ...

SL0010-99-5 . .. | CAREVET DD T/L 1L (ADD-ON) 6/22 . 07/01/2024 PRIVATE

$L0011-00-1 . ..| ARI NETWORK R/C 1L 8/17 ... 07/01/2024 PRIVATE

SL0011-01-9 . ..| CHIRISA VOLO DD T/L 1L 12/23 07/01/2024 PRIVATE

SL0011-02-7 ......... DENTIVE R/C 1L 12/22 07/01/2024 ..... PRIVATE ...

SL0011-04-3 ......... THE SMILIST R/C 1L 12/20 07/01/2024 ..... PRIVATE ...

SL0011-14-2 ......... WEST DERMATOLOGY R/C 1L 6/22 .. 07/01/2024 ..... PRIVATE ...

SL0011-16-7 ......... WEST DERMATOLOGY R/C 1L 6/22 07/01/2024 ..... PRIVATE ...

SL0011-17-5 ......... PURCHASING POWER R/C 1L 5/22 .... 07/01/2024 ..... PRIVATE ...

SLO011-18-3 ......... CAREVET DD T/L AL (ADD-ON) B/22 ...eevviiiieiiiiiiiiieeiiiiie e seinns [ eeeesiieeenes [eeeead 09/24/2024 ...... PRIVATE ...

SLO011-19-1 ......... DENTIVE R/C AL 12/22 oo eeeeens | eeeesiiinnnees [eeeead 09/09/2024 ..... PRIVATE ...

SL0011-24-1 PURCHASING POWER R/C 1L 5/22 ..eieiiiiiiiiieiiiiiiiiie sttt ssnns [ eeeesiieeeees [oned 09/09/2024 ..... PRIVATE ...

SL0011-34-0 . ..|CAREVET DD T/L 1L (ADD-ON) 6/22 . 09/09/2024 PRIVATE

SL0011-45-6 . ..|PURCHASING POWER R/C 1L 5/22 . 09/09/2024 PRIVATE

SL0011-51-4 . ..|STUDIO MOVIE DD T/L 1L 4/21 09/09/2024 PRIVATE

SL0011-53-0 . ..|STUDIO MOVIE DD T/L 1L 4/21 PRIVATE K K K

SL0011-54-8 . ..[CHIRISA VOLO DD T/L 1L 12/23 .. PRIVATE K K ..780,000 |.

SL0011-85-5 ......... FABLETICS T/L AL (ADD-ON) 4/24 ..ooooniiiiiiiieiiiiiiiee et eiieee e eenn | eeeesiieeeees [oeeead 09/09/2024 ..... PRIVATE ... FE 2,376 |.

SL0011-68-9 ......... STUDIO MOVIE DD T/L 1L 4/21 oo [ eeeesiiiineees [eend 09/09/2024 ..... PRIVATE ...

SL0011-59-7 ......... ARE NETHORK R/C 1L 8/17 1t e e ein | eeeesiieeenes [oeeed 09/09/2024 ..... PRIVATE ...

000000-00-0 ......... PRACTICEHHY.COM T/L B 1L 9/18 ..o eeeiiieeeees [ eeeviiiineees [eeed 09/09/2024 ..... PRIVATE ...

000000-00-0 ......... COPF DENTAL T/L 1L 8/19 09/09/2024 ..... PRIVATE ...

000000-00-0 ......... JP MORGAN MTG TR ... 09/09/2024 ..... PRIVATE ...

90232#-AB-3 . ..|Europa - Class B 09/09/2024 PRIVATE

90233*-AB-6 . ..|[Titan - Class B .... 09/09/2024 PRIVATE

90231#-AB-4 . .. | CERES NOTE ISSUER LP - CLASS B 09/09/2024 PRIVATE K K K K

56026C-AB-3 . .. | LUMINACE ABS ISSUER .. 09/09/2024 PRIVATE K K 8,976,398 |. 8,976,398 |.

LX1989-43-8 . .|BCP V MODULAR SERVICES HOLDINGS IV LIMIT . 09/09/2024 PRIVATE K K . 14,144,278 |. . 14,144,278 |.

PPGLEM-7F-2 Bermuda Credit Tenant Loan 09/27/2024 ..... PRIVATE ... J .... 15,868,570 |. .... 15,868,570 |... .

53035*-AA-6 Liberty CLO | - Class B 07/01/2024 PRIVATE ... U ....20,910,687 |. ....20,910,687 |... A F

PPGNDB-6C-1 . ..|Project Erie Hybrid NAV Loan 07/01/2024 PRIVATE K K 11,877,057 |. 11,877,057 |. .G F

PPGO4K-8B-9 . .|Golf BidCo GmbH ....... 07/01/2024 PRIVATE K K . 66,484,053 |. . 66,484,053 |. B Fl

023051-YX-7 AMARILLO TEX INDPT § . 07/01/2024 PRIVATE ... EF

023051-YY-5 AMARILLO TEX INDPT § ... 07/01/2024 PRIVATE ... B FE

016091-AT-9 . ..| ALIBABA GROUP HLDG L . 07/01/2024 PRIVATE AFE ..

025537-AY-7 . .. | AMERICAN ELEC PWR CO . 07/01/2024 PRIVATE AFE ..

02665l-EM-9 . .| AMERICAN HONDA FIN C . 07/01/2024 PRIVATE AFE ..

034863-AZ-3 . ..| ANGLO AMERICAN CAPIT . 07/01/2024 PRIVATE GFE ..

05565E-CE-3 . ..|BMW US CAP LLC ... 07/01/2024 PRIVATE GFE ..

05565E-CH-6 . ..|BMW US CAP LLC ... PRIVATE FFE ..

092113-AR-0 . .| BLACK HILLS CORP PRIVATE GFE ..
GF

m
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096630-AG-3 ......... BOARDWALK PIPEL INES D.. 07/01/2024 PRIVATE ... .
103730-BZ-2 . ..|BP CAP MKTS AMER INC . D.. 07/01/2024 PRIVATE
20030N-CH-2 . .. | COMCAST CORP NEW ... D.. 07/01/2024 PRIVATE
20030N-DK-4 . .. | COMCAST CORP NEW . D.. 07/01/2024 PRIVATE
224044-CJ-4 .. | COX COMMUNICATIONS | . D.. 07/01/2024 PRIVATE
226373-A0-1 . . |ENERGY TRANSFER L P 07/18/2024 ..... PRIVATE ...
233853-AZ-3 DAIMLER TRUCKS FIN N . 07/01/2024 ..... PRIVATE ...
25160P-AN-7 . ..| DEUTSCHE BK AG N Y . PRIVATE
277432-A1-0 . .. | EASTMAN CHEM CO PRIVATE
29250N-CB-9 ......... [ENBRIDGE INC ... PRIVATE
29278G-AN-8 .........[ENEL FIN INTL N.V. PRIVATE ...
29278G-BD-9 ......... ENEL FIN INTL NoV. oo srnnia s nnnnn s nnnnnnnes | aeeeeennninnnes |onnnd 07/01/2024 ..... PRIVATE ...
29364N-AT-5 ......... ENTERGY MISSISSIPPI .. e e e e e e e e e e e e e e e e nne e e e eennnn e e eennnnnneees | arenvnnnninnees Joennnd 07/01/2024 ..... PRIVATE ...
20379V-BV-4 ......... ENTERPRISE PRODS OPE .....eevveuiiiiiiriiiieiiiiis s ceniis s senni s s ssnnn s s nnnnn s sssennnnnsennes | aeeeeennninnnes Joonnd 07/01/2024 ..... PRIVATE ... A
30321L-26-6 ......... F&G GLOBAL FUNDING ...eeeeeeeeeiie e e e eeee e e e e e e e e e e e e e e e e e e e e eennne e e e e emnnneeeeennnnns | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ... 6,998,816 |. 6,998,816 |...
373334-KS-9 .......o. [GEORGIA PHR CO ..ovivvriiiiiiiii et rrn s rrnnn s s rnnnanees | eeernnneeeenns [oon 07/01/2024 ..... PRIVATE ... 4,128,054 |. 4,128,054 |...
378272-BR-8 .........[GLENCORE FDG LLC ..eeeveueeeeemenneeeemnnn e e eeeenn e e eeemnnneeeeeennnneeeernnneeeernnnnnneennnnnnnes | sevesinneeneens [oeeend 07/01/2024 ..... PRIVATE ... 2,991,750 |. 2,991,750 |...
378272-BS-6 ......... GLENCORE FDG LLC ...vvvirvieiiiiiiiii e iiiri s s s snni s nnnnn s nennnnssssnnnns | aeeeeensninenes Joanid 07/01/2024 ..... PRIVATE ... 2,075,475 |...
38141G-YG-3 . ..| GOLDMAN SACHS GROUP PRIVATE 5,457,672 |.
44891A-DC-8 . .. [HYUNDAT CAP AMER PRIVATE 6,999,143 |.
458140-BT-6 . ..| INTEL CORP PRIVATE ..654,923 |.
459200-KT-7 . ..| INTERNATIONAL BUSINE . PRIVATE 975,100 |.
494553-AD-2 .| KINDER MORGAN INC DE . PRIVATE 7,005,286 |.
55336V-AS-9 . B P [SUUUUUURRUI RPN 07/01/2024 ..... PRIVATE ... 2,035,176 |...
55608J-AK-4 ......... MACQUARIE GRP LTD SR ..eeeeeeieeeeeeeneeeeeeeenne e e e eeeeee e e e eeemne e e e eeennnaeeeeennnnaeeeennnnnneaee | seensnnnenenns [oeeend 07/01/2024 ..... PRIVATE ... 7,004,925 |...
550222-BA-1 ......... L L PR (SUURURRUUUUUR R 07/01/2024 ..... PRIVATE ... A 6,994,798 |...
61945C-AG-8 ......... O PP SPUPPTRPPPPRT PR 07/01/2024 ..... PRIVATE ... 4,422,189 |. 4,422,189 |...
61945C-AH-6 ......... O R (U RN 07/01/2024 ..... PRIVATE ... 2,582,219 |. 2,582,219 |...
63861V-AB-3 NATIONWIDE BLDG SOC .....eeereuuneeeennnunaeeeennenaeeeennneaeeeeennnnaeeeemnnnneeeeennnnnaeeeennnnnnaees | sveevensninnens Joennnd 07/01/2024 ..... PRIVATE ... 7,001,030 |. 7,001,030 |...
639057-AC-2 . .. [NATWEST GROUP PLC .. 07/01/2024 PRIVATE 6,998,397 |.
649840-CU-7 . ..|NEW YORK ST ELEC & G . PRIVATE
670346-AP-0 . ..|NUCOR CORP ... PRIVATE
67077M-AT-5 . ..|NUTRIEN LTD . PRIVATE
694308-KL-0 . ..|PACIFIC GAS & ELEC C . PRIVATE
709599-CA-0 ......... PENSKE TRUCK LEASING ... PRIVATE ...
TAT13U-AW-2 ......... L3 172 R ISR RN 07/01/2024 ..... PRIVATE ...
718172-CE-7 ......... PHILIP MORRIS INTL | oeeeieeeeeie e e eeee e e e e e e e e e ree e e e e rrnn e e eeennnnneennnnnnnnes | aveveennninnees Joennnd 07/01/2024 ..... PRIVATE ...
718172-CZ-0 ......... PHILIP MORRIS INTL | weueiiiiiiiiiiiiiiiis s rnnii s s snnnnnnes | aeeeeennninenes Jonnid 07/01/2024 ..... PRIVATE ... 1,347,189 |...
718172-DG-1 ......... PHILIP MORRIS INTL | oeeeieeeeeie e e eeee e e e e e e e e e ree e e e e rrnn e e eeennnnneennnnnnnnes | aveveennninnees Joennnd 07/01/2024 ..... PRIVATE ... 5,416,654 |. 5,416,654 |...
T4977R-DL-5 ......... COOPERATIEVE RABOBAN .....iiiirrueniiiiiriis e s iiriin s sesnis s s rsnni e s s snnnn s s nennnasessnnnnnnnes | aeeeeennninenes Jooand 07/01/2024 ..... PRIVATE ... 6,999,991 |. 6,999,991 |...
78355H-KZ-1 ......... RYDER SYS INC ...07/01/2024 ..... PRIVATE ... 6,993,890 |. 6,993,890 |...
78448T-AL-6 ......... SMBC AVIATION CAP FI .... ...07/01/2024 ..... PRIVATE ...
842400-H0-9 . .. | SOUTHERN CALIF EDISO . 07/01/2024 PRIVATE
842400-HU-0 . .. [ SOUTHERN CALIF EDISO . PRIVATE
842434-CH-0 . .. | SOUTHERN CALIF GAS C . PRIVATE
87264A-AT-2 ......... T MOBILE USA INC «.eeeeiiieiceiiiie et essann s sesnnnn s s ssnnnnns | aeeeeennninenes |oouand 07/01/2024 ..... PRIVATE ...
902613-AS-7 ......... UBS GROUP AG ....eeeeerneeeeeeennieeeeeennneseeeernnasseeennnnseeeennnnaneeernnnnseeernnnnnseeernnnnnnes | sreevensinnens Joennndd 07/01/2024 ..... PRIVATE ...
91913Y-AV-2 ......... VALERO ENERGY CORP .....iiviiruiniiiiiriiiiiseissin e s srsnnis s s rssnns s s sennna s s ssssnnansssssnnsnnseess | aeeeeennninenes Jouand 07/01/2024 ..... PRIVATE ...
928668-CB6 ......... VOLKSWAGEN GROUP AME .....eeeeeeieeeesnunnaeeennnuuaaeeennnnnaaeannnnnsaseennnnnnaaeeennnnnsaeennnnnnaaeee | avessesssnnsses |eennnd 07/01/2024 PRIVATE
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928668-CG-5 ......... VOLKSWAGEN GROUP AME ... [ Ll 07/01/2024 ..... PRIVATE ...

SL0012-23-1 ......... DAC DENTAL DD T/L AL (ADD-ON) 7/21 cioiiiiiiieiiiiiiiie st ssiinenne e [ eeeeniiieeeees [oned 07/01/2024 ..... PRIVATE ...

SL0012-24-9 ......... DAC DENTAL DD T/L AL (ADD-ON) 7/21 et [ eeviiiienees [ 07/01/2024 ..... PRIVATE ...

SL0012-30-6 ......... DAC DENTAL DD T/L AL 12/20 e sinieeeees | eeeesiieeenes [oeeead 07/01/2024 ..... PRIVATE ...

SL0012-31-4 ......... DAC DENTAL R/C 1L 12/20 weeeieeiiiiiiieic e [ eeevsiiiienees [eened 07/01/2024 ..... PRIVATE ... J . K
SL0011-88-6 ......... SDG MGMT COMPANY DD T/L AL 7/22 et einns [ eeeesiieeenes [onead 07/01/2024 ..... PRIVATE ... U L 72,419 |
SL0012-13-2 ......... SDG MGMT COMPANY DD T/L AL 7/22 e eines [ eeevsiiinenees [eend 07/01/2024 ..... PRIVATE ... J 138,101 |.
SL0012-25-6 ......... SDG MGMT COMPANY DD T/L AL 7/22 et seinns [ eeessiieeenes [oeeead 07/01/2024 ..... PRIVATE ... U 168,415 |.
SL0012-27-2 ......... DENTIVE R/C AL 12/22 oo eens | eeeesiiinneees [eened 07/01/2024 ..... PRIVATE ... J ...56,075 |.
SL0011-90-2 . ..| ARl NETWORK R/C 1L 8/17 07/01/2024 PRIVATE K K 13,286 |.
SL0011-96-9 . ..| ARl NETWORK R/C 1L 8/17 .. 07/01/2024 PRIVATE

SL0012-06-6 . ..| STUDIO MOVIE DD T/L 1L 4/21 07/01/2024 PRIVATE

SL0012-32-2 ......... DENTIVE DD T/L 1L 12/22 .t eeins [ eeeesiiiienees [eened 07/01/2024 ..... PRIVATE ...

SL0012-11-6 ......... VASA FITNESS DD T/L AL 8/23 et sinieeees | eeeesiieeenes [oenead 07/01/2024 ..... PRIVATE ...

SL0011-97-7 ......... VASA FITNESS DD T/L AL 8/23 eeeeeiiieeeeee e eeiiieeees [ eeeesiiiieeees [eeed 07/01/2024 ..... PRIVATE ...

SL0011-76-1 ......... IRONHORSE PURCHASER R/C 1L 9722 .....viiiiiiiiiiiiiiie ittt ssineee e ssinies [ e [ 07/01/2024 ..... PRIVATE ...

SL0011-78-7 ......... IRONHORSE PURCHASER R/C 1L 9/22 .....euviiiiiiiiiiie e [ i [l 07/01/2024 ..... PRIVATE ...

SL0012-12-4 ......... L T | P [ R 07/01/2024 ..... PRIVATE ...

$L0012-33-0 ......... IRONHORSE PURCHASER R/C 1L 9/22 ......uviiiieiiiiiiiiiceetieee e [ i [l 07/01/2024 ..... PRIVATE ...

SL0011-81-1 TICKPICK R/C 1L 7/24 . 07/01/2024 ..... PRIVATE ...

SL0011-82-9 . .| TICKPICK T/L 1L 7/24 . 07/01/2024 PRIVATE

SL0011-86-0 . .|BINGO GROUP R/C 1L 7/24 07/01/2024 PRIVATE

..|BINGO GROUP T/L 1L 7/24
SL0011-94-4 . ..|GovOs T/L 1L 7/24 ..
SL0012-04-1 . ..|Govos T/L 1L 7/24 ..
SL0011-98-5 ......... CAREMAX T/L 1L (ADD-ON) 7/24 ..

$L0011-87-8 .

07/01/2024 PRIVATE
PRIVATE

PRIVATE

...... 07/01/2024 .....[PRIVATE ...
§L0012-00-9 ......... JITTERBIT T/L AL (ADD-ON) 7/24 oooieniiiiiiiieeiiiee e [ eeeviiiienees [eeed 07/01/2024 ..... PRIVATE ...
SL0012-01-7 ......... JITTERBIT T/L AL 3/23 weviiiiiiiiiiiiie sttt a e | eeeesnneeeenes [oeead 07/01/2024 ..... PRIVATE ...
SL0012-02-5 ......... PUSHPAY USA T/L 1L 8/24 ..eeoieiiiiii e | eeeviiiienees [eend 07/01/2024 ..... PRIVATE ...
SL0012-08-2 ......... LIKEWIZE T/L AL 7728 wooiiiiiiiiiec e ssins [ eeeesnieeenes [oeed 07/01/2024 ..... PRIVATE ...
SL0012-14-0 SYNCSORT T/L B AL 10/21 e eine [ eeeesiiineees [eeeed 07/01/2024 ..... PRIVATE ...
SL0012-15-7 . ..|PURCHASING POWER T/L 1L (ADD-ON) 8/24 07/01/2024 PRIVATE
SL0012-18-1 . .|US SIGNAL COMPANY T/L 1L 9/24 . 07/01/2024 PRIVATE

SL0012-22-3 .
SL0012-28-0 .

..| AFORE INSURANCE T/L 1L 9/24 ...
..| CAREMAX DD T/L C 1L (ADD-ON) 7/24 .
.| CAREMAX DD T/L C 1L (ADD-ON) 7/24 .

07/01/2024
07/01/2024

PRIVATE
PRIVATE

SL0012-29-8 . . 07/01/2024 PRIVATE

SL0011-93-6 ......... CAREMAX DD T/L C 1L (ADD-ON) 7/24 ..ooiineiiiiiiiiiiiiieee et [ eeeviiiiienees [eeed 07/01/2024 ..... PRIVATE ...
SL0012-03-3 ......... CAREMAX DD T/L C 1L (ADD-ON) 7/24 ..oioiiiiiiiiiieiiiiiiiise sttt ssiiieeees | eeeesiineenes [oeead 07/01/2024 ..... PRIVATE ...
SL0009-18-7 ......... WISER SOLUTIONS T/L 1L 4/22 ..eoveiniiiiiieiieiiiiee ettt eeeine [ eeeesiiiieeees [eeeed 07/01/2024 ..... PRIVATE ...
SL0009-89-8 ......... WISER SOLUTIONS DD T/L 1L 4/22 ..eeveiiiiiiiiieeeiiiice e sinneeeees | eeeesiieeenes [oeeead 07/01/2024 ..... PRIVATE ...
16162X-AH-0 ......... CHASE MORTGAGE FIN T 07/01/2024 ..... PRIVATE ...
225736-AA-5 ......... CRESCENT DIRECT LENDING LEVERED FUND 111 ... 07/01/2024 ..... PRIVATE ...
403956-AL-9 ......... HILTON USA TRUST ...07/01/2024 ..... PRIVATE ...
67400#-AA-9 ......... OAKTREE MEZZANINE FUND V FEEDER ...07/01/2024 ..... PRIVATE ...
72303#-AA-T . ..|PINEBRIDGE PRIVATE CREDIT RATED FEEDER, 07/01/2024 PRIVATE

723036-AA-9 . .| PINEBRIDGE PRIVATE CREDIT RATED FEEDE |1 . 07/01/2024 PRIVATE

PPGHBK-5S-2 . .|Project Newton CFO .

. 07/01/2024 PRIVATE
PPGIBY-NB-1 ......... IRIS Global Inc. ...

...... 07/01/2024 .....|PRIVATE ...
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674008-AA-1 ......... OLP Unlevered Feeder = Class A ....ciiveeeeeuiereeemnnineeeeenneeeeeennnseeeerennnaeeeerennnnneeennnns | aveevennninnens Joennnd 07/01/2024 ..... 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 7,762,500 [eeeeeeeeennneeeeenns 7,762,500 |...
674008-AB-9 ......... OLP Unlevered Feeder - Class B ......cccivvueiiiiiiiiiiiniiniiiiinncciii i nesennnns | oeeeeennnneens foenid 07/01/2024 ..... T RO KO, 2,025,000 |..eevrnniiiiiinnnnnns 2,025,000 |...
PPGK7Z-EC-2 ......... Elements Finco = IRIS DDTL GBP CART ...eeeeeeeeeieeeeiieeeceeei e e eeenei e e e e eenee e e e eennnnneeeens | aveevrnnnnnnees Joennnd 07/01/2024 ..... PRIVATE ...
674008-AC-7 ......... OLP Unlevered Feeder = Class C ......eviiiiiueiniiiiiiiiiiiiiciiiiie e ccciiie e crviiie e sevnninneeeenns | aeeeeennnineees foonnnd 07/01/2024 ..... PRIVATE ...
PPGLB9-R1-3 ......... ASIF FUNAING |, LLC .eeeeeeieie e e eeeeee et e e e e ee e e e e ennne e e e e ennn e e e ernnnnnneeees | aveesennninnens Joennnd 07/01/2024 ..... PRIVATE ...
PPGLD8-JI-5 ......... Athena Fund Finance DDTL = Blue OWl ..ccevvenniiiiiiiiiiiiiiiiiice v ccrviieeeeennee | eeeeeenniineees foennid 07/01/2024 ..... PRIVATE ...
$L0004-41-0 ......... STUDIO MOVIE T/L AL 4721 e e e e e e e e e eennnnnes | areevrnniinnees Jeennnd 07/01/2024 ..... PRIVATE ...
SL0006-41-5 ......... L0 O R IR RN 07/01/2024 ..... PRIVATE ...
SL0006-43-1 ......... FABLETICS T/L 1L 5/22 eeeeeeeeieeeee e eeeeetee e e e e e e e e e ennne e e e ennnnnneeennnnn | aveevensninnens Joennnd 07/01/2024 ..... PRIVATE ...
SL0006-71-2 . ..| WEST DERMATOLOGY T/L 1L 6/22 .. 07/01/2024 PRIVATE
$L0007-13-2 . ..|LONG ISLAND VISION T/L 1L 8/22 07/01/2024 PRIVATE
$L0007-27-2 . ..| TERRA MILLENNIUM T/L 1L 6/22 ..... 07/01/2024 PRIVATE
$L0007-36-3 ......... LONG ISLAND VISION DD T/L L 8/22 ...eeeeeeeeeeeeeeeee e e e eeen e e eennnnneeeeenn | avevvvnnnnnnens Joennid 07/01/2024 ..... PRIVATE ...
$L0007-37-1 ......... LONG ISLAND VISION DD T/L 1L 8/22 ...eiiiiiiiiiiiiiiiceecceiiie e evvnniieeeeenns | aeeeeenninneens |oonnid 07/01/2024 ..... PRIVATE ...
SL0009-18-7 ......... WISER SOLUTIONS T/L TL 4/22 ...t e e e e e e e eennne e enennnnees | aveevennninnees Joennid 07/01/2024 ..... PRIVATE ...
SL0009-43-5 ......... EDYNAMIC DD T/L AL 5/21 viiiiiiiiiiiiiiiin e rennn s snnnnnnes | aeeeeennnneens |onnnd 07/01/2024 ..... PRIVATE ...
$L0009-71-6 ......... AMERICAN PHYSICIAN DD T/L E 12/22 ..ot eeeeee e e eennne e e enennnnneeees | aveevennnnnnns Joennid 07/01/2024 ..... PRIVATE ...
SL0009-87-2 ......... WEST DERMATOLOGY R/C AL 6/22 ...cvvveeiiiiiiiiiiieeiciiiiee et ecvnni s evvni e ssnnnnneeeeens | aeeeeennnnnenes |oonnnd 07/01/2024 ..... PRIVATE ...
$L0009-89-8 ......... WISER SOLUTIONS DD T/L 1L 4/22 ..o eeee e e eenne e e eeennneeeeene | avvevrnniinnees Jeennid 07/01/2024 ..... PRIVATE ...
$L0010-27-6 LONG ISLAND VISION DD T/L AL (LAST OUT) ..uuuuunnninninnnininiiiinnnnnn [ eeeeeeeenaaanes [ 07/01/2024 ..... PRIVATE ...
$L0010-40-9 . ..|LONG ISLAND VISION DD T/L 1L 8/22 ... 07/01/2024 PRIVATE
$L0010-49-0 . ..|EDYNAMIC T/L A 1L 5/21 . 07/01/2024 PRIVATE
$L0010-50-8 . ..|EDYNAMIC T/L B 1L 5/21 ... 07/01/2024 PRIVATE
SL0010-52-4 . ..| WEST DERMATOLOGY R/C 1L 6/22 PRIVATE
$L0010-53-2 . ..| VALANT MEDICAL SOLUTION T/L 1L 11/23 PRIVATE
SL0010-57-3 ......... LONG ISLAND VISION DD T/L 1L 8/22 ...eviiiiiiiiiiiiiiieeeceeiiie e sevnnineeeenns | aeeeeenninneees foonnnd 07/01/2024 ..... PRIVATE ...
$L0010-58-1 ......... WEST DERMATOLOGY DD T/L 1L 6/22 eeevveieeeeeinneeeeeeeeiaeeeeeeenseeeeeeenne e e eeennnneneernnnnnneees | aveevennninnens Joennid 07/01/2024 ..... PRIVATE ...
$L0010-91-2 ......... ENCOMPASS DIGITAL T/L AL 9718 oeeeeiiiiiiiiiiee et eevnnineeeenns | aeeeeennineees |oonnnd 07/01/2024 ..... PRIVATE ...
$L0010-94-6 ......... ENCOMPASS DIGITAL R/C 1L 9718 . ee e e e e e e e e e e e eennnnneees | avevvrnnnnnees Jeennnd 07/01/2024 ..... PRIVATE ...
SL0010-96-1 ......... LONG ISLAND VISION DD T/L 1L 8/22 ...eiiiviiiiiiiiiiiceeccciiie e eevnnineeeenns | aeeeeennnnneens |onnid 07/01/2024 ..... PRIVATE ...
$L0010-97-9 DENTIVE R/C 1L 12/22 07/01/2024 ..... PRIVATE ...
$L0010-99-5 . ..| CAREVET DD T/L 1L (ADD-ON) 6/22 . 07/01/2024 PRIVATE
$L0011-01-9 . ..|CHIRISA VOLO DD T/L 1L 12/23 07/01/2024 PRIVATE
$L0011-02-7 . ..|DENTIVE R/C 1L 12/22 ......... 07/01/2024 PRIVATE
$L0011-16-7 . ..| WEST DERMATOLOGY R/C 1L 6/22 07/01/2024 PRIVATE
SL0011-17-5 . ..| PURCHASING POWER R/C 1L 5/22 . 07/01/2024 PRIVATE
SL0011-18-3 ......... CAREVET DD T/L 1L (ADD-ON) 6/22 .... 07/01/2024 ..... PRIVATE ...
SL0011-19-1 ......... = o | P [SSUUUUURRRUUIN RPN 07/01/2024 ..... PRIVATE ...
SL0011-24-1 ......... PURCHASING POWER R/C L 5/22 ..ieeeieeieeeeeeeee e eeeeeeee e e eeeee e e eenne e e eennne e eennnnnnees | aveevensninnens Joennid 07/01/2024 ..... PRIVATE ...
SL0011-42-3 ......... IRONHORSE PURCHASER T/L 1L (ADD-ON) 2/23 . 07/01/2024 ..... PRIVATE ...
SL0011-45-6 ......... PURCHASING POWER R/C 1L 5/22 07/01/2024 ..... PRIVATE ...
SL0011-47-2 ......... DENTIVE DD T/L 1L 12/22 ... 07/01/2024 ..... PRIVATE ...
$L0011-48-0 ......... DENTIVE DD T/L 1L 12/22 ... ...07/01/2024 ..... PRIVATE ...
SL0011-49-8 ......... UNIVERSAL MARINE MEDICAL R/C 1L 3/24 ... ...07/01/2024 ..... PRIVATE ...
$L0011-50-6 . ..| 7 MINDSETS INTERMEDIATE R/C 1L 12/21 07/01/2024 PRIVATE
SL0011-51-4 . .| STUDIO MOVIE DD T/L 1L 4/21 . 07/01/2024 PRIVATE
$L0011-53-0 . ..| STUDIO MOVIE DD T/L 1L 4/21 07/01/2024 PRIVATE
SL0011-54-8 ......... CHIRISA VOLO DD T/L 1L 12/23 .. 07/01/2024 ..... PRIVATE ...
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$L0011-55-5 ......... FABLETICS T/L 1L (ADD-ON) 4/24 ... eeee e eeenne e eeennnnneeeee | avevvrnninnnens Jeennid 07/01/2024 ..... PRIVATE ...
SL0011-56-3 ......... ULTRAVIOLET CYBER T/L 1L 8/22 ..vvuuiiiiiiiiiiiiiiiiiniinciiii s eseni s nesnis s nennnnsessnnnns | aeeeeennnineees fonnid 07/01/2024 ..... PRIVATE ...
SL0011-58-9 ......... STUDIO MOVIE DD T/L AL 4721 oo e eeerne e e eennnn e eeees | arevvrnniinnens Jeennid 07/01/2024 ..... PRIVATE ...
SL0011-59-7 ......... ART NETWORK R/C AL 8/17 e eevsiie s eesnnnneeees | aeeeeennnnnenes |onnid 07/01/2024 ..... PRIVATE ...
$L0011-60-5 ......... DENTIVE DD T/L 1L 12/22 e e e e e e e rennne e eeennnneees | aveevennninnees Jeennid 07/01/2024 ..... PRIVATE ...
SL0011-63-9 ......... LEASECRUNCH T/L 1L 5/24 ..eeeiiiiiiecceiiie et esvniie e e ennnnnseeenns | aeeeeennnnnenes Jonnnd 07/01/2024 ..... PRIVATE ...
SL0011-64-7 ......... ARL NETWORK R/C AL 8/17 e e e e e e e e e e e e e e ennnnnnneeee | avenvenniinnens Joennnd 07/01/2024 ..... PRIVATE ...
SL0011-65-4 ......... = ) O | 3 7 RN [SUUUUURRRRR RN 07/01/2024 ..... PRIVATE ...
$L0011-67-0 ......... CX INSTITUTIONAL T/L L B/24 .oeeeeieeeeeeeee et e e eerne e e e erne e e e ennnn e eennnn | oveevenniinnees Jeeenid 07/01/2024 ..... PRIVATE ...
SL0011-68-8 . ..| 7 MINDSETS INTERMEDIATE R/C 1L 12/21 07/01/2024 PRIVATE
$L0011-69-6 . ..|CHIRISA VOLO DD T/L 1L 12/23 07/01/2024 PRIVATE
SL0011-70-4 . ..|TMC BUYER T/L 1L 6/22 ........ 07/01/2024 PRIVATE
SL0011-71-2 ......... VASA FITNESS DD T/L 1L 8/23 ... 07/01/2024 ..... PRIVATE ...
000208-43-6 ......... PRACTICEHWY.COM T/L B 1L 9/18 . 07/01/2024 ..... PRIVATE ...
000268-85-3 ......... CPF DENTAL T/L 1L 8/19 07/01/2024 ..... PRIVATE ...
526602-AE-7 ......... LEONARD 1OOD FAMILY 07/01/2024 ..... PRIVATE ...
63743F-48-5 ......... NATIONAL RURAL UTILS CO 3.5 15NOV25 .. 07/01/2024 ..... PRIVATE ...
682680-BS-1 ......... L0 1O PP [SSUUUUURRRRUUTIN RPN 07/01/2024 ..... PRIVATE ...
682680-CA-9 ......... ONEOK INC NEW ... e e e e e e e e e e nne e e e e e nnn e e e e emnnnneeeennnnnns | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ...
756109-BY-9 REALTY INCOME CORP 07/01/2024 ..... PRIVATE ...
04206R-A@-3 . ..| ARM MASTER TRUST LLC - SERIES 2020-1 07/01/2024 PRIVATE
362341-7N-3 . ..|GSR MTG TR 2006-1F 07/01/2024 PRIVATE
903521-AD-6 . ..[USQ RAIL | LLC ...... 07/01/2024 PRIVATE
05601@-AA-8 . ..|BSP SOF Il STRUCTURED NT PRIVATE
225736-AA-5 . .. | CRESCENT DIRECT LENDING LEVERED FUND 111 . PRIVATE
22576L-AA-9 ......... CRESCENT PRIVATE CREDIT PARTNERS LEVERED .... 07/01/2024 ..... PRIVATE ...
610348-AA-8 ......... MONROE CAPITAL PRIVATE CREDIT FEEDER IVA .... 07/01/2024 ..... PRIVATE ...
610348-AB-6 ......... MONROE CAPITAL PRIVATE CREDIT FEEDER IVB .... 07/01/2024 ..... PRIVATE ...
66706%-AA-6 ......... NORTHSTAR MEZZANINE PARTNERS VI1 FEEDER ......cccevemueieeimnniineeeeennnneeeerennnneeernnnnnneeernnnn | aveevennninnens Joennnd 07/01/2024 ..... PRIVATE ... N
67400#-AA-9 ......... OAKTREE MEZZANINE FUND V FEEDER .....ouvniiiiiiiiniiiiiiiin e ieriin s s s srnnn s snnnnnneens | aeeeeennnnenns Jonnnd 07/01/2024 ..... T RO KO, 2,115,000 [oueiiiiinnniniinenns 2,115,000 |...
000604-58-4 VASA FITNESS DD T/L 1L 8/23 ..o eeeeee e e e e e e e e e e e e e e eenneneeeeennnn | aveevennninnens Joennnd 07/01/2024 ..... PRIVATE ... ..2,009 |. 2,009 |...
$L0007-36-3 . ..|LONG ISLAND VISION DD T/L 1L 8/22 . 07/01/2024 PRIVATE
$L0007-37-1 . ..|LONG ISLAND VISION DD T/L 1L 8/22 . 07/01/2024 PRIVATE
$L0008-51-0 . ..|STUDIO MOVIE DD T/L 1L 4/21 ...... 07/01/2024 PRIVATE
$.0009-89-8 . .| WISER SOLUTIONS DD T/L 1L 4/22 07/01/2024 PRIVATE
$L0010-22-7 . .| STUDIO MOVIE DD T/L 1L 4/21 ...... 07/01/2024 PRIVATE
$L0010-40-9 ......... LONG ISLAND VISION DD T/L TL 8/22 ..o et e e e eeeee e e eennnneeeeene | avevvrnninnnns Jeennid 07/01/2024 ..... PRIVATE ...
SL0010-57-3 ......... LONG ISLAND VISION DD T/L 1L 8/22 ...eiiieiiiiiiiiiiiieeccciiie e eevnniieenenns | aeeeeennnnneens foonnid 07/01/2024 ..... PRIVATE ... ... 160 |...
$L0010-96-1 ......... LONG ISLAND VISION DD T/L TL 8/22 ..o et e e e eeeee e e eennnneeeeene | avevvrnninnnns Jeennid 07/01/2024 ..... PRIVATE ... 166,303 |...
SL0010-98-7 ......... SDG MGMT COMPANY DD T/L AL 7/22 .oivviiiiiiiiiiiiiie e evvnie e evnnnnnes | aeeeeennnnneees |onnid 07/01/2024 ..... PRIVATE ... ... 57,261 |...
$L0011-20-9 ......... VASA FITNESS DD T/L 1L 8/23 ..o eeeeee e e e e e e e e e e e e eennneneeeennnn | aveevrnniinnens Jeennid 07/01/2024 ..... PRIVATE ... ... 24,785 |...
SL0011-21-7 ......... CHIRISA VOLO DD T/L 1L 12/23 .eeeeiiiiiiiee et eevnns e ssnnnnnes | aeeeeennnnneees |oonnid 07/01/2024 ..... PRIVATE ... .. 1,440,000 |...
SL0011-28-2 ......... DENTIVE DD T/L 1L 12/22 ...07/01/2024 ..... PRIVATE ... 140,187 |...
$L0011-29-0 ......... SDG MGMT COMPANY DD T/L 1L 7/22 .... ...07/01/2024 ..... PRIVATE ... ... 70,734 |...
$L0011-31-6 . ..|DENTIVE DD T/L 1L 12/22 ........ 07/01/2024 PRIVATE 137,383 |.
SL0011-34-0 . ..| CAREVET DD T/L 1L (ADD-ON) 6/22 .... 07/01/2024 PRIVATE 337,884 |.
$L0011-35-7 . ..| IRONHORSE PURCHASER DD T/L 1L (ADD-ON) 2 . 07/01/2024 PRIVATE 415,652 |.
$L0010-99-5 ......... CAREVET DD T/L AL (ADD-ON) 6/22 .oeeeeeieiiiiiiiiiiiiiiiiiiiiiiiiiiiicicciecceiececeiccceeneececeieinienes | avveeeeesessess [oeennd 07/01/2024 ..... PRIVATE ... ... 11,326 |...
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$L0011-01-9 ......... CHIRISA VOLO DD T/L 1L 12/23 ..o eee e e e e e e e e e e eennnnnes | areevrnninnens Jeennnd 07/01/2024 ..... PRIVATE ...
SL0011-18-3 ......... CAREVET DD T/L AL (ADD-ON) 6/22 ..vvvrnrniiiiiiiiieccccccccce s [ eeeeaeaaanannes [ 07/01/2024 ..... PRIVATE ...
$L0009-38-5 ......... AMERICAN PHYSICIAN DD T/L B AL /19 eeiieiii et ee e eeeerns e e e ennnn e eeenen | avvernnninnens Joennnd 07/01/2024 ..... PRIVATE ...
SL0010-94-6 ......... ENCOMPASS DIGITAL R/C 1L 9718 .eeiieeiieeeeiieee e sesnnnneees | aeeeeennnineees |oonnnd 07/01/2024 ..... PRIVATE ...
$L0010-95-3 ......... ENCOMPASS DIGITAL R/C 1L 9718 . ee e e e e e e e e e e e eennnnneees | avevvrnnnnnees Jeennnd 07/01/2024 ..... PRIVATE ...
$L0011-00-1 ......... ART NETWORK R/C AL 8/17 v vnni e ennnnneeees | aeeeeenninnenes |onnnd 07/01/2024 ..... PRIVATE ...
$L0011-04-3 ......... THE SMILIST R/C AL 12/20 e ee e e e e e e e e e e e eennnnnes | avevvenniinnens Jeennnd 07/01/2024 ..... PRIVATE ...
SL0011-14-2 ......... WEST DERMATOLOGY R/C 1L 6/22 .. 07/01/2024 ..... PRIVATE ...
SL0011-16-7 ......... WEST DERMATOLOGY R/C 1L 6/22 07/01/2024 ..... PRIVATE ...
SL0011-32-4 . ..| IRONHORSE PURCHASER R/C 1L (ADD-ON) 12/2 . 07/01/2024 PRIVATE
$L0011-33-2 . .| UNIVERSAL MARINE MEDICAL R/C 1L 3/24 07/01/2024 PRIVATE
$L0010-97-9 . ..|DENTIVE R/C 1L 12/22 .... 07/01/2024 PRIVATE
8L0011-02-7 ......... DENTIVE R/C AL 12/22 ..t e e e e e e e e e ennnnnneeees | aveevensninnees Jeennnd 07/01/2024 ..... PRIVATE ...
SL0011-17-5 ......... PURCHASING POWER R/C L 5/22 ...iviivviiiiiiiiiiiiiiciiiin i s s ennnns s nnnnnseees | aeeevennninenes fonnnd 07/01/2024 ..... PRIVATE ...
SL0011-19-1 ......... DENTIVE R/C L 12/22 ..t e e e e e e e e ennnnnneeees | aveevennninnnns Jeennnd 07/01/2024 ..... PRIVATE ...
SL0011-24-1 ......... PURCHASING POWER R/C L 5/22 ...iivivviiiiiiiiiiiiiiiiciiin i rrnin s ennnn s nnnnnneees | aeeeeennninnens fonnnd 07/01/2024 ..... PRIVATE ...
$L0004-41-0 ......... STUDIO MOVIE T/L AL 4721 e eee e e e e e e eennnnnes | areevrnniinnnns Jeennid 07/01/2024 ..... PRIVATE ...
SL0006-41-5 ......... L0 O R ISR RN 07/01/2024 ..... PRIVATE ...
$L0007-13-2 ......... LONG ISLAND VISION T/L AL 8/22 ..eeeeeeieieeieeneeeeeeenie e e eeenne e e e eennee e e eennnneeenennnnees | aveevenniinnens Joennid 07/01/2024 ..... PRIVATE ...
$L0007-27-2 TERRA MILLENNIUM T/L 1L 6/22 .. 07/01/2024 ..... PRIVATE ...
$L0009-18-7 . ..|WISER SOLUTIONS T/L 1L 4/22 . 07/01/2024 PRIVATE
$L0010-32-6 . ..| VASA FITNESS T/L 1L 8/23 .... 07/01/2024 PRIVATE
$L0010-85-4 . ..| IRONHORSE PURCHASER T/L 1L (ADD-ON) 2/23 . 07/01/2024 PRIVATE
$L0010-91-2 . ..| ENCOMPASS DIGITAL T/L 1L 9/18 . PRIVATE
$L0010-92-0 . ..| ENCOMPASS DIGITAL T/L 1L 9/18 . PRIVATE
$L0011-03-5 ......... PURCHASING POWER T/L 1L 5/22 .evvveiiiiiiiiiiei i eevnneiesesnnnne | aeeeeensnnneees |oonnid 07/01/2024 ..... PRIVATE ...
SL0011-11-8 ......... TERRA MILLENNTUM T/L L B/22 .o e e e e e e e ennnneeeeennnnns | aveerrnninnees Jeennnd 07/01/2024 ..... PRIVATE ...
SL0011-12-6 ......... TERRA MILLENNITUM T/L L 6/22 ovveniiiiiiiiieeeciiiiee e esnnnne e eennnnns | aeeeeennninenes |onnnd 07/01/2024 ..... PRIVATE ...
8L0011-22-5 ......... SOUTH COAST TERMINALS T/L TL 12/21 oo eeeee e e eerne e e ennnnneeeens | aveevrnninnnees Joennid 07/01/2024 ..... PRIVATE ...
SL0011-26-6 ......... UNIVERSAL MARINE MEDICAL T/L 1L 3/24 .oovreiniiiiiiiiieeiieiee v eevvnnieeeennn | aeeeeennineens |onnid 07/01/2024 ..... PRIVATE ... A
$L0011-39-9 IRONHORSE PURCHASER T/L 1L (ADD-ON) 2/23 ....eeeeeeeeeeeiieeeeeeeeie e e e eeenee e e e eenne e e e eennnneees | eneeesninnnns [oeeees 07/01/2024 ..... PRIVATE ... 372,591 |. 372,591 |...
SL0011-41-5 . ..| IRONHORSE PURCHASER T/L 1L (ADD-ON) 2/23 . 07/01/2024 PRIVATE 2,570,971 |. 2,570,971 |.
000208-43-6 . .| PRACTICEHMWY.COM T/L B 1L 9/18 . 07/01/2024 PRIVATE 49,111 |. 49,111 |.
000268-85-3 . .| OPF DENTAL T/L 1L 8/19 .......... 07/01/2024 PRIVATE
000284-80-4 . ..| AMERICAN PHYSICIAN T/L C 1L 10/19 . 07/01/2024 PRIVATE
PPGO3D-NR-6 . .. | ARM Subordinated Debt - REVOLVER 07/01/2024 PRIVATE
00108W-AN-0 ......... AEP TEX INC .eeeeee e e e e et e e e e e e e e s s e e e e e e e e eennnn e e e ernnnnneeeennnnnnneennnnn | areerenniinnees Jeennnd 07/01/2024 ..... PRIVATE ...
001192-AK-9 ......... SOUTHERN CO GAS CAP .iivriieiieiiiiis e ccrii s reni s s e s senan s s nnana s s s snnnnnssssnnnns | aeeeeennnnnnnes Joouand 07/01/2024 ..... PRIVATE ...
002819-AC4 ......... ABBOTT LABORATORIES ... eeeeeee e e eeeeeee e e e e eeee e e e e e enen e e e e ennnn e e e eennnnneeeennnnnneeeenns | avessrnsninnens Joennndd 07/01/2024 ..... PRIVATE ...
002824-BG-4 ......... ABBOTT LABORATORIES 07/01/2024 ..... PRIVATE ...
002824-BH-2 .......... ABBOTT LABORATORIES 07/01/2024 ..... PRIVATE ...
002824-BN-9 ......... ABBOTT LABORATORIES 07/01/2024 ..... PRIVATE ...
00440E-AH-O0 ......... CHUBB INA HLDGS INC ...07/01/2024 ..... PRIVATE ...
007589-AA-2 ......... ADVOCATE HEALTH & HO ... ...07/01/2024 ..... PRIVATE ...
007589-AB-0 . ..| ADVOCATE HEALTH & HO . 07/01/2024 PRIVATE
007589-AC-8 . ..| ADVOCATE HEALTH & HO . 07/01/2024 PRIVATE
007589-AE-4 . ..| ADVOCATE HEALTH & HO . 07/01/2024 PRIVATE
009158-AZ-9 ......... AIR PRODUCTS AND CHE ....iieeveeniiiiirnnniiiiiisnnnissienunnisssrennssssssessnsessrsssnnssssressnnssennes | aeeeresssnnenes |ooessdd 07/01/2024 PRIVATE ...
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010392-FJ-2 ......... ALABAMA PYR CO ... 07/01/2024 ..... PRIVATE ... ... 13,814 |. ... 13,814 |...
010392-FL-7 ......... ALABAMA PR CO ... 07/01/2024 ..... PRIVATE ... ... 84,072 |. ... 84,072 |...
010392-FP-8 ......... ALABAMA PYR CO ... 07/01/2024 ..... PRIVATE ... .. 106,066 |...
010392-FS-2 ......... ALABAMA PR CO ... 07/01/2024 ..... PRIVATE ... .. 100,651 |...
015271-AQ-2 ......... ALEXANDRIA REAL ESTA . 07/01/2024 ..... PRIVATE ... ...21,870 |...
020002-BG-5 ......... ALLSTATE CORP 07/01/2024 ..... PRIVATE ... ... 93,769 |...
023135-CA-2 ......... AMAZON COM INC ... 07/01/2024 ..... PRIVATE ... ...87,768 |...
02361D-A0-3 ......... AMEREN ILL CO .... 07/01/2024 ..... PRIVATE ...
02361D-AU-4 ......... AMEREN ILL CO 07/01/2024 ..... PRIVATE ...
025816-BF-5 . ..| AVERICAN EXPRESS CO 07/01/2024 PRIVATE
026874-DF-1 . ..| AVERICAN INTL GROUP .. 07/01/2024 PRIVATE
03040W-AD-7 . ..| AVERICAN WTR CAP COR . 07/01/2024 PRIVATE
03040W-AP-0 ......... AMERICAN WTR CAP COR ... 07/01/2024 ..... PRIVATE ...
031162-BE-9 ......... LA R IR RN 07/01/2024 ..... PRIVATE ...
031162-BK-5 ......... AMGEN INC e e et e e e e e e e e e e e e e r s e e e ernne e e e e rnnnnnneeeennnnnneennnnns | areerreniinnees Jeennnd 07/01/2024 ..... PRIVATE ...
03523T-BF-4 ......... ANHEUSER-BUSCH INBEV ...evveniiiiiiriinieiiiris s cisiis s eernis e ssnn s s snnnns s s nennnasessnnnns | aeeeeennninenes Jonnnd 07/01/2024 ..... PRIVATE ...
03523T-BJ-6 ......... ANHEUSER-BUSCH INBEV ....veeeeeeenneeeeeeenieseeeeeeneeeeeernneseeeennnnsseennnnnneeeennnnnneeeennnns | aveevensnnnnens Joennnd 07/01/2024 ..... PRIVATE ...
035242-AM-8 ......... ANHEUSER BUSCH INBEV ...vvveeiiiiiiinininiiiriis s iisiis s esscrsi s e ssnni s s snnnns s snennnnsesnnnnns | aeeeeennninnees Jonaid 07/01/2024 ..... PRIVATE ...
03524B-AF-3 ......... ANHEUSER BUSCH INBEV ....veeeeeeenneeeeeenieeeeeeeneeeeeernnsseeeennnsseennnnnneeeennnnnnseennnnns | aveevensninnens Joennnd 07/01/2024 ..... PRIVATE ... . . .
037735-CY-1 LA I PP [SSUUUUURRRRUUIN RPN 07/01/2024 ..... PRIVATE ... .. 3,415,083 |. .. 3,415,083 |...
037833-BA-7 . ..| APPLE INC . 07/01/2024 PRIVATE .. 476,924 |. .. 476,924 |.
037833-BII-9 . ..| APPLE INC . 07/01/2024 PRIVATE .. 431,039 |. .. 431,039 |.
037833-CD-0 . ..|APPLE INC . 07/01/2024 PRIVATE 1,414,120 |.
037833-DD-9 . .. |APPLE INC . PRIVATE .. 116,518 |.
037833-D0-0 . ..| APPLE INC . PRIVATE . 292,033 |.
037833-DIi-7 ......... APPLE INC . 07/01/2024 ..... PRIVATE ... 520,074 |. ..520,074 |...
037833-EF-3 ......... APPLE INC . 07/01/2024 ..... PRIVATE ... 596,939 |. ..596,939 |...
037833-EL-0 ......... APPLE INC . 07/01/2024 ..... PRIVATE ... 744,650 |. .. 744,650 |...
038222-AN-7 ......... APPLIED MATLS INC ..ot eeeeeee e e e e et e e e e e e e e e e e e e ee e e e e e e nmnnneeeeennnneeeennnnn | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ... .. 463,852 |...
038222-AN-5 ......... APPLIED MATLS INC ..eiiiiiiieeiiiii et ce e e e s e s s e sesnnne e s ssnnnnessesnnns | aeeeeennninnnes |oouand 07/01/2024 ..... PRIVATE ... ... 84,421 |...
038222-AP-0 APPLIED MATLS INC ..eeeeeeeieeeeeeeeee e e e e et e e e e e e e e e e e e e e e e e e e e ennneneeeeennnneeeeennnn | aveesnnsninnees Joennndd 07/01/2024 ..... PRIVATE ... .. 38,109 |...
040555-Ch-4 . .. | ARIZONA PUB SVC CO . 07/01/2024 PRIVATE 92,197 |.
040555-CN-2 ......... [ ARIZONA PUB SVC CO . 07/01/2024 PRIVATE 187,879 |.
040555-DA-9 . .. | ARIZONA PUB SVC CO . 07/01/2024 PRIVATE 44,441 |
040555-DB-7 . .. | ARIZONA PUB SVC CO . 07/01/2024 PRIVATE 393,444 |.
04351L-AA-8 . ..| ASCENSION HEALTH ALL . 07/01/2024 PRIVATE ,125,886 |.
04352E-AB-1 ......... ASCENSION HEALTH ALL +.eeeeieeee e e eeeee e e e eee e e e e e e e e ernne e e e e rrnn e e e eennnnneennnnnnnens | avevnensninnens Joennnd 07/01/2024 ..... PRIVATE ... 224,724 |...
05348E-BB-4 ......... AVALONBAY CMNTYS INC . 07/01/2024 ..... PRIVATE ... 154,806 |...
055980-AC-0 ......... BPR TR 2022-STAR 07/01/2024 ..... PRIVATE ...
059165-EL-0 ......... BALTIMORE GAS & ELEC . 07/01/2024 ..... PRIVATE ...
06050T-JZ-6 ......... BANK OF AMERICA NA ... 07/01/2024 ..... PRIVATE ...
06051G-FQ-7 ......... BANK AMERICA CORP 07/01/2024 ..... PRIVATE ...
066840-AB-8 ......... BAPTIST HEALTHCARE S . ...07/01/2024 ..... PRIVATE ...
072722-AE-1 ......... BAYCARE HEALTH SYS | .... ...07/01/2024 ..... PRIVATE ...
072863-AH-6 . ..| BAYLOR SCOTT & WHITE . 07/01/2024 PRIVATE
07330M-AC-1 . ..| TRUIST BK CHARLOTTE .. 07/01/2024 PRIVATE
0778FP-AF-6 . ..|BELL TEL CO CDA-BELL . 07/01/2024 PRIVATE
084423-AV-4 ......... BERKLEY W R CORP 07/01/2024 PRIVATE ...
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084664-BU-4 ......... BERKSHIRE HATHAWAY F .... 07/01/2024 ..... PRIVATE ... 469,166 |.

084664-BV-2 ......... BERKSHIRE HATHAWAY F .... 07/01/2024 ..... PRIVATE ... 339,826 |.
002113-AS-8 ......... BLACK HILLS CORP ... 07/01/2024 ..... PRIVATE ...
100743-Ad-2 ......... BOSTON GAS CO 07/01/2024 ..... PRIVATE ...
12180L-AG-6 ......... BURLINGTON NORTHN SA ... 07/01/2024 ..... PRIVATE ...
12180L-AK-7 ......... BURLINGTON NORTHN SA ... 07/01/2024 ..... PRIVATE ...
12180L-AP-6 ......... BURLINGTON NORTHN SA ... 07/01/2024 ..... PRIVATE ...
12180L-AX-9 ......... BURLINGTON NORTHN SA ... 07/01/2024 ..... PRIVATE ...
12180L-BB-6 ......... BURLINGTON NORTHN SA ... 07/01/2024 ..... PRIVATE ...
12189L-BC-4 . .. |BURLINGTON NORTHN SA . 07/01/2024 PRIVATE
12180L-BD-2 . ..|BURLINGTON NORTHN SA . 07/01/2024 PRIVATE
12189L-BE-0 . .| BURLINGTON NORTHN SA . 07/01/2024 PRIVATE

125523-BK-5 ......... THE CIGNA GROUP .ot eineee e [ eeeesiiiineees [eeeed 07/01/2024 ..... PRIVATE ...

125523-Cd-7 ...vvvees [THE CIGNA GROUP .oiiiiiiiiiiiesiiiiiiit sttt snnnnna e [ eeeessnineenes [ooeed 07/01/2024 ..... PRIVATE ...
126408-GH-0 .........[CSX CORP ...eveiiieeiiieiee e eenns [ eeeeeiinenees [eeeed 07/01/2024 ..... PRIVATE ...
126408-GK-3 ...eeeees [OSX CORP ..eiiiiieeiiiiit e snns [ e [oeed 07/01/2024 ..... PRIVATE ...
126408-GU-1 ...eeeeet[CSX CORP ...t enns [ eeeeniinenees [eeeed 07/01/2024 ..... PRIVATE ...
126408-GlI=7 ....eeeer[CSX CORP .eviiiiieeiitiiie st snns [ eeeenneeeeees [oeed 07/01/2024 ..... PRIVATE ...
126408-GX-5 ...oeeees[CSX CORP ...t nns [ eeeeniineeees [eeend 07/01/2024 ..... PRIVATE ...

126408-GY-3 CSX CORP
126408-HA-4 . ..| CSX CORP ..
126408-HF-3 . ..| CSX CORP ..
126408-HL-0 . .| CSX CORP ..
126408-HS-5 . ..| CSX CORP ..
.| CALIFORNIA ST .

07/01/2024 ..... PRIVATE ...
07/01/2024 PRIVATE
07/01/2024 PRIVATE
07/01/2024 PRIVATE
PRIVATE

84,871 |.
72,814 |.
31,09 |.
19,698 |.

130638-BU-5 . PRIVATE ..670,902 |.
13063D-GD-4 L0 PP PP [PPSR T 07/01/2024 ..... PRIVATE ...

133131-AY-8 .........[CAMDEN PPTY TR L..oiiiiiiiiie e snneees [ ceeeniiienees [eeed 07/01/2024 ..... PRIVATE ...

133434-AC-4 ......... [CAMERON LNG LLC ..ooiieeiiiiiiieeeii e sinnnees [ eeeesninennes [oeeed 07/01/2024 ..... PRIVATE ...

133434-AD-2 ......... [CAMERON LNG LLC ...oorienneeiiee e einneees [ ceeeiiiieeees [eend 07/01/2024 ..... PRIVATE ...

14040H-DB-8 ......... [CAPITAL ONE FINL ...ooriiiiiiiiiiiiiiiiie e e e sinnes [ eeeenineeenes [oned 07/01/2024 ..... PRIVATE ...

149123-CE-9 CATERPILLAR ING ..ot einneees | ceeesiiinneees [eeeead 07/01/2024 ..... PRIVATE ...

15189U-AJ-9 . .. | CENTERPOINT ENERGY R . 07/01/2024 PRIVATE

15189X-AN-8 . .. | CENTERPOINT ENERGY H . 07/01/2024 PRIVATE

15189X-AS-7 . .| CENTERPOINT ENERGY H . 07/01/2024 PRIVATE

15189X-AT-5 . .. | CENTERPOINT ENERGY H .
166756-AH-9 . .. | CHEVRON USA INC ..
166756-All-6 ......... CHEVRON USA INC ..
166764-BZ-2 ......... CHEVRON' CORPORATION ...
166764-CA-6 ......... CHEVRON CORPORATION ...
16876A-AC-8 ......... CINCINNATI CHILDRENS .
16876B-AB-8 ......... CHILDRENS HOSP CORP ...

07/01/2024 PRIVATE
07/01/2024 PRIVATE
...... 07/01/2024 .....[PRIVATE ...
...... 07/01/2024 .....[PRIVATE ...
...... 07/01/2024 .....[PRIVATE ...
...... 07/01/2024 .....[PRIVATE ...
...... 07/01/2024 .....[PRIVATE ...

16876H-AB-5 ......... CHILDRENS HEALTH SYS ...eiiiiieiiiiiiiiie sttt ssinneees | eeeesineeeees [oeed 07/01/2024 ..... PRIVATE ...
17275R-AD-4 ......... C18C0 SYS INC ...07/01/2024 ..... PRIVATE ...
172967-AS-0 ......... CITIGROUP INC ... ...07/01/2024 ..... PRIVATE ...
172067-HA-2 . .| CITIGROUP INC . 07/01/2024 PRIVATE

-|CITIGROUP INC ....

172967-JU-6 . . 07/01/2024 PRIVATE
185512-AA-8 . ..| CLECO SECURITIZATION . 07/01/2024 PRIVATE
191216-CV-0 ......... L PO PP PPPPPPPPPPPPRN ILPPPPPTTPPPPPPRN ISPPPR 07/01/2024 ..... PRIVATE ...
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191216-Cli-8 ......... COCA COLA €0 . eeeeeee e e e e et e e e e e e e e e e e e e e e e e mnn e e e e ennnnn e e eeennnneeeeennnnnaeeennnnnns | sveesensninnees |oennnd 07/01/2024 ..... PRIVATE ... .. 5,333,819 |. .. 5,333,819 |[...
191216-DE-7 ......... L PP [SSUUUUURRRUUIN RPN 07/01/2024 ..... PRIVATE ... 628,882 |...
191216-00-0 ......... COCA COLA €0 e eeeeeie e e e e e et e e e e e e e e e e e e e e e e e mnn e e e e e nnnnneeeeennnneeeeennnnnaeeennnnnns | sveesensninnens |oennndd 07/01/2024 ..... PRIVATE ... . 142,191 ...
20030N-BT-7 ......... COMCAST CORP NEW ... eeeieiie et e et e v sssna e s e ennnn e s e esnnnnneees | aeeeennnninenes |oouand 07/01/2024 ..... PRIVATE ... .. 373,827 |...
20030N-CC-3 ......... COMCAST CORP NEW ..o e e e et e e e e e e e e e e e e e e e e e ennee e e e eennnneeeeennnnnneees | aveesnnsninnens Joennnd 07/01/2024 ..... PRIVATE ... ,448,685 |...
20030N-CG-4 ......... COMCAST CORP NEW ...veeeeeeeeeiie et e e s e s s s e esnnn e s e esnnnneees | aeeeennnninnnes |oouand 07/01/2024 ..... PRIVATE ... 377,177 |...
20030N-CJ-8 ......... COMCAST CORP NEW ..o e et e et e e e e e e e e e e e e e e e e e ennee e e e eennnneeeeennnnnneees | aveesensninnens Jeennndd 07/01/2024 ..... PRIVATE ... . 118,371 ...
20030N-CY-5 ......... COMCAST CORP NEW ... eeeieiie e et e e s e s e ennnn s s s esnnnneees | aeeeennnninenes |oouand 07/01/2024 ..... PRIVATE ... L. 79,213 ...
20030N-DH-1 ......... COMCAST CORP NEW ... e et e e e e e e e e e e e e e e e e e e e e e mnne e e e eemnnneeeeennnnnneees | nveesnnsninnees Joennndd 07/01/2024 ..... PRIVATE ... ,422,994 |...
20030N-DL-2 . .. | COMCAST CORP NEW 07/01/2024 PRIVATE 135,852 |.
20030N-DS-7 . .. | COMCAST CORP NEW ... 07/01/2024 PRIVATE 31,466 |.
202795-JB-7 . .. | COMMONWEALTH EDISON 07/01/2024 PRIVATE N 221,259 |.
202795-JF-8 ......... COMMONHEALTH EDISON ... eeeeeeeeeeeeeenne e e e eeeeie e e e e eeenes e e e eeenne e e e eennnnneeeennnnnneennnnnnnes | aveesnnsninnens Joennnd 07/01/2024 ..... PRIVATE ... ... 58,502 |. ... 58,502 |...
202795-JG-6 ......... COMMONHEALTH EDISON .vvuieiiirriiieriiiii s ecesis s sesiis s eenni s s ssnna s s sennnn s sssnnnnnnss | aeeeeennninenes Joonand 07/01/2024 ..... PRIVATE ... 174,870 |. .. 174,870 |...
202795-JL-5 ......... COMMONHEALTH EDISON ... eeeeeeeeeeeeeenne e e e eeeeie e e eeerenee e e e eennne e e e eennnnneeeennnnnneernnnnnnes | aveesennninnens Joennnd 07/01/2024 ..... PRIVATE ... 484,044 |. .. 484,044 |...
202795-M-3 ......... COMMONHEALTH EDISON .vvvuieiiiriiiisiiiii s ccenis s resis s eesni s s ssnna s s rennn s sssnnnnnnss | aeeeeennnnnenes Jonnnd 07/01/2024 ..... PRIVATE ... ... 94,264 |. ... 94,264 |...
202795-0P-6 ......... COMMONHEALTH EDISON ... eeeeeeeeeeeeeenne e e e eeeeie e e e e eeenes e e e eeenne e e e eennnnneeeennnnnneennnnnnnes | aveesnnsninnens Joennnd 07/01/2024 ..... PRIVATE ... ... 36,330 |. .. 36,330 |...
2036%E-AE-2 ......... COMMUNTTY HEALTH NET ..eiiiiiiee e ceiii e e sersii s eerni s e esnnne s s e e snnnn s s s ssnnnnnnenes | aeeeeennninenes |oouand 07/01/2024 ..... PRIVATE ... 154,226 |.
207597-EG-6 ......... CONNECTICUT LT & PUR e e e e e e e e e e e e e e e e e e e e e e ennneeeeennnnnns | avevsrnsninnees Jeennnd 07/01/2024 ..... PRIVATE ... 724,094 |.
209111-EY-5 CONSOL IDATED EDISON .. 07/01/2024 ..... PRIVATE ... .. 59,737 |.
209111-FC-2 . ..| CONSOL IDATED EDISON 07/01/2024 PRIVATE 45,457 |.
209111-FD-0 . .| CONSOL IDATED EDISON 07/01/2024 PRIVATE
209111-FF-5 . .| CONSOL IDATED EDISON 07/01/2024 PRIVATE
209111-FG-3 . .| CONSOL IDATED EDISON PRIVATE
209111-FH-1 . .| CONSOL IDATED EDISON PRIVATE

209111-FK-4 .........
209111-FL-2 .........
209111-FO-1 .........
209111-FW-8 .........
209111-FZ-1 .........
209111-GB-3 .........
210518-DA-1 .
210518-DB-9 .
210518-DE-3 .
210518-DH-6 .
21684A-AD-8 . .
219350-AV-7 .........
219350-AX-3 .........
22160K-AQ-8 .........
231021-AS-5 .........
23338V-AG-1 .........
23338V-AJ-5 .........
23338V-AP-1 .........
244199-8G-9 .........
244199-BK-0 .
25243Y-AV-1 .
254687-DT-0 . .
263901-AD-2 .........

.. | CONSUMERS ENERGY CO
.. | CONSUMERS ENERGY CO
.. | CONSUMERS ENERGY CO
.. | CONSUMERS ENERGY CO
.| COOPERATIEVE RABOBAN .

.. | DEERE & CO ..
.. | DIAGEO CAP PLC
.|DISNEY WALT CO ...

CONSOL IDATED EDISON ..
CONSOL IDATED EDISON ..
CONSOL IDATED EDISON ..
CONSOL IDATED EDISON ..
CONSOL IDATED EDISON ..
CONSOL IDATED EDISON ..

CORNING INC
CORNING INC
COSTCO WHOLESALE COR .
CUMMINS INC ...
DTE ELEC (O ....
DTE ELEC (O ....
DTE ELEC (O ....
DEERE & CO

DUKE ENERGY IND LLC ..

07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024
07/01/2024

PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE
PRIVATE
PRIVATE
PRIVATE
PRIVATE
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE ...
PRIVATE
PRIVATE
PRIVATE
PRIVATE ...

,137,388 |.
890,322 |.
. 1,283,227 |
... 57,345 |.
..274,140 |.
..115,630 |.
..286,598 |.
87,033 |.
...20,082 |.
... 18,578 |.
..888,264 |.
... 47,785 |.
112,114 |
.. 40,590 |.

,283,227 |...
57,345 |.
274,140 |.

115,630 |.
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263901-AF-7 ......... DUKE ENERGY IND LLC ...eeeereneeeeeennneeeeeeeeiee e e e eeene e e eeenns e e e eennneeeeernnnnneeernnnnnneenns | aveevensninnens Joennnd 07/01/2024 ..... PRIVATE ...
26441C-AY-1 ......... DUKE ENERGY CORP NEW .....eiiiiiiiieiiiiiie e e s s svnnnnssssnnnnnns | aeeeeennnineees |onnnd 07/01/2024 ..... PRIVATE ...
26442C-AN-6 . .. [DUKE ENERGY CAROLINA ....eeeeeeeeeeeene e e eeeenie e e e eeerns e e e e ernne e e e e ennne e e e ennnnnneeeernnnnnnnes | ovevennsiinnees Joennndd 07/01/2024 ..... PRIVATE ...
26442C-AN-4 ......... [DUKE ENERGY CAROLINA ...iiivvreniiiiiiiiiiiiiiiii st s s s s s nenn s e s rann s nnnnnnnnesens | eeesnnnneneenns [oonesd 07/01/2024 ..... PRIVATE ...
26442C-AT-1 ......... DUKE ENERGY CAROLINA ....eeieee e e eeeee e e e e e e e e eeen e e e e ernne s e e e rennn e e e eeennnnneennnnnnnnes | aveesennninnens Joennnd 07/01/2024 ..... PRIVATE ...
26442E-AE-0 ......... DUKE ENERGY OHIO INC ..eeeeiiiiiiieeeciiiii e eesnni s sssnnnn s e ennnnnns | aeeeeennnnnenes |oounnd 07/01/2024 ..... PRIVATE ... N
26442R-AB-7 . +.[DUKE ENERGY PROGRESS ... eeeeerruneeermrnneeeermnnneseerrnnnseeernnnaeeeernnnneseeeennnnseeeernnnns | seevvesninnnens Joennndd 07/01/2024 ..... PRIVATE ... 191,076 |.
26442R-AD-3 .. . | DUKE ENERGY PROGRESS ......ccvvuuniiiiiirniiisiiiiins s s iisiis e s srsnn e s sssana s sssesnnasessnnnnnnnes | seessnnneeseens foonesd 07/01/2024 ..... PRIVATE ... 186,590 |.
26442U-AB-0 DUKE ENERGY PROGRESS .......eeeerruseeeemnnseeeeennneeeeeennneseeeennnasseernnnnneeeennnnnseeeennnns | sveevennninnens Joennnd 07/01/2024 ..... PRIVATE ...
26442U-AK-0 . .. |DUKE ENERGY PROGRESS . 07/01/2024 PRIVATE
26443T-AC-0 . .. |DUKE ENERGY IND LLC .. 07/01/2024 PRIVATE
26444G-AE-3 . .. |DUKE ENERGY FLA PROJ . 07/01/2024 PRIVATE
26444H-AA-9 ......... DUKE ENERGY FLA LLC eerreeeeeeenneeeeeeeni e e e eeene e e e eeene s e e e ennne e e e eennnnneeeeennnnneeennnns | aveevennninnees Joennnd 07/01/2024 ..... PRIVATE ...
26444H-AF-8 ......... DUKE ENERGY FLA LLC ievvviiiiiiiiiiii i errni s snnns s nennnsesnnnnns | aeeeeennninenns Joannd 07/01/2024 ..... PRIVATE ...
26884A-BH-5 ......... ERP OPER LTD PARTNER ....eeeeeeiernnieeeeernneeeeemnnneeeeeernnseeernnnasneernnnnnseeennnnnneeeennnns | aveevensninnens Joennndd 07/01/2024 ..... PRIVATE ...
278865-BE-9 ......... o0 0 IRUUURRRR RN 07/01/2024 ..... PRIVATE ... A
278865-BJ-8 ......... ECOLAB INC ... eeeeeeeeeeeeeeee e e e e ee e s e e e e e e e e enne e e e e ennne e e e e rnnnnneeernnnnnneeennnnnnneeenns | sreesensinnees Joennnd 07/01/2024 ..... 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 4,581,664 |.
20250N-BA-2 ......... Lo U [SSUUUUURRRRUUTIN RPN 07/01/2024 ..... PRIVATE ... ... 35,006 |.
29250R-AP-1 ......... ENBRIDGE ENERGY PART ....eeeeeeeeeeeeiie e e e eeeee e e e eeene e e e e e nnn e e e e ennnn e e e eennnnneeeennnnnnaeees | aveesensninnees Joennndd 07/01/2024 ..... PRIVATE ... ... 46,361 |.
293641I-BC-1 Lo =3 I I PP [SSUUUUURRRUUIN RPN 07/01/2024 ..... PRIVATE ... . 77,519 |.
2936411-8D-9 . .. |ENTERGY LA LLC 07/01/2024 PRIVATE 22,427 |.
293641I-BJ-6 . .. |ENTERGY LA LLC ... 07/01/2024 PRIVATE 92,353 |.
29366M-AC-2 . .. |ENTERGY ARKANSAS LLC . 07/01/2024 PRIVATE
2936611-AA-4 . .. | ENTERGY MISSISSIPPI .. PRIVATE
2936611-AB-2 . .. | ENTERGY MISSISSIPPI .. PRIVATE
20379V-AN-5 ......... ENTERPRISE PRODS OPE .....cevvenniiiiirniiiieiiiiis s ccsiis s senni s s snnn s s snnnn s ssssnnnnnnsesnes | aeeeeennninnnes Joaaid 07/01/2024 ..... PRIVATE ...
20379V-AV-5 ......... ENTERPRISE PRODS OPE ....eeeveeeeeeeennneeeeeenneeeeeenniseeeeennneseeennnnneeeernnnnneeernnnnnneeenns | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ...
20446M-AF-9 ......... o0 PP [SSUUUUURRRRUUIN RPN 07/01/2024 ..... PRIVATE ...
20446M-AG-T7 ......... EQUINOR ASA .. eeeeee e e et e e e e e e e e e e e e e e e e nnn e e e e ennn e e e e ennnnneeeennnnnneeeeennnnnaes | areerensiinnees Jeeennd 07/01/2024 ..... PRIVATE ...
20717P-AS-6 ......... ESSEX PORTFOLIO L P et esnnnne s s ennnnneees | aeeeeennnnnenes |oonnid 07/01/2024 ..... PRIVATE ... A
29736R-AN-2 LAUDER ESTEE COS INC ..eeeeeeeniieeeeenniie e e eeenie e e eeennee e e e eeenne e e e eennnneeeeennnnnneeeennnnnns | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ... 2,699,689 |. 2,699,689 |...
302154-CC-1 . .. |[EXPORT IMPORT BANK K . 07/01/2024 PRIVATE 5,026,043 |. 5,026,043 |.
30231G-All-2 . ..|EXXON MOBIL CORP 07/01/2024 PRIVATE
30231G-AY-8 . ..|EXXON MOBIL CORP 07/01/2024 PRIVATE
30231G-AZ-5 . ..|EXXON MOBIL CORP 07/01/2024 PRIVATE
30231G-BK-7 . ..|EXXON MOBIL CORP ... 07/01/2024 PRIVATE
313309-AP-1 ......... FEDERAL EXPRESS CORP ......ueeeeeerrnseeeemnnneeeeeennieeeeeennnaseeeennnaseeernnnnneeennnnnnneeennnnns | aveeeensninnens Joennnd 07/01/2024 ..... PRIVATE ...
31428X-BD-7 ......... L S P [SSUUUUURRRRUUI RPN 07/01/2024 ..... PRIVATE ...
341081-EU-7 ......... FLORIDA PR & LT €O ..ueeeeernenseeemmnneeeeerenneeeerennnseeeeennnaseeennnnneeeernnnnneeennnnnnneeenes | sveesennninnens Joennndd 07/01/2024 ..... PRIVATE ...
341081-EV-5 ......... FLORIDA PWR & LT €O ..uvvvverrnniiiiinrii s eiiii s cesiis s sennn s s snnn s s snnnn s sssennnnnsennes | aeeeeensninenes Joouand 07/01/2024 ..... PRIVATE ...
341081-FD-4 ......... FLORIDA PR & LT €O ..ueeeeernenseeemmnneeeeerenneeeerennnseeeeennnaseeennnnneeeernnnnneeennnnnnneeenes | sveesennninnens Joennndd 07/01/2024 ..... PRIVATE ...
341081-FF-9 ......... FLORIDA PWR & LT €O ..uvvvverrnniiiiinrii s eiiii s cesiis s sennn s s snnn s s snnnn s sssennnnnsennes | aeeeeensninenes Joouand 07/01/2024 ..... PRIVATE ...
341081-FH-5 ......... FLORIDA PUR & LT CO ...07/01/2024 ..... PRIVATE ...
341081-FL-6 ......... FLORIDA PUR & LT CO ...07/01/2024 ..... PRIVATE ...
341081-FR-3 . ..| FLORIDA PIR & LT CO .. 07/01/2024 PRIVATE
341099-CR-8 . .. |DUKE ENERGY FLA LLC 07/01/2024 PRIVATE
34531X-AB-0 . .|FORD FNDTN ........... 07/01/2024 PRIVATE

369550-BA-0 .........

GENERAL DYNAMICS COR ....

...... 07/01/2024

PRIVATE ...
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37310P-AB-7 ......... GEORGETOWN UNTV e e e e e e e e e e e e e e e e e nnne e e e eennnneeeeennnnns | aveesnnsninnens Joennnd 07/01/2024 ..... PRIVATE ... ... 49,732 |. L 49,732 ...
37310P-AC-5 ......... GEORGETOWN UNTV .ttt sesnan s s e snnnnesssennnnns | aeeeeennninnnes |oouand 07/01/2024 ..... PRIVATE ... L 12,011 |, L 12,011 L
37310P-AD-3 ......... GEORGETOWN UNTV. et e e e e e e e e e e e e e e e ennne e e e eennnnneeeeennnnns | aveesnnsninnens Joennnd 07/01/2024 ..... PRIVATE ... .. 207,424 |...
375558-BA-0 ......... GILEAD SCIENCES INC ...vviiiiiiiiieiciiii e cciii s crei e evnii s e e snna e s e ennnns s s s ssnnnneees | aeeeeennnnnenes |oouand 07/01/2024 ..... PRIVATE ... ... 18,120 |...
375558-BJ-1 ......... GILEAD SCIENCES INC ....eeeeeeeieeeeeeeeie e e e eeeee e e e e eeeie e e e e e e e e e e eennee e e e eennnneeeeennnnnneees | aveesnnsninnees Joennndd 07/01/2024 ..... PRIVATE ...
38141G-XA-7 ......... GOLDMAN SACHS GROUP ....evvveniiiiiriiiiisiiiiis s s sesi e s resiis s srssn s s s nnana s ssnnnnnssssnnnns | aeeeeennninenes Jounnd 07/01/2024 ..... PRIVATE ...
38143Y-AC-7 . <. | GOLDMAN SACHS GROUP ... eeeeeeeeeeernie e e eerenne s e e emene e e e eennn e e e e ernnn s e eeeennnaneeeennnnnnaens | sveneessnnnnins [oeeees 07/01/2024 ..... PRIVATE ...
oo | GOLDMAN SACHS GROUP .....eiiivrueniiiiiriisienriniis e s ccesis s s reni s s rensi s s s s nanns e s snnnnnnneees | nsneeeseennnns [oeeend 07/01/2024 ..... PRIVATE ...
384802-AD-6 ......... GRAINGER W W INC e e e e e e e e e e e e e e e mnn e e e e e nnneeeeeennnnnns | areevennninnnes Jeennnd 07/01/2024 ..... PRIVATE ...
40049J-BA-4 . ..|GRUPO TELEVISA SA B . 07/01/2024 PRIVATE
401378-AD-6 . ..| GUARDIAN LIFE INS CO . 07/01/2024 PRIVATE
40414L-AE-9 . .. | HEALTHPEAK PROPERTIE . 07/01/2024 PRIVATE
404530-AB-3 ......... HACKENSACK MERIDIAN ... eeeeeeie e e eeeeee e e e e e e e e e e e e e e e e e e e e e nnan e e e eemnnnneeeennnnnneees | avessensninnees Joennnd 07/01/2024 ..... PRIVATE ...
404530-AD-9 ......... HACKENSACK MERIDIAN ....viiiiiiieeiciiii e s e s s s e snnnns s s s ssnnnneees | aeeeeennninnnes |oounnd 07/01/2024 ..... PRIVATE ...
406216-AY-7 ......... HALLIBURTON €0 .o eeee e e e e e e e e e e e e e e e e e e e e e e e emmne e e e e e mnnnneeeeennnnneeennnnn | aveesennninnens Joennndd 07/01/2024 ..... PRIVATE ...
416515-BA-1 ......... HARTFORD FINL SVCS G ..eeveiiiiiiieeeciiiiie e ccviie e sevrei e s s e s sanae s e ssnnnn s s ssnnnnns | aeeeeennninenes Joounnd 07/01/2024 ..... PRIVATE ...
41652P-AC-3 ......... HARTFORD HEALTHCARE .....eeeeeenieeeeemenne e e e eernneeeeeren s e e eeernns e e eeennnaneeernnnnnneennnnnnnes | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ...
437076-AS-1 ......... L PPN [SSUUUUURRRRUUIN RPN 07/01/2024 ..... PRIVATE ...
437076-AU-6 ......... HOME DEPOT INC .. eeeeee e e e e e e e e e e e e e e e e e e e e e e e e e e e nnnnneeeeennnnneeeennnnn | sveesensninnens Joennnd 07/01/2024 ..... PRIVATE ...
437076-BA-9 ......... L PPN [SSUUUUURRRRUUIN RPN 07/01/2024 ..... PRIVATE ... 276,709 |.
437076-BS-0 . .| HOME DEPOT INC 07/01/2024 PRIVATE .. 281,226 |.
437076-CF-7 . ..|HOME DEPOT INC ... 07/01/2024 PRIVATE
438516-CA-2 . .. [HONEYWELL INTL INC . 07/01/2024 PRIVATE
440452-AJ-9 ......... | HORMEL FOODS CORP .. PRIVATE
45138L-BF-9 . ..| IDAHO PIR CO ...... PRIVATE
454889-A0-9 ......... L T L U IPSUURUURR R 07/01/2024 ..... PRIVATE ...
454889-AR-7 . o[ INDIANA MICH PHR €O ...eeeeereneeeeeeeie e e eeeene s e e eeenn e e e e eennn e e e e e ennneeeenrnnnneeeernnnnnnes | ovevvnnniinnens Joennndd 07/01/2024 ..... PRIVATE ...
455434-BR-0 ......... | INDIANAPOLIS PWR & L tevvvuniiiiiriiniiiiiiiin st resi s sensis s s nnnna s snnnnns | nneeeeennnnns [oeeend 07/01/2024 ..... PRIVATE ...
458140-BG4 ......... INTEL CORP ..o e e e e e e e e e e e e e e e e e e e e e mmn e e e e e mmnnneneeeennnnnneeeennnnnnns | tneseessnennins [oeeees 07/01/2024 ..... PRIVATE ...
458140-BJ-8 ......... L= PP IDOUURUURR R 07/01/2024 ..... PRIVATE ... A
458140-BV-1 INTEL CORP ..o e e e e e e e e e e e e e e e e e e e e e mmn e e e e e mmnnneneeeennnnnneeeennnnnnns | tneseessnennins [oeeees 07/01/2024 ..... PRIVATE ... 479,715 |.
46051M-AF-9 . ..| INTERNATIONAL TRANSM . 07/01/2024 PRIVATE ..160,107 |.
461070-AG-9 . ..| INTERSTATE PR & LT .. 07/01/2024 PRIVATE
46625H-HV-5 . .. [ JPMORGAN CHASE & CO .. 07/01/2024 PRIVATE
46625H-JB-7 . .. [ JPMORGAN CHASE & CO .. 07/01/2024 PRIVATE
46647P-AJ-5 . .. [ JPMORGAN CHASE & CO .. 07/01/2024 PRIVATE
47770V-BR-0 ......... JOBSOHIO BEVERAGE SY ... 07/01/2024 ..... PRIVATE ...
478045-AA-5 ......... JOHN SEVIER COMBINED ... 07/01/2024 ..... PRIVATE ...
478160-CF-9 ......... JOHNSON & JOHNSON 07/01/2024 ..... PRIVATE ...
478160-CL-6 ......... JOHNSON & JOHNSON 07/01/2024 ..... PRIVATE ...
478160-CM-4 ......... JOHNSON & JOHNSON 07/01/2024 ..... PRIVATE ...
478160-CR-3 ......... JOHNSON & JOHNSON .. 07/01/2024 ..... PRIVATE ...
482480-AJ-9 ......... KLA CORP ...07/01/2024 ..... PRIVATE ...
483050-AD-5 ......... KAISER FNDTN HOSP/HL ... ...07/01/2024 ..... PRIVATE ...
485134-B0-2 . .|EVERGY METRO INC ... 07/01/2024 PRIVATE

491674-BJ-5 .
491674-BL-0 . .
491674-BM-8 .........

.. | KENTUCKY UTILS CO ..
.| KENTUCKY UTILS CO ..

KENTUCKY UTILS CO

07/01/2024
07/01/2024
07/01/2024

PRIVATE
PRIVATE
PRIVATE ...
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A917TI-AF-9 ......... KENVUE INC 07/01/2024 ..... PRIVATE ...
494368-BL-6 ......... KIMBERLY-CLARK CORP .. 07/01/2024 ..... PRIVATE ...
494368-CA-9 ......... KIMBERLY-CLARK CORP .. 07/01/2024 ..... PRIVATE ...
500630-CJ-5 ......... KOREA DEV BK 07/01/2024 ..... PRIVATE ...
50220P-AE-3 ......... LSEGA FINANCING PLC .. 07/01/2024 ..... PRIVATE ...
512807-AT-5 ......... LAM RESEARCH CORP 07/01/2024 ..... PRIVATE ...
544646-XZ-0 ......... LOS ANGELES CALIF WN .... 07/01/2024 ..... PRIVATE ... .
544646-7R-6 ......... LOS ANGELES CALIF WN .... 07/01/2024 ..... PRIVATE ... 435,517 |. 435,517 |...
546676-AY-3 ......... LOUISVILLE GAS & ELE . 07/01/2024 ..... PRIVATE ... ..210,339 |. ..210,339 |...
559080-AG-1 . .. | MAGELLAN MIDSTREAM P . 07/01/2024 PRIVATE 86,723 |. 86,723 |.
559080-AL-0 . ..|MAGELLAN MIDSTREAM P . 07/01/2024 PRIVATE 11,860 |.
559080-AN-8 . ..|MAGELLAN MIDSTREAM P . 07/01/2024 PRIVATE 42,648 |.
571676-AN-5 ......... MARS  INC DEL ..t e e e et e e e e e e e e e e e e e e e e e e e e e emmne e e e eennnnaeeeennnnnnaeeennnn | seessinnnennens [oeeend 07/01/2024 ..... PRIVATE ... .. 104,245 |...
571748-BC-5 ......... MARSH & MCLENNAN COS ....ivvivrreniiiiiriis e siiesis s s reni s s s snnnis s s srnsns e s sesnnn s e sssnnnnnnes | eeesnnneeenens fooeesd 07/01/2024 ..... T R RO 1)) 122 T EO . 2,601,023 |...
571748-BH-4 ......... MARSH & MCLENNAN COS ....eeeereueeeeemnneeeeeennneeeeeennn s e eermnnneeeernnnnneeeernnnnneeernnnnnnns | seessinneenenns foeeend 07/01/2024 ..... PRIVATE ...
575767-A0-1 ......... MASSACHUSETTS MUT LI .iivviiiiiiiiiis e s eenn s s rnnnnsseenes | eeesnnnneeeenns [ooeesd 07/01/2024 ..... PRIVATE ...
576360-AK-0 ......... MASTERCARD  INCORPORA ... eeeeeeseeeeeenn s s e eeeenns e e e eennne s s eeennnnsseennnnnneeeeennnnneeeernnnns | seessinnnenenns foenend 07/01/2024 ..... PRIVATE ...
576360-AL-8 ......... MASTERCARD  INCORPORA ..vvuuiiiiiriisiesiiniis e s resnis e s s eeni s s s s sann s s s sennn s e sssnnnnnsssssnnnns | seesnnnneneenns [oonesd 07/01/2024 ..... PRIVATE ...
576360-AS-3 ......... MASTERCARD  INCORPORA ... eeeeeeeeeeeeeenne e e e eernne e e e eeenne s e eeeennnseeeennnnneeeennnnneeeernnnns | seessinnnennnns [oeeend 07/01/2024 ..... PRIVATE ...
58013W-EV-2 ......... MCDONALDS CORP ..vvveieeiersiseesiiniis s s seasns s e s s sera s s s reanns s s s sennna s esssnsnansssssnnnnnssesnns | seesnnnneeeenns [ooeesd 07/01/2024 ..... PRIVATE ...
58013\-FC-3 . .. | MCDONALDS CORP 07/01/2024 PRIVATE
585055-BT-2 . .. |MEDTRONIC INC . 07/01/2024 PRIVATE
59156R-AY-4 . .. [METLIFE INC . 07/01/2024 PRIVATE
59156R-BL-1 . ..|METLIFE INC . PRIVATE
59156R-BR-8 . .. [METLIFE INC . PRIVATE
594918-AR-5 ......... MICROSOFT CORP ..eeeeetiiie e e e e et s et s e e e e e s e e e e snaa e s s e sannn e e s essnnnnsseennnn | serssnneeeeenns [oonead 07/01/2024 ..... PRIVATE ...
594918-BC-7 ......... MICROSOFT CORP ... eeeeeeeeeeeeeeee e e e e e e e e e e e eeme e e e e e e mnne e e e eennnnaeeeennnnnnaeeeennnnnaeeeennnn | seessisneenenns [oenend 07/01/2024 ..... PRIVATE ...
594918-BL-7 ......... MICROSOFT CORP ..eeeetiiie e e e eetii e s et s e e e e e e e s e snaa e s s e ssnnn e e s eennnnnsssennnn | seesssnneeeeens [oonend 07/01/2024 ..... PRIVATE ...
594918-BS-2 ......... MICROSOFT CORP ... eeeeeeeeeeeeeeee e e e e e e e e e e e eeme e e e e e e mnne e e e eennnnaeeeennnnnnaeeeennnnnaeeeennnn | seessisneenenns [oenend 07/01/2024 ..... PRIVATE ...
594918-BZ-6 ......... MICROSOFT CORP ..eeeetiiie e e e eetii e s et s e e e e e e e s e snaa e s s e ssnnn e e s eennnnnsssennnn | seesssnneeeeens [oonend 07/01/2024 ..... PRIVATE ...
594918-CE-2 MICROSOFT CORP ... eeeeee e e e eeeeie e e e e e e e e e e eeeme e e e e e e mmn e e e eenmnnneeeeennnneeeeennnnnaeeeennnn | seessssneennnns [oenend 07/01/2024 ..... PRIVATE ...
595620-AL-9 . .. [MIDAMERICAN ENERGY C . 07/01/2024 PRIVATE
595620-AN-5 . .. [MIDAMERICAN ENERGY C . 07/01/2024 PRIVATE
595620-AP-0 . .. [MIDAMERICAN ENERGY C . 07/01/2024 PRIVATE
595620-AR-6 . .. [MIDAMERICAN ENERGY C . 07/01/2024 PRIVATE
595620-AS-4 . .. [MIDAMERICAN ENERGY C . 07/01/2024 PRIVATE A A
59562E-AH-8 ......... MIDAMERICAN ENERGY € .eeeeeeeeeeei e e e e eeeee e e e e e e e e e e e e e e e e emnn e e e eemnnneeeeennnnaeeeennnn | seenssnnrenenns [oeeend 07/01/2024 ..... PRIVATE ... 464,527 |. .. 464,527 |...
605417-BZ-6 ......... MISSISSIPPT POWER €0 ...eveeeiuiieeieeiiiie e ceiiii e s e e evni s s s e sana s e eennnnessssnnnnns | seennnnneeeenns [oeeesd 07/01/2024 ..... PRIVATE ... .. 121,609 |. .. 121,609 |...
615369-AQ-8 ......... MOODYS CORP ... eeeeee e e e e e e e e e e e e e e e e e e e e mmne e e e e eennnn e e eeennnnneeeeennnnnaeeeennnnnnes | seessisnnenennn [eeeend 07/01/2024 ..... PRIVATE ...
61744Y-AR-9 ......... MORGAN STANLEY .ttt e s e seennna s e s esnnnnneesens | seennnneeeeenns [oonead 07/01/2024 ..... PRIVATE ...
637417-AM-8 ......... NN REIT INC e et e et e e e e e e e e e e e e e e e e e e rnne e e e e ennnnneeernnnnnneernnnnnnes | aveesennninnens Joennnd 07/01/2024 ..... PRIVATE ...
637417-AP-1 ......... 1R ISR RN 07/01/2024 ..... PRIVATE ...
637432-NT-8 ......... NATIONAL RURAL UTILS .... ...07/01/2024 ..... PRIVATE ...
63946B-AJ-9 ......... NBCUNIVERSAL MEDIA L . ...07/01/2024 ..... PRIVATE ...
641423-BU-1 .. |NEVADA POWER CO .. 07/01/2024 PRIVATE
641423-CE-6 . .. |NEVADA POWER CO .. 07/01/2024 PRIVATE
644188-BF-0 . .| NEW ENGLAND POWER CO . 07/01/2024 PRIVATE

649526-A0-1 .........

NEW YORK LIFE INS

07/01/2024

PRIVATE ...
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654106-AG-8 ......... NIKE INC e e e e e e e e e e e e e nen e e e e e mnna e e e e e ennnneeeeennnnneeeeennnnns | sveesennninnens Joennnd 07/01/2024 ..... PRIVATE ... 112,339 | . 112,339 ...
654106-AL-7 ......... S PP [SSUUUUURRRRUUTIN RPN 07/01/2024 ..... PRIVATE ... 452,035 |. .. 452,035 |...
655844-B0-0 ......... NORFOLK SOUTHN CORP .....eeeeeneeeeeeennnseeeeeenie e e e eernnaeeeerenneeeerennnnseeernnnnnnneernnnnnenees | aveesennninnens Joennnd 07/01/2024 ..... PRIVATE ... ... 26,341 |. ... 26,341 |...
655844-BR-8 ......... NORFOLK SOUTHN CORP .....eveivriiiiiiiiiin e s cceii s sresi s s sennis s snnnn s s nnnnn s s nnnnnnsness | aeeeeennninenes Joennd 07/01/2024 ..... PRIVATE ... ... 36,283 |. ... 36,283 |...
655844-CC-0 ......... NORFOLK SOUTHN CORP .....eeeeeeeeeeeernnieeeeeernneeeeeernnaeeeeeennneeeerrnnnnseeeennnnneneernnnnnenees | sveevensninnees Joennnd 07/01/2024 ..... PRIVATE ... ...69,719 |. ...69,719 |...
655844-CD-8 ......... NORFOLK SOUTHN CORP .....iviivriiniiiiiiiisiesiciii s s eeni s s renis s snnnn s s nrnn s s nnnnnnseees | aeeeeennninenes Jooonid 07/01/2024 ..... PRIVATE ... ... 29,193 |. ... 29,193 |...
655844-CH-9 ......... |NORFOLK SOUTHN CORP .......ieeeermunseeemnnneeeeernnnaeeeerennneeeeeennneeeeernnnnaeeernnnnneeernnnnnns | svenneesrnnnins [oeeees 07/01/2024 ..... PRIVATE ... .. 20,386 |. ... 20,386 |...
665772-CJ-6 .........]NORTHERN STS PUR 00 ....ouiiiiriinniiiiiiiiiiiee e it cceiii e s e v e snna s s e ssnna s e s ssnnnnees | nnneeesennnnns [oeeend 07/01/2024 ..... PRIVATE ... ...81,316 |...
665772-CL-1 NORTHERN STS PWR €O ...eeeeeeieeeeeeei e e e e eeeee e e e ee e e e e eene e e e e e mnnn e e e eeennnneeeeeennnnnneeenns | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ... .. 147,253 |...
665772-CP-2 . .. [NORTHERN STS PIR CO .. 07/01/2024 PRIVATE 65,012 |.
668138-AE-0 . ..| NORTHWESTERN MUT LIF . 07/01/2024 PRIVATE ..179,5% |.
66988A-AH-7 . .| NOVANT HEALTH INC .. 07/01/2024 PRIVATE 1,347,453 |.
67021C-AJ-6 ......... NSTAR ELEC €0 ... eeeeeeeeeeeeeenie e e e e eenee e e e eeee e e e e eemnea e e e eennneeeeeennnneeeeennnnnneeeennnnnns | aveesenssinnees Joennnd 07/01/2024 ..... PRIVATE ... 380,678 |. 380,678 |...
670346-AU-9 ......... 0 0PN [SSUUUUURRRUUIN RPN 07/01/2024 ..... PRIVATE ... ... 52,624 |. ... 52,624 |...
B7777J-AK-4 ......... OHIOHEALTH CORP ..t eeeeeeee e e e e ereee e e e e eene s e e e e e e e e e ennnne s e e eennnnseeernnnnnnneernnnnnneees | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ... ... 74,531 |...
678858-BT-7 ......... OKLAHOMA GAS & ELEC ...evvvnniiiiiiiiiiie i snni s nnnnn s nennn e snnnnns | aeeeeennninnnes fonnnd 07/01/2024 ..... PRIVATE ...
678908-3Z-5 ......... OKLAHOMA DEV FIN AUT e eeeeee e e e eeee e eenne e e e een e e e e ernn s e e eennneneeennnnnnnneenns | aveesensninnees Joennnd 07/01/2024 ..... PRIVATE ...
678908-4F-8 ......... OKLAHOMA DEV FIN AUT .eiviiiiiiiiiiis s reeii s errni s snsin s snnnna s snnnnnnsessnns | aeeeeennnnnnnes Joennd 07/01/2024 ..... PRIVATE ... .
68233J-AH-7 ......... ONCOR ELEC DELIVERY ...eeeeeeiie e eeeeeee e e e e e e e e e e e e e e e e e e e e e ennne e e e eennnnneeeennnnnneees | avensennninnens Joennndd 07/01/2024 ..... PRIVATE ... 289,824 |. 289,824 |...
68233J-AS-3 ONCOR ELEC DELIVERY ..eeiiiiiiiiie i esnii s ssnnan s s s snnnns s s s snnnnnnenes | aeeeeennninnnes |oouand 07/01/2024 ..... PRIVATE ... ... 46,962 |. ... 46,962 |...
68233J-AT-1 . ..| ONCOR ELEC DELIVERY .. 07/01/2024 PRIVATE 86,892 |. 86,892 |.
68233J-BG-8 . ..|ONCOR ELEC DELIVERY .. 07/01/2024 PRIVATE .. 133,375 |. 133,375 |
68233J-BP-8 . .. | ONCOR ELEC DELIVERY .. 07/01/2024 PRIVATE .. 146,114 |. 146,114 |.
68233J-BR-4 . .. |ONCOR ELEC DELIVERY .. PRIVATE .. 343,317 |. 343,317 |.
68233J-BX-1 . .| ONCOR ELEC DELIVERY PRIVATE 80,456 |. 80,456 |.
68389X-AH-8 ......... R IR RN 07/01/2024 ..... PRIVATE ... ... 31,561 | ... 31,561 |...
6838IX-AV-T ......... ORACLE CORP ... eeeeeete e e eeeenn s e e e e e e e e e ern s e e eenen e e e e ennnnseeeennnnaneeeennnnnneeeernnnnns | sveeennnninnens Joennndd 07/01/2024 ..... PRIVATE ... ... 59,582 |. ... 59,582 |...
68389X-BE-4 ......... R IR RN 07/01/2024 ..... PRIVATE ... ... 48,160 |. ... 48,160 |...
68389X-BP-9 ......... ORACLE CORP ... eeeeeene e e eeeenn s e e e eenn s e e e ernn e e e eennn e e e e eennnneeeennnnanseeennnnnneeeernnnnns | sveevensninnees Joennnd 07/01/2024 ..... PRIVATE ... ... 33,473 |. ... 33,473 |...
686514-AF-7 ......... ORLANDO HEALTH OBLIG ..uuviviiirniiiiiiiriis s crnis s scnni s s rnni s s snnnn e s snnnna s snnnnnnnes | aeeeeennninenes Jonnid 07/01/2024 ..... PRIVATE ... ... 48,849 |. ... 48,849 |...
686514-AH-3 ORLANDO HEALTH OBLIG ...eeeeeereeeeeeenneeeeeeeneeeeeeenneeeeeennnneeeernnnneeeenennnnneenrnnnnnees | aveevensninnees Joennndd 07/01/2024 ..... PRIVATE ... ...90,170 |. ...90,170 |...
693304-AR-8 . .. | PECO ENERGY CO ... 07/01/2024 PRIVATE .. 298,004 |.
693304-AS-6 . .. | PECO ENERGY CO 07/01/2024 PRIVATE .. 160,893 |.
693304-AW-7 . ..| PECO ENERGY CO 07/01/2024 PRIVATE .. 325,244 |.
693304-BA-4 . .. | PECO ENERGY CO 07/01/2024 PRIVATE .. 204,176 |.
693342-AD-9 ......... | PG&E WILDFIRE RECOVE . 07/01/2024 PRIVATE .. 999,599 |.
693342-AF-4 . | PGEE WILDFIRE RECOVE ...evreieeeeeernueeeeeeenneseeeennneeeeeennnneeeernnnanseeeennnnnnneennnnnnneeeenns | sveevnnniinnens Joennnd 07/01/2024 ..... PRIVATE ... 939,458 |.
69349L-AS-7 ......... PNC BK N A PITTSBURG ....oevvivrniniiiiiiriin s ciiiis e s sreni s snnni e s nennna s snnnnnnnes | aeeeeennninenes Joanid 07/01/2024 ..... PRIVATE ... ,611,143 |
69351U-AV-5 ......... PPL ELEC UTILS CORP .....eeeeeenieeeernnneeeeeenneeeeeeennseeeeennnnseeeennnnneeeennnnnseeernnnnnnes | sveevensinnens Joennndd 07/01/2024 ..... PRIVATE ... 207,634 |.
69351U-AW-3 ......... PPL ELEC UTILS CORP ...vuuiiiiiirriiiiiiiiii s sersi s s cesiis s eennn s s esnnn s s snnnnsssssnnnnnnss | aeeeeensninenes Joouand 07/01/2024 ..... PRIVATE ... 276,056 |.
695114-BZ-0 ......... PACIFICORP ... eeeeeee e e e e eene e e e e e e e e e e eee e e e e eennn e e e eennneeeeerrnnaneeenrnnnnnneennnnnnnnes | sveeeensinnens Joennnd 07/01/2024 ..... PRIVATE ... 166,267 |.
695114-C6-1 ......... V00 R IRURRR FN 07/01/2024 ..... PRIVATE ... 217,970 |.
695114-CL-0 ......... PACIFICORP .. ...07/01/2024 ..... PRIVATE ... 294,913 |.
695114-CT-3 ......... PACIF I CORP ...07/01/2024 ..... PRIVATE ... ..637,808 |.
701094-AP-9 . .. | PARKER-HANNIFIN CORP . 07/01/2024 PRIVATE 12,750 |.
70462G-AA-6 . ..| PEACEHEALTH . 07/01/2024 PRIVATE 52,062 |.
70462G-AC-2 . .| PEACEHEALTH . 07/01/2024 PRIVATE 85,450 |.
713448-BZ-0 ......... =T S L PP PPPPPN I PUUTIRRTUUURNN FPPTN 07/01/2024 ..... PRIVATE ... ... 48,422 |.
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713448-CQ-9 ......... PEPSICO INC . rrveeeeeeente e e e e eete e e e e eeene e e e e mrne e e e e ernn e e e e eennnae e e e ennnnneeeernnnnnnneennnnnns | aveeernsinnens Jeennnd 07/01/2024 ..... PRIVATE ...
713448-CZ-9 ......... =2 R ISR RN 07/01/2024 ..... PRIVATE ...
713448-DD-7 ......... PEPSICO INC . rrveeeeeeente e e e e eete e e e e eeene e e e e mrne e e e e ernn e e e e eennnae e e e ennnnneeeernnnnnnneennnnnns | aveeernsinnens Jeennnd 07/01/2024 ..... PRIVATE ...
T13448-ET-1 ......... =2 R ISR RN 07/01/2024 ..... PRIVATE ...
713448-FA-1 ......... PEPSICO INC . rrveeeeeeente e e e e eete e e e e eeene e e e e mrne e e e e ernn e e e e eennnae e e e ennnnneeeernnnnnnneennnnnns | aveeernsinnens Jeennnd 07/01/2024 ..... PRIVATE ...
7A7T10T-AE-8 ......... PG&E RECOVERY FDG LL . PN R 07/01/2024 ..... PRIVATE ...
720186-AM-7 ......... PIEDMONT NAT GAS CO N IO 07/01/2024 ..... PRIVATE ...
737679-DE-7 ......... POTOMAC ELEC PR €0 ..vvvuiiiiiiriiiiiiiiii s cirii s s s nnnns s s sennn s sssnnnnnnes | aeeeeennnnnenes Jonnnd 07/01/2024 ..... PRIVATE ...
74005P-BD-5 ......... LINDE INC e eeeee e e et e e e e e e e e e e e e e e e e e e e e e ennnn e e e eennnneeeeennnnnneeennnn | sreerensinnees Jeennnd 07/01/2024 ..... PRIVATE ...
742718-FJ-3 . ..| PROCTER & GAMBLE CO 07/01/2024 PRIVATE
742718-FK-0 . ..|PROCTER & GAMBLE CO .. 07/01/2024 PRIVATE
742718-FM-6 . ..|PROCTER & GAMBLE CO .. 07/01/2024 PRIVATE .
743263-AP-0 ......... PROGRESS ENERGY INC ...eeeeeeeeeii e e e eeeeee e e e e e e e e e e e e e e e e e e e eennnn e e e eennnneeeeennnnns | aveesensninnees Jeennndd 07/01/2024 ..... PRIVATE ... 361,164 |.
743315-AP-8 ......... L S 0 [N RN 07/01/2024 ..... PRIVATE ... ... 34,954 |
743315-A0-6 ......... PROGRESSIVE CORP ...eeeeeeeeeeene e e e eenee e e e e e e e e e e eeen s e e e eeenne e e e e ennnnneeerrnnnnneernnnnnnes | sveesnnsninnens Joennnd 07/01/2024 ..... PRIVATE ... ... 47,940 |.
743315-AX-1 ......... L S 0 [N RN 07/01/2024 ..... PRIVATE ... .. 138,952 |.
74340X-BJ-9 ......... PROLOGIS L P e eeeee e e e et e e e e e e e e e e e e e e e e rne e e e e ennnnneeernnnnnneennnnnnnes | aveesensninnees Joennnd 07/01/2024 ..... PRIVATE ...
T4340X-BP-5 ......... 0 R ISR RN 07/01/2024 ..... PRIVATE ...
743756-AC-2 ......... PROVIDENCE HEALTH & ..eeeeeeeeie e e et e e et e e e e e e e e e e e e e e nnee e e e eennnn e e e eennnnnneees | aveesensninnens Joennndd 07/01/2024 ..... PRIVATE ...
744320-CA-1 PRUDENTIAL FINL INC weevieiiiiie e cciiiie et esnna s s s snnnns s s s ssnnnnneees | aeeeennnnnnenes |oouand 07/01/2024 ..... PRIVATE ...
744448-CK-5 . .. [PUBLIC SERVICE CO CO . 07/01/2024 PRIVATE
T44448-CN-1 . .. [PUBLIC SERVICE CO CO . 07/01/2024 PRIVATE
744448-CN-9 ......... [PUBLIC SERVICE CO CO . 07/01/2024 PRIVATE
744448-CR-0 . .. [PUBLIC SERVICE CO CO . PRIVATE
744448-CU-3 ......... [PUBLIC SERVICE CO CO . PRIVATE
744482-BM-1 .........[PUBLIC SVC CO NEW HA ...eiiieiiiiiciii e eevniee e e snnnnneees | eeennnnneeeenns [oeesd 07/01/2024 ..... PRIVATE ...

74456Q-AZ-9 ......... PUBLIC SVC ELEC & GA ....
74456Q-B0-8 ......... PUBLIC SVC ELEC & GA ....
74456Q-BT-2 ......... PUBLIC SVC ELEC & GA ....
74456Q-BV-7 ......... PUBLIC SVC ELEC & GA ....

...... 07/01/2024 .....[PRIVATE ...
...... 07/01/2024 .....[PRIVATE ...
...... 07/01/2024 .....[PRIVATE ...
...... 07/01/2024 .....[PRIVATE ...

74456Q-BZ-8 PUBLIC SVC ELEC & GA ..veeeeeeeiiiiie e ettt sinee e e e | eeeesiineneees [eeeead 07/01/2024 ..... PRIVATE ...

74456Q-CD-6 . ..|PUBLIC SVC ELEC & GA . 07/01/2024 PRIVATE

745332-CB-0 . .. | PUGET ENERGY INC 07/01/2024 PRIVATE 348,615 |.
745332-0C-8 .. | PUGET ENERGY INC 07/01/2024 PRIVATE 143,491 |.
745332-C0-6 .. | PUGET ENERGY INC 07/01/2024 PRIVATE 520,775 |.
745332-CJ-3 .. | PUGET ENERGY INC 07/01/2024 PRIVATE K K 24,127 |
747525-AK-9 . .| QUALCOMM INC 07/01/2024 ..... PRIVATE ... J ... 92,169 |. ... 92,169 |...

T47525-BJ-1 ... QUALCOMM INC ...

07/01/2024 ..... 2 O 1,060,860 ...ccoivvviriininnnns 1,060,860 |...
747525-BP-7 ......... QUALCOMM INC ... 07/01/2024 ..... ST R UURRRRP ST UUUUTRRO HSUU RN 2,538,016 [coeeeiniiiiieeenns 2,538,016 |...
754730-AH-2 ......... RAYMOND JAMES FINL | . 07/01/2024 ..... PRIVATE ... ... 32,843 |. ... 32,843 |...
75513E-CJ-8 ......... RTX CORPORATION 07/01/2024 ..... PRIVATE ... .. 36,533 |. ... 36,533 |...
76720A-AG-1 ......... RIO TINTO FIN USA PL .... 07/01/2024 ..... PRIVATE ... ... 30,822 |...
78433L-AG-1 ......... SCE RECOVERY FDG LLC .... ...07/01/2024 ..... PRIVATE ... .. 104,565 |...
78516F-AC-3 ......... SABAL TRAIL TRANSMIS ... ...07/01/2024 ..... PRIVATE ... ...67,161 |...
822582-AT-9 . .. | SHELL INTERNATIONAL .. 07/01/2024 PRIVATE 229,048 |.
822582-AY-8 . .. [ SHELL INTERNATIONAL .. 07/01/2024 PRIVATE 381,581 |.
822582-BF-8 . .| SHELL INTERNATIONAL ..... 07/01/2024 PRIVATE 894,371 |.

822582-0G-5 ......... SHELL INTE L0 Y PP PP PPPPPPPPPPN IETPTPPTTVPVPPPR IVPPR 07/01/2024 ..... PRIVATE ...

.. 369,259 |...
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82620K-BF-9 ......... SIEMENS FIN NV e e e e e e e e e e e e e e e e e e e e nnnn e e e e emnnnneeeeennnnnnes | avessnnsninnens Joennndd 07/01/2024 ..... PRIVATE ...
828807-CL-9 ......... SIMON PPTY GROUP LP .eeeeiiiiiiiee et sessnii s e snnnne s e eennnnns | aeeeeennnnnenes |oonnnd 07/01/2024 ..... PRIVATE ...
828807-CZ-8 ......... SIMON PPTY GROUP LP 07/01/2024 ..... PRIVATE ...
837004-BV-1 ......... DOMINION ENERGY SOUT ... 07/01/2024 ..... PRIVATE ...
837004-CE-8 ......... DOMINION ENERGY SOUT ... 07/01/2024 ..... PRIVATE ...
837004-CG-3 ......... DOMINION ENERGY SOUT ... 07/01/2024 ..... PRIVATE ...
842329-AA-2 . .. | SOUTHERN BAPTIST HOS ... 07/01/2024 ..... PRIVATE ...
842434-CR-1 ......... | SOUTHERN CALIF GAS C .... 07/01/2024 ..... PRIVATE ...
842434-CS-9 ......... [ SOUTHERN CALIF GAS C .... 07/01/2024 ..... PRIVATE ...
8426EP-AB-4 . ..| SOUTHERN CO GAS CAP .. 07/01/2024 PRIVATE
845437-B0-4 . .. | SOUTHWESTERN ELEC PW . 07/01/2024 PRIVATE
845743-BN-2 . .. [ SOUTHIESTERN PUB SVC . 07/01/2024 PRIVATE
845743-BQ-5 ......... SOUTHWESTERN PUB SVC .... 07/01/2024 ..... PRIVATE ...
845743-BR-3 ......... SOUTHWESTERN PUB SVC .... 07/01/2024 ..... PRIVATE ...
845743-BS-1 ......... SOUTHWESTERN PUB SVC .... 07/01/2024 ..... PRIVATE ...
845743-BT-9 ......... SOUTHWESTERN PUB SVC ... 07/01/2024 ..... PRIVATE ...
84756N-AG4 ......... SPECTRA ENERGY PARTN ... 07/01/2024 ..... PRIVATE ...
855244-AH-2 ......... [STARBUCKS CORP .......eiiiiuumniiiiiiiiiieiieiii e e e s e e eaai e e s snna s e e senna e s eennnnnesssnnns | seessnnneneenns [oonesd 07/01/2024 ..... PRIVATE ...
857477-BF-9 .........[STATE STR CORP ...eeeeeeiieeeeeeeie e e e ee e e e e e eenn e e e e eeena e e e e eennnnaeeeeennnnaeeeennnnnneeeennnnnnes | sevesinneenenns [oenend 07/01/2024 ..... PRIVATE ...
863667-AG-6 STRYKER CORPORATION .. 07/01/2024 ..... PRIVATE ...
863667-AZ-4 . ..| STRYKER CORPORATION 07/01/2024 PRIVATE
86562\-CF-5 . ..| SUMITOMO MITSUI FIN .. 07/01/2024 PRIVATE
867224-AB-3 . ..| SUNCOR ENERGY INC NE . 07/01/2024 PRIVATE
872540-AU-3 . ..[TJX COS INC NEW .. PRIVATE
875127-BF-8 . ..| TAMPA ELEC CO . PRIVATE
87612E-BG-0 ......... N [SUUUUURRRRR RN 07/01/2024 ..... PRIVATE ...
87612E-BJ-4 ......... TARGET CORP ... eeeeerueeeeeenn e e eeernneeeeerrnne e e e errnn e e eeennnnneeeernnnanneeeennnnnseeernnnnnnnees | seeeeensinnens Joennndd 07/01/2024 ..... PRIVATE ...
87971M-BH-5 ......... TELUS CORPORATION ...veeiieeiiiiiiii e ettt re s cerii s essnnns s e ssnnnn e s s snnnnnns | aeeeennnninnnes |oouand 07/01/2024 ..... PRIVATE ...
882384-AE-0 ......... TEXAS EASTN TRANSMIS .o e et e e e e e e e e e e e e e e e e e e nnneeeeennnnnneeees | avevsnnnninnens Joennndd 07/01/2024 ..... PRIVATE ...
88240T-AA-9 ......... TEXAS ELEC MKT STABI weeeiiiiiiee i s e e s e snnnn s s snnnnnnnes | aeeeeennninenes |oouand 07/01/2024 ..... PRIVATE ...
88240T-AB-7 TEXAS ELEC MKT STABI . .eeeeeeeie e e e eeeete e e e e eeee e e e e e e e e e e e e e e e ennnnn e e e e ennnneeeeennnnnnes | avessnnsninnens Joennnd 07/01/2024 ..... PRIVATE ...
882508-BD-5 . ..| TEXAS INSTRS INC ... 07/01/2024 PRIVATE
882508-BF-0 . ..| TEXAS INSTRS INC ... 07/01/2024 PRIVATE
882581-AA-3 . ..| TEXAS NAT GAS SECLRI . 07/01/2024 PRIVATE
89153V-AV-1 . ..| TOTAL CAP INTL ... 07/01/2024 PRIVATE
89153V-AX-7 . ..| TOTAL CAP INTL ... 07/01/2024 PRIVATE
892331-AN-9 ......... TOYOTA MOTOR CORP ...veeeeeereneeeeeenneeeeeeeeneeeeeeenneeeeernnnnaneeernnnnneeerennnnneeenennnnnnes | aveesennninnens Jeennnd 07/01/2024 ..... PRIVATE ...
89236T-GU-3 ......... TOYOTA MTR CR CORP ...eeeeeiiiieie e e ccieiie e e ceeii e e e e snnis e s s ennnn s s sennnnnes | aeeeennnninenes |oouand 07/01/2024 ..... PRIVATE ...
89236T-GY-5 ......... TOYOTA MOTOR CREDIT ...eeeeeeieeeeeeeeee e e e e e e e e e eeeee e e e e e enn e e e e eennne e e e eennnnaeeeennnnnnaees | aveesensninnens Joennndd 07/01/2024 ..... PRIVATE ...
893526-DF-7 ......... TRANSCANADA PIPELINE ...eeniiiiiiiiee i ceriie e cerrii e s e snnne s s evnnnne s s snnnnnns | aeeeernnninenes |oonand 07/01/2024 ..... PRIVATE ...
89352H-AB-5 ......... TRANSCANADA PIPELINE ... ..eeeeeiieeeeeeeiee e e eeeeeee e e e ee e e e eennee e e e e e snnneeeeeennnnneeeennnnnns | aveesensninnees Joennnd 07/01/2024 ..... PRIVATE ...
89352H-AD-1 ......... TRANSCANADA PIPELINE ...eeniiiiiiiiee i e cevrii e essanie s s s snnnne s s ssnnnnns | aeeeeennnnnenes Joonnnd 07/01/2024 ..... PRIVATE ...
89352H-AX-7 ......... TRANSCANADA PIPELINE ... ...07/01/2024 ..... PRIVATE ...
893574-AF-0 ......... TRANSCONT INENTAL GAS ... ...07/01/2024 ..... PRIVATE ...
89417E-AH-2 . ..| TRAVELERS COMPANIES .. 07/01/2024 PRIVATE N
89417E-AK-5 . ..| TRAVELERS COMPANIES .. 07/01/2024 PRIVATE 91,5685 |.
89417E-AL-3 . ..| TRAVELERS COMPANIES .. 07/01/2024 PRIVATE ..229,218 |.
89417E-AN-9 ......... TRAVELERS COMPANIES ... iiiuueeiiiiiiuiiiiiiiiiiiieseiiiaiieseeesnniseseesnnnnsseeesnnnnsssessnnnnsnnes | aeeesesssnnenes |ooessd 07/01/2024 PRIVATE ... 392,475 |.
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89417E-AP-4 ......... TRAVELERS COMPANIES ...t e e et e e e e e e e e e e e e e e e e ennee e e e eennnn e e e eennnnnneees | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ... .. 295,261 |...
89417E-AQ-2 ......... TRAVELERS COMPANIES ......oeiiiiiiieiiiiii e snna e e snnnns s s snnnnneees | aeeeeennnnenes |oounnd 07/01/2024 ..... PRIVATE ... .. 103,786 |...
89837L-AG-0 ......... TRUSTEES OF PRINCETO .evvueeeeeernneeeeemnneeeeeeenneeeeernnsneeeennnaeeeernnnnneeennnnnnneeeennnns | aveesensninnees Joennnd 07/01/2024 ..... PRIVATE ...
89838L-AG-9 ......... TRUSTEES BOSTON COLL evvvvuniiiiiiiniiiiiiiii s es e scssi s snnnis s nennnasessnnnns | aeeeeennninnnes Jonand 07/01/2024 ..... PRIVATE ...
898380-AA-1 ......... BOSTON UNIV MTN BE .. e e et e e e e e e e e e e e e e e e e e e ennne e e e eennnneeeeens | aveennnsninnens Joennnd 07/01/2024 ..... PRIVATE ...
90265E-AS-9 ..eeuvut JUDR INC eiiiiiii it e ees | rieeeeeennn e 07/01/2024 ..... PRIVATE ...
906548-CJ-9 ......... UNTON ELEC €0 +vveeeeeeeene e e eeeene e e e eeenne s s e e eeenee e e e eennns s e e e ennnaeneeernnnnneeennnnnnnseeennnns | aveevensninnens Joennnd 07/01/2024 ..... PRIVATE ...
906548-CL-4 ......... L RN [SSUUUUURRRRRUUTI RN 07/01/2024 ..... PRIVATE ...
906548-CN-0 ......... UNTON ELEC €0 +vveeeeeeeene e e eeeene e e e eeenne s s e e eeenee e e e eennns s e e e ennnaeneeernnnnneeennnnnnnseeennnns | aveevensninnens Joennnd 07/01/2024 ..... PRIVATE ...
906548-C0-3 . .. [UNION ELEC CO . 07/01/2024 PRIVATE
907818-EC-8 . ..| UNION PAC CORP 07/01/2024 PRIVATE
907818-EK-0 . ..| UNION PAC CORP 07/01/2024 PRIVATE
907818-FE-3 ......... UNTON PAC CORP ...eeeeee e e eeeeee e e e eeee e e e eeene e e e e eennn e e e eennne e e e e rrnnnneeenrnnnanneennnnnnnens | sveevennninnees Joennnd 07/01/2024 ..... PRIVATE ...
90931L-AA-6 ......... UNITED ATRLINES PT C 1uvniiiiiiiiiiieiiiris e ceriis s scnni s ssnn s s snnnns s snnnna s snnnnnnses | aeeeeennninenes Joannd 07/01/2024 ..... PRIVATE ...
91159H-HI-3 ......... US BANCORP ... e eeeee e e e e et e e e e e e e e e e e e e e e e mn e e e e e emnnn e e e eennnnnaeeeennnnneeeennnnnns | aveesensiinnens Jeennnd 07/01/2024 ..... PRIVATE ...
913017-BT-5 ......... RTX CORPORATION .eevvriiiiiiirie e iiris s rri s rrnnn s s nrnnn s s nnnnnsnees | aeeeeennnineees |ounnd 07/01/2024 ..... PRIVATE ...
913017-CJ-6 ......... RTX CORPORATION . eeeeeeeee e e e e e e e e e e e e e e e e e e e e ee e s e e ernnnn e e e ernnnneneernnnnnneees | aveesensninnens Jeennnd 07/01/2024 ..... PRIVATE ...
913017-Cl-7 ......... RTX CORPORATION 07/01/2024 ..... PRIVATE ...
91324P-AX-0 ......... UNITEDHEALTH GROUP | . 07/01/2024 ..... PRIVATE ...
91324P-BE-1 . .. [UNITEDHEALTH GROUP | .. 07/01/2024 ..... PRIVATE ...
91324P-BU-5 ......... | UNITEDHEALTH GROUP | . 07/01/2024 PRIVATE
91324P-CA-8 . .. [UNITEDHEALTH GROUP | . 07/01/2024 PRIVATE
91324P-C0-3 .. | UNITEDHEALTH GROUP | . 07/01/2024 PRIVATE
91324P-DT-6 . .. [UNITEDHEALTH GROUP | . PRIVATE
91324P-DV-1 .. | UNITEDHEALTH GROUP | . PRIVATE
91324P-DY-5 ......... | UNITEDHEALTH GROUP | .. 07/01/2024 ..... PRIVATE ...
91324P-ED-0 ......... UNITEDHEALTH GROUP | .. 07/01/2024 ..... PRIVATE ...
91324P-EE-8 ......... UNITEDHEALTH GROUP | ... 07/01/2024 ..... PRIVATE ...
91481C-AC-4 ......... UNIVERSITY PA TRUSTE .... 07/01/2024 ..... PRIVATE ...
91481C-AD-2 ......... UNIVERSITY PA TRUSTE .... 07/01/2024 ..... PRIVATE ...
92277G-AB-3 VENTAS RLTY LTD PART .... 07/01/2024 ..... PRIVATE ...
92277G-AF-4 . ..| VENTAS RLTY LTD PART . 07/01/2024 PRIVATE
92343V-C0-5 .. | VERIZON COMMUNICATIO . 07/01/2024 PRIVATE
92343V-DR-2 .. | VERIZON COMMUNICATIO . 07/01/2024 PRIVATE
927804-FG-4 . ..| VIRGINIA ELEC & PUR .. 07/01/2024 PRIVATE
927804-FP-4 . ..[VIRGINIA ELEC & PR .. 07/01/2024 PRIVATE A
927804-FT-6 ......... VIRGINIA ELEC & PR 07/01/2024 ..... PRIVATE ... .. 155,890 |...
927804-GA-6 ......... VIRGINIA ELEC & PR .. 07/01/2024 ..... PRIVATE ... 318,977 |...
92826C-AJ-1 ......... 07/01/2024 ..... PRIVATE ... .. 1,270,648 |...
92826C-AK-8 ......... 07/01/2024 ..... PRIVATE ... .. 113,351 ...
92826C-AN-2 ......... 07/01/2024 ..... PRIVATE ... ..299,618 |...
92976G-AG-6 ......... WELLS FARGO BANK NAT . 07/01/2024 ..... PRIVATE ... N ..207,112 ...
92976G-AJ-0 ......... WELLS FARGO BANK NAT . ...07/01/2024 ..... PRIVATE ... 273,458 |. .. 273,458 |...
931142-EP-4 ......... WALMART INC ...07/01/2024 ..... PRIVATE ... 911,038 |. ..911,038 |...
93884P-DII-7 . .. | WASHINGTON GAS LT CO . 07/01/2024 PRIVATE 246,457 |.
93884P-DY-3 . .. [ WASHINGTON GAS LT CO . 07/01/2024 PRIVATE 112,846 |.
94106B-AB-7 . ..| WASTE CONNECTIONS IN . 07/01/2024 PRIVATE 44,938 |.
94106L-BM-0 ......... WASTE MGMT INC DEL ivvvuniiiiiirnnnniiiiiinnnsisiiississsssessnnsssssasnnssssssssnsssesseessssssssressnnnes | aeeeresssnnenes |ooesnd 07/01/2024 ..... PRIVATE ... ... 63,722 |...
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94106L-BR-9 ......... WASTE MGMT INC DEL ervueeeeeeenieeeeeeenne e e e eeenn e s e e erenes e e eeeenne e e e eennnnneeeernnnnneennnnnnnes | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ... ... 18,837 |. ... 18,837 |...
94973V-BL-0 ......... ELEVANCE HEALTH INC ...eiiiiiiieiiiiii et esvni s eevnan s esnnnnneenenns | aeeeeennninenes |ounnd 07/01/2024 ..... PRIVATE ... L7732 . L1732
95709T-AJ-9 ......... EVERGY KANS CENT INC ..eeeeeeeieeeeeeeee e e e e e e e e ee e e e e e e e e e e e e e e e e e mmneneeeennnnnneees | aveesensninnens Joennndd 07/01/2024 ..... PRIVATE ... ... 86,415 |. ... 86,415 |...
95709T-AQ-3 ......... EVERGY KANS CENT INC ...iiiiiiiiiiiiiiii e ee v sevsnie s e e vnnn e s snnnnnnneees | aeeeeennnnenes |oounnd 07/01/2024 ..... PRIVATE ... .. 554,855 |.
961214-ET-6 ......... WESTPAC BKG CORP ... eeeeeeeeeeeeeene e e eeeenee e e e e eeee e e e e eenne e e e e emnnneeeeemnnnnaeeeennnnnneeeenns | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ... .. 216,494 |.
97068L-AA-6 ......... WILLIS-KNIGHTON MED ....evveiniiiiiiiie e e s eevai e e svnnis s e snnnnneeeenns | aeeeeennninenes |oouund 07/01/2024 ..... PRIVATE ... ... 98,473 |.
976656-CJ-5 ......... WISCONSIN ELEC PHR € eeeveeeeeeenne e e e eerei e e e eeene e e e e erns e e e e ennne e e e eennnnaneeeeennnnneeennnns | aveesensninnees Joennnd 07/01/2024 ..... PRIVATE ... 190,095 |.
976826-BK-2 ......... WISCONSIN PHR & LT € veveeeiiiiiiiiee et eevnaae e e ssnnnn s s snnnnnns | aeeeeennnnenes |onnnd 07/01/2024 ..... PRIVATE ... 102,710 |.
98389B-AN-0 ......... XCEL ENERGY INC 07/01/2024 ..... PRIVATE ...
PPEZ43-1E-7 . ..| ALEXANDRITE LAKE LUX HOLDINGS S. R.L. 07/01/2024 PRIVATE
001055-AY-8 . ..| AFLAC INC . 07/01/2024 PRIVATE
00440E-AQ-0 . ..| CHUBB INA HLDGS INC 07/01/2024 PRIVATE
00440E-AW-7 ......... CHUBB INA HLDGS INC ..eeeeeeeeenieeeeennne e e eeernne e e eeerene e e eeennns e e e eennneneeeennnnnneernnnnnnes | aveesnnsninnens Joennnd 07/01/2024 ..... PRIVATE ...
020002-BA-8 ......... LA S 0 R [SUURRRRR RN 07/01/2024 ..... PRIVATE ...
020002-BC4 ......... ALLSTATE CORP ...eeeeeeeeeeeeenee e e eeeenneeeeeeens e e e eennneeeeernnnnneeernnnnnneeerennnnneeesennnnnees | seeevensinnens Joennnd 07/01/2024 ..... PRIVATE ...
023135-AQ-9 ......... AMAZON COM INC +.eeiieiis et eei s e re s s rns s s rnnn e s s rnnn s ssnnnnnns | aeeeeennninenes |ouand 07/01/2024 ..... PRIVATE ...
023135-BF-2 ......... AMAZON COM INC .. eeeeeeee e e et e e e e e e e e e e e e e e e e e eenne e e e ernnnneeeernnnnnnneernnnnns | aveevensninnees Joennnd 07/01/2024 ..... PRIVATE ...
035240-AG-5 ......... ANHEUSER-BUSCH INBEV ...evveniiiiirniiiniiiriis s cisiin s rcsii s snsni s snnnss s snnnnnasesnnnnns | aeeeeensninenes founnd 07/01/2024 ..... PRIVATE ...
037833-AL—4 ......... APPLE INC e 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 nnnn e e eeennnnnneeeennn | areeeresiinnees Jeennnd 07/01/2024 ..... PRIVATE ...
037833-DG-2 RN [SUUUUURRRRUU RN 07/01/2024 ..... PRIVATE ...
037833-EE-6 . ..| APPLE INC . 07/01/2024 PRIVATE
038222-AG-0 . ..| APPLIED MATLS INC 07/01/2024 PRIVATE
04352E-AA-3 . .. | ASCENSION ......... 07/01/2024 PRIVATE
06051G-FG-9 . ..|BK OF AMERICA CORP . PRIVATE
08658E-AA-5 . ..|BESTFOODS ............ PRIVATE
10373Q-BL-3 ......... BP CAP MKTS AMER INC ....iiiiiiiiiiiiiie e esvnni s e e snnn s s ennnnneeees | aeeeennnnnnenes |oounnd 07/01/2024 ..... PRIVATE ...
12189L-AN-1 ......... BURLINGTON NORTHN SA .. e eeeei e e e e e e e e e e e e e e e e e e enne e e e eemnnn e e e eemnnnnneeeennn | avevsnnsninnens Joennid 07/01/2024 ..... PRIVATE ...
126408-HK-2 .....oee | CSX CORP .ivvviiiiiiiiii et ran s rennn s rnaannees | aeeeerenineees |oaand 07/01/2024 ..... PRIVATE ...
126408-HN-6 ......... | CSX CORP ...eeeeeieeeeenieeeeemene e e e e erene e e e e e ren e e e e ee e e e e e eennnneeeernnnaneeeernnnnnneernnnnnneees | sveeernniinnees Joennndd 07/01/2024 ..... PRIVATE ...
144141-0B-1 ......... CAROLINA PUR & LT CO . 07/01/2024 ..... PRIVATE ...
149123-CB-5 CATERPILLAR INC 07/01/2024 ..... PRIVATE ...
151890-AH-3 . ..| CENTERPOINT ENERGY R . 07/01/2024 PRIVATE
166756-AU-0 . ..| CHEVRON USA INC .. 07/01/2024 PRIVATE
166756-AV-8 . ..| CHEVRON USA INC .. 07/01/2024 PRIVATE
000000-00-0 . ..| CHEVRON USA INC .. 07/01/2024 PRIVATE
17275R-AF-9 . ..| CISCO SYS INC . 07/01/2024 PRIVATE
191216-C-1 ......... COCA COLA €0 . e eeeeeee e e e e et e e e e e e e e e e s e e e e e mnn e e e e ennnneeeeeennnneeeennnnnnaeeennnnnns | nveesensninnees Joennnd 07/01/2024 ..... PRIVATE ...
20030N-BM-2 .......... COMCAST CORP NEW ... eeeieiie e et e e s e s e ennnn s s s esnnnneees | aeeeennnninenes |oouand 07/01/2024 ..... PRIVATE ...
20030N-BP-5 ......... COMCAST CORP NEW .. eeeeee e et e e e e e e e e e e e e e e e e ennne e e e eennnnneeeennnnnnnees | aveesensninnens Jeennndd 07/01/2024 ..... PRIVATE ...
20030N-CE-9 ......... COMCAST CORP NEW ... eeeieiie et e et e v sssna e s e ennnn e s e esnnnnneees | aeeeennnninenes |oouand 07/01/2024 ..... PRIVATE ...
000000-00-0 ......... COMCAST CORP NEW .. eeeeee e et e e e e e e e e e e e e e e e e ennne e e e eennnnneeeennnnnnnees | aveesensninnens Jeennndd 07/01/2024 ..... PRIVATE ...
20825C-AQ-7 ......... CONOCOPHILL IPS 07/01/2024 ..... PRIVATE ...
20826F-AC-0 ......... CONOCOPHILL IPS COMPA ... ...07/01/2024 ..... PRIVATE ...
22160K-AP-0 ......... COSTCO WHOLESALE COR . ...07/01/2024 ..... PRIVATE ...
26875P-AT-8 . ..|E0G RES INC .......... 07/01/2024 PRIVATE
26884A-BB-8 . ..|ERP OPER LTD PARTNER . 07/01/2024 PRIVATE
2044601-AK-8 . ..|EQUINOR ASA ....... 07/01/2024 PRIVATE
30231G-AN-2 ......... EXXON MOBIL CORP ....ieeuuuusssiiuuunssssiiuuisssssesussnsssssssnnnsseessnnnnssssssssnnsssssssnnnssennenns | aeeesesssnnenes |oossnd 07/01/2024 ..... PRIVATE ...
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000000-00-0 ......... EXXON MOBIL CORP ....eeeeeeeeeeeeennee e e eeemnee e e e e eeee e e e e e emme e e e e emnnneeeeemnnneeeeennnnnneeeennn | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ... ..182,201 |...
346845-AG-5 ......... FORT BENNING FAMILY evvvniniiiiiiiiiie it crsi s nsnnn s nennna s nnnnns | aeeeeennninenns Jounnd 07/01/2024 ..... PRIVATE ... ... 13,378 |...
404530-AC-1 ......... HACKENSACK MERIDIAN ...t eeeeeee 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 eennnneeeeennnnnneees | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ... ... 13,200 |...
41020V-AA-9 ......... HANCOCK JOHN MUT LIF eevviiiiiiiiiis i rnnnis s nennn s nnnnns | aeeeeennnnenes Joonid 07/01/2024 ..... PRIVATE ... ... 10,179 ...
437076-BF-8 ......... HOME DEPOT INC .. eeeee e e e e e e e e e e e e e e e e e e e e e e e e e e e mnnnneeeeennnnneeeeennnn | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ...
437076-BH-4 ......... L PPN [SSUUUUURRRRUUIN RPN 07/01/2024 ..... PRIVATE ...
437076-CC-4 ......... HOME DEPOT INC .. e eeeeee e e e e e e e e e e e e e e e e e e e e e nmne e e e e e mnnnneeeeennnnneeeeennnn | aveesenssinnens Joennnd 07/01/2024 ..... PRIVATE ...
458140-AY-6 ......... L= PP IDOUURUURR R 07/01/2024 ..... PRIVATE ...
478160-AL-8 ......... JOHNSON & JOHNSON .. e e e e e e e e e e e e e e e nnnn e e e eeennnnneees | aveesennninnens Joennndd 07/01/2024 ..... PRIVATE ...
478160-BU-7 . ..| JOHNSON & JOHNSON .. 07/01/2024 PRIVATE
483050-AB-9 . .. |KAISER FNDTN HOSP/HL . 07/01/2024 PRIVATE
483050-AE-3 . .. [KAISER FNDTN HOSP/HL . 07/01/2024 PRIVATE
548661-DJ-3 ......... LOWES COS INC .veeeeeeeeneeeeeeeenne e e e eeenne s e e e eeene s e e e erne s e e eennneseeernnnnneeeennnnnneeeennnns | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ...
58013W-FH-2 ......... L0 U (SRR RN 07/01/2024 ..... PRIVATE ... .
610202-BP-7 ......... MONONGAHELA POWER €O ... eeeeereeeeeeenneeeeeennnseeeeennnesseeemnnanseesnnnnneeeeennnnneeernnnnnnes | sressiinnenenns [oeeend 07/01/2024 ..... PRIVATE ... .. 243,430 |...
655844-BY-3 ......... NORFOLK SOUTHN CORP .....eveivriiiiiiiiiin e s cceii s sresi s s sennis s snnnn s s nnnnn s s nnnnnnsness | aeeeeennninenes Joennd 07/01/2024 ..... PRIVATE ... ..100,580 |...
67066G-AG-9 ......... NVIDIA CORPORATION ..reeeeeeeeenneeeeeeenee e e e eerne s e e eerene e e e e eennneeeeernnneeeeernnnnnneeennnnnns | aveeeennninnens Joennnd 07/01/2024 ..... PRIVATE ... .. 555,928 |...
68233J-BH-6 ......... ONCOR ELEC DELIVERY ..eeiiiiiiiiie it evnii e s snnan s s e snnnn s s sennnnnneees | aeeeennnnnnenns |oouand 07/01/2024 ..... PRIVATE ... .. 3,128,495 |...
713448-DP-0 ......... PEPSICO INC . rrveeeeeeente e e e e eete e e e e eeene e e e e mrne e e e e ernn e e e e eennnae e e e ennnnneeeernnnnnnneennnnnns | aveeernsinnens Jeennnd 07/01/2024 ..... PRIVATE ... 328,114 |...
743315-AS-2 L S 0 SRR RN 07/01/2024 ..... PRIVATE ... .. 284,402 |...
743315-AT-0 . ..| PROGRESSIVE CORP . 07/01/2024 PRIVATE
744320-CD-5 ......... [PRUDENTIAL FINL INC .. 07/01/2024 PRIVATE
744320-CE-3 ......... [PRUDENTIAL FINL INC 07/01/2024 PRIVATE
745332-CH-7 .. |PUGET ENERGY INC ... PRIVATE
822582-AD-4 . .. [SHELL INTERNAT IONAL PRIVATE
822582-BE-1 ......... SHELL INTERNATIONAL ....iivivviiiiiiiirii e cieii s renii s senni s s snnn s s nrnnn s ssnnnnansennes | aeeeeensninenes Jouand 07/01/2024 ..... PRIVATE ...
878091-BD-8 ......... TEACHERS INS & ANNUI .. et e e e e e e e e e e e e e e e e e e e e ennneeeeennnnnns | aveevensninnees Joennndd 07/01/2024 ..... PRIVATE ...
878091-BF-3 ......... TEACHERS INS & ANNUI .eeeniiiiiiiii it svnnnns e snnnnnes | aeeeeennnnnenes |oonand 07/01/2024 ..... PRIVATE ...
89417E-AD-1 ......... TRAVELERS COMPANIES ...t e e et e e e e e e e e e e e e e e e e ennee e e e eennnn e e e eennnnnneees | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ...
89417E-AM-1 ......... TRAVELERS COMPANIES ......iiiiiiiiiiiiiiie e s s rsna e s e snnnns s s esnnnneees | aeeeeennnnnenes |oonnnd 07/01/2024 ..... PRIVATE ...
907818-EN-4 ......... UNION PAC CORP 07/01/2024 ..... PRIVATE ...
95709T-AH-3 . .. [WESTAR ENERGY INC .. 07/01/2024 PRIVATE
F22797-RT-7 . ..| CREDIT AGRICOLE S A .. 07/01/2024 PRIVATE
04206R-A@-3 . ..| ARM MASTER TRUST LLC - SERIES 2020-1 07/01/2024 PRIVATE
00243@-AA-3 . ..|Project Rembrandt USD ... 07/01/2024 PRIVATE
PPGO3D-NR-6 . .. | ARM Subordinated Debt - REVOLVER 07/01/2024 PRIVATE
831628-CY-6 ......... SBA PC FIX 100087 ....eeeeeeeeneeeeeeennneeeeeeenneeeeerreneeeernnnnsseerennnasseeeennnnneeeernnnnnenees | sveesensinnens Joennnd 07/01/2024 ..... PRIVATE ...
00108W-AH-3 ......... AEP TEX INC CORPORATE ....uiiiivrreniiiiinrisienrirrin e s s rsnn s s rennns s ssnsnna e s snnsnasnsssnnnnns | aeeeeenssinenes Jounnd 07/01/2024 ..... PRIVATE ...
039482-AB-0 ......... ARCHER DANIELS MIDLA ..eeeeieeieeeeeeee e e e eeens e e e eeene e e e eennns e e e e rnnnneeeenennnnneenennnnnens | aveevnnsninnens Joennnd 07/01/2024 ..... PRIVATE ...
05348E-BC-2 ......... AVALONBAY CMNTYS INC ...ieiiiieeeceiii e et e svnie s e e vnnn e s ennnnnnnenes | aeeeeennninenes |ooonnd 07/01/2024 ..... PRIVATE ... N
06051G-GF-0 ......... BANK AMERICA CORP ....ieeeeeeeeeeeenieeeeemnneeeeeernie e e eernnn e e eernnnneeeeeennnneeenrnnnnneneenns | aveevennninnens Joennnd 07/01/2024 ..... PRIVATE ... ... 11,316,159 |. 11,316,159 ...
06654D-AD-9 ......... T R ISR RN 07/01/2024 ..... PRIVATE ... .. 15,420,496 |. .. 15,420,496 |...
172967-L0-9 ......... CITIGROUP INC .... ...07/01/2024 ..... PRIVATE ... 2,895,813 |. 2,895,813 |...
172967-WP-3 ......... CITIGROUP INC ...07/01/2024 ..... PRIVATE ... 2,455,726 |. 2,455,726 |...
26884A-BJ-1 . ..| ERP OPER LTD PARTNER . 07/01/2024 PRIVATE 4,230,419 |.
26884A-BL-6 . ..|ERP OPER LTD PARTNER . 07/01/2024 PRIVATE .. 126,517 |.
26884A-B\-4 . ..| ERP OPER LTD PARTNER . 07/01/2024 PRIVATE
300400-AK-4 ......... EVERSOURCE ENERGY ....uiiiieiuusniiiiiuinissiiiuiiissesssnnnssesssnnnsssessnnnssesesnnnsssesssnnnnsaenes | aeeesesssnnenes |ooesnd 07/01/2024 PRIVATE ...
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3B141G-IL-4 ......... GOLDMAN SACHS GROUP ......eeveiiiiiiiiiiiiiiiiiccicec e eeeeeeeeeeeeeeeeeeseeeeenenneees [ eeeeeeeeeneenes [0000.07/01/2024 L. PRIVATE ...
3B1416-XH-2 ......... LD 0 Y N A V07 PRIVATE ...
46647P-BU-9 ......... JPUORGAN CHASE & €O ..vvvveveiiiiieiiieiiieieisiesssesessssssssssssssessssssessssssssssssssssssssssssssssnnnns | seeeeeeeenneens [o0nn.07/01/2024 ... PRIVATE ...
540424-AT-5 ......... L R RN 17401 V0 S PRIVATE ...
61744Y-AP-3 ......... MORGAN STANLEY ..o [ e [22.07/01/2024 PRIVATE ...
631005-BJ-3 ......... NARRAGANSETT ELEC €0 ..uviiiiiiiiiiiici s [ eeeeeeeeeeeeees [0000.07/0172024 000, PRIVATE ... K
678858-BU-4 ......... OKLAHOMA GAS & ELEC .....vvvvvveeiererssnssrssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnnns | seeeeeeeenennns [o0n..07/01/2024 ... PRIVATE ... 4,287,777 |. 4,287,777 |...
720186-AL-9 ........ PIEDMONT NAT GAS €0 .o [ eeeeeeeeeeeeees [0000.07/0172024 00, PRIVATE ... 2,720,351 |. 2,720,351 |...
90931L-AA-6 ......... UNITED ATRLINES PT € o nnns [ eeeeeeeeeeenens [0002.07/01/2024 L. PRIVATE ...
94974B-GL-8 . ..| WELLS FARGO CO MTN B . PRIVATE
00774M-BC-8 . ..| AERCAP IRELAND CAPIT . PRIVATE
606822-BM-5 . ..|MITSUBISHI UFJ FINAN . PRIVATE . K . K
60687Y-CZ-0 ........ MIZUHO FINANCIAL GRO ..oeevviieiiiiiiiiicieccccccccecceeeeeeeeneneeeeeneeeeeeneeeeeeeeeeeeeennnneneens | cevveeeeeeeeens [222.07/01/2024 PRIVATE ... ,806,045 |. ,806,045 |...
86562M-BP-4 ......... SUMITOMO MITSUL FIN oo [ e [000.07/0172024 PRIVATE ... 179,382 |. 179,382 |...
00138C-AX-6 ........ A1G GLOBAL FDG SR SE ....evvveiiiiiiiiiiiiiiiiiiiiiiieiiiisessesssesssesseesssssesssssssssssssssssssssssnnnnns | oeeeeeeeeeeeens [000..07/01/2024 L. PRIVATE ... .. 1,672,666 |. .. 1,672,666 |...
00206R-DQ-2 ......... | AT&T INC ...vvvrrrrrirrrinniiiiiiiiriiiisisssrrrsr s sssssssssssssssssnsssssssassans | ceeeeeeeeeeeees [0000.07/01/2024 L. PRIVATE ... 2,619,378 |. 2,619,378 |...
00287Y-BV-0 ........ a2 P PPPPPUPPPPPPPPPPPR (SPUUUUUUUUUUUUR RN 1 /43 V(1 2L S PRIVATE ... 2,373,775 |. 2,373,775 |...
008513-AB-9 ......... AGREE LTD PARTNERSHI ... [ eeeeeeeeeeeeees [0000.07/0172024 00 PRIVATE ... 2,229,797 |. 2,229,797 |...
012653-AD-3 ......... ALBEMARLE CORP ... nssssnnnnnnns [ eeeeeeeeeneenes [0nn.07/01/2024 L. PRIVATE ... 4,972,215 |. 4,972,215 |...
015271-AG-4 LA Y RN A V07 PRIVATE ... ...2,399,950 [. ...2,399,950 ...
01882Y-AE-6 . ..[ALLIANT ENERGY FIN L . PRIVATE 3,204,409 |. 3,204,409 |.
022095-8D-4 . ..| ALTRIA GROUP INC ... PRIVATE 1,621,221 |. 1,621,221 |.
039483-BL-5 . ..| ARCHER DANIELS MIDLA . PRIVATE
04636N-AE-3 . .. | ASTRAZENECA FINANCE .. PRIVATE
04636N-AF-0 . ..| ASTRAZENECA FINANCE .. PRIVATE
05348E-BG-3 ......... AVALONBAY CMNTYS INC ...ieeiiieeeciiiii et eereii e s esrni e s eenae s esvnnas s sesnnnnnseees | aeeeeennnnneens [00002.07/01/2024 L PRIVATE ...
05351W-AB-9 ......... AVANGRID INC . [ eeeeeeeeenenens [000.07/01/2024 L PRIVATE ...
05526D-BH-7 ......... BAT CAP CORP ....uuiiuuieiniiiiiiiiii i snnnnnnnns [ aeeeeeeeeeeenes 000 .07/0172024 0L PRIVATE ...
055300-A0-3 ......... B AT INTL FINPLC D covveviiiiiiiiiiiiiiiiiiiiieeieiesceeeessessesssssssessssssssssssssssssssssssssnnssnnnnns | seeeeeeeeneenes [00n..07/01/2024 ... PRIVATE ...
055450-AH-3 ......... BHP BILLITON FIN USA oo [ eeeeeeeeeeeeen [0000.07/0172024 PRIVATE ... K
05565E-BIf-4 BN US CAP LLC e sssnnnnnnnns [ eeeeeeeeennnens [000.07/01/2024 L. PRIVATE ... 2,293,200 |. 2,293,200 |...
05723K-AE-0 . ..| BAKER HUGHES A GE CO . PRIVATE .. 4,958,438 |. .. 4,958,438 |.
060516-JD-2 . ..|BANK AMERICA CORP .. PRIVATE . 15,034,955 |. . 15,034,955 |.
06051G-KM-0 . ..|BANK AMERICA CORP .. PRIVATE . 12,507,341 |. . 12,507,341 |.
096630-AE-8 . .. | BOARDWALK PIPEL INES PRIVATE . 14,979,799 |. . 14,979,799 |.
10112R-BB-9 . ..| BOSTON PPTYS LTD PAR . PRIVATE . 16,332,857 |. . 16,332,857 |.
10112R-BG-8 ......... BOSTON PPTYS LTD PAR ...vvvvveeeeirrerreeeesesessnssssseessssssssssssssssssssssssssssssssssssssssssssssssnnnns | eeeeeeeeenennes [o0n..07/01/2024 ... PRIVATE ... ... 11,132,307 |. ... 11,132,307 |...
103730-BX-7 ......... BP CAP MKTS AMER INC .o [ e [000.07/0172024 PRIVATE ... .... 14,950,875 |. .... 14,950,875 |...
110122-CP-1 ......... BRISTOL-MYERS SQUIBB ... s [ eeeeeeeeenenens [0002.07/01/2024 L. PRIVATE ... ... 12,228,377 |. ... 12,228,377 |...
120523-AH-3 .........[CIGNA CORP  CORPORATE ......oooviiiiiiiiiiiiiiiieeeeeeeeeceeeeeeecceeeceeeeeeeeeeeeeee [ eeeeeeeeeeeeens [10.07/01/2024 PRIVATE ... .... 12,406,062 |. .... 12,406,062 |...
125523-CB-4 ......... [CIGNA CORP NEW .....ovennnii i sessssssssssssssssssnnses | seveeeeneennnns |oon..07/01/2024 L. PRIVATE ... .. 12,383,250 |. .. 12,383,250 |...
126650-CU-2 ......... L0 =T L Y N Y A V07 PRIVATE ... K
126650-0G-2 ......... CVS HEALTH CORP ... [ e [0000.07/01/2024 . PRIVATE ... .... 12,065,534 |. ... 12,065,534 |...
133131-AX-0 ......... CAMDEN PPTY TR ..uvvvvuuuurnrnnrunnnsnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnss | seeeeeeeeeeeees [000.07/01/2024 .00 PRIVATE ... .. 19,672,158 |. .. 19,672,158 |...
141781-CA-0 . ..[CARGILL INC ... PRIVATE .. 409,904 |.
151350-AM-1 . ..| CENOVUS ENERGY INC . PRIVATE 2,429,775 |.
15189Y-AG-1 . ..| CENTERPOINT ENERGY R . PRIVATE .. 499,465 |.
16412X-AG0 ......... CHENIERE CORPUS CHRI ...oeeeeiiiiiiieiiiiiiiiiiiieii i ceeceeeeeeeeeeeeeeeeeeeeeeeeeeeee | eeeeeeeeeeeeee [000.07/01/2024 . PRIVATE ... 4,959,236 |...
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166754-AP-6 ......... CHEVRON PHILLIPS CHE ... e eeeeee e e e e ee e e e e e e e e e e e e e e mnne e e e eennnnnneeeennn | aveevensninnens Joennnd 07/01/2024 ..... PRIVATE ...
20030N-CT-6 ......... COMCAST CORP NEW ..eeeeeeeeeeie e ettt e v e s s s s ennnns s e esnnnnneees | aeeeennnninenes |oouand 07/01/2024 ..... PRIVATE ...
20030N-ED-9 ......... COMCAST CORP NEW ..o e et e et e e e e e e e e e e e e e e e e e ennee e e e eennnneeeeennnnnneees | aveesensninnens Jeennndd 07/01/2024 ..... PRIVATE ...
207597-ER-2 ......... CONNECTICUT LT & PHR et sevnnne s e ssnnnn s s snnnnnns | aeeeeennninenes |oonnnd 07/01/2024 ..... PRIVATE ...
210518-DV-5 ......... CONSUMERS ENERGY €O .eevreeeeeeenneeeeeeenneeeeeennneseeernnnseeeennnnneeeernnnnseesennnnnneeennnnn | aveesennninnens Joennndd 07/01/2024 ..... PRIVATE ... N
224044-C6-0 ......... COX COMMUNICATIONS | evvvriiiiiiiiiins e e iiii e s e s rrni s srnnn s nennna s ssnnnns | aeeeeennninnees |onnnd 07/01/2024 ..... PRIVATE ... .... 15,006, 139 |. .... 15,006,139 |...
225401-AT-5 ......... UBS GROUP AG ... 07/01/2024 ..... PRIVATE ... .. 5,042,227 | .. 5,042,227 |...
24820R-AG-3 ......... EQUINOR ASA ... 07/01/2024 ..... PRIVATE ... 584,738 |. 584,738 |...
2517M-BF-9 ......... DEVON ENERGY CORP NE . 07/01/2024 ..... PRIVATE ... .. 14,480,557 |. .. 14,480,557 |...
25468P-DM-5 . .. [DISNEY WALT CO ... 07/01/2024 PRIVATE ..684,660 |.
260543-BJ-1 . ..|DOW CHEMICAL CO .. 07/01/2024 PRIVATE
26441C-BE-4 . .|DUKE ENERGY CORP NEW . 07/01/2024 PRIVATE
26442E-AF-7 DUKE ENERGY OHIO INC ... 07/01/2024 ..... PRIVATE ...
26444H-AH-4 ......... [DUKE ENERGY FLA LLC .evvuniiiiiiiiniiiiiiiii e s rsni s nnnnn s nnnnnans | eeesnnnneenenns [oonsd 07/01/2024 ..... PRIVATE ...
281020-AH=7 oeeeeee e [EDESON INTL. et e e e e eee e e e e e e e e e e e e e e e e eenne s e e e ennneeeeerennneeeennnnnnneeennnn | sevesinneenenns [oenend 07/01/2024 ..... PRIVATE ...
281020-AY-3 ......... =10 RN [SSUUUUURRRRUU RN 07/01/2024 ..... PRIVATE ...
28504D-AB-9 ......... ELECTRICITE DE FRANC ...eeeeeieeeeeeeie e e e eeeee e e e eeee e e e e e e e e e e ennnn e e e eennnnneeeennnnnnaeees | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ...
29280H-AA-0 ......... ENEL FIN AMER LLC .. 07/01/2024 ..... PRIVATE ...
29364G-AN-3 ......... ENTERGY CORP NEW ... 07/01/2024 ..... PRIVATE ...
29364iI-Ali-8 ENTERGY LA LLC 07/01/2024 ..... PRIVATE ...
29379V-BT-9 . .. |ENTERPRISE PRODS OPE . 07/01/2024 PRIVATE
300341i-AB-2 . ..|EVERGY INC ..... 07/01/2024 PRIVATE
30040W-AF-5 . ..| EVERSOURCE ENERGY 07/01/2024 PRIVATE
30040W-AT-5 . ..| EVERSOURCE ENERGY .. PRIVATE
300400/-AV-0 . .| EVERSOURCE ENERGY .. PRIVATE
30040W-AW-8 ......... EVERSOURCE ENERGY ....eeeiiiiiiieiiiiiiie e ccciiie s secsii e e s s s esnnns s s s s snnnn s e ssnnnnnnnsnns | aeeeennnninnnes Joonand 07/01/2024 ..... PRIVATE ...
30225V-AH-0 ......... EXTRA SPACE STORAGE .....eeereeeeeeemrnneeeeeeerneeeeeenne e e eeennns e e eeennnaeeeernnnnneeernnnnnnneenns | sveesnnsninnees Joennnd 07/01/2024 ..... PRIVATE ...
3030311-8G-0 ......... META PLATFORMS INC .evveeniiiiiiiiiii it s sresnn s sennna s snnnnnns | eersnnnneneeens [oonesd 07/01/2024 ..... PRIVATE ...
30321L-2C-5 ......... F&G GLOBAL FUNDING ...eeeeeeeeeeeie e e eeeeee e e e e e e e e e e e e e e e e e e e e eennnneeeeemnnneeeeennnnns | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ...
37045V-AY-6 ......... L6 T I PP [SSUUUUURRUUIN RPN 07/01/2024 ..... PRIVATE ...
37045X-EN-2 GENERAL MTRS FINL €O ..eeeeeeieeeeeeeie e e e eeeeeee e e e eenne e e e eeenae e e e eeennnneeeeennnnnneeeennnnnnaeees | aveesensninnens Joennnd 07/01/2024 ..... PRIVATE ...
3733IN-AN-1 . ..|GEORGIA PAC CORP ... 07/01/2024 PRIVATE
378272-BN-7 . ..| GLENCORE FDG LLC 07/01/2024 PRIVATE
444859-B0-4 ......... |HUMANA INC ..... 07/01/2024 PRIVATE
444859-BT-8 . .. [HUMANA INC .. 07/01/2024 PRIVATE
444859-BU-5 ......... |HUMANA INC .. 07/01/2024 PRIVATE A A
444859-BZ-4 . CJHOMANA INC e e e e e e e e e e e e e e e e nnne e e e e ennnn e e e eennnnnneeees | areeereiiinnens Jeennnd 07/01/2024 ..... PRIVATE ... 913,239 |. 913,239 |...
44891A-CG-0 ......... HYUNDAT CAP AMER ...ttt eesnnnn s e e ssnnnnesennnn | aeeeeennninenes |oouand 07/01/2024 ..... PRIVATE ... 5,466,312 |. 5,466,312 |...
44891A-CU-9 ......... HYUNDAT CAP AMER ... e e et e e e e e e e e e e e e e e e e enne e e e eemnnneeeeennnnnneeeennn | aveeennssinnees Joennnd 07/01/2024 ..... PRIVATE ... 4,420,573 |. 4,420,573 |...
449276-AB-0 ......... IBM INTL CAP PTE LTD ..ieieiiiieeieiiiie e et e e s s s s s e ssnns s s e ssnnnnnseeees | snneeeeseennnns [oeeend 07/01/2024 ..... PRIVATE ... 1,379,686 |. 1,379,686 |...
449276-AC-8 ......... IBM INTL CAP PTE LTD eeeeeiieeeeeeei e e e e eeeee e e e e e e e e e e e e e e e eemmne e e e e e mmnn e e e eemnnnnnneeeen | tneseessnennins [oeeees 07/01/2024 ..... PRIVATE ...
456837-AH-6 ......... ING GROEP N V' e e e raa s rnnn s nnnnnan | neeeeeenennnns [oeeend 07/01/2024 ..... PRIVATE ...
456837-AQ-6 ......... ING GROEP N V ... ...07/01/2024 ..... PRIVATE ...
456837-AU-7 ......... ING GROEP N.V. ... ...07/01/2024 ..... PRIVATE ...
456837-AV-5 . ..| ING GROEP N.V. 07/01/2024 PRIVATE
458140-AX-8 . ..| INTEL CORP .. 07/01/2024 PRIVATE
458140-BH-2 . .| INTEL CORP .. 07/01/2024 PRIVATE
458140-BQ-2 ......... INTEL CORP 07/01/2024 PRIVATE ...




LZ'v03

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

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
cusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
459200-J2-5 ......... INTERNATIONAL BUSINE ... 07/01/2024 ..... PRIVATE ... .. 4,989,153 |. .. 4,989,153 |...
50077L-AD-8 ......... KRAFT HEINZ FOODS CO ... 07/01/2024 ..... PRIVATE ... 889,964 |...
55336V-AR-1 07/01/2024 ..... PRIVATE ... .
55608J-AR-9 ......... MACQUARIE GROUP LIMI . 07/01/2024 ..... PRIVATE ... ... 15,051,272 |...
58769J-AF-4 ......... MERCE-BENZ FINA NA 07/01/2024 ..... PRIVATE ... .. 748,507 |...
58769J-AR-8 ......... MERCEDES-BENZ FIN NO .... 07/01/2024 ..... PRIVATE ... A ..746,846 |...
617446-86-7 ......... MORGAN STANLEY ... 07/01/2024 ..... PRIVATE ... 6,553,713 |. 6,553,713 |...
617446-8V-4 ......... MORGAN STANLEY ... 07/01/2024 ..... PRIVATE ... 5,036,548 |. 5,036,548 |...
61744Y-AK-4 ......... MORGAN STANLEY 07/01/2024 ..... PRIVATE ... .. 2,367,225 |.
63743H-FG-2 . .. [NATIONAL RURAL UTILS . 07/01/2024 PRIVATE . 990,740
63743H-FM-9 . .. [NATIONAL RURAL UTILS . 07/01/2024 PRIVATE 2,992,392
63743H-FN-7 . .. [NATIONAL RURAL UTILS . 07/01/2024 PRIVATE .. 493,555 |. .. 493,555 |.
63861V-AF-4 ......... NATIONWIDE BLDG SOC .....eeeeununeeeemnnunaeeeennnnaeeeennnnaeseennnnnaaeeeennnnnaeeennnnnnaeeeennnnnnaees | sveesrnnninnees Jeennndd 07/01/2024 ..... PRIVATE ... .... 10,029,830 |. .... 10,029,830 |...
666807-CK-6 ......... NORTHROP GRUMMAN COR ......eeveieniiiiiiii e e ce e e e e s s e snaa s e e ennnne s s esnnnneees | aeeeennnninenes |oonand 07/01/2024 ..... PRIVATE ...
670346-AY-1 ......... NUCOR CORP ... e e e et e e e e e e e e e e e e e e e e e e e e emne e e e e ennnneeeeennnnnaeeennnnnnneeeennn | sveesensninnees |oennndd 07/01/2024 ..... PRIVATE ...
674210-AA-0 ......... OASIS MIDSTREAM PART ...uiiiiiriiiiiiiriis e e rrriin e s srsiis s e ssan s s nrnnn e s sensnassessnnnnnnnes | aeeeeensninnnes Jouaid 07/01/2024 ..... PRIVATE ...
68233J-BH-6 ......... ONCOR ELEC DELIVERY ...eeeeeeiie e eeeeeee e e e e e e e e e e e e e e e e e e e e e ennne e e e eennnnneeeennnnnneees | avensennninnens Joennndd 07/01/2024 ..... PRIVATE ...
68233J-BK-9 ......... ONCOR ELEC DELIVERY ..eeiiiiiiiiie it evnii e s snnan s s e snnnn s s sennnnnneees | aeeeennnnnnenns |oouand 07/01/2024 ..... PRIVATE ...
68235P-AN-8 ......... ONE GAS INC 07/01/2024 ..... PRIVATE ...
682680-All-3 ONEOK INC NEW ... 07/01/2024 ..... PRIVATE ...
682680-AY-9 . .| ONEOK INC NEW . 07/01/2024 PRIVATE
682680-BH-5 . .| ONEOK INC NEW . 07/01/2024 PRIVATE
682680-BJ-1 . .| ONEOK INC NEW . 07/01/2024 PRIVATE
68389X-CH-6 . ..| ORACLE CORP . PRIVATE
709599-B-5 . .. | PENSKE TRUCK LEASING . PRIVATE
709599-BU-7 ......... PENSKE TRUCK LEASING ....ciiiivvneniiiiiniiniis i snnni s s snnni s nennn s snnnnnnnes | aeeeeennninnees Jonnnd 07/01/2024 ..... PRIVATE ... 4,992,266 |. 4,992,266 |...
716973-AB-8 ......... L3 174 = 1 PP PPPPRRPPPPTRRPRPPPPPRN RPN PRI 07/01/2024 ..... PRIVATE ... .. 16,879,576 |. .. 16,879,576 |...
716973-AC6 ......... PFIZER INVT ENTERPRI ...iiviiiiiiiiiiie et eevsiie s esnnn e sennnnnneeees | aeeeeennnnnnnes |oonnnd 07/01/2024 ..... PRIVATE ...
717081-DV-2 ......... L3 174 PP URPUPPURPPPPPRRPPPPN U PRI 07/01/2024 ..... PRIVATE ...
718172-CJ-6 ......... PHILIP MORRIS INTL | weueiiiiiiiiiiiiiiiis s rnnii s s snnnnnnes | aeeeeennninenes Jonnid 07/01/2024 ..... PRIVATE ...
718172-DC-0 PHILIP MORRIS INTL . .eeeeeeeeeeeeeeene e e e e eene e e e e eeee e e e eeen e e e e eennne s e e eennnneeeernnnnnnnees | aveevennninnens Joennnd 07/01/2024 ..... PRIVATE ...
72650R-BV-3 . ..|PLAINS ALL AMERN PIP . 07/01/2024 PRIVATE
T4256L-EWI-5 . ..|PRINCIPAL LIFE GLOBA . 07/01/2024 PRIVATE
743820-AA-0 . ..| PROVIDENCE ST JOSEPH . 07/01/2024 PRIVATE
744448-CP-4 ......... [PUBLIC SERVICE CO CO . 07/01/2024 PRIVATE
744573-A1-6 . ..|PUBLIC SVC ENTERPRIS . 07/01/2024 PRIVATE
T497T7R-DH-4 ......... COOPERATIEVE RABOBAN .....eeerrueseeernnneeeeeemnnneeeeeennnaeeeernnnaseeernnnnneeennnnnseeesennnnnees | aveesensinnees Joonnnd 07/01/2024 ..... PRIVATE ...
75513E-CT-6 ......... RTX CORPORATION .eevvriiiiiiirie e iiris s rri s rrnnn s s nrnnn s s nnnnnsnees | aeeeeennnineees |ounnd 07/01/2024 ..... PRIVATE ...
756109-AX-2 ......... REALTY INCOME CORP .....eeeeernuseeermnnneeeeeennneeeernnnaaeeernnnnnseenrnnnaseeennnnnneeeernnnnnenees | sveevenninnees Joennndd 07/01/2024 ..... PRIVATE ...
756109-CF-9 ......... REALTY INCOME CORP .....viviieruiniiriiniiiienerinis e s sessii s s s rennns s s sennna e ssssnnnnsssssnnnnnsnens | aeeeeensninenes Jouand 07/01/2024 ..... PRIVATE ...
775371-AU-1 ......... ROHM & HAAS €0 ... eeeeee e e e et e e e e e e e e e e e e e e e e e e e e e nnneneeeeennnnneeeennnnn | arerernsninnees Jeennnd 07/01/2024 ..... PRIVATE ...
780097-BP-5 ......... L oS I 0 P [SSUUUUURRRRUUIN RPN 07/01/2024 ..... PRIVATE ...
78009P-EH-0 ......... NATWEST GROUP PLC ...07/01/2024 ..... PRIVATE ... . . .
78409V-BJ-2 ......... S&P GLOBAL INC ...07/01/2024 ..... PRIVATE ... 2,202,456 |. 2,202,456 |...
785592-AU-0 . ..|SABINE PASS LIQUEFAC . 07/01/2024 PRIVATE 4,037,945 |. 4,037,945 |.
797440-CE-2 . ..[SAN DIEGO GAS & ELEC . 07/01/2024 PRIVATE 144,545 |.
806851-AH-4 . ..| SCHLUMBERGER HLDGS C . 07/01/2024 PRIVATE 2,389,439 |.
816851-BQ-1 ......... PP PPN ITPPPUUTURRUUURNN FPPTN 07/01/2024 PRIVATE ... .. 418,958 |...
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842400-G0-0 ......... SOUTHERN CALIF EDISO eevrueeeeeeenneeeeeeenieeeeeeene e e e eerne s e e e ennne e e e ernnnnaneeeennnnnneeeennnns | aveevensninnens Joennnd 07/01/2024 ..... PRIVATE ... ..702,043 |...
842587-DS-3 ......... B2 PPN [SSUUUUURRRRRUUIN RPN 07/01/2024 ..... PRIVATE ... ..731,366 |...
852060-AD-4 ......... SPRINT CAP CORP MTN e e e e eeeeee e e e e e e e e ere s e e e e e e e eernne e e e e ernnneeeeennnnnneeennnnn | aveesennninnees Joennnd 07/01/2024 ..... PRIVATE ...
871829-BS-5 ......... B 0 IR RN 07/01/2024 ..... PRIVATE ...
87264A-BV-6 ......... T MOBILE USA INC . e e et e e e e e e e e e e e e e e e e e e e e e e mnn e e e e e ennnneeeennnnnns | aveesnnnninnens Joennnd 07/01/2024 ..... PRIVATE ...
875127-BM-3 ......... L = I P [SSUUUUURRRRUUTIN RPN 07/01/2024 ..... PRIVATE ...
880451-AV-1 ......... TENNESSEE GAS PIPELT ..t e et e e e e ee e e e e e e e e e enne e e eennnneeees | aveesennninnens Jeennnd 07/01/2024 ..... PRIVATE ...
883391I-AB-2 ......... L 0 R [SSUUUUURRRRUUTIN RPN 07/01/2024 ..... PRIVATE ...
891160-MJ-9 ......... TORONTO DOMINION BK e e e e e e e e e e e e e e e e e e e e e e e mnnneeeeennnnns | aveesennninnees Joennnd 07/01/2024 ..... PRIVATE ...
89236T-LL-7 . ..| TOYOTA MTR CR CORP . 07/01/2024 PRIVATE
89352H-Al-9 . .. | TRANSCANADA PIPELINE . 07/01/2024 PRIVATE
902613-AC-2 . ..[UBS GROUP AG ........ 07/01/2024 PRIVATE
91324P-DK-5 ......... |UNITEDHEALTH GROUP | «.oeeeeeeeeeeeie e e e et e e e e e e e e e e e e e e e e e enmn e e eeemnnnneeeeennn | vinneesrnnnnns [oeeees 07/01/2024 ..... PRIVATE ...
91324P-DS-8 ......... |UNITEDHEALTH GROUP | ..eveeeiiiiiiiiiii et esnne s s e snnnneeeennnn | nineeeerennnns [oeeend 07/01/2024 ..... PRIVATE ...
91914J-AB-8 .........| VALERO ENERGY PARTNE ......ceeeeeieieeeeeeniiaeeeeennee e e eeennn e e e eennnn e e e eennnneseeeennnnneeeeennnnnns | tiisseesnennins [oeeees 07/01/2024 ..... PRIVATE ...
928668-BV-3 ......... VOLKSWAGEN GROUP ANE .....cevuenniiiiiiiiieecceiiie e eecnii e eesii s e s evnne e s s e snnnne s s s esnnnnneeees | aeeeeennninenes |oouand 07/01/2024 ..... PRIVATE ...
928668-Bli-1 ......... VOLKSWAGEN GROUP ANE ... e e eeeee e e e eeeee e e e e e e e e e e e e e e e e e e e e e emnaneeeennnnneeees | avevsensninnens Joennnd 07/01/2024 ..... PRIVATE ...
928668-CA-8 ......... VOLKSWAGEN GROUP ANE .....ceveenniiiiiiiieeeeciiiie e ceciii e eeeii s s e esnane s e esnnnns s e s ssnnnnnsenes | aeeeeennninenes |oouand 07/01/2024 ..... PRIVATE ...
92936U-AF-6 ......... WP CAREY INC .t eeee e e et e e e e e e e e e e e e e e e e e e e ennnn e e e eennnneeeeennnnnnaees | areerrnnninnees Jeennnd 07/01/2024 ..... PRIVATE ...
980236-AP-8 L0000 o PPN [SSUUUUURRRRUUIN RPN 07/01/2024 ..... PRIVATE ...
984121-CJ-0 . .. | XEROX CORP ........... 07/01/2024 PRIVATE .10,000,000 |.
04206R-A@-3 . ..| ARM MASTER TRUST LLC - SERIES 2020-1 07/01/2024 PRIVATE 8,869,230 |.
00243@-AA-3 . .|Project Rembrandt USD ..........ccccevreeens 07/01/2024 PRIVATE 527,536 |.
SL0010-86-2 . ..| IRONHORSE PURCHASER T/L 1L (ADD-ON) 2/23 . .07/01/2024 PRIVATE 1,767 |
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,891,765,664
G2881*-AF-0 . ..|Dupre 2022-1, Ltd.-Class F .. 07/01/2024 PRIVATE 2,546,347 |.
G1928*-AC-4 . ..|Casals 2022-1, Ltd.-Class C 07/01/2024 PRIVATE
G1739*-AC-3 . ..|Bylsma 2022-1, Ltd.-Class C PRIVATE
74176*-AA-1 . ..|Primary Wave F1 2022-1, LLC - Class A PRIVATE
G2881*-AB-9 ......... Dupre 2022-1, L1d.=Class B ........oviiiiiiiiniiiiiiiiiininciii s nnnnns | aeeeeennineens i 07/01/2024 ..... PRIVATE ...
G2881*-AE-3 ......... Dupre 2022-1, Ltd.=Class E ...covvuuiiieiiminiiieeeeene e eeeeeie e e eeens e e e eenns e e e eennnneeeennnns | aveerenniinnens Jeeenid 07/01/2024 ..... PRIVATE ...
G1928*-AB-6 ......... Casals 2022-1, Ltd.=Class B .....cccevvuiiiiiiiiiiiniiiiiiiin i sennnnnees | aeeeeennineens fonnnd 07/01/2024 ..... PRIVATE ...
G1739%-AB-5 ......... Bylsma 2022-1, Ltd.-Class B ... 07/01/2024 ..... PRIVATE ...
G2881*-AC-7 ......... Dupre 2022-1, Ltd.-Class C 07/01/2024 ..... PRIVATE ... A 1,193,724 |...
(62881*-AD-5 Dupre 2022-1, Ltd.-Class D .. 07/01/2024 ..... PRIVATE ... 1,257,249 |. 1,257,249 |...
G2881*-AA-1 . ..|Dupre 2022-1, Ltd.-Class A .. 07/01/2024 PRIVATE 8,660,264 |. 8,660,264 |.
G1928%-AA-8 . ..|Casals 2022-1, Ltd.-Class A 07/01/2024 PRIVATE 9,726,077 |. 9,726,077 |.
G1739%-AA-7 . ..|Bylsma 2022-1, Ltd.-Class A 07/01/2024 PRIVATE 9,726,076 |. 9,726,076 |.
G1928*-AD-2 . ..|Casals 2022-1, Ltd.-Class D 07/01/2024 PRIVATE 2,845,576 |. 2,845,576 |.
G1739*-AD-1 . ..|Bylsma 2022-1, Ltd.-Class D 07/01/2024 PRIVATE 2,845,576 |. 2,845,576 |.
G1928*-AF-7 ......... Casals 2022-1, Ltd.-Class F ... 07/01/2024 ..... PRIVATE ... 852,572 |. 852,572 |...
G1739*-AF-6 ......... Bylsma 2022-1, Ltd.-Class F 07/01/2024 ..... PRIVATE ...
74176@-AB-7 ......... Primary Wave F2 2022-1, LLC = ClasS B ..euueeeeeeiiieeeeeeiie e eeeeee e eeeeene e eeenneeeeeeennne | aveevnnnninnnns Joennid 07/01/2024 ..... PRIVATE ...
G1928*-AE-0 ......... Casals 2022-1, Ltd.=Class E ....oovvivviiiiiiiiiiiiniiicciii i nssnnnnneens | aeeeeennineens fonnid 07/01/2024 ..... PRIVATE ...
G1739%-AE-9 ......... Bylsma 2022-1, Ltd.=Class E ...coeeeirreiieeeiiiie e eeeceree e ee e ee e e eernns e eennnneees | areerrnniinnens Jeennnd 07/01/2024 ..... PRIVATE ...
T4176*-AC-7 ......... Primary Wave F1 2022-1, LLC - Class C .. 07/01/2024 ..... PRIVATE ...
74176@-AA-9 ......... Primary Wave F2 2022-1, LLC - Class A .. ...07/01/2024 ..... PRIVATE ...
46523#-AB-3 ......... ISSERLIS 2023-1 LLC = C1as5 B ..iivuuuuiiiiiiiiiiiiiiiiiii i i iiiiiie s e s eiiiiie s s sciaiisesesenennneees 07/01/2024 ..... PRIVATE
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46523#-AE-T ......... ISSERLIS 20231 LLC = C1asS B eeerreieeeeeeiii e e eeeiee e e eeeei e e e e e e e e ee e e e e e ennnnnneees | ineeesneninns [oeeees 07/01/2024 ..... PRIVATE ... ..939,982 |...
47931*-AB-1 ......... JOHNSTON 2023-1 LLC = Class B ..uvvviivrniiiiiiiiiinieiiinin i rnnni s nnnnnnes | aeeeeennninenns fonnnd 07/01/2024 ..... PRIVATE ... ..441,676 |...
47931*-AC-9 ......... JOHNSTON 2023-1 LLC = ClaSS € +evuneeeeeeniieeeeennieeeeeennne e e eeennee e e eeennneeeeeennnnneeeeennnnns | aveesnnsnnnnens Joennnd 07/01/2024 ..... PRIVATE ...
47931*-AF-2 ......... JOHNSTON 2023-1 LLC = Class F .uuuvvviivrnniiiiiiiiinieciiiis s srnni e nennen s snnnnaes | aeeeeennninenns fonnid 07/01/2024 ..... PRIVATE ...
41363*-AF-2 ......... HARRELL 2023-1, LLC = ClaSS F eevuuieeeeeriieeeeeeeie e e eeerne e e e eeenne s e eereenaeeeerennneneeennnns | oveevennninnees Joeenid 07/01/2024 ..... PRIVATE ...
41363*-AC-9 ......... HARRELL 2023-1, LLC = Class C ..vvuuuniiiiiiiiiiiiiiiiiieecceiiie s sesviie s eevnaes s esvnnnneenenns | aeeeeennninenes Joounid 07/01/2024 ..... PRIVATE ...
41363*-AD-7 ......... HARRELL 2023-1, LLC = ClaSS D cevruueeeeeeeeiiieeeeemni e e e eeeeee e e e eennee e e e eenene e e e eennnnnneeeennn | aveevnnnninnees Joennnd 07/01/2024 ..... PRIVATE ...
41363*-AA-3 ......... HARRELL 2023-1, LLC = Class A ..uuuviiiiiiriniiiiiiiiiiiniinciniineserssi s srnnnis s srennnnsessnnnns | aeeeeensninenes foanid 07/01/2024 ..... PRIVATE ...
46523#-AC-1 ......... ISSERLIS 20231 LLC = C1aSS C uveverrrnunereeerrnneeeemnnnaeeeerennnnseeeennnanseeernnnnsseenennnnnees | snennessnennnns [oeeees 07/01/2024 ..... PRIVATE ...
46523#-AF-4 . .. | ISSERLIS 2023-1 LLC - Class F . 07/01/2024 PRIVATE
47931*-AE-5 . ..| JOHNSTON 2023-1 LLC - Class E . 07/01/2024 PRIVATE
41363*-AE-5 . ..|HARRELL 2023-1, LLC - Class E . 07/01/2024 PRIVATE A
46523#-AA-5 ......... ISSERLIS 20231 LLC = ClaSS A eeereneeeeeeeiii e e e eeeiee e e e eeen e e e e eenne s e e e eennnn e e e eennnnnneees | vineessnennnns [oeeees 07/01/2024 ..... PRIVATE ... 5,237,041 |...
46523#-AD-9 ......... ISSERLIS 2023-1 LLC = C1ass D ..vvvvvvvriiiiiiiiiiniieciiii s cesii s sesni s rnsna s rennnaees | neeeeseennns [oeeend 07/01/2024 ..... PRIVATE ... 382,190 |...
47931*-AA-3 ......... JOHNSTON 2023-1 LLC = ClaSS A +eueeeeeennieeeeeenneeeeerenseeeeernne e e eeennnnseeerennnnneernnnnnnes | aveeeensninnees Joennnd 07/01/2024 ..... PRIVATE ... .. 1,313,371 |...
47931*-AD-7 ......... JOHNSTON 2023-1 LLC = Class D wevuunreiiiiiiiiiiiiiiiiee e cciiiiie e eccvii e eevnii e esvnnne e esnnnnns | aeeeeennninenes Jounnd 07/01/2024 ..... PRIVATE ... ...95,848 |...
41363*-AB-1 ......... HARRELL 2023-1, LLC = ClaSS B .evuuueieeeerniieeeeennieeeeeeenieeeeeeenne e e eerennaneeerennneneeennnns | aveevennninnens Joennid 07/01/2024 ..... PRIVATE ...
PPGLSH-JX-1 ......... Primary Wave Music Publishing LLC ........eoviiiiiiiiiiniiiiiiiiiniicciiicciiisceniienennnns | ceeeeennineens fonnid 07/01/2024 ..... PRIVATE ... N
PPGHES-DA-2 ......... LCM GBP Note = Class A eveeueeeeeeniiieeeeeieeee e e eeeei e e e e eenee e e e eennnn e e e eennnneeeeennnnnneeeenns | aveesensninnees Joennnd 07/01/2024 ..... PRIVATE ... .. 14,649,984 |. .. 14,649,984 |...
PPGHES-DB-0 LCM GBP Note = Class B ......iieiiiuunniiiiiiiiiiie i v cevaie e sevnaee e essnnnneeeenns | aeeeeennninenes Jonnid 07/01/2024 ..... PRIVATE ... 1,269,292 |. 1,269,292 |...
PPGHES-DC-8 . .. |LCM GBP Note - Class C . 07/01/2024 PRIVATE 1,825,656 |. 1,825,656 |.
PPGHES-DD-6 . .. [LCM GBP Note - Class D . 07/01/2024 PRIVATE 1,034,445 |.
902320-AB-5 . .|lo Note - Class B .. 07/01/2024 PRIVATE
90232*-AB-7 . ..| Ganymede - Class B . PRIVATE
G1928*-AC-4 . ..|Casals 2022-1, Ltd.-Class C PRIVATE
G1739%-AC-3 ......... Bylsma 2022-1, Ltd.-Class C ... 07/01/2024 ..... PRIVATE ...
T4176*-AA-1 L........ Primary Wave F1 2022-1, LLC - Class A 07/01/2024 ..... PRIVATE ...
G1928*-AB-6 ......... Casals 2022-1, Ltd.-Class B 07/01/2024 ..... PRIVATE ...
G1739%-AB-5 ......... Bylsma 2022-1, Ltd.-Class B ... 07/01/2024 ..... PRIVATE ...
873348-AA-0 ......... TX LEIBNIZ LLC - A TRANCHE .... 07/01/2024 ..... PRIVATE ...
87334#-AA-8 TX NEWTON LLC - A TRANCHE 07/01/2024 ..... PRIVATE ...
74176@-AC-5 . ..|Primary Wave F2 2022-1, LLC - Class C 07/01/2024 PRIVATE
G2881*-AA-1 . ..|Dupre 2022-1, Ltd.-Class A .. 07/01/2024 PRIVATE
G1928*-AA-8 . ..|Casals 2022-1, Ltd.-Class A 07/01/2024 PRIVATE
G1739%-AA-7 . ..|Bylsma 2022-1, Ltd.-Class A 07/01/2024 PRIVATE
G1928*-AD-2 . ..|Casals 2022-1, Ltd.-Class D 07/01/2024 PRIVATE
G1739%-AD-1 ......... Bylsma 2022-1, Ltd.-Class D ... 07/01/2024 ..... PRIVATE ...
G1928*-AF-7 ......... Casals 2022-1, Ltd.-Class F ... 07/01/2024 ..... PRIVATE ...
G1739%-AF-6 ......... Bylsma 2022-1, Ltd.-Class F ... 07/01/2024 ..... PRIVATE ...
74176@-AB-7 ......... Primary Wave F2 2022-1, LLC - Class B 07/01/2024 ..... PRIVATE ...
G1928*-AE-0 ......... Casals 2022-1, Ltd.=Class E ...cceeeermeiiiieiiiiie e eeeerne e eeeenne e e eennne e ernnnnneees | aveerrnniinnens Jeeenid 07/01/2024 ..... PRIVATE ...
G1739%-AE-9 ......... Bylsma 2022-1, Ltd.=Class E ....ccovevveiiiiiiiiiiiniiiiiiiin v ssnnnniees | aeeeeenniineens ol 07/01/2024 ..... PRIVATE ... A
74176*-AB-9 ......... Primary Wave F1 2022-1, LLC - Class B ...07/01/2024 ..... PRIVATE ... 147,112 |.
T4176*-AC-7 ......... Primary Wave F1 2022-1, LLC - Class C .. ...07/01/2024 ..... U RSP RO 5,242 |.
87335@-AA-9 . .| TX WREN LLC - A TRANCHE .......cevvunnnns 07/01/2024 PRIVATE .. 217,529 |.
74176@-AA-9 . ..|Primary Wave F2 2022-1, LLC - Class A 07/01/2024 PRIVATE 64,031 |.
87333*-AA-3 . .| TX GALILEO LLC - A TRANCHE .. 07/01/2024 PRIVATE .. 372,874 |.
87333#-AA-9 ......... TX HOOKE LLC — A TRANCHE ...iiievuuniiiiiirinniiiiiiniiisiiinninissiessnnssssrsssnnsessrssnnssensnessnns | aeeeressnnnenes |ooessdd 07/01/2024 ..... PRIVATE ... 183,391 |.
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87334*-AA-2 ......... TX KEPLER LLC = A TRANCHE ...eeeeieeeeeenne e e e eerene e e e eeenes e e e eerns e e e eennn s e e e ennnnnneenennnnnes | avenvennninnees Joennnd 07/01/2024 ..... 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 4,408,688 |.......ccvvvuuiiiaannns 4,408,688 |...
G2881*-AF-0 ......... Dupre 2022-1, L1d.=Class F ....ccuvviiiiiiiiiiiiiiiiin s ennnns | aeeeeennnneens fonnid 07/01/2024 ..... T RO KO, 1,401,808 |..oevveniiiiiinnnnns 1,401,808 |...
G2881*-AB-9 ......... Dupre 2022-1, Ltd.=Class B ....cevuuiiieiieriiiieeeeniie e eeeerne s e e eernn e e eeenns e e eeennne e eennnns | aveerennninnees Jeeenid 07/01/2024 ..... PRIVATE ...
G2881*-AE-3 ......... Dupre 2022-1, L1d.=Class E .....cevviiiiiiiiiiiiiiiiiin i nnnnns | aeeeeennineens fonnnd 07/01/2024 ..... PRIVATE ...
G2881*-AC-7 ......... Dupre 2022-1, Ltd.=Class C ..eeeerrmuneeeeeeeiieeeeeeii e e eeeee e e eeenie e e eennn e e e eennnnnneeeenns | aveevennninnees Jeennnd 07/01/2024 ..... PRIVATE ... . N
G2881*-AD-5 ......... Dupre 2022-1, L1d.=Class D ...ccevveenniiiiiiiiiiiiiiiiiien e eevnnineeeenns | aeeeeennineees fonnnd 07/01/2024 ..... PRIVATE ... ... 92,130 |. .
G1928*-AB-6 ......... Casals 2022-1, Ltd.-Class B ... 07/01/2024 ..... PRIVATE ... 6,475,492 |. 6,475,492 |...
G1739%-AB-5 ......... Bylsma 2022-1, Ltd.-Class B ... 07/01/2024 ..... T RO KO, 6,089,810 [....ccvvvnniiiiiinnnnns 6,089,810 |...
G1928*-AF-7 ......... Casals 2022-1, Ltd.-Class F ... 07/01/2024 ..... PRIVATE ...
G1739*-AF-6 . ..|Bylsma 2022-1, Ltd.-Class F 07/01/2024 PRIVATE
G1928*-AE-0 . ..|Casals 2022-1, Ltd.-Class E 07/01/2024 PRIVATE
G1739%-AE-9 . ..|Bylsma 2022-1, Ltd.-Class E ... 07/01/2024 PRIVATE
69440#-AC-3 ......... Pl Publishing Partners, LLC = Class C ..cevvuuieeeermnniieeemeniieeeerenneseeeernneeeeeennnnnneeees | avvevennninnens Joennid 07/01/2024 ..... PRIVATE ...
69440#-AA-T7 ......... P Publishing Partners, LLC = Class ! .....ccoiiiiiiiiiiiiiiiiiiniiiiiiieecccciiieeeccvviieeeeninee | eeeeeenniineens fonnid 07/01/2024 ..... PRIVATE ...
PPFPF3-KR-4 ......... Boccherini F2 2022-1, LLC = Debt .....cceeereiiiiiiiiie e eeeern e eeern e eeennn | oveerrnninnens Jeennnd 07/01/2024 ..... PRIVATE ...
69440#-AB-5 ......... P Publishing Partners, LLC = Class B ......ccccevvuuiiiiiiiiiiiiiiiiiiiiiee i ccvviineeennnns | ceeeeenninneens fonnid 07/01/2024 ..... PRIVATE ...
PPFUEO-U3-0 ......... Bach F1 2022-1, LLC = Debt ..eeeeeeeieeeeeieie e e e e e e ee e e eennneneeeeene | aveerrnninnees Jeennnd 07/01/2024 ..... PRIVATE ...
873348-AA-0 ......... TX LEIBNIZ LLC = A TRANCHE ...vevniiiiiiiiiiiiiiiin e errri e nnnnn s snnnnnnes | aeeeeennninnnes Jonnnd 07/01/2024 ..... PRIVATE ...
87334#-AA-8 ......... TX NEWTON LLC - A TRANCHE ... 07/01/2024 ..... PRIVATE ...
873358-AA-9 TX WREN LLC - A TRANCHE 07/01/2024 ..... PRIVATE ...
90231#-AA-6 . ..|2022 Ceres Note Issuer LP CORPORATE 07/01/2024 PRIVATE
90232%-AA-9 . ..[2022 Ganymede Note Issuer LP 07/01/2024 PRIVATE
90233*-AA-8 . ..|2022 Titan Note Issuer LP ... 07/01/2024 PRIVATE
90232#-AA-5 . ..|2022 Europa Note Issuer LP .. PRIVATE
902320-AA-7 . ..|2022 lo Note Issuer LP .... PRIVATE
87333*-AA-3 ......... TX GALILEO LLC = A TRANCHE ..ovvnniiiiiriiiiiiiiiin e rrnni s nnnnn s snnnnnnes | aeeeeennnnenns foounid 07/01/2024 ..... PRIVATE ...
87333#-AA-9 ......... TX HOOKE LLC = A TRANCHE ...eeeeeieieeeeeeee e e e eeree e e e ee e e e e enne e e e rnnne e e eennneneeennnnnns | aveenennninnees Joennnd 07/01/2024 ..... PRIVATE ...
87334*-AA-2 ......... TX KEPLER LLC = A TRANCHE ...evvveniiiiiiiiii i rnsii s nnnnn s nnnnnnes | aeeeeennninenes foennd 07/01/2024 ..... PRIVATE ...
T4176*-AA-1 L........ Primary Wave F1 2022-1, LLC = ClasS A ..uuvieeerrrnniieeeimnnieeeeeenneeeeeeenneeeeernnnnneeenennnes | aveevennninnens Joeenid 07/01/2024 ..... PRIVATE ...
74176@-AC-5 ......... Primary Wave F2 2022-1, LLC = Class C .....uuvviiviivinniiiiiiiiniiniiininnescrninnnesnrnnnnnneens | aeeeeennninenns foonnid 07/01/2024 ..... PRIVATE ...
74176@-AB-7 Primary Wave F2 2022-1, LLC = Class B ...euueieeeeiiieeeeeeiie e eeeeeei e eeeenne e eeenneeeeeeennne | aveevnnnninnens Joennnd 07/01/2024 ..... PRIVATE ... 418,861 |.
74176*-AB-9 . ..|Primary Wave F1 2022-1, LLC - Class B 07/01/2024 PRIVATE .. 399,702 |.
74176*-AC-7 . ..|Primary Wave F1 2022-1, LLC - Class C 07/01/2024 PRIVATE ..266,468 |.
74176@-AA-9 . ..|Primary Wave F2 2022-1, LLC - Class A 07/01/2024 PRIVATE 1,397,389
46523#-AB-3 . .. | ISSERLIS 2023-1 LLC - Class B . 07/01/2024 PRIVATE 3,000,000
47931*-AB-1 . .| JOHNSTON 2023-1 LLC - Class B . 07/01/2024 PRIVATE 3,000,000

41363*-AD-7 ......... HARRELL 2023-1, LLC - Class D ...

..... 2,886,318 |.

..... 2,886,318 |...

...... 07/01/2024 .....|PRIVATE ...
465234-AD-9 ........ ISSERLIS 2023-1 LLC = C1SS D cvuveververereareessenestenessesessesessesessesessesessssensssenssseessenes | ereveseeiennn |ouenes 07/01/2024 ... PRIVATE .ttt ettt ettt ettt ettt e s et ese s enensesensesennenennesensanen |oueessesessenessesensesensssensane [oosesensssenssnenennens 2,000,000 [vevervineireenienees 2,000,000 ...
47931%-ADT ... JOHNSTON 20231 LLC = C1aSS D +vvevereerenieresieeeseeseneseeseseeseseeseseesesaesesseseessesnssesnssesns | erseesseenees |ouenes 07/01/2024 ..... PRIVATE ... s 2,000,000 [+.vveneereeirerens 2,000,000 ...
41363*~AB~1 ......... HARRELL 20231, LLC = C1aSS B veesreusuenssueusuanssseressanenssnnnsssenssssnessenesnenessansarenns | covsoesesnenne |oeenes 07/01/2024 ... PRIVATE .ttt ettt ettt ettt et et et etk ese et et es et et eb et es et et eneebene b enennanennenenenennesennases |suenessenessenesseressnrensanensne |oosaenssenssanessans 2,000,000 |..eoeiiieiiiiiiniiians 2,000,000
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 187,956, 160 187,956, 160
2509999997. Total - Bonds - Part 3 2,108,749,622 2,108,749,622
2509999998. Total - Bonds - Part 5 XXX XXX
2509999999. Total - Bonds 2,108,749,622 2,108,749,622
PPGLOP-5F-8 ......... | GEMS Preferred SHAreS ........coccevereererieresesreressesesuesessesessesessssessssensssessssessssesessesnsnns | eosesvenesvenes |ouenes 07/01/2024 ..... PRIVATE ... ... 53,393,713 |. ... 53,393,713.15 |...
268848-XX-X .........|NEW FM PARENT SENIOR REDEEMABLE PREFERRE . 07/01/2024 PRIVATE ...20,066 |.
000000-00-0 ......... SERVICE COMPRESSION PREFERRED EQUITY .....iveisessessessessessessnssessnssessnssnssnssnssnssnssnsnsnnsne | covesresesens |reesee 07/01/2024 ... PRIVATE ... ... 99,487 |.




Gc'v03

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

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 53,513,266 XXX XXX
84756N-AG-4 ......... |SPECTHA ENERGY PARTN L.iiuiiiiiiiiiuiiii i e ittt s e e iiaiie s e e e riiie e e s e seaiie e s e easaaneeeesnnnnnanees | ............... | ...... 07/01/2024 ..... |PHIVATE .......................................................................................................... | ...................... 53,000.000 |...oiiiiiiinnnniinins 53,393,713 [o.ooiiiiiiinnnnnns 53,393,713.00 |..oevvvnniiiiiiiiiiiiiiiiiiis 3BFE ..........
4319999999. Subtotal - Preferred Stocks - Parent, Subsidiaries and Affiliates Perpetual Preferred 53,393,713
4509999997. Total - Preferred Stocks - Part 3 106,906,979
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 106,906,979
11259V-10-6 ......... |BROOKFIELD BUSINESS ... eeeeeeuueeeeinnneseerrensseerrennssseerrnnssseeennn s seerrnnnaseeennnnnraes | Ao | ...... 07/01/2024 ..... PRIV ATE ..t eeeeetie e e e eenni e e e eeenne e e eennnneeeennnnnaeeeennnnnaeeeennnnnaeeeennnnaeeennnnnnaee [reeerernnaereerees 2,827,063.000 [..oiieirrnnnnraanns 68,500,000
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 68,500,000
G7001*-10-7 ......... One Liberty Plaza Property Holdings .......eeeeeeemmeieeieeeiieeeeeeei e eceeeie e eeeennieeeeeene | cvevnnnnennnns Jeennnd 07/01/2024 ..... PRIVATE .... ... 13,311,812 |[..
69152#-10-6 .. .|Equity investment in 2 Manhattan West [T I 07/01/2024 ..... PRIVATE .
69144@-10-9 ......... Equity investment in 200 VESEY ......cceeruiiiiiemmmnieieeiinnaeeeeeernae e eerrnne e e eernnnn e enennns | eneeeeeeeinnn feeend 07/01/2024 ..... PRIVATE ....
64002#-10-9 ......... Equity investment in 5 Manhattan West .......coooviiiiiiiiiiiiiiiiieee | e 07/01/2024 ..... PRIVATE .... ..
PPGNAZ-Q0-5 .. Equity investment in BUGENE ....coeveuiiiiiiiiii e cer e e e e e e e e ernnn e eeee | renreeeeini [eeend 07/01/2024 ..... PRIVATE . . 14,301,054 |..
G41248-10-4 .. .|Grace Building Class A - Equity position ....cccoviviiiviiiiiiiiiiiiiiiiiiiiciiirinis | e [ 07/01/2024 ..... PRIVATE . .. 189,249 |..
691432-10-0 .. L1225 Liberty Equity position via JV ....ccooeeeiiiiiiiiiiiieeeeei e e eeenneeeee | e [ 07/01/2024 ..... PRIVATE . .. 103,468 |..
66755@-10-5 .. .11100 AoA Liberty Equity Position via JV ...ecoviiiiiiiiiiiiiiiiiiiniiiiiiiccciinciiiinees | e [ 07/01/2024 ..... PRIVATE . .. 264,072 |..
€0558*-10-3 .. .|BFPL Calgary Property Holdings INC. eeeeeeeeieeemeiieeeieieiie e eeeee e e eeeeee e eeenneeeeeeenne | vvvvririiinnens [eeeed 07/01/2024 ..... PRIVATE . 27,141 |
G9144*-10-1 .. L1200 Liberty JV oo e | eeeeeeniieees [ 07/01/2024 ..... PRIVATE . .. 758,077 |..
(9667*-10-8 .. |Equity investment in Willowhrook .........cooeeeiiiiiimmmiiiiiiiiiie e eeeernne e | e [eennd 07/01/2024 ..... PRIVATE . . 18,228,200 |..
G9750*-10-6 .. .|Equity investment in Woodlands Mall .........cccoomiiiiiiiiiiiiiiiiiiiiceiiccriieeeeeeieee [ eeeeeeennin fend 07/01/2024 ..... PRIVATE . .17,806,000 |..
64002#-10-9 .. .|Equity investment in 5 Manhattan West ........ccovmiiiiiimmiiiiii e | v e 07/01/2024 ..... PRIVATE . . 34,660,700 |..
€0797@-10-2 .. .|Equity investment in BAC North .........ccooiviiiiiiiiiiiiiiiiiiinciiii v | e [ 07/01/2024 ..... PRIVATE . . 23,812,200 |..
60149#-10-1 ......... Equity investment in Ala MOANA ......eeiieiiiiuiiieeieiiiiieeeeeiiiaeeeernnnnaeeernnnnsaeennnnnnaaeee | sniseesseesnnns fonenns 07/01/2024 ..... PRI AT ..ttt ettt et e et et e e e eeenn e e eeennneeeeennnaeeeeennnnnaeeeennnnnaeeernnnnaeeeennnnnnns s - .... 20,826,200 |..
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 144,809,239
5989999997. Total - Common Stocks - Part 3 213,309,239
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 213,309,239
5999999999. Total - Preferred and Common Stocks 320,216,219

6009999999 - Totals 2,428,965,841
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..38382D-GX-1 | GNMA REMIC TRUST ....oooovvriiiiiiiiiis [ . 09/01/2024 . | MBS PAYDOMN . ....9,339 ....9,578 | 9,358 | e (19)). 9,339 |.. . 02/20/2050 . [1.A ........
..831628-CY-6 | SBA PC FIX 100087 .. [T PO . 09/15/2024 . | VARIQUS ....6,28 ....6.8%2 |.............6,327 |.... ... (95)]. .6,232 .. . 09/25/2036 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 15,571 16,410 15,685 (114) 15,571 XXX XXX
..55276V-AJ-1 TMDGH = GMTN BV ..evereverecereieeancaeacinnes [D..... . 08/26/2024 . [PRIVATE .vevvvvevraenneae Jonneeeneneienaes |oeenes 4,646,770 |oovies 5,000,000 |........ 5,400,000 |........ 5,271,385 [ovvvvvvevnnnnnn foeennn (30,209) |.ovvveeeiiiiiins foveenes (30,209) |.evvvviiiiiiiins Jovennns 5,241,176 [oooeeeiiiiiiies | (594,406) |...... (594,406) |........... 115,399 |. 11/07/2029 . |1.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 4,646,770 5,000,000 5,400,000 5,271,385 (30,209) (30,209) 5,241,176 (594,406) (594,406) 115,399 XXX XXX
..023051-YT-6 | AMARILLO TEX INDPT S .....eeuuummmmnnnnnninininnnnn [oeennn . 08/02/2024 . |DIRECT ..vvvvvvvvvvnnnnnnnns foeeeeeeeeeeeeeeeeees oo 1,071,668 |........ 1,600,000 |........ 1,500,000 |........ R O O N 1,500,000 |..evvvvvvvvnnnnn founnns (428,332) |...... (428,332) [cvvvvvnnnnns 34,355 |. 02/01/2043 . |1.A FE
..001096-PH-4 [ BIRMINGHAM ALA WTRIK .......ovovoceeieircecenen | evnee . 08/26/2024 . |PRIVATE ....ovoevnieceins |ooeeeeeieneinins oeenne 3,511,005 |........ 4,250,000 |........ 4,356,803 |........ 4,333,185 [oooerieeieins [ (6,685) [-vovvvrreris |oreeene (6,685) [-vovvvrreris foreeenn 4,326,470 |- oo e (815,375) |...... (815,375) [-vovevee. 127,872 . 01/01/2037 . [1.C FE
SINKING FUND REDEMPTION
..13049G-AA-8 | CALIFORNIA MUN FIN A 07/01/2024 . | .. 65,000 65,000 |. 65,000 |.. 1,228 |. 10/01/2035 . [2.A FE
..184541-DA-5 | CLEAR CREEK TEX INDP 08/26/2024 . | PRIVATE ... ..745,000 ..745,000 |. ..745,000 |. .14,810 |. 02/15/2033 . (1.
..3137A3-U6-4 |FHLMC REMIC SERIES ......evvveemenniiininiiiiiinnnn [eeennn . 09/01/2024 . | MBS PAYDOMN . 129,058 L7746 ... 127,611 .. 3,009 |. 12/15/2025 . (1.
..3137A3-ID-7 | FHLMC REMIC SERIES .......eevvvvmmmnnnnnnnnininnnnn [oeennn . 09/01/2024 . | MBS PAYDOMN ... 145,305 132,400 |...........143,598 |.... 3,386 | 12/15/2025 . (1.
.. 3137A5-4H-4 | FHLMC REMIC SERIES .....eevvvmememnininnninnninnnnn [ nnennn [o 09/01/2024 . | MBS PAYDOMN ... 132,429 3,088 |. 01/15/2026 . [1.
..3137A5-HP-2 | FHLMC REMIC SERIES .......ovvvvmmminnniniiiininiinn [oeennn . 09/01/2024 . | MBS PAYDOMN ... ..101,255 2,367 |. 01/15/2026 . (1.
..3137A7-DZ-0 |FHLMC REMIC SERIES ......eevvmmmmmninnnnninininnnnn [eeennn . 09/01/2024 . | MBS PAYDOMN ... ...19,632 . 02/15/2026 . [1.
..3137A7-EV-8 |FHLMC REMIC SERIES .......oevvummmnnnnnniinininiinn [oeennn . 09/01/2024 . | MBS PAYDOMN ... 159,749 . . . 02/15/2026 . (1.
..3137A7-RG-7 |FHLMC REMIC SERIES ......eevvvemmnniiinniininiinnnn [eeennn . 09/01/2024 . | MBS PAYDOMN ... 124,668 115,298 |.... ...1,450 |... . 03/15/2026 . (1.
..3137AP-VQ-0 | FHLMC REMIC SERIES .......eevvmmmmmnnnnnnnninininnn [oeennn . 09/01/2024 . | MBS PAYDOMN ... .. 204,259 ..312,650 |.... . ..(2,282) |... . 03/15/2026 . (1.
..31396V-65-2 | FNMA REMIC TRUST . 09/01/2024 . | MBS PAYDOMN . ....699 ....679 |. ....6%8 |. . 06/25/2037 . (1.
..31397S-Rii-6 | FNMA REMIC TRUST . 09/01/2024 . | MBS PAYDOMN . .. 145,346 ..127,615 |. .. 142,822 |. . 04/25/2026 . (1.
..31398M-PG-5 | FNMA REMIC TRUST . 08/09/2024 . | VARIOUS ... . 03/25/2025 . (1.
..31398N-F7-4 | FNMA REMIC TRUST . - |- 09/01/2024 . | MBS PAYDOMN . . 10/25/2025 . (1.
..31398P-12-1 | FNMA REMIC TRUST . . |- 09/01/2024 . | MBS PAYDOMN . . 05/25/2030 . (1.
..31398Q-5P-8 | FHLMC REMIC SERIES ........ovvvmmmmmnnnnnniinininnn [oeennn . 09/01/2024 . | MBS PAYDOMN ... . 05/15/2030 . (1.
..365716-AP-4 | GARFIELD CNTY OKLA E .. [ | 09/01/2024 . [MATURITY . . 09/01/2024 . [1.
..429343-BZ-8 | HIDALGO CNTY TEX REG ......ccocevvviumnnnnnnnnnnnn [oenennn . 08/26/2024 . | PRIVATE ... ........5,000,000 |........5,081,550 |.... ... (1,028,615) ... (1,028,615) . 12/01/2040 . (1.
.. 44244C-N6-0 | HOUSTON TEX UTIL SYS ..ooeeveiriiiiiiiiiiiiiiiiiees [ . 08/26/2024 . |PRIVATE ....oovvvvvnnnnnnnnn foveeeeeeeenenennnns [00....2,001,425 |l 2,500,000 |........ 2,528,675 |........2,522,621 [.eeevvvennnnnnn fooeeeeen (B720) | e (1,720) [ [ 2,520,901 [ oo (519,476) |...... (519,476) . 11/15/2087 . [1.C FE ....
SINKING FUND REDEMPTION
..63607V-AA-4 | NATIONAL FIN AUTH N ..eovvvvvvniiniiiniennninnnnnns [nnenn [o 07/01/2024 . | .evvvvvnnvnnnnnnnnnnnnnininnns foeveeeeeeeeeenes o 90,0000 [onniinnnnn90,000 o 96,774 [ 90,185 [nniiiiiiiiiiinn o (185) | e (185) s [ 90,000 . 07/01/2035 . [2.B FE ....
..63607V-AB-2 |NATIONAL FIN AUTH N ...oovvvvvininnnnnnnnnnininnnns [oeeenn . 07/12/2024 . | VARIOUS ... 50,000 . 10/01/2037 . (2.B FE ....
.. 74443D0-DU-2 |PUBLIC FIN AUTH WIS ..evvvvvviiniininninniininnnnns [eeeennn . 07/01/2024 . | VARIOUS ... ... (478) |... .. (478)).. . 06/01/2028 . [2.C FE ....
..756872-LF-2 |RED RIVER ED FIN COR ......coooeerriiniiiiins [ . 08/26/2024 . |PRIVATE ....ovvvvvvnnnnnnnns foeeeeeeeeeieeeeeenes | 1,165,406 |........ 1,440,000 |........ 1,478,851 |........ 1,465,512 [ooovieiiiiiis foeenns (2,460) [ovvvvvvvnnnnnnnn foreennn (2,460) [ovvvvvvvnnnnnnnn foreennn 1,463,052 . 03/15/2045 . (1.D FE ....
SINKING FUND REDEMPTION
..914460-FS-4 | UNIVERSITY MINN .. 08/02/2024 . | .. .. 205,000 ..205,000 ..205,000 |. ..205,000 |.. .205,000 . 08/01/2025 . 1.C FE ....
..92778V-NN-4 | VIRGINIA COLLEGE BLD . 08/26/2024 . | PRIVATE .2,311,211 ..2,785,000 ..2,785,000 |. .2,785,000 |. .2,785,000 473,729) |.. . 02/01/2033 . [5.C GI ...
..92778V-NS-3 |VIRGINIA COLLEGE BLD .... oo f.nnn... | 08/26/2024 . | PRIVATE ... .. 473,962 565,000 565,000 |...........565,000 |.... ....565,000 |.. (91, (91,038) . 02/01/2033 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 17,488,901 21,093,733 21,280,110 21,244,619 4,687 21,266,921 (3,778,019) |  (83,778,019) XXX XXX
..001055-AR-3 | AFLAC INC . 08/26/2024 . | PRIVATE .. 4,231,868 ..5,022,000 ..5,655,726 |. .5,610,901 (11,900) .5,599,001 ... (1,367,133) |... (1,367,133) |.. .173,538 |. 10/15/2046 . [1.G FE ....
..001055-AY-8 | AFLAC INC . 08/26/2024 . | PRIVATE 18,864,050 .20,000,000 .25,570,300 |. 25,302,039 |. (94,401) X 25,207,637 ... (6,343,587) |... (6,343,587) |.. 1,058,194 |. 01/15/2049 . [1.G FE ....
..001306-AB-5 | AHS HOSP CORP ........evvvvvvvrvvnnnninnnninnnnnnnnns [eeeennn . 08/26/2024 . | PRIVATE ... JUR O R 5,045,003 |........ 5,000,000 |[........ 6,640,350 |........6,494,125 |.... = (32,339) | s 6,461,786 |.. .. (1,416,782) |... (1,416,782) ...289,578 |. 07/01/2045 . [1.D FE ....
SINKING FUND REDEMPTION
..00164T-AD-0 | AMC EAST CMNTYS LLC ... . 07/15/2024 . ... 11,628 , L1700 | e (72) [ oo (T2) | e 11628 [ [ s . 01/15/2053 . [1.F FE ....
..00206R-JK-9 | AT&T INC ... 08/26/2024 . | PRIVATE 5,580,425 7,414,177 .7,319,339 |. (26,801) ... (1,712,112) |... (1,712,112) .. . 06/01/2044 . (2.B FE ....
..00440E-AQ-0 | CHUBB INA HLDGS INC 08/26/2024 . | PRIVATE 10,057,916 .11,276,000 .13,200,383 |. 13,039,804 |. .. (44,550) ... (2,937,338) |... (2,937,338) |.. . 03/13/2043 . [1.F FE ....
..00440E-Ali-7 | CHUBB INA HLDGS INC 08/26/2024 . | PRIVATE 18,232,698 .20,000,000 .23,642,850 |. 23,435,792 |. .. (74,101) | (74,101) X ... (5,128,993) |... (5,128,993) |.. 708,083 |. 11/03/2045 . |1.F FE ....
..010392-FF-0 | ALABAMA PIiR CO . 08/26/2024 . |PRIVATE ...vvvvvvvnvnnnnnnns Jooeeeeeeeeieeeeeeees |oeees 1,357,546 |........ 1,365,000 |........ 1,868,890 |........1,811,879 |.... (13,135) | L (18,135) | e 1,798,744 | | (441,198) ...... (441,198) ....52,249 |. 06/01/2041 . [1.F FE ....
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..020002-BA-8 | ALLSTATE CORP ......cevvvvrrreriiiiiiiiiiiiiiiiiennns [eeeeenn . 08/26/2024 . |PRIVATE ....oovvvvnnnnnnnnns Jooveeeeeeeineeeeenns [0 4,552,036 | 5,000,000 |........ 5,866,800 |.... (1961 | s 5,792,791 |.. ... (1,239,855) |... (1,239,855) ...156,875 |. 06/15/2043 . [2.A FE ....
..020002-BC-4 | ALLSTATE CORP .....eevvvvvrrrrrrriirieeeierieneiennns [eeeennn . 08/26/2024 . |PRIVATE ......ovvvvvnnnnnnnn Joeveeeeenennnennnnns [000.2.5,596, 141 |l 6,500,000 |........ 7,425,210 |.... (17,381 | s 7,359,670 |.. ... (1,763,529) ... (1,763,529) ...190,342 |. 12/15/2046 . [2.A FE ....
..023135-A0-9 | AMAZON COM INC .o [ . 08/26/2024 . |PRIVATE .....ovvvvvvnnnnnnnn Jooveeeeeeennnnnnnnns |0....5,148,654 |, 5,000,000 |........ 6,222,450 |.... 2 (25,926) | e 6,125,418 [...cccceeiiees |oenn (976,764) |...... (976,764) ...179,438 |. 12/05/2044 . (1.E FE ....
..023135-BF-2 | AMAZON COM INC ..cooeeeiieeieeeeeee [ . 08/26/2024 . |PRIVATE ......ovvvvvnnnnnnnn Joeeeeeenneennnennens ..., 18,624,016 | 20,000,000 |....... 20,420,700 |.... L (13,648) | e 20,332,793 |.. ... (1,707,878) |... (1,707,878) .. 783,611 |. 08/22/2037 . (1.E FE ....
..023135-BJ-4 | AMAZON COM INC .o [ . 08/26/2024 . |PRIVATE ....ovvvvvnnnnnnnnnn Jooveeeeeeeenneeennns |0 4,440,705 |l 5,000,000 |........ 5,615,200 |.... L (11,100) | e 5,573,412 |.. ... (1,132,707) |... (1,132,707) ...204,750 |. 08/22/2047 . (1.E FE ....
..025932-AL-8 | AMERICAN FINANCIAL G ......ovvnnnnmmmnnnnnnnninnnnn [oeennn . 08/26/2024 . |PRIVATE .....ovvvvvvnnnnnnnn foeeeeeeenneneenennns [0.....9,749,273 | 10,767,000 |....... 11,958,692 |.... < (20,578) |veeeiiiiiiieenn e 11,881,719 |.. ... (2,132,446) |... (2,132,446) ...337,815 |. 06/15/2047 . [2.A FE ....
..031162-BP-4 | AMGEN INC ....ooooeeriiiiiiiii [ . 08/26/2024 . |PRIVATE ....ovvvvvnnnninnnnn fooveeeieeeeeeeeeenns [00000.2,364,762 | 2,428,000 |........ 3,309,000 |.... . (20,308) |eeeeiiiiieieies e 3,194,892 |..coovviiiiiinnn founne (830, 130) |...... (830, 130) .. 101,866 |. 05/15/2043 . [2.A FE ....
..031162-BZ-2 | AMGEN INC .....oooeeeriiiiiii [ . 08/26/2024 . |PRIVATE .....ovvvvvvnnnnnnnn Joeveeeeeeeeneneeeens |00, 9,384,770 |, 10,602,000 |....... 13,079,150 |.... .. (51,476) |... 12,796,722 |.. ... (3,411,952) [... (3,411,952) ...382,261 |. 05/01/2045 . [2.A FE ....
..031162-C0-0 | AMGEN INC ...ooovvvvriiiiiiiii [ . 08/26/2024 . |PRIVATE .....ovvvvvnnnnnnnnn Jooveeeeeeeeneeennnns [.000..9,708,242 |l 10,820,000 |....... 13,080,731 |....... 12,938,239 |.... .. (38,140) |... 12,900,009 |.. ... (3,196,857) |... (3,196,857) ...344,230 |. 06/15/2048 . [2.A FE ....
..031162-CF-5 | AMGEN INC .... 08/26/2024 . | PRIVATE 10,000,000 .12,572,700 |. 12,462,916 |. . (37,704) 12,425,212 ... (3,336,528) |... (3,336,528) |.. 325,115 . 06/15/2051 . |2.A FE ....
..03522A-AJ-9 | ANHEUSER-BUSCH COS L .. 08/26/2024 . | PRIVATE ..6,749,000 ..7,8%4,238 |. .7,834,586 |. .. (21,541) | (21,541) .7,813,045 .. (1,207,774 |... (1,207,774) |.. 353,666 . 02/01/2046 . |1.G FE ....
..03523T-BV-9 | ANHEUSER BUSCH INBEV .. 08/26/2024 . | PRIVATE ..5,000,000 ..6,460,350 |. .6,349,869 |. .. (21,9%4) | (21,964) . .6,327,905 ...... (995,625) |...... (995,625) 302,938 |. 01/23/2049 . |1.G FE ....
..035240-AG-5 | ANHEUSER-BUSCH INBEV ........coovvvriiiiiiiiiinnnns [oeiennn . 08/26/2024 . |PRIVATE ....ovvvvvinninnnnnn fooeeeeiiiiiieeeeeens | 11,471,504 |....... 11,504,000 |....... 13,885,908 |.......13,669,961 |........ccoeeees |eeenns (56,917) |. L (56,917) | s 13,613,045 |.. ... (2,141,540) |... (2,141,540) ...634,302 |. 01/15/2042 . [1.G FE ....
..035240-AN-0 | ANHEUSER-BUSCH INBEV ........ceovvrriiiiiiiniinnnns [eennn . 08/26/2024 . |PRIVATE ....ovvvvvvnnnnnnnns foeeeeeeeeeieeeeeenes | 3,771,411 |........ 4,000,000 |........ 5,000,160 |........4,939,037 |........eeeeees |eeens (17,460) |. = (17,460) |oeeeeeeieeees e 4,921,577 |.. .. (1,150,105) |... (1,150, 105) . 04/15/2048 . [1.G FE ....
..037735-BZ-9 | APPALACHIAN PR CO ...ooovvvveiiieiiiiiieiiicieeeees [ . 08/26/2024 . |PRIVATE ....ovvvvinnnnnnnnns fooeeeeieiiiieeeeenns | 2,100,720 |........ 2,003,000 |........ 2,703,289 |........ 2,551,407 [...oovvnnnnnnnn foonnnn (34,006) |. . (34,006) |.ooeeeeiiiiiiees e 2,517,401 [ s (416,681) |...... (416,681) . 05/15/2033 . [2.A FE ....
..037735-CV~7 | APPALACHIAN PR CO ...eevvvvveeieeeiieiieeeiceeeeees [ . 08/26/2024 . |PRIVATE ....ovvvvvvnnnnnnnns foeeeeeeeeeieeeeeenes | 4,271,007 |........ 5,000,000 |[........ 5,043,650 |........5,039,865 |[.... e (TT8) | v 5,039,089 |......oevvvvrnnn fornnne (768,083) |...... (768,083) . 06/01/2045 . [2.A FE ....
..037833-AL-4 | APPLE INC ... [ . 08/26/2024 . |PRIVATE ....ovvvvvnnnnnnnnns fooeeeeieiiieeeeeenns e 1,777,017 |........ 1,983,000 |........ 2,473,911 |........ 2,417,549 [.... . QRIS R R 2,405,943 |.coooiiiiiiiiies oeens (628,926) |...... (628,926) . 05/04/2043 . [1.B FE ....
..037833-BX=7 |APPLE INC ..ovvviiiiiiiiiiiieiieeceeeceeeeeeiin [ . 08/26/2024 . |PRIVATE ....ovvvvvvnnnnnnnns foeeeeeeeeeeeeeeeeens | 14,919,736 |....... 15,000,000 |....... 18,314,300 |....... 18,131,605 |ooovvvvviiieiins fevnnns (65,588) |. .. (65,588) |..evvviiiiiiiins e 18,066,017 |.. ... (3,146,281) ... (3,146,281) . 02/23/2046 . (1.B FE ....
..037833-CH-1 | APPLE INC ...ovvniiiiis [ . 08/26/2024 . |PRIVATE ....ovvvvvinninnnnnn fooeeeeiiiiiieeeeeens | 15,951,845 |...... 17,000,000 |....... 19,730,230 |....... 19,587,984 ..oevvvviiiiinnn foennn (51,061) |. .. (51,061) ... 19,536,872 |.. ... (3,585,028) |... (3,585,028) . 02/09/2047 . (1.B FE ....
..037833-DG-2 | APPLE INC ..evvvniiiiiiiiiiiiiceeceeceeeecee [ . 08/26/2024 . |PRIVATE ....ovvvvvvnnnnnnnns fooeeeeeeeieieeeeeens | 12,827,563 |....... 15,000,000 |....... 16,104,150 |.......16,050,246 |.... .. (19,712) |... 16,030,536 |.. ... (3,202,972) |... (3,202,972) . 11/13/2047 . [1.B FE ....
..037833-EE-6 | APPLE INC .... 08/26/2024 . | PRIVATE 5,398,145 .. 7,292,000 ..6,656,356 |. .6,724,558 |. . 16,828 .6,741,385 ... (1,343,240) |... (1,343,240) |.. . 02/08/2041 . [1.B FE ....
..038222-AG-0 | APPLIED MATLS INC 08/26/2024 . | PRIVATE 5,568,320 ..5,000,000 .. 7,540,250 |. . 7,225,302 |. (66, 184) .7,159,118 .. (1,590,798) |... (1,590,798) |.. . 06/15/2041 . [1.F FE ....
..040555-CH-5 | ARIZONA PUB SVC CO . 08/26/2024 . | VARIOUS . 1,058,622 ..1,025,000 1,396,296 |. .1,328,099 |. (14,681) 1,313,417 ...... (254,79) |...... (254,796) . 09/01/2035 . [2.A FE ....
..04621W-AE-0 | ASSURED GTY US HLDGS . | 08/26/2024 . | PRIVATE 9,516,125 .13,000,000 .13,610,610 |. 13,584,801 . (8,725) .. (4,059,951) |... (4,059,951) [.. . 09/15/2051 . [2.A FE ....
..04621X-AD-0 | ASSURANT INC ......... . | 08/26/2024 . | PRIVATE ..5,882,000 .. 7,135,631 |. .6,755,384 |. ......(206,884) |...... (206,884) |.. . 02/15/2034 . (2.B FE ....
..054561-AM-7 | EQUITABLE HLDGS INC ......evvvvvvmmmnnnnnnnnnnnnnnn [oenennn . 08/26/2024 . |PRIVATE ......ovvvvvnnnnnnnn Joeveeeeenennnnnnnnns ... 23,637,671 | 25,000,000 |....... 31,703,950 |.......31,209,591 |.... . ... (7,548,460) ... (7,548,460) . 04/20/2048 . [2.A FE ....

..057224-AZ-0 | BAKER HUGHES A GE CO ......eevvveveemmennnnnnnnnnns [eeeennn . 08/26/2024 . |PRIVATE .....ovvvvnnnnnnnnnn fooveeeeeneneeeenenns |00....6,945,815 |, 6,967,000 |........ 8,845,791 |........8,688,597 |[.... L BTATT) | e (BLATT) [ o 8,637,120 |.. .. (1,691,305) |... (1,691,305) . 09/15/2040 . [1.G FE .
..05723K-AF-7 | BAKER HUGHES A GE CO .......eevvvvvvmennnnnnninnnns [oeeennn . 08/26/2024 . |PRIVATE .....ovvvvvnnnnnnnns fooveeeeeeeeneennnnns [000000.2,522,337 | 3,000,000 |........ 3,430,530 |........3,407,982 |.... e (7,888) |oeeeeeeeieeeeies e (7,688) [ oo 3,400,294 |.oevvvviiiiininn fonnnns (877,957) |...... (877,957) . 12/15/2047 . [1.G FE ....
..060505-DL-5 |BANK AMER CORP .......cooovvvieiiiiiiiiiiiiiienns [ . 08/26/2024 . |PRIVATE ....ovvvvvnnnnnnnnns fooveeeeeieeeeeeeenns | 1,201,132 s 1,105,000 |........ 1,206,718 |........ 1,252,351 e (4,935) | [ (4,985) [ [ 1,247,405 | | (46,283) |....... (46,283) . 09/15/2037 . [2.A FE ....
..06051G-FG-9 |BK OF AMERICA CORP .........evvvmmmmmmmmnnnnnnnnnnn [oenennn . 08/26/2024 . |PRIVATE ....ovvvvvvinnnnnnns foeeeeeeeeeeeeeeeenes | 9,883,601 |...... 10,000,000 |....... 12,611,700 |.......12,403,810 [...ccvvvvrvnnnns fornnnnn (85,508) [ooiiiiiiiss |oeeeenn (85,505) |ovvevvniiiiiinns v 12,348,305 |.. ... (2,464,704) [... (2,464,704) . 04/01/2044 . [1.G FE ....
..06051G-JT-7 |BK OF AMERICA CORP ........eevvmmmmmmmmnnnnnnnnnnnn [eeennn . 08/26/2024 . |PRIVATE ....ovvvvvvnvnnnnnns fooveeeeeiiiieeeeeens | 4,416,831 |........ 5,000,000 |........ 5,000,000 |.... Y O (SRR RN 5,000,000 |oooeeeiiiiniens foeeens (583,169) |...... (583, 169) . 04/22/2032 . [1.G FE ....
..070101-AH-3 | BASIN ELECTRIC POWER 08/26/2024 . | PRIVATE 10,875,729 . 12,254,000 12,502,392 |. (3,846) |. 12,467,419 ... (1,591,690) |... (1,591,690) |.. . 04/26/2047 . [1.F FE ....
..07274N-AN-3 | BAYER US FIN 11 LLC 08/26/2024 . | PRIVATE . 8,348,128 ..9,275,000 .11,166,358 |. 10,945,257 |. .. (63,392) |. .. (2,533,737) |... (2,533,737) |.. . 06/25/2038 . 2.B FE ....
..07274N-BA-0 |BAYER US FIN 11 LLC 08/26/2024 . | PRIVATE .. 988,935 ..1,000,000 ..1,270,250 |. 1,231,905 |. .. (10,901) |. ... (231,979) |...... (231,979) . 07/30/2035 . (2.B FE ....
..084664-C0-2 | BERKSHIRE HATHAWAY F 08/26/2024 . | PRIVATE 4,540,885 ..5,000,000 ..6,292,600 |. .. (22,626) |. ... (1,623,08) |... (1,623,098) |.. . 08/15/2048 . [1.C FE ....
..09062X-AD-5 |BIOGEN INC ... 08/26/2024 . | PRIVATE . 7,257,286 .. 7,500,000 .10,047,735 |. .. (50,482) |. . .9,763,568 ... (2,506,282) |.... (2,506,282) |.. . 09/15/2045 . [2.A FE ....
..09062X-AG-8 |BIOGEN INC .......eeummmmmmiiniiniiiiiiiiiiiins [ e . 08/26/2024 . |PRIVATE ....ovvvvvvnvnnnnnns fooveeeeeiiiieeeeeens | 1,304,511 |........ 1,885,000 |........ 1,815,255 |........1,818,358 |....ccooeiiiiiss |eeeenens 1,044 [ |l 1,084 | e 1,819,403 |.oooeiiiiiiiiies |oeens (514,892) |...... (514,892) . 05/01/2050 . [2.A FE ....
..09256B-AH-0 | BLACKSTONE HLDGS FIN ....cevvvvrrvririiiiiiiiiniens [eeennn . 08/26/2024 . |PRIVATE ....ovvvvvvinnnnnnns foeeeeeeeeeeeeeeeenes | 3,667,160 |........ 4,150,000 |[........ 4,951,282 |........ 4,904,997 [...covvunnnnnn foeennn (15,997) |. . [EPTPPPN [EPPRN 4,889,000 |.. ... (1,221,840) ... (1,221,840) . 07/15/2045 . [1.E FE ....
..00256B-AK~-3 | BLACKSTONE HLDGS FIN ....cevvvvvvviiiiiiiiiiiiiiens [eeennn . 08/26/2024 . |PRIVATE ....ovvvvvvnvnnnnnns fooveeeeeiiiieeeeeens | 4,088,768 |........ 5,000,000 |........ 5,740,500 |.... L (18,533) | s 5,687,815 |.. .. (1,599,047) |... (1,599,047) . 10/02/2047 . [1.E FE ....
..00778P-AA-3 | BON SECOURS MERCY HE ......ccooeiiiiiiiiiiiiiiiiins [eennn . 08/26/2024 . | PRIVATE ... ..2,852,308 |........ 3,000,000 |........ 3,418,710 |.... (29,194) [ |oeeees 3,248,262 |...ovvvvvvnininn founns (395,954) |...... (395,964) . 06/01/2030 . [1.E FE ....
..103730-BG-4 |BP CAP MKTS AMER INC ......evvmvmmemnnenninnninnnns [eeennn . 08/26/2024 . | PRIVATE ... . 2,886,004 |........ 4,125,000 |........ 4,046,584 |.... B P T O A 4,053,402 |.. ... (1,167,398) |... (1,167,398) . 02/24/2050 . [1.E FE ....
..103730-BR-0 |BP CAP MKTS AMER INC .......eevvvvmrmmnnninnninnnns [eeennn . 08/26/2024 . | PRIVATE ... . 7,746,616 |...... 10,000,000 |....... 10,235,400 e (6,428) | e 10,206,700 |.. ... (2,460,084) ... (2,460,084) . 06/17/2041 . [1.E FE ....
..110122-DH-8 | BRISTOL-MYERS SQUIBB .. . |- 08/26/2024 . | PRIVATE ... ..9,404,725 |...... 10,000,000 |....... 11,700,900 . . (36,927) |eeeeiiiiiiiiees e 11,562,795 |.. ... (2,158,070) |... (2, 158,070) . . 05/15/2044 . [1.F FE ....
..110122-DK-1 | BRISTOL-MYERS SQUIBB .. . |- 08/26/2024 . | PRIVATE ... 4,435,213 |........ 5,000,000 |........ 6,421,600 |.... (26,224) |. . (26,224) |oeeiiiiiiiiis e 6,285,597 |.. .. (1,850,383) |... (1,850,383) .. 169,771 |. 11/15/2047 . (1.F FE ....
..12189L-AA-9 | BURLINGTON NORTHN SA .. 08/26/2024 . | PRIVATE . 5,387,182 ..5,000,000 ..5,954,300 |. K .. (24,231) . (24,231) X .5,802,716 (415,535) |...... (415,535) |.. 235,590 |. 05/01/2040 . [1.D FE ....
..12189L-AE-1 | BURLINGTON NORTHN SA .. . 08/26/2024 . | PRIVATE ... 2,675,665 |........ 2,570,000 |........ 3,573,9% |........3,448,887 |.... (26,728) |. 2 (26,728) )i v 3,422,160 |. (746,494) |...... (746,494) ...102,158 ). 06/01/2041 . [1.D FE ....
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.. 12189L-AN-1 | BURLINGTON NORTHN SA ......cccooiiiiiiiiiiiiiiiiiie [ . 08/26/2024 . |PRIVATE ....ovvvvvnnnnnnnnns fooeeeeeeeeieeieeenns |00 4,622,765 | 5,000,000 |........ 6,432,750 |.... L (34,3%) | e 6,236,395 |.. ... (1,613,630) |... (1,613,630) . 03/15/2043 . [1.F FE ....
.. 12189L-AU-5 | BURLINGTON NORTHN SA ....ccooeiiiiiiiiiiiiiiiiiiie [ . 08/26/2024 . |VARIOUS ...oovvvvvvvviiiinns e 000...2,378,823 | 2,560,000 |........ 3,196,578 |.... . (13,860) |eeeeeeieeeeeies s 3,112,356 |ovvvvvrviiinnnnn fonnns (733,533) |...... (733,533) . 09/01/2044 . (1.D FE ....
..12327B-AA-4 | BUSINESS JET SECURITIES LLC ..covvveeeeiiieieiees [ . 09/15/2024 . |MBS PAYDOUN .....ccoeeveee Joovennennennnnnnnnns | 1,797,035 |, 1,797,035 |........ 1,810,513 |.... L (14,302) | s 1,797,035 |ooooeeiiiiiiiies o e . 04/15/2036 . [1.F FE ....
.. 125523-AK-6 | CIGNA CORP NEW ....cooeeeeeieeeeeeeeeeee [ . 08/26/2024 . 23,290,047 |....... 25,000,000 |....... 32,479,300 |.... .(126,598) |..oovvveieieeens v 31,074,681 |.. (8,684,633) |... (8,684,633) . 12/15/2048 . (2.A FE ....
.. 12563L-AN=7 | CLI FDG VI LLC ..eevveiiiiiiiiiiiininiiiiiiiiiiiinne [ eeennn . 09/18/2024 . 222,750 |l 202,750 |oveveennnes 224,978 |.... ... (228)]... 222750 | e e, . 09/18/2045 . [1.F FE ....
..125720-AH-8 | CME GROUP INC ......oooeeeieenniniiiiiins [ . 08/26/2024 . 11,495,284 |....... 12,788,000 |....... 14,751,086 |.... .. (34,102) | (34,102) |... ....... 14,623,368 |.. ... (3,128,084) ... (3,128,084) .. 370,017 |. 06/15/2048 . [1.D FE ....
.. 126408-HN-6 | CSX CORP ....eevvvvvveererennnnrennnrssnsnsssesnsnnnnes [oeeenn . 08/26/2024 . | PRIVATE ... 10,909,089 |....... 11,500,000 |....... 14,302,895 |.... .. (46,948) |. . (46,948) |.oooeiieiiiins s 14,122,506 |.. ... (3,213,417) |... (3,213,417) ...426,378 |. 11/15/2048 . [1.G FE ....
..126408-HP-1 | CSX CORP ... JU . 08/26/2024 . | PRIVATE ... R 3,942,334 |....... 4,322,000 |........ 4,872,700 |.... ieeeen. (8,613) ). coee fereeen (8,613) ). PP RN 4,840,808 |.. v foeens (898,473) |...... (898,473) ...184,225 |. 03/15/2049 . (1.G FE ....
..126650-CZ-1 | CVS HEALTH CORP ......evvveeenininniniiiniiiiiininns [ eeennn . 08/26/2024 . |PRIVATE ....ovvvvvvnvnnnnnns fooveeeeeiiiieeeeeens | 3,164,772 |........ 3,500,000 |........ 4,337,025 |........ 4,285,499 [.....ovvininnnn foonnnn [QECH:7:<) 1 I R [QECH:7:<) 1 AU R 4,211,671 |l ... (1,106,898) |... (1,106,8%8) |........... 162,512 |. 03/25/2048 . [2.B FE ....

SINKING FUND REDEMPTION

.. 12665U-AA-2 | CVS PTC 2013 .ooevvviiiiiiiiiiiiiiiieiieeeeeceeeeens [ VLV (070 S O R R 212,848 |...........212,848 |...........223,358 |[........... 254,636 [....vvvrrinnnnnn forennn (41,788) [cevvvvvnniininnn foennns (41,788) [cevvvviiiiinninn oo 212,848 [ e e . 01/10/2036 . (2.B FE ....
.. 12667F-4F-9 | CWALT INC 2005-7CB .......cceviiieiiiiiiiiiiiinnnns [eeennn . 09/01/2024 . | MBS PAYDOUN ..o oo el 6,991 ... 7,001 |.... ...6,991 |.. . 01/25/2035 . (3.B FM ....
.. 13342B-AF-2 | CAMERON INTL CORP .......cevvvvvvvriiiiiiiiiiiiiiens [oeeennn . 08/26/2024 . . 1,836,785 .2,312,997 |.... e 2,297,970 .. ......(461,185) |...... (461,185) . 06/01/2041 . [1.G FE ....
..144141-DB-1 | CAROLINA PWR & LT CO .ovvvvvvrrrrrrniinniiniiinens [ . 08/26/2024 . 05,819,993 | [oennnn (23,003) [enniiiiiiiiiiinn oo (23,003) | | 5,796,900 |.. ... (1,471,182) [... (1,471,182) . 05/15/2042 . [1.F FE ....
..149123-CB-5 | CATERPILLAR INC . |- 08/26/2024 . 5,392,029 | e (10,137) i o (10,137) | s 5,381,892 |.. .. (1,060,537) |... (1,060,537) . 08/15/2042 . [1.F FE ....
..149123-CD-1 | CATERPILLAR INC .. . |- 08/26/2024 . . ..3,223,406 |........ 3,475,000 |........ 4,101,647 |........ 4,062,485 |.......ooooeeiss | (UA,071) |eeeennnnnininins fevnnnns (14,077) i oo 4,088,414 fooiiiiiiiiiies |oennn (825,007) |...... (825,007) . 05/15/2044 . [1.F FE ....
..166756-AU-0 | CHEVRON USA INC 08/26/2024 . | PRIVATE . 1,766,558 .. 1,684,000 .. 2,365,431 |. .2,308,685 |. . 2,292,589 (526,0832) |...... (526,032) |.. . 11/15/2043 . (1.D FE ....
..166756-AV-8 | CHEVRON USA INC 08/26/2024 . | PRIVATE . 6,710,750 ..6,650,000 ..9,196,086 |. .8,996,3%8 |. .8,939,808 ... (2,229,058) |... (2,229,058) |.. . 11/15/2044 . (1.D FE ....
..166756-AX-4 | CHEVRON USA INC 08/26/2024 . | PRIVATE . 8,740,122 10,000,000 .11,793,800 |. 11,709,474 |. X 11,680,454 ... (2,940,332) |... (2,940,332) |.. . 10/15/2049 . (1.D FE ....
. 17275R-AF-9 | CISCO SYS INC ..vvvriiiiiiiiiiiieeccieecceeiiiie [ . 08/26/2024 . |PRIVATE ....ovvvvvvvnnnnnnns foeeeeeeeeeieeeeeenes | 2,151,286 |........ 2,000,000 |[........ 2,420,260 |........ 2,363,355 [....oovvvvnnnnnn foeeeenn (10,769) |ooeeeneeniiiiins | (10,769) [ovveeeeeiiiiiies feviins 2,352,586 |..eovvvrrrnnnnnn fornnne (201,300) |...... (201,300) . 01/15/2040 . (1.D FE ....
.. 17307G-L2-2 |CITIGROUP MTG LN TR ....evvvvvvrrnnnnnnnnnnninnnnns [eeeennn . 09/01/2024 . | MBS PAYDOMN . ... 19,459 ...19,363 |.... O L L5 AR (SRR R . 11/25/2035 . (1.D FM ....
..191216-C0-1 |COCA COLA CO .oeeeeeeeeeeeeeeeeieeeeeeeeeeeeeeees [ . 08/26/2024 . .5,830,602 |.... (13,270) |... .. (1,272,768) |... (1,272,768) . 03/25/2050 . [1.E FE ....
..191216-CT-5 |COCA COLA CO ..oooeeeeeeeeeieiiiieeiieieeieees [ . 08/26/2024 . .5,421,808 |.... (544,307) |...... (544,307) . 03/25/2030 . [1.E FE ....
..19260M-AA-4 | COINSTAR FUNDING LLC .....oooeereiineiininins [ . 07/25/2024 . | MBS PAYDOMN . .. . 04/25/2047 . (2.C FE ....
..19565C-AA-8 | COLONIAL ENTERPRISES ........cooovvviiiiiiiniinnnns [oeennn . 08/26/2024 . |PRIVATE ......ovvvvvvvnnnnnn Jooveeeeennnnenneenns |oeee. 1,856,508 |........2,000,000 |........1,998,980 |........ 1,999,315 [o.ooiiiiiiiiinn fooiiicnan®8 [ 84 e e 1,999,379 [oevvveiviiiinnn [ennnnn (142,876) |...... (142,876) . 05/15/2030 . [1.G FE ....
..20030N-AM-3 | COMCAST CORP NEW .........eevvvvvvvvvnnnnnnnnnnnnnns [oeeennn . 08/26/2024 . |PRIVATE ......ovvvvvnnnnnnns fooveeeeennenennnnnns |00....3,264,049 |........ 2,843,000 |........ 4,285,823 |[........4,066,037 |[......oovvvvnnnn fooeeeen (B1,180) [ooeeeeeeeeiiiiss | (B1,180) | [ 4,014,856 [......ccooeee |- (760,807) |...... (760,807) . 03/15/2037 . [1.G FE ....
..20030N-BH-3 | COMCAST CORP NEW ........cevvvvvvvemnnnennniniiinnns [ereennn . 08/26/2024 . | PRIVATE ... , e 1,347,870 | e (54,831) [ [ (B4,831) | | 7,293,040 |..ooevvviiiinnnn fornnn. (958,745) ... (958,745) . 01/15/2033 . [1.G FE ....
..20030N-BM-2 | COMCAST CORP NEW . 08/26/2024 . | PRIVATE 1,393,286 ..1,450,000 .. 1,703,402 |. N . 1,643,342 ..(250,086) |.. . 08/15/2034 . [1.G FE ....
..20030N-BZ-3 | COMCAST CORP NEW . 08/26/2024 . | PRIVATE 8,342,005 10,000,000 .11,201,400 |. 11,139,777 | (21,760) 11,118,017 ... (2,776,012) |... (2,776,012) |.. . 08/15/2047 . [1.G FE ....
..20030N-CE-9 | COMCAST CORP NEW . 08/26/2024 . | PRIVATE 12,462,948 .15,000,000 .16,976,550 |. 16,884,926 |. (31,674) . 16,853,251 ... (4,390,303) |... (4,390,303) |.. . 11/01/2049 . [1.G FE ....
..20030N-CK~5 | COMCAST CORP NEW .........eevvvvevemvnnennnnnnninnns [ereennn . 08/26/2024 . |VARIOUS ..o oo s 3,991,618 |........ 4,800,000 |........ 5,395,488 |........ 5,365,335 |.... L (10,451) | s 5,354,885 |.. .. (1,363,267) |... (1,363,267) . 03/01/2048 . [1.G FE ....
..20030N-DG-3 | COMCAST CORP NEW .........evvvvvvvvvvnnnnnnnnnnnnnns [oeeennn . 08/26/2024 . | PRIVATE ... 2,855,958 |........ 3,000,000 |........ 3,373,110 |.... .. (26,825) |..coviiiiiniiins v 3,232,569 |.. (376,611) |...... (376,611) . 04/01/2030 . [1.G FE ....
..20825C-AQ-7 | CONOCOPHILLIPS .....cvvvvviiiviiiiiiiiiiiiiiiiiiiiies [ oo . 08/26/2024 . |PRIVATE ....ovvvvvnnnninnnnn fooeeeeieeeeeeeenenns [00000.2,121,382 | 1,838,000 |........ 2,766,300 |.... . (28,989) | e 2,635,039 |o.ooeeviiiiiinnn founne (513,657) |...... (513,657) . 02/01/2039 . [1.F FE ....
..20825C-BE-3 | CONOCOPHILLIPS .....evvvvvvviiiiiiiiiieiiieiiieieeens [ e . 08/26/2024 . |PRIVATE .....ovvvvvvnnnnnnns Joeeeeeeneennnnnnnnns |00000.4,705,507 |, 5,000,000 |........ 6,716,300 |.... .. (30,862) |.oeveieiiiieiies v 6,610,014 |.. ... (1,904,418) (... (1,904,418) . 08/15/2048 . [1.F FE ....
..20826F-AC-0 | CONOCOPHILLIPS COMPA ........evvvvvvvvvnieiniiinins [erennn . 08/26/2024 . |PRIVATE ....oovvvvnnnnnnnnnn fooveeeeeieneeeennnns | 1,782,854 |, 2,000,000 |........ 2,346,620 |.... (T | e 2,306,517 [ o (523,663) |...... (523,663) . 11/15/2044 . [1.F FE ....
..20826F-AF-3 | CONOCOPHILLIPS CO ..o [ . 08/26/2024 . |PRIVATE .....ovvvvvvnnnnnnns Joeveeeeeeennnennnnns |000...2,430,648  |ee. 2,515,000 |........ 2,614,335 |.... e (B,057) | s 2,588,736 [.cooeiiiiiiiiies [oennn (158,088) |...... (158,088) . 11/15/2034 . [1.F FE ....
..20826F-AR-7 | CONOCOPHILLIPS COMPA ........evvvvverivniiiniinnans [eeennn . 08/26/2024 . |PRIVATE .....ovvvvvvnnnnnnnn Jooveeeeeeennnnennnns |......5,462,488  |........ 5,000,000 |........ 7,275,100 |.... L (45,261) | s 7,099,267 |.. .. (1,636,779) |... (1,636,779) . 03/15/2046 . [1.F FE ....
..209111-EL-3 | CONSOL IDATED EDISON ....ccoeieiiiiiiiiiiiiiiiiiiees [ . 08/26/2024 . |PRIVATE .....ovvvvvvnnnnnnns foeveeeeeeeeneeeeenns | 4,697,716 | 4,347,000 |........ 5,665,114 |.... .. (50,489) |.oeveiiiiiiinies v 5,440,312 |oevvvviiiiiiiinn fonnns (742,596) |...... (742,596) . 03/15/2036 . [1.G FE ....
..209111-EM-1 | CONSOL IDATED EDISON 08/26/2024 . | PRIVATE .. 7,112,000 ..9,690,313 |. (94,964) .9,211,715 ... (1,303,141) |... (1,308, 141) |.. . 06/15/2036 . [1.G FE ....
..209111-ES-8 | CONSOL IDATED EDISON 08/26/2024 . | PRIVATE ..7,781,000 .10,456,964 |. .- (87,903) 10,016,89% ... (1,286,016) |... (1,286,016) |.. . 08/15/2037 . [1.G FE ....
..209111-FV-0 | CONSOL IDATED EDISON 08/26/2024 . | PRIVATE . 3,470,763 ..4,114,000 .. 4,838,475 |. .4,801,314 |. .. (12,052) |. (12,052) .4,789,262 .. (1,318,499) |... (1,318,499) |.. 132,462 |. 05/15/2049 . |1.G FE ....
..22160K-AP-0 | COSTCO WHOLESALE COR .. . | 08/26/2024 . | PRIVATE 4,378,424 ..5,000,000 .. 4,840,550 |. .4,886,775 |. 11,083 |. . 11,083 .4,897,858 (5619,434) |...... (519,434) |.. .68,000 |. 04/20/2030 . (1.E FE ....
.. 224044-CF-2 | COX COMMUNICATIONS | .. weeee |- 08/26/2024 . | PRIVATE 11,827,044 . 12,431,000 .12,285,381 |. 12,382,359 |. ... (767) . . (767) X 12,381,502 (554,548) |. (554,548) |.. 638,125 |. 02/01/2035 . |2.B FE ....
..237194-AE-5 | DARDEN RESTAURANTS | ....coovveiiiiiiiiiiinniiins [ . 08/26/2024 . |PRIVATE ....ovvvvvvvnnnnnnns foeeeeeeeeieeeeeeeees | 2,023,909 |........ 2,000,000 |........ 2,241,800 |........2,177,621 [.... ... (7,506) | A(7,508) |veeiieiiiiiees s 2,170,116 .. ...123,667 |. 08/15/2035 . [2.B FE ....
..237194-AM-7 | DARDEN RESTAURANTS | ..oooovvviiiiiiiiiiiiins [orinn . 08/26/2024 . |PRIVATE ...oovvvvvinnninnnns fooeeeeiieieieeeeeens | 12,023,620 |....... 14,000,000 |....... 14,658,630 |.......14,630,386 |.... .. (10,350) | . (10,350) |oeeeiiiiiieeeees e 14,620,037 |.. ... (2,596,417) |... ...656,464 |. 02/15/2048 . 2.B FE ....
..264687-EX-0 [DISNEY WALT CO ..oeevvvvvevereeeiiieiiiiiieiiieeeeees [ eeeenn . 08/26/2024 . |PRIVATE ...ovvvvvvvnnnnnnnns Jooeeeeeeeeeeeeeeeees e, 3,788,160 |........ 3,890,000 |........ 4,356,217 |........4,313,080 |[.... ... (8,201)]. (8,201 | e 4,304,849 |...oovvvvvvninnn fonnnnn (516,689) ...166,346 ). 10/15/2045 . [1.G FE ....
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..256677-AH-8 | DOLLAR GEN CORP ........eevmemmmmmmnnmnnnninnninnnns [eeeennn . 08/26/2024 . |PRIVATE ....oovvvvrnnnnnnnnn fooveeeeeeeeeeenennns |0 4,015,472 |, 5,000,000 |........ 5,740,700 |.... L (11,528) | s 5,695,708 |.. ... (1,680,236) |... (1,680,236) ...185,052 |. 04/03/2050 . [2.B FE ....
..256746-AK-4 |DOLLAR TREE INC ....cooeeereeiiiiiiieees [ . 08/26/2024 . |PRIVATE .....ovvvvvvnnnnnnns Joeveeeeeeennnennnnns [00....3,469,103 | 5,000,000 |[........ 5,116,050 |.... e (1,883) | e 5,109,360 |.. ... (1,640,258) ... (1,640,258) ... 124,219 |. 12/01/2051 . [2.B FE ....
..260543-CR-2 | DOW CHEMICAL CO ... [ . 08/26/2024 . |PRIVATE .....ovvvvvnnnnnnnnn Jooveeeeeeeeeeeenenns [0 7,018,034 |l 7,000,000 |........ 9,913,540 |.... . (48,900) |eeviiiiiiiiiees e 9,691,107 |.. ... (2,673,073) |... (2,673,073) ...287,058 |. 11/30/2048 . [2.B FE ....
..26078J-AF-7 | DUPONT DE NEMOURS IN ......vvvvvvvmmmnnnnnnnnnnnnns [oenenn . 08/26/2024 . |PRIVATE ......covvvvvnnnnnnn Joeeeeeeeenenennennes ... 10,998,320 |...... 10,000,000 |....... 14,041,300 |.... .. (68,512) |... .. (2,736,469) |... (2,736,469) ...422,983 |. 11/15/2048 . [2.A FE ....
.. 264399-ED-4 | DUKE POWER CO LLC ....evvvvvveeneneeneninniiiiinnnns [ eeennn . 08/26/2024 . |PRIVATE ....ovvvvvnnnnnnnnns fooeeeeeeneeeeeenns [000.0.2,554763 | 2,300,000 |........ 3,120,456 |.... .. (33,846) |... . ...128,158 |. 10/15/2032 . [2.A FE ....
..26875P-AT-8 |EOG RES INC JU . 08/26/2024 . |PRIVATE .....ovvvvvnnnnnnnns Joeveeeeneeeeeeeeenns | 7,717,542 |, 8,000,000 |....... 11,044,080 |.......10,871,453 |..coevvvvvnnnnnn fonnnns (49,103) [ooiiiiiiies e (49,103) |eveenneiciiiiens v 10,822,350 |.. oo |... (3,104,808) |... (3,104,808) ...342,100 |. 04/15/2050 . [1.G FE ....
..26884T-AN-2 | ERAC USA FINANCE COM .....ccoovvrrreiiiiiiiiiiiiins s . 08/26/2024 . |PRIVATE .....ovvvvvvnnnnnnnn fooveeeeenenennnnenns |0 4,570,720 | 5,000,000 |........ 5,472,350 |........5,446,939 |....ooooiiiiiins [ounennnnn(9,397) [enniiiiiiiiiiis oo (9,397) | s 5,437,542 |.cooeiiiiiiiiies s (866,822) |...... (866,822) [........... 231,875 |. 02/15/2045 . |1.G FE ....
SINKING FUND REDEMPTION
..2893211-AA-3 | ELM ROAD GENERATING ......ccoooiiiiiiiiiiiiiiiiiies [erennn L 08/11/2024 . | evvvvvviniiinnninnininiiinins e |00 806,980 e 306,980 |........... 305,738 [....vvnnnnn806,749 [oiniiiiiiis oo 282 | e 282 [ o 306,980 [oooooiiiiiiiiies oo e . 02/11/2030 . [1.F FE ....
..20248H-AB-9 | EMPOWER FINANCE 2020 ........ccvvvvvvvvevrnrnnnnnns [oeeennn . 08/26/2024 . |PRIVATE .....ovvvvnnnnnnnnns foeveeeeeeeeeeeeeenns | 1,644,719 |, 2,000,000 |........ 2,000,000 |........2,000,000 |....oovriiiiiins Jooeeriiiiiiiiies v fevviiiiiiiiines o fon 2,000,000 |oeeeeeeiieeeens feeees (355,281) |...... (355,281) . 03/17/2031 . [1.F FE ....
.. 20364W-BA-5 |ENTERGY LA LLC ...oevviiiiiiiiiiiiiiiiiiiiiiiiiiinns [eeennn . 08/26/2024 . | PRIVATE ... .......4,713,325 |........ 5,000,000 |........ 6,092,450 |........5,847,948 ... [oeeeenn (56,968) |oooeeeeiiiiiiins | (56,968) |ovviiiiiiiiiiins feeeies 5,790,981 ... (1,077,656) |... (1,077,656) . 03/15/2033 . [1.F FE ....
..30231G-AN-2 | EXXON MOBIL CORP ... [ . 08/26/2024 . |PRIVATE ....ovvvvvvnnnnnnnns foeeeeeeeeeieeeeeenes | 4,102,217 |........ 5,000,000 |[........ 5,274,800 |........ 5,253,538 [.....ovvvvvunnnn foeeeenen (5,696) |oeeeeiiiiiiiins et (5,698) [evveiiiiiiiiiins fevninns 5,247,841 ... (1,145,565) [... (1,145,565) . 03/06/2045 . (1.D FE ....
..30231G-BF-8 |EXXON MOBIL CORP ..o [ . 08/26/2024 . |PRIVATE ....ovvvvvinnnnnnnns fooeeeeiieiiieeeenns | 25,161,900 |....... 27,000,000 ... (6,922,317)|... (6,922,317) . 03/19/2040 . (1.D FE ....
..30231G-BG-6 | EXXON MOBIL CORP ... [ . 08/26/2024 . |PRIVATE ....ovvvvvvnnnnnnnns fooeeeeeeeieieeeeeens | 45,249,707 |....... 50,000,000 .. (14,848,251) [.. (14,848,251) . 03/19/2050 . (1.D FE .
..30251B-AC-2 .| 08/26/2024 . [PRIVATE ... Joeeeeeieceeiiceeeees feveee 6,985,707 |........ 6,145,000 ... (2,012,675) |... (2,012,675) . 12/14/2040 . [1.E FE .
..30251B-AE-8 . |- 08/26/2024 . ..868, 146 .... 870,000 (218,503) |...... (218,503) . 02/01/2043 . [1.E FE .

. 02/25/2048 . [1.A ........
. 01/15/2047 . |2.B FE ....
. 10/17/2048 . |2.B FE ....

.. (41)
(37,932)
(64,638)

... 18,434 |.
11,895,016 |.
18,704,428 |.

..3136B0-TE-6 | FNVA REMIC TRUST .
..31428X-BN-5 | FEDEX CORP
..31428X-BS-4 | FEDEX CORP

09/01/2024 . [ MBS PAYDOIIN .
08/26/2024 . | PRIVATE
08/26/2024 . | PRIVATE

... 18,393
. 8,637,647
14,040,340

... 18,393
10,000,000
.15,000,000

e (A1) )
.. (37,932) |.

... (3,219,436) |... (3,219,436) |..
... (4,599,450) |... (4,599,450 |..
.. (6,373,034) ... (6,373,034)

.18,909,000 |. 18,639,790

.. 31428X-CA-2 | FEDEX CORP ....oovniiiiiiieeiiiiieeeeeiiiieeeeein | eeeeens . 08/26/2024 . [PRIVATE ......oovviviiiiins forneeeniiiieeeenn s 19,696,793 |....... 20,000,000 |....... 26,450,750 |....... 26,167,879 |.... .. (98,052) ... 26,069,827 |.. K . 05/15/2050 . [2.B FE ....

..341081-EX-1 |FLORIDA PUR & LT CO .ooeennrriiiieiiiiiiieceeis | e . 08/26/2024 . [PRIVATE ........cooeiiieees |oeeeeiiiineeeeens |-..... 6,260,930 [........ 5,631,000 |........ 8,449,259 |.... -(107,466) [..vveeeeeeiis | 7,871,037 |.. ... (1,610,107) ... (1,610,107) . . 06/01/2036 . [1.E FE ...

..341081-FB-8 |FLORIDA PR & LT CO .ooovvunviiiiieniiiiiiieiiis | eeeens . 08/26/2024 . [PRIVATE ... cor e [200.5,522,440 |l 5,000,000 |........ 6,457,550 |.... < (398,918) [ s 6,204,632 |..cooeiiiiiinns [ (682,192) |...... (682,192) ...269,028 |. 04/01/2039 . [1.E FE ....
SINKING FUND REDEMPTION

..346845-AG-5 | FORT BENNING FAMILY ......ccoviiiiiiiiiiiiiiiiines | eeeeens 0771572024 . [ e [ [ 34310 [ 34,310 [oveeeennn. 29,317 oo 34,202 | e 108 | [ 108 i [l 3310 [ L [ 2,089 |. 01/15/2051 . |2.C FE ....

12,770,108
. .5,861,519
........ 3,186,603 |..

10,000,000 .12,945,900 |. 12,816,158 |.
..6,000,000 ..5,799,540 |.

........ 2,600,000 |........ 3,265,018 |....

..356137L-AK-1 | FOX CORP ...
..354613-AL-5 | FRANKLIN RESOURCES |
..361448-AU-7 | GATX CORP

08/26/2024 . | PRIVATE
08/26/2024 . | PRIVATE
....... . 08/26/2024 . [PRIVATE ...

.. (46,050) .
... 13,665 |.
.. (13,920) |-

.. (2,924,598) |... (2,924,598) |..
(800,367) [........ (800,367) |..
...... (664,016) |...... (664,016)

605,616 |. 01/25/2049 . |2.B FE ....
. 78,933 |. 10/30/2030 . |1.F FE ...
128,064 |. 03/15/2044 . |2.B FE ....

..362341-6V-6 | GSR MTG TR 2006-1F .....evvvvieniiiiiiiieiiiiiins | eeeeens . 09/01/2024 . (MBS PAYDOMN . ... 3,593 |.... . 02/25/2036 . [3.B FM ....
..362341-7N-3 | GSR MTG TR 2006-1F ......oovveeriiiiiiieiiiiins | e . 09/01/2024 . . ..908,072 |.... (1,827) |........ (1,827) . 02/25/2036 . [1.D FM ...
..369550-BH-0 | GENERAL DYNAMICS COR ......oeeeeiiiiiiiiieeiiiins | eeeeens . 08/26/2024 . [PRIVATE .......ccoovivvenns |oeneeninnineeennns oo, 4,620,081 f........5,000,000 |........ 6,326,900 |.... .. (1,480,233) ... (1,480,233) . 04/01/2040 . [1.F FE ...
..370334-CH-5 | GENERAL MLS INC ....cooviiiiiiiiiiiiiiiceeiiies | e . 08/26/2024 . ceeerreeeeeeenns feeec [000.9,307,950 [l 9,926,000 |........ 9,464,939 |........9,544,618 |....oooooeiiiiis [ 12,243 i 12,248 i 9,566,861 |..ooeeenniiiees [ennns (158,902) |...... (158,902) . 04/17/2038 . |2.B FE ....
.. 37045V-AH-3 | GENERAL MTRS CO ..oeovvvviiieeeiiiiiieeeeiiiiiees | eeeeans . 08/26/2024 . [PRIVATE ......cccoviivnnnns |oeeemiinninneennns |-0...4,881,539 [, 5,000,000 |........ 5,193,200 |........5, 143,160 |....cccvvvenens fonnnens (6,428) |oeeiniiiiiiiiss [ (6,428) | [ 5,136,782 |ooeniiiieeenns [ (255,194) |...... (255,194) . 04/01/2035 . |2.B FE ....
..37045V-AJ-9 | GENERAL MTRS CO . |- 08/26/2024 . [PRIVATE ... .nnnn9,281,975 |l 10,000,000 |........ 9,797,500 |.... e 2,998 [ (2,998 [ e 9,826,308 |..ooeeeiiiiines [ (544,333) |...... (544,333) . 04/01/2045 . |2.B FE ....
.. 373334-R-3 | GEORGIA PR CO - |- 0872672024 . [PRIVATE .....ooiiviiiiinnns |oeeeniiiineeenins [eeeens 1,770,361 |........ 1,735,000 |........ 2,331,753 [..000in 2,259,266 |.vvveiiniiiin foeeenn (16,269) |. o (16,269) [ovvveeieeiiiiis | 2,282,997 fovvvvviieiiis | (472,636) |...... (472,636) . 06/01/2040 . [1.G FE ....
..375558-BD-4 | GILEAD SCIENCES INC 08/26/2024 . | VARIOUS . 2,830,271 ..3,000,000 ..3,939,540 |. .. (18,553) . (18,553) .3,835,216 ... (1,004,945) [... (1,004,945) |.. . 03/01/2046 . |2.A FE ...
..375558-BS-1 | GILEAD SCIENCES INC ... 08/26/2024 . | PRIVATE ... 3,667,959 ..5,000,000 ..4,977,550 |. .4,980,450 |. .. 612 .4,981,062 .. (1,313,108) [... (1,313,103) |.. . 10/01/2040 . [2.A FE ....
..37950P-AA-5 | GLOBAL SC FINANCE SRL ... 09/17/2024 . | MBS PAYDOIIN . .. 893,626 ..895,340 |. . (1,714) .893,627 . 10/17/2040 . [1.F FE ....
.. 37959P-AG-2 | GLOBAL SC FINANCE VIT SRL ..oevvvvieieiiiiiiaes | eeeens . 09/17/2024 . (MBS PAYDOIN ... .. 283,545 ..283,768 |.... wen (223) ... .283,545 |.. . 08/17/2041 . [1.F FE ...

..384802-AB-0 | GRAINGER W W INC ...oeeeeneieiieeiiiiiees | e . 08/26/2024 . [PRIVATE ......oooiiiiiiiins [oeeeeeiiiiieeeees [ 4,872,845 |........ 5,109,000 |........ 5,777,472 |........ 5,713,257 |oeeveiiiiiiaees fonnes (12,979) | oo s (12,979) |.eoiieeees et 5,700,278 827,433) |........... 163,857 |. 06/15/2045 . |1.E FE ...

SINKING FUND REDEMPTION
..39121J-AE-0 | GREAT RIV ENERGY .
..404530-AC-1 | HACKENSACK MERIDIAN

07/01/2024 .

. ..317,954
08/26/2024 . | VARIQUS

..4,400,000

..381,278 |
.. 4,340,224 |.

..319,279 |
. 4,347,398 |.

.(1,325) |
..1,523 |

..(1,325) .317,954

.4,348,921

.19,885 |. 07/01/2038 . |1.G FE ....

. 09/01/2041 . |1.D FE ....

(1,077,639) |..

(1,077,639) |.

..406216-BJ-9 | HALLIBURTON CO ... 08/26/2024 . | PRIVATE 10,000,000 .10,683,325 |. 10,565,808 |. .. (28,891) . 10,536,916 (567,765) |...... (567,765) |.. . 11/15/2035 . |2.A FE ...
..422188-AF-5 | HEALTH CARE SVC CORP .. 08/26/2024 . | PRIVATE ..5,000,000 ..5,139,000 |. .5,003,470 |. .(9,390) | (9,390) (655,708) |...... (655,708) |.. . 06/01/2030 . [1.G FE ....
..422188-AH-1 | HEALTH CARE SERVICE CORP ........ccociiireeeeeis | aeeens . 08/26/2024 . [PRIVATE ......ooooiiiiiiins [oemeeeiiiieeeeees [0 12,420,261 [, 17,938,000 |....... 17,728,716 |.......17,735,090 |..ccooeveeiiiis foeeeennns 3,207 |. .. (5,309,035) ... (5,309,035) . 06/01/2050 . [1.G FE ....

..42824C-AX-7 |HEWLETT PACKARD ENTE ........ccccvveriiiiiniiiinis | eeeens . 08/26/2024 . [PRIVATE ......oovvviiinnnnns Joveeeiiiniiiiiiannn foueen 5,434,144 |........ 5,000,000 |........ 6,240,300 |........ 5,989,317 |.ooviiiiiiiiins fonnes (45,939) [.ovvvrreiiiiine e (45,939) [.vvvereiiiiinnn e 5,943,378 |.oooviiriienns fouen (509,233) |...... (509,233) . 10/15/2035 . [2.B FE ....
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..437076-AV-4 | HOME DEPOT INC ...coooeiiiiiiiiiiiiiieiieiieiceeeeee [ . 08/26/2024 . |PRIVATE ....ovvvvvninnnnnnns fooeeeeeiiiieieeeeees | 1,558,440 |........ 1,401,000 |........ 1,998,947 |........1,983,463 |.....ccoeeeiiiss |t (16,101) |. (16,101 | s 1,917,363 |oooeeiiiiiiiiies |oeens (358,923) |...... (358,923) . 04/01/2041 . [1.F FE ....
..437076-BX-9 | HOME DEPOT INC ...oooeeeeieeieieeeeeeeeeeeeeeeeeeeee [ . 08/26/2024 . |PRIVATE ....ovvvvvvnnnnnnnns foeeeeeeeeeeeeeeeeens | 11,132,961 |....... 12,000,000 14,602,057 |.....ccoeeeeiens |oeeenns (46,460) |. .. (46,460) |... ... (3,422,637) |... (3,422,637) . 12/06/2048 . [1.F FE ....
..437076-BZ-4 |HOME DEPOT INC ...coooeeiiiiiiiiiiiiieiieiiceceeeeee [ . 08/26/2024 . | PRIVATE ... .8,774,630 |....... 12,005,000 11,644,639 |....ooooeeiiinns |eeeeenns 5,821 ... (2,875,830) |... (2,875,830) . 12/15/2049 . [1.F FE ....
..437076-CC-4 |HOME DEPOT INC ..ooooeeeeeieeeeeeeeeeeeeeeeeeceeeeee [ . 08/26/2024 . | PRIVATE ... ..9,958,774 |....... 12,000,000 12,116,519 |.... .. (2,154,003) |... (2,154,003) . 04/15/2040 . [1.F FE ....
..45783N-AA-5 | INSTAR LEASING [ 11, LLC ..eevvreeeeiniiiiiiiiiinns [eeennn . 09/15/2024 . | MBS PAYDOMN . ... 64,054 ...64,088 |.... O . 02/15/2054 . [1.F FE ....
..458140-AK-6 | INTEL CORP .......evvvvrmmmmnnnniinininiiiniinnninanns [ eeeens . 08/26/2024 . 3,058,309 |........3,405,000 [........4, ........ 4,390,162 |.... . . ........4,361,720 |.. ... (1,303,411) [... (1,303,411) . 10/01/2041 . [2.A FE ....
..458140-BM-1 | INTEL CORP ......eevvememmnennnninennenennnnnannannnns [ oeeennn . 08/26/2024 . |PRIVATE ....ovvvvvvnnnnnnnns fooeeeeieiiiieeeienns e 8,571,296 |...... 10,000,000 |....... 12,822,900 |....... 12,654,805 |.....cooeeieenns |oeeens (43,818) |. L (43,818) | e 12,610,987 |.. ... (4,039,691) |... (4,039,691) . 03/25/2050 . [2.A FE ....
..458340-AA-7 | INTEGRIS BAPTIST MED ......ccoviinmmnnnninniinnnnn [ . 08/26/2024 . |PRIVATE ....ovvvvvvinnnnnnns foeeeeeeeeeeeeeeeenes | 7,947,478 |...... 10,000,000 |....... 11,588,800 |....... 11,501,703 |ovvvvvviiiiiiins fevnnns (24,895) |. .. (24,8%) | e 11,476,808 |.. ... (3,529,330) |... (3,529,330) . 08/15/2050 . [1.G FE ....
..459200-KB-6 | INTERNATIONAL BUSINE ......oovvvvveiiiiiiiiiiiiiees [oeennn . 08/26/2024 . |PRIVATE ....ovvvvvvnvnnnnnns fooveeeeeiiiieeeeeens | 9,084,802 |...... 10,000,000 |....... 12,372,200 |....... 12,058,175 |.oooeeeeiiiiinns |eeens (72,232) | .. (72,232) |... 11,985,943 |.. ... (2,901,141) |... (2,901,141) . 05/15/2039 . [1.G FE ....
..459200-KC-4 | INTERNATIONAL BUSINE 08/26/2024 . | PRIVATE ... 14,277,271 .16,541,000 .20,556,622 |. 20,296,243 |. .. (65,608) |. (65,608) 20,230,635 .. (5,953,364) |... (5,953,364) |.. . 05/15/2049 . [1.G FE ....
..46619R-AA-4 | JGWPT XXXV LLC . 09/15/2024 . | MBS PAYDOMN . 47,087 54,297 |. 47,540 |. (453) |. . (453) 47,087 . 03/15/2058 . [1.A FE ....
..46628Y-AS-9 | JP MORGAN MTG TR . 09/01/2024 . | MBS PAYDOMN . .5,301 YA 5,006 10,308 . . 07/25/2036 . (1.D FM ....
..478160-BJ-2 | JOHNSON & JOHNSON ......eevvvvvvvvvnenniniiiniiiinns [eeennn . 08/26/2024 . | PRIVATE .2,772,631 |.... .. (26,496) |. (26,496) |... ... 2,746,135 |.. (329,710) |...... (329,710) . 12/05/2033 . [1.A FE ....
..478160-BU-7 | JOHNSON & JOHNSON .......evvvvvvvvnrnnnnnnniinniinns [eeennn . 08/26/2024 . |VARIOUS ..oovvvviniiiiiiins oo s 1,851,220 ........ 2,064,357 |.... ... (3,000) | 2 (3,000) |veeeieieeeiees i 2,061,357 |.. (210,136) |...... (210,136) . 03/01/2036 . [1.A FE ....
..478160-CG-7 | JOHNSON & JOHNSON .......evvvvvvvvvnennnnininiiiinns [eeennn . 08/26/2024 . |VARIOUS ...ooovvviiiiiiiiins oo | 18,591,813 |....... 21,663,000 |....... 23,697,132 |.......23,591,371 .. (38,301) | L (38,301) | e 23,553,071 |.. .. (4,961,258) |... (4,961,258) . 03/03/2047 . [1.A FE ....
.. 48249D-AA-9 | KKR GROUP FINANCE LL ....covvvvvvvriviiiiiiiiieiins [eeennn . 08/26/2024 . |PRIVATE .....ovvvvvnnnnnnnns Joeveeeeeeeeeeeeennns | 1,311,013 | 1,310,000 |........ 1,445,310 |.... ....(2,533) | < (2,533) | e 1,421,258 | | (110, 245) | (110,245) . 02/01/2043 . [1.F FE ....
..48250A-AA-1 |KKR GROUP FINANCE CO .....ooovvvvvviiniiiiiiniinnns [oeinnn . 08/26/2024 . |PRIVATE ....ovvvvvnnnnnnnnnn fooveeeeeeeeeeeenenns [0 1,327,396 |, 1,390,000 |........ 1,800,926 |.... ....(9,000) |. (9,000) | e 1,765,120 |oovvevviiiiiennn [onnnnn (437,724) ... (437,724) . 06/01/2044 . [1.F FE ....
.. 48255B-AA-4 |KKR GROUP FIN CO X L .evvvvvrvriiiiiiiiiiiiiiiiiins [ . 08/26/2024 . |PRIVATE ......ccovvvvnnnnnn Joeeeeeeeeeeneneneens ... 10,506,930 |....... 15,000,000 |....... 14,625,900 |.......14,641,133 |.....oooeeiiins |t 5,117 |. B A O 14,646,250 |.. ... (4,139,321) [... (4,139,321) . . 12/15/2051 . [1.F FE ....
..483050-AB-9 |KAISER FNDTN HOSP/HL ....ooovvviiiiiiiiiiiins [ . 08/26/2024 . |PRIVATE ....ovvvvvvnvnnnnnns fooveeeeeiiiieeeeeens | 5,772,884 |........ 5,800,000 |........ 7,707,910 |.... .. (46,781) | (46,781) [cevvvvnnrininnnn foeennn 7,445,355 |.. ... (1,672,471) ... (1,672,471) ...255,260 |. 04/01/2042 . 1.D FE ....
..494550-BU-9 | KINDER MORGAN ENERGY .........ccevvvvvvrrrrrrinnnns [eenennn . 08/26/2024 . | VARIOUS ... . 1,748,031 |........ 1,787,000 |........ 2,075,047 |.... ... (5,820) | e (5,820) e i 2,053,253 |.ooeeeiiiiieeees oenns (305,221) |...... (305,221) 47,777 |. 03/01/2044 . 2.B FE ....
..49456B-AH-4 | KINDER MORGAN INC DE 08/26/2024 . | PRIVATE 9,837,909 10,000,000 .12,309,800 |. .. (43,500) | (43,500) 12,102,211 ... (2,264,302) |... (2,264,302) |.. . 06/01/2045 . (2.B FE ....
..49456B-A0-4 | KINDER MORGAN INC 08/26/2024 . | VARIOUS 10,000,000 .13,007,800 |. .. (51,198) |. (51,198) . 12,776,889 ... (3,404,625) |... (3,404,625) |.. . 03/01/2048 . (2.B FE ....
..501044-DG-3 | KROGER CO . 08/26/2024 . | PRIVATE ... e [ [l 5,288,770 ...l 6,000,000 |........ 7,175,460 |.... (21,985) |. = (21,985) | e 7,089,575 |.. .. (1,850,805) |... (1,850,805) . 02/01/2047 . [2.A FE ....

SINKING FUND REDEMPTION
..526602-AE-7 | LEONARD WOOD FAMILY .....evvvvvvmvmmmmmnnnnnnnnnnns [oeeenn . 07/15/2024 . LLT7,017 e 77,017 | 80,483 . JRRRR /1<) AU RO 81 A AP (SRR R . 07/15/2040 . [2.C FE ....
..53079E-BJ-2 |LIBERTY MUT GROUP IN .......evvvvvvmmnnnnnnninnnnns [oeennn . 08/26/2024 . | PRIVATE ... 15,299,158 |....... 20,000,000 |....... 20,567,800 20,546,373 |.... . (8,086) ... (5,239,158) |.... (5,239, 158) . 10/15/2050 . (2.B FE ....
SINKING FUND REDEMPTION

..54143\1-AA-4 |LOGISTICS 1 MI TN VA SR ..oevvvvviiiiiiiiiiiiiinns [ . 08/30/2024 . ... 23,409 |............ 23,409 |...ooeeens 23,409 |............ 23,409 [.... . 10/10/2042 . (1.D FE ....

..543190-AB-8 | LONGTRAIN LEASING Il ...oevvvnniiniiiiiiiiiiiiiiinn [ oo . 09/15/2024 . | MBS PAYDOMN . 25,277,901 |....... 25,277,901 |....... 25,996,095 |.......25,391,052 |.... .(113,150) |... . . 01/15/2045 . [1.F FE .

..546676-AV-9 | LOUISVILLE GAS & ELE ........coeeeeiiiininnnnnns [ . 08/26/2024 . | PRIVATE ... ..2,661,529 |........ 2,955,000 |........ 3,665,087 |........3,584,908 |.... L (15,579) | s 3,569,329 |....ccoeeiiieens |oennn (907,800) |...... (907,800) . 11/15/2043 . [1.F FE .
..548661-DQ-7 |LOWES COS INC ...oooovvvriiiiiiiiiiiiins [ . 08/26/2024 . | PRIVATE ... .8,221,866 |...... 10,000,000 |....... 11,195,600 |.......11,133,267 |.... L (21,916) | e 11,111,351 |.. .. (2,889,485) |... (2,889,485) . . 05/03/2047 . [2.A FE ....
..56585A-AH-5 | MARATHON PETE CORP .........ccevvvvivviiiiiiiiieenns [ . 08/26/2024 . |PRIVATE ......oovvvvvnnnnnns Joeveeeeneeenennnnnns |00 6,629,140 |.oo. 7,429,000 |........ 6,944,104 |.... 1,536 | e 7,015,907 |.. ...334,253 |. 09/15/2044 . 2.B FE ....
..571676-AC-9 | MARS INC DEL . |- 08/26/2024 . | PRIVATE ... ..4,070,495 |........ 4,439,000 |........ 5,370,968 |.... . [EXRee1) T A R, 5,128,599 |.. ... (1,058,105) |... (1,058,105) ...144,268 |. 04/01/2034 . (1.E FE ....
..576360-AQ-7 | MASTERCARD INCORPORA .. .| 08/26/2024 . [PRIVATE ...cooeviiiiiiiiiis |oeeeeineeeeieeeeeens fovneas 8,485,623 |...... 10,000,000 |...... 10,768,000 [T [ETRRN (11,815) . . (11,815) |... 10,723,990 |.. ... (2,238,367) |... (2,238,367) ...352,917 |. 03/26/2050 . 1.D FE ....
..58013V-FK-5 | MCDONALDS CORP ... 08/26/2024 . | VARIOUS 10,883,291 .14,000,000 .14,666,080 |. 14,636,249 |. ..(10,648) |. 14,625,601 .. (3,742,310) |... (3,742,310) |.. 246,701 |. 09/01/2049 . |2.A FE ....
..581567-BS-3 | MCKESSON CORP ..... 09/16/2024 . | DIRECT . 10,000 10,000 ...10,025 |. ...10,004 |. . (4) ] ..10,000 [ ...570 |. 02/15/2026 . [2.A FE ....

..582839-AF-3 | MEAD JOHNSON NUTRITI 08/26/2024 . | PRIVATE ,502,588 ..8,750,000 .11,060,625 |. 10,788,574 |. .. (62,242) |. 10,726,332 ... (1,223,744) |... (1,223,744) |.. 423,038 |. 11/01/2039 . |1.G FE .
..58933Y-AT-2 |MERCK & CO INC .....coeveriiiiiiii [ . 08/26/2024 . | PRIVATE ... 8,362,039 |...... 10,000,000 |....... 10,510,900 |....... 10,481,354 |.... ..(10,701) |... 10,470,653 |.. ... (2,108,614) ... (2,108,614) ...386,444 |. 02/10/2045 . (1.E FE ....
..58933Y-Al-5 |MERCK & CO INC ..oooeveeeiiiiiiiiiei [ . 08/26/2024 . |PRIVATE ....ovvvvvninnnnnnns fooreeeieiiieeeeeenns | 8,596,221 |...... 10,000,000 |....... 10,971,600 |....... 10,928,155 |.... = (15,807) | e 10,912,348 |.. ... (2,316,127) |... (2,316,127) .. 387,778 |. 03/07/2049 . (1.E FE ....
..609207-AP-0 | MONDELEZ INTL INC ..coooeeeiiiiiiiieieieeeeeeeeeeee [ . 08/26/2024 . |PRIVATE ....ovvvvvvvnnnnnnns foeeeeeeeeieeeeeeeens | 11,478,120 |....... 13,000,000 |....... 15,354,560 |....... 15,243,340 |.... = (39,678) |eeeiiiiiiiiiinn [ 15,203,662 |.. ... (3,725,542) ... (3,725,542) ...482,670 |. 05/07/2048 . [2.B FE ....
..610202-BP-7 | MONONGAHELA POWER CO .....oooevvvveiiiniiiiiiiiinns [eeennn . 08/26/2024 . |PRIVATE ....ovvvvvvnvnnnnnns fooveeeeeiiiieeeeeens | 4,610,867 |........ 4,715,000 |........ 6,487,840 |........6,287,157 |.... L (38,940) | e 6,248,216 |.. ... (1,637,349) |... (1,637,349) ...177,520 |. 12/15/2043 . (1.G FE ....
..638612-AM-3 | NATIONWIDE FINL SVCS ....oevvvvrvrrrriiriiiieinnens [eeennn . 08/26/2024 . |PRIVATE ....ovvvvvvnnnnnnnns foeeeeeeeeieeieeeeens | 10,374,115 |....... 12,999,000 |....... 13,922,189 |....... 13,869,455 |.... (40 | e 13,855,354 |.. .. (3,481,239) |... (3,481,239) ...374,588 |. 11/30/2049 . (1.G FE ....
..63946B-AG-5 |NBCUNIVERSAL MEDIA L ...eevvveiiiiiiiniiiiiiiiinnns [eeennn . 08/26/2024 . |PRIVATE ....ovvvvvvnvnnnnnns fooeeeeiiieiieeeeenes | 1,649,001 |........ 1,625,000 |........ 2,272,525 |........2,186,972 |.... . (19747 | e 2,167,225 |.. .81,916 |. 04/01/2041 . (1.G FE ....
..654106-AM=5 [NIKE INC ....ooorrreeriiiie [ . 08/26/2024 . |PRIVATE ....ovvvvvvnnnnnnnns foeeeeeeeeeeeeeeeeens | 14,445,095 |....... 18,517,000 |....... 18,975,506 |.......18,9585,885 |.... ... (7,230) | . (7,230) ... .. ... (4,503,560) |... (4,503,560) 571,134 . 03/27/2050 . |1.E FE ....
..66988A-AE-4 | NOVANT HEALTH INC ......eevmmimmiiiiiiiiiiiiiiiins [ e . 08/26/2024 . |PRIVATE ...oovvvvvinnninnnns fooeeeeiieieieeeeeens | 13,597,386 |....... 15,000,000 |....... 18,843,500 |....... 18,479,702 |.ooovveeeiieenns |oeeens (86,377) |. L (86,377) | e 18,393,325 |.. ... (4,795,939) |... (4,795,939) ...537,269 |. 11/01/2043 . (1.E FE ....
..67066G-AG-9 |NVIDIA CORPORATION .......eeveevveeeeeieeeeeeieeeees [ . 08/26/2024 . |PRIVATE ...ovvvvvvvnnnnnnnns Jooeeeeeeeeeieeeeeees oo 13,169,562 |....... 15,000,000 |....... 15,706,200 |....... 15,647,939 [.vvvvvnnnnnn fooennn (20,988) |. .. (20,988) |..iviiiiiiiiiies evenns 15,626,951 .. (2,457,3%9) ... (2,457,399) ...473,958 |. 04/01/2040 . [1.D FE ....
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. 677071-AG-7 | OHANA MILITARY CUNTY .....oiiiiiiiiiiiiiiins [ oo . 08/26/2024 . |PRIVATE ......evvvvvnnnnnnnn Jooveeeeeeeneeeeeenns |00 6,181,080 | 6,000,000 |........ 7,483,232 |........7,202,905 |.ocooviiiiiiiinr feunene (48,866) |. .. (48,866) |..eeeeeeiiiiiies e 7,154,088 [ o (972,958) |...... (972,958) ...313,083 |. 10/01/2036 . 1.D FE ....
..68389X-Al-5 | ORACLE CORP ........ceveiiiiiiieiiiieii [ . 08/26/2024 . |PRIVATE .....ovvvvvnnnnnnnns Joeveeeeeeenneeneenns |00 4,394,436 | 5,000,000 |[........ 6,391,350 |........6,246,732 [...ovvvrinnnnnn foeennn (30,507) | . (30,507) |veviiiiiiiieies e 6,216,225 |.. .. (1,821,789) |... (1,821,789) ...265,000 |. 07/08/2044 . [2.B FE ....
..68389X-BH-7 |ORACLE CORP ....ceoeeeeiiiiiiiiieiie [ . 08/26/2024 . |PRIVATE ....oovvvvvnnnnnnnnn foveeeeeeennenennnns | 4,451,074 |, 5,000,000 |........ 5,115,600 |.... ... (4,110)]. (4 M0) | s 5,089,721 [ s (638,647) |...... (638,647) ...214,424 . 07/15/2036 . [2.B FE ....
..68389X-BZ-7 |ORACLE CORP ......ceeeiiiiiiiiieeiiiiieeee [ . 08/26/2024 . |PRIVATE ......ovvvvvnnnnnnnn foeveeeeeeeenennenens |0, 8,082,620 |...... 10,000,000 |....... 10,306,500 |.... ... (8,068) | S (8,088) |eeeeiiiiiiiiees v 10,267,681 |.. ... (2,185,061) ... (2,185,061) ...335,597 |. 03/25/2041 . [2.B FE ....
..70450Y-AE-3 |PAYPAL HLDGS INC ..o [ . 08/26/2024 . |PRIVATE .....oovvvvvnnnnnnnn fooveeeeeeeennenenens [......9,320,476 |...... 10,000,000 |....... 10,552,600 |....... 10,376,434 |.... .. (42,419) | (723 o) AR 10,334,014 |.. ... (1,013,538) |... (1,013,538) ...257,292 |. 10/01/2029 . 1.G FE ....
..713448-DP-0 |PEPSICO INC ....cooeeeiiiiiiiieiei [ . 08/26/2024 . | PRIVATE ... .......8,023,23% |...... 10,000,000 |....... 10,495,000 |....... 10,468,507 |.... ....(9,59) |. (9,59) | s 10,458,912 |.. ... (2,435,677) |... (2,435,677) .. 306,667 |. 10/06/2046 . (1.E FE ....
.. 713448-DV-7 |PEPSICO INC ..oooveeeeeeiiiiiiiieii [ . 08/26/2024 . |PRIVATE ....ovvvvvvnnnnnnnns fooeeeeieiiiieeeienns e 7,294,100 |........ 8,344,000 |........ 9,515,247 |........ 9,454,385 |.... (21,905) |. = (21,905) | e 9,432,480 |.. ... (2,138,380) |... (2,138,380) ...272,571 |. 05/02/2047 . (1.E FE ....
.. T13448-EU-8 |PEPSICO INC ...ccoeeeeiiieieeiee [ . 08/26/2024 . |PRIVATE ....ovvvvvvvnnnnnnns foeeeeeeeeieeeeeeeens | 12,180,471 |....... 15,000,000 |....... 16,275,300 |.......16,218,940 |.... (20,315) | .. (20,315) |... 16,198,626 |.. ... (4,018,155) (... (4,018,155) ...509,010 |. 03/19/2050 . [1.E FE ....
LT17081-EK-5 |PFIZER INC .....ovvviiiiiiiiiiiiiiiiiins [ . 08/26/2024 . |PRIVATE ....ovvvvvinninnnnnn fooeeeeiiiiiieeeeeens | 11,728,515 |....... 13,282,000 |....... 15,412,698 |.......15,312,374 |.... (36,350) | .. (36,350) |... 15,276,025 |.. .. (3,547,500) |... (3,547,509) ...528,402 |. 09/15/2048 . 1.F FE ....
..740189-AH-8 | PRECISION CASTPARTS 08/26/2024 . | PRIVATE 2,393,410 ..2,750,000 ..3,231,443 | .3,176,084 |. .. (11,555) | (11,555) . 3,164,529 (771,119) |...... (771,119) [.. . 01/15/2043 . (1.C FE ....
..742718-DB-2 |PROCTER & GAMBLE CO 08/26/2024 . | PRIVATE . 1,887,751 ..1,675,000 ..2,304,867 |. .2,190,940 |. .. (27,942) | (27,942) .2,162,9%8 (275,247) |...... (275,247) |.. . 08/15/2034 . (1.D FE ....
.. 744320-CD-5 | PRUDENTIAL FINL INC 08/26/2024 . | PRIVATE ... 13,146,013 .15,000,000 .18,206,250 |. 18,128,876 |. .. (58,503) |. (58,503) 18,070,373 (4,924,360) |... (4,924,360) |.. . 03/27/2048 . [1.G FE ....
.. 746245-AA-7 | PURENEST FUNDING LLC ...oooeveeriiiieeiiiiiiiies [ . 09/20/2024 . | MBS PAYDOMN . 252,970 |l 252,970 [o.eeeeeeee 253,69 |...........253,695 |.... . K ieeee.... 253,695 .. . 12/22/2036 . [1.G FE ....
..78200J-AA-0 |RUSH SYS FOR HEALTH ......cooveeenieiienieees [ . 08/26/2024 . |PRIVATE .....ovvvvvvnnnnnnns Joeveeeeneeeneennenns [000...4,901,275 |l 5,000,000 |[........ 5,668,540 |........5,430,378 [...ovvviiiinnnn forennn (47,327) |. = (A7.327) | e 5,383,051 |.. . 11/15/2029 . [1.E FE ....
..808513-BA-2 | SCHIAB CHARLES CORP ......cccoeeiiiiiiiiiiiiiiiiens [eeennn . 08/26/2024 . |PRIVATE ....ovvvvvnnnnnnnnns Jooveeeeeeeeeeeeeenns [0 3,071,178 |, 3,220,000 |........ 3,515,049 3,416,278 |ooveiiiiiiiiiinn e (23,823) | RV :7X) | U SN 3,392,454 |.. . 05/22/2029 . [1.F FE ....
..83546D-AJ-7 | SONIC CAP LLC 2020-1 ......cooveerieeiiiiiiiiiieees [ . 09/20/2024 . | MBS PAYDOMN ... ...25,085 |.... . 01/20/2050 . (2.B FE ....
..83546D-AN-8 | SONIC CAPITAL LLC ...evvnniininniiiiiiiiiiiiiiiiiins [ . 09/20/2024 . | MBS PAYDOMN ... ... 12,502 |.... . 08/20/2051 . (2.B FE ....
..83546D-A0-1 | SONIC CAPITAL LLC ...ovvniiiiiniiininiiiiiiiiiinn [ . 09/20/2024 . | MBS PAYDOMN . BN e e O L[ O U . 08/20/2051 . (2.B FE ....
..855244-AS-8 | STARBUCKS CORP .......evvvremmmmnnnnnnnninnnannnnnnns [eeeennn . 08/26/2024 . | PRIVATE .6,177,616 |.... ... (1,449,507) |... (1,449,507) 186,163 . 11/15/2048 . |2.A FE ....
..871820-BD-8 | SYSCO CORP ....ooeeeeeeieieiiieiieeieeeeeeeeeeen [ . 08/26/2024 . | PRIVATE .7,604,914 |.... .. (1,838,843) |... (1,838,843) 264,063 |. 04/01/2046 .|2.B FE ....
..872480-AF-5 | TIF FUNDING |1 LLC . 09/20/2024 . | MBS PAYDOMN . ...38,186 |. ...646 |. 02/20/2046 . [2.A FE ....
..878091-BD-8 | TEACHERS INS & ANNUI 08/26/2024 . | PRIVATE ... K .3,319,840 |. 139,242 |. 09/15/2044 . |1.D FE ....
..88315L-AE-8 | TEXTAINER MARINE V11 09/20/2024 . | MBS PAYDOMN . ..123,928 ..126,174 |. .123,928 2,262 |. 08/20/2045 . |1.F FE ....
..88315L-AS-7 | TEXTAINER MARINE ... . |- 09/20/2024 . | VARIOUS ... . 120,000 .. 119,979 |. 120,000 . . 1,732 |. 08/20/2046 . [1.F FE ....
..886546-AD-2 | TIFFANY & CO NEW . . | 08/26/2024 . | PRIVATE , .29,505,000 .37,383,742 |. .(171,608) |. X 36,732,439 (1,093,200 |... (1,093,200 [.. ,305,186 . 10/01/2044 . |1.D FE ....
..89417E-AD-1 | TRAVELERS COMPANIES .........evvvvvvvvvvnnrnnnnnnns [oeeennn . 08/26/2024 . |PRIVATE ....ovvvvvvnnnnnnnns foeeeeeeeeeieeeeeenes | 3,156,210 |........ 2,776,000 |[........ 3,891,480 |........ 3,737,546 [...ovvvvirnnnnn foeennn (38, 114) |ovvveeeeiiieinns [ (38,114) [ o 3,699,432 |..cooeeiiiiieees |oenns (543,222) |...... (543,222) ...120,968 |. 06/15/2037 . [1.F FE ....
..89656G-AA-2 | TRINITY RAIL LEASING LP .....evvevvemeniinniinanns [eeennn . 09/19/2024 . | MBS PAYDOMN ... ...90,964 L9174 e (35) ). 1,369 |. 07/19/2051 . [1.F FE ....
..89683L-AA-8 |TRP 2021-2 LLC ....coeeerieiiieeeee [ . 09/19/2024 . | MBS PAYDOMN ... ..303,79% |...........302,027 |.... ... (101)]. . 06/19/2051 . [1.F FE ....
..904764-AH-0 | UNILEVER CAP CORP .......cevvvvverriiiiiiiiiiiiinens [eeeennn . 08/26/2024 . |PRIVATE ......ovvvvvnnnnnnns |ooveeeeenennennennns |0.....8,748,509 |........ 7,894,000 |....... 10,112,688 .9,541,755 |.... . 11/15/2032 . [1.E FE ....
..907818-DZ-8 |UNION PAC CORP .....eevvvvrvriiiiriiiiiiiniieneienens [eeeenn . 08/26/2024 . | PRIVATE ... .. 425,565 |.......... 500,000 |........... 535,965 |...........533,961 |.... . .. .23,113 |. 01/15/2045 . (1.G FE ....
..907818-EJ-3 |UNION PAC CORP .....eevvvveiiiiiiiiiiiiiiiiiiiiiiiees [eeeenn . 08/26/2024 . | VARIOUS ... 10,274,214 |....... 12,000,000 |....... 13,654,820 |.......13,561,778 |.... . 13,528,803 |.. .. (3,254,590) |... (3,254,590) ...297,000 |. 03/01/2046 . [1.G FE ....
..907818-EN-4 | UNION PAC CORP . 08/26/2024 . | PRIVATE 3,474,649 ..4,110,000 .. 4,463,213 |. . 4,445,710 | . (6,398) . 4,439,312 ......(964,663) [...... (964,663) |.. . 04/15/2047 . [1.G FE ....
..907818-FT-0 |UNION PAC CORP . 08/26/2024 . | PRIVATE 8,024,472 10,000,000 10,016,600 |. 10,015,619 |. . (462) 10,015,157 .. (1,990,685) |... (1,990,685) |.. . 05/20/2041 . [1.G FE ....
..920253-AF-8 | VALMONT INDS INC . 08/26/2024 . | PRIVATE . 5,218,008 ..5,480,000 ..5,271,028 |. .5,275,732 |. 3,617 .5,279,348 . (61,251) . . 10/01/2044 . (2.C FE ....
..92343V-AP-9 | VERIZON COMMUNICATI0 08/26/2024 . | PRIVATE 4,634,464 ..4,000,000 ..4,751,876 |. . 4,723,907 |. (22,954) .4,700,952 . (66,488) |. . 04/15/2038 . [2.A FE ....
..92343V-BZ-6 | VERIZON COMMUNICATIO 08/26/2024 . | PRIVATE 14,580,863 . 14,742,000 .15,724,849 |. 15,424,879 |. (36,070) . 15,388,809 (807,946) |. . 03/15/2034 . [2.A FE ....
. 92826C-AE-2 |VISA INC .ooooeeeiiiiiei [ . 08/26/2024 . |PRIVATE ....ovvvvvinninnnnnn fooeeeeiiiiiieeeeeens | 14,732,191 |....... 15,000,000 |....... 18,085,650 |....... 17,579,834 |.... . (130,035) | e 17,449,799 |.. ... (2,717,608) |... (2,717,608) ...435,750 |. 12/14/2035 . 1.D FE ....
.. 92826C-AF-9 [VISA INC ..ooeeeeeeiiiii [ . 08/26/2024 . |PRIVATE .....ovvvvvvnnnnnnns Joeveeeeeeennennennns [0 7,399,513 |l 8,023,000 |[........ 9,259,745 |........9,191,980 |.... . (24,69) |oeveiiiiiiiin e 9,167,281 |.. ... (1,767,768) |... (1,767,768) ... 241,492 |. 12/14/2045 . [1.D FE ....
.. 931142-CY-7 | WALMART INC ..o [ . 08/26/2024 . |PRIVATE ......ovvvvnnnnnnnnn Jooveeeeenennnnnnnnns |0 5,176,551 |, 5,000,000 |........ 6,156,550 |........6,000,202 |.... = (29,100) | e 5,971,093 |.ooevviviiiiinnn founne (794,542) ...209,028 |. 10/25/2040 . [1.C FE ....
..931142-DB-6 | WALMART INC ...cooeiiiiiiiiiiiiiiiiiieieicieeiiieien [ . 08/26/2024 . |PRIVATE .....ovvvvvvnnnnnnns Joeveeeeneeeneeneenns | 1,797,620 | 1,627,000 |........ 2,197,996 |........2,156,102 [.... (15,10 | e 2,140,911 [ s (343,291) . 04/15/2041 . (1.C FE ....
.. Q4973V-AN=7 | ANTHEM INC .....ovminiiiiiiiis [ . 08/26/2024 . |PRIVATE .....ovvvvvnnnnnnnnn Jooveeeeeeeneennnnnns |00..5,613,742 |, 5,000,000 |........ 6,853,900 |........6,531,481 |.... . (59,024) | s 6,472,457 o oo (858,715) . 06/15/2037 . [2.A FE ....
..9765811-AA-8 | WISCONSIN ALUM RESEARCH ..........cevvvvvvvvvnnnns [eeennn . 08/26/2024 . | PRIVATE ... ..5,000,000 ..5,438,700 |........5,308,877 |.... .5,275,921 |.. ... (1,219,367) ... (1,219,367) . 10/01/2049 . [1.A FE ....
..PPEG4L-HK-6 | PATTON BIP HOLDCO Il LLC .. . |- 08/09/2024 . | PRIVATE ... 169,821 |... 163,062 |.... e 165,174 | e 4,647 | 4,647 . 09/30/2028 . (1.B PL ....
..PPFO6F-1F-9 | OCM ENLK HOLDINGS LLC . |- 08/09/2024 . [PRIVATE .....cccovvnnnnnnnn |oeveeeeenneeeennnnns oo 1,284,086 | 1,284,086 |........ 1,282,979 |........ 1,242,085 [....ccoeeiiiiess |oeeeeennn 8,516 | [ 8,516 [eniiiiiiiiiiin s 1,247,601 .36,485 |.........36,485 . 09/30/2028 . (1.B PL ....
..PPFOEY-7T-1 | ATREIDES PAUL HOLDCO 2022-1, LTD. 08/23/2024 . | VARIOUS .. 2,389,841 ..2,389,841 |. X .2,389,841 . 08/16/2082 . |2.A Z .....
..PPFSL7-NH-1 | ARM MASTER TRUST LLC - SERIES 2020-1 ......... . 09/27/2024 . |PRIVATE ....ovvvvvvnnnnnnnnn Joveeeeeeeeeeeeeee. |.......3,846,154 |...... 3,846,154 |........ 3,846,154 |..vvvvvvvvvvnnnnnnns fovviiiiiiiiiiins fooveiiiiiiiiiis o e e fovienns 3,846,154 |. . 06/15/2026 . [1.F PL ....
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..PPG2CC-70-1 2022 Ceres Note Issuer LP CORPORATE ..... |....... . 07/15/2024 . | PRIVATE ... ..5,917 | 12/31/2043 . [2.A PL ....
..PPG2CC-71-9 12022 Ganymede Note Issuer LP .............cccoees [ennnn . 07/15/2024 . | PRIVATE ... 5,006 . 12/31/2043 . |2.A PL ....
..PPG2CC-72-7 2022 Titan Note Issuer LP ......cccoeviiiiiiiiiss [eeennn . 07/15/2024 . | PRIVATE ... ..5,912 | 12/31/2043 . [2.A PL ....
..PPG3L5-UF-5 |HARRELL 2023-1, LLC - Class D ..ccooeeeeeieeiees [nnnnnn . 07/18/2024 . | PRIVATE ... . 01/15/2037 .|2.B Z .....
..PPG4CB-71-0 |2022 Europa Note Issuer LP ...........cceveveeune [reennn . 07/15/2024 . | PRIVATE ... . 12/31/2043 . [2.A PL ...
..PPGACB-7J-8 2022 lo Note Issuer LP ........coovvviiiiiiiiniins [oeennn . 07/15/2024 . | PRIVATE ... . 12/31/2043 . (2.A PL ....
..PPGG7W-EH-7 | ISSERLIS 2023-1 LLC - Class D .......eevvvvvnnnn [eeennn . 07/18/2024 . | PRIVATE ... . 01/15/2037 .|2.B Z .....
..PPGG7W-EI-5 | JOHNSTON 2023-1 LLC - Class A ...ooevvvvvvvnnnns [eennnn . 07/18/2024 . | PRIVATE ... . 01/15/2037 . |1.A Z .....
..PPGGEA-72-8 |LCM GBP Note - Class A ....cccceeeeiiiiiiiiiiiiies [eeennn . 09/18/2024 . | PRIVATE ... e e e o e e .....36,879,673 |.....2,288,766 |........eeeiiinn [onnn 2,288,766 . 03/28/2044 . |3.B FE
..PPGGF2-2N-4 | ABPCI 11 DIRECT LENDING FUNDING VII LP . 07/19/2024 . | PRIVATE . 1,488,367 . ..1,487.129 K . 04/04/2032 . [1.C ........
..PPGGGO-61-2 | ELEMENTS FINCO LIMITED .. 08/20/2024 . | PRIVATE 11,861,490 .11 981,302 .11,861,490 |. . 04/29/2031 .
..PPGHBQ-D6-4 |LCM GBP Note - Class C 09/18/2024 . | PRIVATE . 7,833,688 .. 7,993,388 ..7,375,935 |. . 7,375,935 . . 03/28/2044 .
..PPGJSD-HL-3 |Project Rembrandt USD ............ccovvvviiviiiinns [eeeennn . 09/30/2024 . | VARIOUS ... 222,555 |... 220,737 |.... . K .38 .. ieeeee220,776 ). e 1,779 . 12/21/2028 .
..136385-AJ-0 | CANADIAN NAT RES LTD .. . 08/26/2024 . |PRIVATE .....ovvvvvvnnnnnnnn Joeeeeeeneennennnnnns |000...4,395,048 |l 4,035,000 |[........ 5,381,241 [.... 144, PP IR (43 137) N . (43 137) PP IR 5,101,658 [..cccceiiiiieees |oennn (706,610) |...... (706 610) . . 02/15/2037 .
..136385-AL-5 | CANADIAN NAT RES LTD . 08/26/2024 . | PRIVATE ..3,275,000 ..3,782,068 |. 3 693,842 |. .. (13,495) |. (13,495) .3,680,347 (141,745) |...... (141,745) |.. 193,885 . 03/15/2038 .
..391382-AB-4 | GREAT WEST LIFECO FI . 08/26/2024 . | PRIVATE ..6,393,000 ..7,321,9%7 |. . 7,257,605 |. .. (16,713) | (16,713) . . 7,240,892 (1,912,541) ... (1,912,541) |.. . 06/03/2047 .
..550222-AV-6 | MAGNA INTL INC . 08/26/2024 . |PRIVATE .....ovvvvnvnnnnnnns Jooveeeeeeeenennnnnns | 4,497,001 |, 5,000,000 |........ 5,086,930 |........5,061,365 |[.... ... (6,182) ] e (6,182) | e 5,055,183 |..ooevviiiiiinnn founne (558,182) |...... (558, 182) . 06/15/2030 .
..T1644E-AG-7 | PETRO-CANADA . 08/26/2024 . |PRIVATE .....ovvvvvvnnnnnnnn foeeeeeeeeeeeeeeeeens | 11,8241100 |, 11,000,000 |....... 11,918,941 |....... 11,873,206 |.... (37,938) | = (37,938) | e 11,835,267 |.. ... (411,157) |...... (411,157) . 05/15/2035 .
..867220-AE-6 | SUNCOR ENERGY INC NE . 08/26/2024 . | PRIVATE 10,000,000 11,291,520 |. 11,245,351 .. (38,461) | 11,206,890 . (10,359) |. (10,359) |.. . 06/15/2038 .
..878742-BG-9 | TECK RESOURCES LTD . . 07/17/2024 . | PRIVATE . ...10,000 ....9,337 | . ...9,431 . 569 |. . 07/15/2030 .
..9035211-AD-6 |USQ RAIL | LLC . . 08/28/2024 . | MBS PAVDOWN . .. 116,164 .. 114,701 .. 115, . . 116,164 |.. . 02/28/2051 .
..90354P-AA-5 |USQ RAIL Il / USQ CANADA .. A..... . 08/28/2024 . | VARIOUS ... , , ...62,039 |.... E (22)]... ) B PN . 06/28/2051 .
..00131L-AJ-4 | AIA GROUP LTD HONG K .. . 08/26/2024 . | PRIVATE ,592, ..1,687,000 ..1,893,101 |. .1,826,158 |. .. (14,331) | (14,331) .1,811,827 (219,271) |. . 04/07/2030 .
..055451-AV-0 |BHP BILLITON FIN USA . 08/26/2024 . | PRIVATE ... . 4,977,130 ..5,000,000 ..5,777,750 | .5,653,928 |. .. (14,380) | (14,380) .5,639,548 (662,418) |. . 09/30/2043 .
..12807C-AA-1 | CAL FDG IV LTD ... . 09/25/2024 . | MBS PAYDOMN . .. 148,750 ..148,750 ..151,437 ..148,979 |. (229) .148,750 o . 09/25/2045 .
..36166V-AE-5 |GCI FUNDING | LLC . 09/18/2024 . | MBS PAYDOMN . .. 112,782 ..112,782 113,738 | .. 112,854 |. .. (73) 112,782 . . 06/19/2046 .
..404280-CH-0 |HSBC HLDGS PLC . . 08/26/2024 . | PRIVATE . . 6,310,180 . 7 000,000 . 7 510,650 |. . 7,356,417 |. . 7,322,233 ... (1,012, 53) 053) .. , . 06/04/2031 .
..423012-AG-8 |HEINEKEN NV ..... . 08/26/2024 . | PRIVATE . 4,411,163 ..5,000,000 ..5,582,200 |. .5,554,158 |. .5,543,768 .. (1,132,605) |... (1 132,605) |.. 197,563 |. 03/29/2047 .
..822582-AN-2 | SHELL INTERNATIONAL . 08/26/2024 . | PRIVATE 21,240,667 .20,000,000 .22,351,633 |. 22,274,093 |. , 22,210,902 ......(970,2%5) |...... (970,235) |.. ,011,389 . 03/25/2040 .
..822682-BE-1 | SHELL INTERNATIONAL . 08/26/2024 . | PRIVATE 4,832,345 ..5,000,000 ..6,209,700 |. .5,968,423 |. .. (49, E (49,404) .5,919,019 .. (1,086,675) |... (1,086,675) |.. 163,281 |. 05/11/2035 .
..822905-AD-7 | SHELL INTERNATIONAL . 08/26/2024 . | PRIVATE 2,241,273 ..2,370,000 ..2,998,808 |. .2,933,655 |. .. (14,018) |. (14,018) .2,919,638 ......(678,365) 112,029 |. 08/12/2043 .
..863254-CC-2 | STANDARD CHARTERED P .. . 08/26/2024 . | PRIVATE . 8,575,160 10,000,000 .10,124,200 |. 10,097,355 |. (7,776) | . (7,776) 10,089,579 (1,514,419) |. . 06/29/2032 .
..88315L-AG-3 | TEXTAINER MARINE V11 . 09/20/2024 . | MBS PAVDOWN . , , ..236,653 |. ..233,640 |. .. (341))]. .233,299 . .. . 09/20/2045 .
..928571-BM-1 | VODAFONE GROUP PLC .. . 08/26/2024 . | PRIVATE . 9.753.889 10,000,000 .13,141,300 | 12,963,666 |. .. (51,350) | 12,912,316 .. (3,158,427) |.. . 05/30/2048 .
..PPGHBQ-D5-6 |LCM GBP Note - Class . 09/18/2024 . | PRIVATE . 7,833,688 .. 7,993,388 ..7,375,935 |. ) N X . 7,375,935 457,753 |.. . 03/28/2044 .
..037833-DN=7 [ APPLE INC ...ovvniiiiiiiiiiiiiieecccccecceceieieen [ . 09/30/2024 . |PRIVATE ...oovvvvivnnnnnnnns foeeeeeeeieeeeeeeeees | 3,827,716 |........ 3,827,716 |........ 3,827,716 |........4,004,914 |...........oees | 189,566 | [ennnn 189,566 [ouniiiiiiiiiiiin [ 4,194,480 |.. . 09/11/2026 .
..437076-BF-8 |Dupre 2022-1, Ltd.~Class C .. . 09/30/2024 . |PRIVATE ....ovvvvvminnnnnnns fooeeeeeiiiiieeeeenns s 3,014,627 |........ 3,014,627 |........ 3,014,627 |........3,675,359 [...oevvuvnunnnn [ernnnnnd9,233 | 49,233 | e, 3,724,592 |.. . 03/15/2045 .
..68389X-BJ-3 |Dupre 2022-1, Ltd.-Class D 09/30/2024 . | PRIVATE . 7,763,072 ..7,763,072 ..7,763,072 |. 11,416,620 (3,653,548) |. . 07/15/2046 .
..912828-2A-7 |Dupre 2022-1, Ltd.-Class A .. 09/30/2024 . | PRIVATE ..114,033 ..114,033 |. . 109,106 |. .114,033 . 08/15/2026 .
..912828-5N-6 | Casals 2022-1, Ltd.-Class A . 09/30/2024 . | PRIVATE ..5,651,145 ..5,651,145 |. .5,403,042 |. .5,651,145 . 11/30/2025 .
..912828-X8-8 |Bylsma 2022-1, Ltd.-Class A .... . 09/30/2024 . | PRIVATE ... ...97,929 |.... . 05/15/2027 .
..912828-77-8 |Casals 2022-1, Ltd.-Class D .... . 09/30/2024 . | PRIVATE ... .. (4,189) [.... . 01/31/2027 .
..91282C-BH-3 |BylIsma 2022-1, Ltd.-Class D .... . 09/30/2024 . | PRIVATE ... . (34,582) [.... . 01/31/2026 .
..91282C-Bli-0 |Casals 2022-1, Ltd.-Class F .... . 09/30/2024 . | PRIVATE ... . 04/30/2026 .
..91282C-FP-1 |BylIsma 2022-1, Ltd.-Class F .... . 09/30/2024 . | PRIVATE ... . 10/15/2025 .
..91282C-FU-0 |Casals 2022-1, Ltd.-Class E .... . 09/30/2024 . | PRIVATE ... 2 006 740 |.... . 10/31/2027 .
..91282C-GP-0 |BylIsma 2022-1, Ltd.-Class E .... . 09/30/2024 . | PRIVATE ... ...98,788 |.... . . 02/29/2028 .
..91282C-GT-2 | TX WREN LLC — A TRANCHE ......covvvvvivriiiiiiinns [ e . 09/30/2024 . | PRIVATE ... ..149,878 |.... ....149,883 |.. . 03/31/2028 .
..91282C-HU-8 | ANTAC Collateral Loan ..........ccooeeeeeeeeieeeees [eennnn . 09/30/2024 . | PRIVATE ... . 1,323,547 |.... .1,321,688 |.. . 08/15/2026 .
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..91282C-UN-2 | One Liberty Plaza Property Holdings ........... [....... . 09/30/2024 . | PRIVATE ... ...25,230 ...25,230 |............ 25,241 ..25,230 |.. . 11/30/2028 . [1.A ........
..91282C-KE-0 |Ground lease internal securitization C ....... [....... . 09/30/2024 . | PRIVATE ... ...89,374 |... ...89,374 |.... ..89,378 |.. . 03/15/2027 . [1.A ........
..91324P-EJ-7 | TX GALILEO LLC — A TRANCHE .....oovvvvviiiiiiinns [eeennn . 09/30/2024 . |PRIVATE .....ovvvvvnnnnnnnnn Jooveeeeeeenneeenenns |.0....3,156,054 | 3,156,054 |........ 3,156,054 |........3,152,669 [......oevvvvnnnn fooeeennnnn 3,385 | 30385 | s 3,156,054 |.. . 05/15/2032 . [1.F FE .
..0LX198-94-3 | TX HOOKE LLC - A TRANCHE ..........oooeeeiiinneins [eennnn . 09/30/2024 . |PRIVATE ....ovvvvvnnnnnnnnns Joeveeeeeeeeeeeeeenns [002,724.3100 | 2,724,310 |........ 2,724,310 [o.000nnn 2,727,189 [ovvvvvvnninnnnnn oo 10,791 L e 100791 | [, 2,737,980 |.. . (13,670) [.... . 12/15/2028 . [3.B ........
..PPE3DK-P7-7 | TX KEPLER LLC - A TRANCHE .....ooovvvviiiiiinnins [oeennn . 09/30/2024 . |PRIVATE .....ovvvvnnnnnnnnnn Jooveeeeeeeennnnennns |oeeen 1,569,768 | 1,569,768 |........ 1,569,768 |........1,548,208 |......coovvvvnns [eveennnnn 5,815 [eniiiiiiiiiiins [ l5815 i s 1,554,023 |.. 15,745 |.... . . 12/30/2028 . (1.A PL .
..PPE3DK-P8-5 |Project Rembrandt - EUR ...........ccevvvvivvninns [eennnn . 09/30/2024 . |PRIVATE ....ovvvvvvnnnnnnnns foeveeeeeeeeeeeeeenns | 1,811,118 |, 1,811,118 |........ 1,811,118 [onnnnn 1,776,397 [ouvvvnniiiiniins [ 017 L 917 | [, 1,781,314 |.. .29,804 |.... .10,473 |. 12/30/2028 . [1.A PL .
..PPEADG-KF-7 | ASIF Funding I, LLC ....evvvvrvmrinininniiiiiinnnnn [eeeennn . 09/30/2024 . | PRIVATE ... . 382,589 382,589 |........... .356,046 |.. ...26,543 |.... ...123,613 |. 07/14/2039 . [1.G PL .
..PPEADG-KL-4 |Equity investment in 5 Manhattan West ........ [....... . 09/30/2024 . | PRIVATE ... .........508,707 |.......... 508,707 |.......... 508,707 |...........450,320 |.... .473,631 ...126,865 |. 07/14/2039 . [1.G PL .
..PPFNBT-8F-6 |Dupre 2022-1, Ltd.~Class F .........cccceeeeeiins [oeennn . 09/30/2024 . |PRIVATE ...oovvvvinnnnnnnnns fooeeeeiiniiieeeeenns | 11,165,140 |....... 11,165,140 |....... 11,165,140 |.......11,165,141 |.... 11,165, 141 .84,722 |. 10/15/2035 . [1.B PL .
..PPFNBT-8G-4 | Casals 2022-1, Ltd.-Class C . 09/30/2024 . | PRIVATE .. 3,253,869 .. 3,253,869 |. . 3,253,869 |. . 3,263,869 347,617 [. 10/15/2035 . |1.F PL .
..PPFNBT-8H-2 |BylIsma 2022-1, Ltd.-Class C .... 09/30/2024 . | PRIVATE ..3,919,316 ..3,919,316 |. .3,920,538 |. . 3,920,538 203,686 |. 10/15/2035 . |1.F PL .
..PPFNFE-61-8 |PW Publishing Partners, LLC - Class C 09/30/2024 . | PRIVATE K ....182 ,175,193 |. 10/03/2032 . (4.B PL .
..PPFPBK-VS-6 |Dupre 2022-1, Ltd.~Class B ..........ccceeeeeeees [eeinnnn . 09/30/2024 . | PRIVATE ... ........ 2,478,940 |.... .2,478,940 |.. ,451,112 |. 10/15/2035 . (1.C PL .
..PPFPBK-X4-7 |Dupre 2022-1, Ltd.~Class E ..........oeeeeeeeens [eennnn . 09/30/2024 . | PRIVATE ... .. 972,468 972,468 972,468 |...........972,468 |.... ....972,468 |.. . 10/15/2035 . (1.B PL .
..PPFPBK-X5-4 |Casals 2022-1, Ltd.-Class B ...........ceeveueens [eeeennn . 09/30/2024 . | PRIVATE ... .8,578,871 |........8,578,871 |........8,578,871 |........8,578,871 ........8,578,871 |.. . 10/15/2035 . (1.C PL .
..PPFPBK-X6-2 |Bylsma 2022-1, Ltd.-Class B ...........cevvvvvnns [eeennn . 09/30/2024 . | PRIVATE ... 10,365,825 |....... 10,365,826 |....... 10,365,825 |.......10,368,258 |........cooeeves |oeeeeiiiiiiiiins o e o fons 10,368,258 |.. . 10/15/2035 . (1.C PL .
..PPFPM7-M8-7 | TX LEIBNIZ LLC ~ A TRANCHE ......oovvvvviiiiiiens [eeennn . 09/30/2024 . |PRIVATE ....ovvvmvmnnnnnnnns fooveeeiiiiieieiienns oo 2,604,333 |........ 2,604,333 |........ 2,604,333 |........2,604,333 |...coooiiiiiiins feviiiiiiiiiiins foiiiiin fo e e 2,604,333 |.. . . 01/15/2043 . [1.G PL .
..PPFPM7-MC-8 | TX NEWTON LLC - A TRANCHE ...........oeeeeiiiiins [ennnn . 09/30/2024 . |PRIVATE ....ovvvvvvnnnnnnnns foeeeeeeeeeieeeeeenns | 4,818,361 |[........ 4,818,361 |........ 4,818,361 [........4,818,361 |...oooeeiiiiiins | s e o o 4,818,361 |.. ...543,248 |. 01/15/2043 . [1.G PL ....
..PPFQBC-H1-7 |Dupre 2022-1, Ltd.~Class C .....cccoeveiiiiiccces [eeennn . 09/30/2024 . |PRIVATE ....ovvvvvminnnnnnns fooeeeeeiiiiieeeeenns s 1,003,853 |........ 1,008,853 |........ 1,008,853 |........ 1,008,853 |..ccovviiiiiiins fovveveniiiiiiins fonvniiiiiiiiin fos e s 1,003,853 |.. ...346,448 |. 10/15/2035 . [1.F PL ....
..PPFQBC-H7-4 |Dupre 2022-1, Ltd.~Class D ....ccoeeeeeieiiiiiees [nnnn . 09/30/2024 . |PRIVATE ...oovvvvivnnnnnnnns foeeeeeeeieeeeeeeeees | 1,400,897 |........ 1,400,897 |........ 1,400,897 |........ 1,400,897 |..ccovvrviriinns fovvvnnnnnnnnnnns fovnnniiniiiiins foiiiis e e 1,400,897 |.. ...309,060 |. 10/15/2035 . [1.B PL ....
..PPFSBL-7C-0 |Dupre 2022-1, Ltd.-Class A .. 09/30/2024 . | PRIVATE 16,682,349 .16,682,349 .16,682,349 |. . 10/15/2035 . [1.A PL ....
..PPFSBL-7D-8 |Casals 2022-1, Ltd.-Class A . 09/30/2024 . | PRIVATE 21,940,670 .21,940,670 .21,940,670 |. . 10/15/2035 . (1.A PL ....
..PPFSBL-7E-6 |BylIsma 2022-1, Ltd.-Class A . 09/30/2024 . | PRIVATE .26,541,806 .26,541,806 |. . 10/15/2035 . [1.A PL ....
..PPFTBE-4U-7 |Casals 2022-1, Ltd.-Class D . . |- 09/30/2024 . | PRIVATE ..2,548,700 ..2,548,700 |. .2,548,700 |. .2,548,700 . 10/15/2035 . (1.B PL ....
..PPFTBE-4V-5 |BylIsma 2022-1, Ltd.-Class D . weeeeen |- 0973072024 . | PRIVATE ..3,184,515 ..3,184,515 |. .3,184,515 |. X .3,184,515 . 10/15/2035 . (1.B PL ....
..PPFTBE-5H-5 |Casals 2022-1, Ltd.-Class F ..........cevvvvvnnns [oeennn . 09/30/2024 . |PRIVATE ......ovvvvvvnnnnnns Joeveeeenneenneneenns |00 9,070,572 | 9,070,572 |........ 9,070,572 |........9,070,572 |.....cooeeviiins Joonenniiiiiiiies o e o fon 9,070,572 |.. . 10/15/2035 . (1.B PL ....
..PPFTBE-51-3 |Bylsma 2022-1, Ltd.-Class F .........ccevvvvvunnn [eeeennn . 09/30/2024 . |PRIVATE ......ovvvmnnnnnnnnn Jooveeeeeeennennnenns |, 8,676,148 ... 8,676,148 |........ 8,676,148 |........8,676,148 |.......ooeeeies oo o e o s 8,676,148 |.. . 10/15/2035 . (1.B PL .
..PPFUB7-0A-9 | Casals 2022-1, Ltd.-Class E ..........eevvvvnnnns [eeennn . 09/30/2024 . |PRIVATE ......oovvvvvnnnnnns Joeeeeeennenneeeennes |00....8,867,639 | 8,557,639 |........ 8,557,639 [........ 8,557,639 [...eevvviiiiinn foviiiiiiiins e e e e 8,557,639 |.. . 10/15/2035 . (1.B PL .
..PPFUB7-0B-7 |Bylsma 2022-1, Ltd.-Class E .........ceeevevvunns [eeeennn . 09/30/2024 . |PRIVATE .....ovvvvvnnnnnnnns Jooveeeeeeeneeeenenns |0 3,784,518 |, 3,784,518 |........ 3,784,518 ... 3,784,518 [ovviviiiiiiiin s e e e e 3,784,518 |.. . . 10/15/2035 . (1.B PL .
..PPFX5R-8Ii-8 | TX WREN LLC ~ A TRANCHE .......ccovvvvvvivriiinnns [eeennn . 09/30/2024 . |PRIVATE .....ovvvvvvnnnnnnns Joeveeeeenennneennnns |oonen. 4,402,008 | 4,402,008 |........ 4,402,008 |........4,402,008 |.......coevvies Jooreriiniiiiiis o e o fon 4,402,008 |.. ...462,964 |. 01/15/2043 . [1.G PL .
..PPG34T-WS-2 | ANTAC Collateral Loan .........ccoeeeeeeeiiiiiiiies [eeinnn . 09/30/2024 . |PRIVATE ....ovvvvvmnnnnnnnns fooeeeeiiieiieeeeeens | 7,576,060 |........ 7,576,060 |........ 7,576,060 |........7,576,060 |...cooovviiiiins v o e o s 7,576,060 |.. . 12/07/2024 . |3.B FE
..PPGB20-R0-1 | One Liberty Plaza Property Holdings 09/30/2024 . | PRIVATE 13,300,000 .13,300,000 .13,300,000 |. 13,300,000 . 12/31/2024 . (3.B FE .
..PPGAK-S0-3 |Ground lease internal securitization C . 09/30/2024 . | PRIVATE .. 276,314 ..276,314 ..276,314 |. ..276,314 |. .276,314 . 09/01/2030 . (1.A PL .
..PPGBON-68-4 | TX GALILEO LLC - A TRANCHE .. 09/30/2024 . | PRIVATE . 1,973,517 .. 1,073,517 ..1,073,517 | 1,073,517 | 1,973,517 . 01/15/2043 . (1.G PL .
..PPGBON-6C-5 | TX HOOKE LLC - A TRANCHE .. 09/30/2024 . | PRIVATE 3,026,892 .. 3,026,892 ..3,026,892 |. .3,026,892 |. .3,026,892 . 01/15/2043 . [1.G PL .
..PPGBON-6G-6 | TX KEPLER LLC - A TRANCHE . 09/30/2024 . | PRIVATE .. 3,375,482 ..3,375,482 |. .3,375,482 |. . 3,375,482 . 01/15/2043 . (1.G PL .
..PPGK3N-G8-2 |Project Rembrandt = EUR ...........cceevvivviunnnn [ereennn . 09/30/2024 . | PRIVATE ... 691,528 691,528 |.... ... 689,108 |.. . 12/21/2028 . [1.G ........
..PPGLBY-R1-3 | ASIF Funding I, LLC ....ovvvvvimiinnnninininiininns [oeennn . 09/30/2024 . | PRIVATE ... 92,665,299 |.. . 07/26/2028 . |3.B FE
..PPGM71-IlJ-8 |Equity investment in 5 Manhattan West ........ [....... . 09/30/2024 . | PRIVATE ... ......... 410,724 e |- . ...........410,724 |.. . 12/31/2024 . [3.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,933,584,649 | 2,073,410,492 | 2,346,689,8% 477,151 (5,330,271) 2,319,589,269 3,204,272 XXX XXX
..PPEADG-KI=1 JBOOLE = A NOTE .vevvveereeesemeseenasnsnesnnannns [D..... [ 07/15/2024 . TPRIVATE .veviveieeceniens Jonenenesnenninennns Joonenenns 385,504 |........... 385,504 |........... 364,327 [.....0000n888,605 [.ociieiiiiiiies e e feeeeiiiiiiiiies foviiiiiiiiiinnn o 358,605 [.....cccnenn . 07/14/2039 . [1.G PL ....
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 385,504 385,504 364,327 358,605 358,605 26,899 26,899 10,082 XXX XXX
2509999997 Total - Bonds - Part 4 1,956, 121,395 2,099,905, 300 2,373,750,742 2,282,122,735 477,157 (5,833,064) (5,355,907) 2,346,471,542 3,204,272 | (387,416,573) | (384,212,301) 86,897, 105 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 1,956, 121,395 2,099,905, 300 2,373,750, 742 2,282,122,735 477,157 (5,833,064) (5,355,907) 2,346,471,542 3,204,272 | (387,416,573) | (384,212,301) 86,897, 105 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX




8'G03

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

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current [Other Than| Adjusted |Changein| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SVO
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain | Total Gain| Received | tractual | Admini-
Ident- For-| Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX 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 XXX XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX XXX
6009999999 - Totals 1,956, 121,395 XXX 2,373,750,742 2,282,122,735 477,157 (5,833,064) (5,355,907) 2,346,471,542 3,204,272 | (387,416,573) | (384,212,301) 86,897, 105 XXX XXX
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STATEMENT AS OF SEPTEMBER 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)
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
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPCOTT .o Multiple «ooeeeenieeeees N/A et EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZO031MB27 |. 10/03/2023 |. 10/03/2024 |.......ccevveenn foeens 2,499,999(.950  |eeiieiii80,750 [ [ oo 141,867 |.ooeeevenns |eeennnnn 141,867 |.......... 29,606 [..eeeeeennneeee Jemmnneeeeeennin forreeeerneeen Jee e | |
8P 500 INDEX | | 1
CALLSPREAD_1YR 14229.450/4431.1
853SPCO12 ...eveennnnnen Multiple .oovveenennns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/03/2023 |. 10/03/2024 |........ecvvvven fovnnns 32,700,00090 ... 939,798 |.evveneiieiiiis [orrvrinieeiins [ 1,658,201 [.eeeeeeenns | 1,568,291 |......... 283,206 [vvnniiiiinnnnns foevvnnineeeennnes [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14229.450/4659.59
8538PCI13 ..o Multiple «ooeeeenieeeees N/A et EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 10/03/2023 |. 10/03/2024 |...evveeeveennn fenes 5,200,00000 ... 290,368 |-evveeeeeeeeneinn foreeeeeenieeeeee Jeeens 528,350 |..eevvunnnn fernins 528,350 |......... 112,333 [ e o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC914
........................... Multiple woovvereveeeee [N/A oo |EQ/IDX ... |Barclays ............ GSGSEF7VJP5I7O0UKS573 | 10/03/2023 . 10/03/2024 |........cocvevs |ovneer. 5,600,000 |.........4,229.45 |......... 139,720 [oooveeoeeeiiis [ oo 208,684 | o [ 208,684 [o.evi 83,396 |ovoeveeevens e oo [ | eveeenes | erieeeieeens
S&P 500 INDEX
CLIQUET_1YR 853SPC915
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/03/2023 |. 10/03/2024 |................ |-.....10,500,000.........4,229.45 |.........295,050 [....ccevmereeeeees Joummnrreemmmnnns foeeenn 1,411,558 [ [ 1,411,858 | 766,176 [ [ eeeeeeeeee Jeeeenneeeeeeene oo || s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC916 ... |Multiple .....cccoee.nnt N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |. 10/03/2023 |. 10/03/2024 |.........ceevvee |ounnnns 8,200,000 |..cceenn 343.90|........ 178,760 |-eeeeeeeeeeees foeeeemeeeeeeenn feenns 1,000,154 [..ooeeeenns oo 1,090,154 |......... 572,957 |oeeeeeneeeeeeennn feoeeeeeeeees e o | | s
S 500 INDEX | | 0 e
CALLSPREAD_1YR 14229.450/4643.0
853SPCA1T7 .vvennns Multiple .oovveennnens N/A ot EQ/IDX ....... Bank of America ... BA4YTDEBGGKMZOO31MB27 |. 10/03/2023 |. 10/03/2024 |.........cevvven founnns 43,000,00090  [..... 2,322,000 [.eeenneeeinnnnns foerernnneniinnn feens 4,201,456 [..ovnnneens [ 4,201,456 |......... 882,634 [o.vniiiiiiiiinns foeveiieeeeeienen [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 292.890/4588.9
853SPC918 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYIT8XKCSX06 |. 10/03/2023 |. 10/03/2024 |.......eeuevveer |ounnnns 2,500,000(50 e 97,000 [-eeeeeeeeeeeeeen Jormnneeeeeennes foeeeenens 174,835 [.eveneeees o 174,835 |.......... 86,670 [.eeeeennnieeee Jemmmeeeeeenne o e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPCO19 .....eunnnnnnn Multiple .oovveennnens N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |. 10/03/2023 |. 10/03/2024 |.........covvver |ouvnnns 4,100,000 259,940 [.oovviniiieeinn fernneiiiii o 491,535 | coeeeeiin [ 491,535 |......... 110,955 [ Jereieeecveeie [ e | |
S&P 500 INDEX CALL_1YR
8535PC920 ... ... |Multiple .... N/A . .|EQ/IDX ....... [SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 10/03/2023 |. 10/03/2024 |.... P PO 8,500,000]......... 4,567.81|.........439,450 N R 2,403,548 | ..covvrnnnn fennnnn 2,403,548 |...... 1,460,504 |.
S&P 500 INDEX
DIGITAL_1YR 853SPC921
........................... Multiple «eoeeeeeeeeeen [N/A Lo |EQ/IDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |. 10/03/2023 |. 10/03/2024 |............ceee |-vvnnn. 2,500,000 f.........4,229.45 |......... 128,625 [...coomeeeneecens foennieeeeennes Joeeeennnn 187,824 [ o 187,824 |0 29,978 [ [ Jeeeeeee e oo | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPC922 ....cvvvunnnns Multiple .oovveennnnns N/A ot EQ/IDX ....... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/03/2023 |. 10/03/2024 |....evvvvvvvvenn fonnnns 2,500,0000 107,025 [ i [ 184,827 [ 184,827 |.......... 36,121 [oiiiiiiiniens e [ e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC923 ... |Multiple ............... N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |. 10/03/2023 |. 10/03/2024 |.........covvver |ounnnns 2,200,000 ........... 343.90 |.......... 47,960 [..ooorrrennnnnnnns Joonnnnnnniiinnnns foeeeennn 292,480 [ eeeeee o 292,480 |......... 163,720 [onvvvvivviieies Jvveeeneccii [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
8535PCI28 ........nneee. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 10/05/2023 |. 10/04/2024 |......eevveeenn feennes 2,700,000(06 | 120,960 [-eeeeeeeeeeeenn formn e foeeeennd 211,184 | e [ 211,184 |.......... 43,530 |+eeenneeeeeennn oo e e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC929 ... |Multiple .....cccoeennns N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 10/05/2023 |. 10/04/2024 |......eevveeenn feenns 2,500,000 ........... 344.68 |.......... 54,250 [.eeeeeeeeeeeeee feeeeeeeee s 325,954 [..ooveeens e 325,954 |......... 178,563 [ eeeeeeeeeee Jemeeeeeeeees foeeeeee e | |
NASDAQ 100 STOCK INDEX} (| |
CALLSPREAD_1YR 15131.520/15972
853SPC930 ...evvnunnnnnn Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/10/2023 |. 10/10/2024 |......vvvvvvvvnn fonnnnns 2,499,999(.83%2 | FL T2/ F (R 138,693 [.eveneeees [ 138,693 |.......... 34,988 |.evvenieiiinin fooeeee e e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 14358.240/4560.8
8538PCI31 .o Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 10/10/2023 |. 10/10/2024 |.......eevvveen founnnn 28,100,00098 |....... 803,660 |....ceevvnneeeeen Joernneeeeeenii foeees 1,308,827 [.evveeeennn |oeeee 1,303,827 |.......... 281,367 [ceneeeeenniiees Joeemmneeeeeeenen o e | |
S&P 500 INDEX ..
CALLSPREAD_1YR 14358.240/4827 .1
853SPC932 ...ivvvnnnnnns Multiple .iovveennns N/A oot EQ/IDX ....... Wells Fargo ........ KB1H1DSPREMYMCUFXT09 |. 10/10/2023 |. 10/10/2024 |......covvvvvenn foonnnns 4,300,000086 ... 250,690 |..oeeenniiiiiiiinn forniiiiiis e 461,634 | ..o s 461,634 |......... 121,435 [ e foi e | |




STATEMENT AS OF SEPTEMBER 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)
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S&P 500 INDEX
DIGITAL_1YR 853SPC933

........................... Multiple .cooooooeeeess [N/A il |EQ/IDX ....... | JP Morgan ........... THGGLXDRUGQFUS7RNEQ7 |. 10/10/2023 |. 10/10/2024 |................ [....... 5,900,000 |.........4,358.24 [......... 140,420 [.......cceemeees femrrnnnniinins [ 210,768 [ | 210,768 o 40,034 | e feee e [ | s
S&P 500 INDEX
CLIQUET_1YR 853sPC934
........................... Multiple ......ocoeeeees [N/A Loooiiiiit  |[EQ/ZIDX ....... |Morgan Stanley .... 4PQUHNSJPFGFNF3BBG53 |. 10/10/2023 |. 10/10/2024 |............cceo [errrrr. 6,300,000 .........4,368.24 |......... 164,430 |..cooeeerernnnnies [ [ 726,866 | | 726,866 ...l i404,285 [oonnnniniiiiiiiins [ o fei | | el
S&PMARCSEXCESSRETURN
CALL_1YR 8538PCO35 ... [Multiple .... N/A . . |EQZIDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 (. 10/10/2023 |. 10/10/2024 |.... R 2,500,000 ...54,250 ...297,386 [.oeveennns b 297,386 .o 167,714 | e foveeeneeniinens foeee [ | e
S&P 500 INDEX
CALLSPREAD_1YR
8535PCO39 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 10/12/2023 |. 10/11/2024 |.........coeeees |oennne 2,500,000 116,950 [ e e 201,753 [ceievreees | 201,753 |.......... L O o o L s
S&PMARCSEXCESSRETURN
CALL_1YR 8535PC940 ... [Multiple ............... N/A il EQ/IDX ....... JP Morgan ........... THBGLXDRUGQFUS7RNES7 . 10/12/2023 |. 10/11/2024 |.....eeveeeeees |enne 3,000,000 ........... 347.85 |.......eii64,500 [o.eneeeeeeeeiiis e [100nn0..360,242 [ [ 360,242 |......... 201,921 [eoeeeiiiiieiee e e e | e [ e
S&P 500 INDEX
CALLSPREAD_1YR
8535PCO41 ... Multiple ..cooeeennnns N/A i EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 [ 10/17/2023 |. 10/17/2024 |..ccevvvvvenenss [oenne 2,500,000162 e85, 750 feuniiiiiiiiiiiiins e e 8713 87,134 |..oenne 18,631 |oeeeeeeeiiies foeeeeeeeeeeeee [ [ | |
NASDAQ 100 STOCK INDEX[ (| | L e
CALLSPREAD_1YR 15122.010/15967
853SPCO42 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKS573 . 10/17/2023 |. 10/17/2024 |...eeevvieeeees |oenene 3,000,000(.330  |eee. 96,600 [.eevveeeeeeiins e [ 166,920 |..oeeeeens feunnaens 166,920 |.......... 7 o N
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 14373.200/4574.8
8535PCO43 ... Multiple ..cooeeennnns N/A i EQ/IDX ....... Bank of America ... BAYTDEBGGKMZOO3MB27 [. 10/17/2023 |. 10/17/2024 |.....evvvvveeis |onne 32,600,000/04 [ 935,620 |- [ o 1,496,614 [........... [...... 1,496,614 |......... KXUNYA (V) AP R ool A R PROPRRPRR P TS,
S&P 500 INDEX {0 e
CALLSPREAD_1YR 14373.200/4819.7
853SPCO44 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 |. 10/17/2023 |. 10/17/2024 |.......coeees |oennnne 6,000,00003 ... 341,400 |- | e 609,742 [ .cevvreees | 609,742 |......... 160,902 [..eeeeeeiiiiies [ e | | e
S&P 500 INDEX
DIGITAL_1YR 8535PC945
Multiple .... N/A . . |EQZIDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 10/17/2023 |. 10/17/2024 |.... s 7,000,000 ......... 4,373.20 |........ 167,300 ...247,454 | ... ... 247,454 |...
CLIQUET_1YR 8535PCO46
Multiple .... N/A . . |EQ/IDX ....... |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 [. 10/17/2023 |. 10/17/2024 |.... J 10,200,000 ......... 4,373.20 |.........241,740 I 1,144,834 | ..oeviie |- 1,144,834 |...
il
CALL_1YR 853SPC947 ... [Multiple ............... N/A il EQ/IDX ....... JP Morgan ........... THBGLXDRUGQFUS7RNES7 [ 10/17/2023 |. 10/17/2024 |....eevvveeeees |enne 5,200,000 111,800 |oeeieecees [ e 604,062 [....ccvnns fernennn 604,062 |.........344, 757 [.ooooeiiiiiiiin [ e | |

S&P 500 INDEX
CALLSPREAD_1YR
8535PC950 .....eeeennnnn Multiple ..coeeennns N/A i EQ/IDX ....... Barclays ............ G5GSEF7VJPSI70UKSS73 [ 10/19/2023 |. 10/18/2024 |..eevvvvenees [eennne 2,500,000
S&P 500 INDEX

CLIQUET_1YR 8538PC951

111,000 |oeeiiiiieeees e o 187,409 | .eeeeeees [ 187,409 |.......... 39,89 | [ o [ | |

........................... Multiple ..ccooooeeeess [N/A ool |EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/19/2023 |. 10/18/2024 |................ |....... 2,500,000 115,000 |+eeeniiieeeeees oo ool d63,704 | 463,794 271,421 [ e e | | e
NASDAQ 100 STOCK INDEX ..

CALLSPREAD_1YR 14745.850/15617

8535PC952 ....oeeunins Multiple ..cooeeennnns N/A i EQ/IDX ....... Barclays ............ G5GSEF7VJPSI7OUKSS73 [ 10/24/2023 |. 10/24/2024 |...eeevvivvaens [oenne 2,500,001)1.829 [ 84,625 [c.oeeeeiiieee [ [ 146,723 [.oeeeeeeens e 146,723 |.......... 33,206 |ovvviiiiiiiiiiiins [ [ e | |
S&P 500 INDEX {0 e

CALLSPREAD_1YR 14247 .680/4434 .1

853SPCY53 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 10/24/2023 |. 10/24/2024 |...........cccel |oeee. 20,000,00053 [ 775,460 .eeeeeeeiiiieie [ | 1,265,436 [.covveeees |onnne 1,265,436 |......... 238,987 [ceeeeiiiieieeeen [oeeeeiieeeeeee | e | e [ e
S&P 500 INDEX 0 L e

CALLSPREAD_1YR 14247 .680/4670.7

8535PCO54 .............. Multiple ..cooeeennnns N/A i EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 10/24/2023 |. 10/24/2024 |.......oeevveees |oennnn 5,800,000(48 | 319,580 | [ o 573,958 |..uuunnnnnn | 573,988 |......... 126,511 | [ [ e | [

S&P 500 INDEX
DIGITAL_1YR 853SPC955

Multiple .... . |EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 10/24/2023 |. 10/24/2024 |.... PR IO 6,800,000......... 4,247.68 |........ 161,500 ....244,781 |...

SEP 500 INDEX
CLIQUET_1YR 8535PC956

Multiple .... NA ... - [EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/24/2023 |. 10/24/2024 |.... e 4,200,000......... 4,247.68|..........94,500 ....456,750 |...
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 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 853SPC957 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 10/24/2023 |. 10/24/2024 |.....ovvvvvvvnnn fonnnns 6,400,000 B[V R AT R 748,171 (... 748,171 |......... 424,385 | [ e fe
S&P 500 INDEX
CALLSPREAD_1YR
8535PC961 . eee |Multiple ... N/A . .|EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYIT8XKCSX06 |. 10/26/2023 |. 10/25/2024 |.... P 2,500,000 . 116,700 ...205,220 |... ....205,220 |.......... 37,484 |.
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
8535PC962 .. ... |Multiple .... N/A .oooeeeo  |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/31/2023 |. 10/31/2024 |.... P I 2,500,000 (.798 N IO 197,170 | ... e 197170 [ 42,349 | o [ e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 14193.800/4389.2
853SPC63 ....eennnneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 10/31/2023 |. 10/31/2024 |......oeeevvveee fovnnnn 13,200,000131 ... 366,960 [...oeeeeneeieeees Jerneeeeeeeie feeeeenndd 610,340 [..ovveenns Joeennnnd 610,340 |......... 109,360 |evvvenmeeeermnnn fooeeeeeemmeeeee e foeee | |
8P 500 INDEX | | 0
CALLSPREAD_1YR 14193.800/4697 .4
853SPC964 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 10/31/2023 |. 10/31/2024 |........evvvees |ounnnns 2,500,00075 ... ROTLIUN R AR R 297,608 | ...ovvneees [ 297,608 |.......... (<7 L N RN AR RN RN UUUUI [
S&P 500 INDEX
DIGITAL_1YR 853SPC965
........................... Multiple weeeeeeeeeeeens [N/A oo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 10/31/2023 |. 10/31/2024 |................ |-+..... 2,500,000 .........4,193.80 |.......tt 83,250 [ooeeeeeeeeeeecens foeneieeeeenes Joeeeeennn 97,029 [ [ 97,029 | 15,477 [ [ e oo | | 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 [...ccevvurnverrens founnnrnninnnnnnns Joeeennnnnd87,391 [ [ 437,391 | 272,74 [ [ e foeeeciii | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC967 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 10/31/2023 |. 10/31/2024 |....ovvvvvvvinnn fonnnns 2,700,000 323,522 [.eveneeeens [ 323,522 |......... 180,409 |.evvvvnniivinnnn feoeeeieiiiis i fee | |
S&P 500 INDEX
CALLSPREAD_1YR
8535PCI68 ........ceenen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/02/2023 |. 11/01/2024 |........eeeveee |ounnnnn 2,500,000 L7 [ e e 86,729 [.eeveneees foreeaeenns 86,729 |.......... 17,532 [ e feeeemne e o | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPC969 . ... |Multiple .... N/A .oooeeeo  |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/02/2023 |. 11/01/2024 |.... [ I 19,100,000(75  [oeeiinn.526,969 [oeiiiiiiieens Jeeeiieeeeennn [0 857,560 | e |l .857,560 . 177,887 |.
8P 500 INDEX | 1
CALLSPREAD_1YR 14317.780/4742.2
8538PC970 .. eee |Multiple ... N/A . .|EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYIT8XKCSX06 |. 11/02/2023 |. 11/01/2024 |.... P 3,900,000 (17 .. ....91,730 |.
S&P 500 INDEX
DIGITAL_1YR 853SPC971
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UKS573 |. 11/02/2023 |. 11/01/2024 |................ |....... 3,000,000 .........4,317.78 |..........68,100 [......ooevererrers Journnnrrnimnnnnnns Joeeennnnn 105,085 [Leneenei [ 105,085 [onnen 019,395 [ [ v fooeeiiviii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPC972
........................... Multiple weoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 11/02/2023 |. 11/01/2024 |................ |-v.... 4,300,000 |.........4,317.78 |.eeuei 97,180 [ooeeeeeeecccees Jeneeeeeeenes Joeeeennn 872,125 [ [ 372,125 198,984 [ [ e o | | 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 2,500,000 271,360 [.eovenneees forreenns 271,360 |........ 160,012 |oeeeeeeeeeeeeeeen [ e o | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPCI74 .....eennnn Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/02/2023 |. 11/01/2024 |.....evvvvvvvenn founnnnns 2,500,002(.792 ... LRIV UN R AR RPN 253,123 | eeeeeeiin [ 253,123 |.......... 66,931 [oniiiiiiiiinnins e [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14317.780/4740.4
8538PCI75 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/02/2023 |. 11/01/2024 |......oeeeeeeeee fonnnnn 40,000,000190  |...... 2,155,800 [-.eeneeeeeeniees foeeeernieeeeenen fens 3,877,185 [ evveneees [t 3,877,185 |......... 935,865 |...ueeeeeennnees Joeemmmneeeeeennnn ferreeeeeniieeees Jeeeeeecee | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14382.546/4684.7
853SPCI76 .....uenes Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 11/02/2023 |. 11/01/2024 |........oevvves |ounnnns 2,500,00001 | eI STV Y KPR RN 173,209 [.eeeeeeees s 173,299 |.......... LY VT IR EPPU R AR AR P I
8P 500 INDEX | 1
CALLSPREAD_1YR 14317.780/4835.9
8538PC977 . weee |Multiple ... N/A . .|EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 11/02/2023 |. 11/01/2024 |.... P 4,100,000 |13 .. ...486,843 |... ....486,843 |...
S&P 500 INDEX CALL_1YR
8538PCI78 ....oiieeees Multiple «ovueeieeees N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/02/2023 |. 11/01/2024 |.........ccceevee ovnnnns 7,800,000]......... 4,663.631......... 353,652 [..eeevvenniaeeenn fornnnrreereinaes foeees 2,025,853 .. .cevuenns |ovnnnn 2,025,853 |...... 1,261,398 [ ooeeeeniiiniens Joommeeeeeemminnes forereeminnnereeen fooeeeeeeniiiieeee | eevvviiinn | i




STATEMENT AS OF SEPTEMBER 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 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 of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation 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 (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 853SPC979 ... |Multiple .........eeunn. EQ/IDX ..... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 11/02/2023 |. 11/01/2024 |..oevvvnnvvvinnn fonns 3,300,000 358,196 |......... P2 R4 [ PO KRR AR KRN
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
8535PC983 . Multiple .... .|EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/07/2023 |. 11/07/2024 |.... P 2,500,000 |.067 ... 137,607 |...
8P 500 INDEX | | 0
CALLSPREAD_1YR 14378.380/4594.6
8535PC984 .. Multiple .... .|EQ/IDX ....... [SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 11/07/2023 |. 11/07/2024 |.... R R 17,100,00072 |l B TA0 [ e [e00.835,163 | o | 2002835,163 |ttt 189,400 [ovivvneiiiins [ fvvrriinnneeeennn foeeeenivii | e[ e
S&P 500 INDEX
DIGITAL_1YR 853SPC985
........................... Multiple «ooeeeenieeeees EQ/IDX ....... |Barclays ............ G5GSEF7VJP5I70UK5573 |[. 11/07/2028 |. 11/07/2024 |.......ccevvvus |oeeennn 2,700,000 |.........4,378.38 [..oeeernu 64,260 |.eeeneeeeeniaes foeeemnneeeeeennn feeeeeeeen 98,138 | [t 96,138 o 19,118 [ e o e | | e
S&P 500 INDEX
CLIQUET_1YR 853SPC986
........................... Multiple .oovveennnnns EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 11/07/2023 |. 11/07/2024 |..........cevnn |oeeeenn 5,300,000 |.........4,378.38 [.... .0t 192,920 |oeeennecnnninees Jovvrnnninnneienen feeeeenn 583,386 | oo [0 0583,386 oo 281,412 [ i [ e | | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC987 ... |Multiple ............... EQ/IDX ..... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 11/07/2023 . 11/07/2024 |..oevvvnnvvvinnn foenns 5,600,000 .......0.. 352,36 [c0nnenn 120,960 oeeveenneiiiiien [ e 592,167 [.evveneees [ 592,167 |......... 353,134 | [ i fe | | s
NASDAQ 100 STOCK INDEX ..
CALLSPREAD_1YR 15187.900/16049
8535PC990 ...evennnneens Multiple «ooeeeenieeeees EQ/IDX ..... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/09/2023 |. 11/08/2024 |.........ccevvee |ounnnns 2,500,000(.053 | 81,000 [-oeeeeeeeeeeeeeen Jorrneeeeeeennes foeeeenens 139,603 [.evveneeees [ 139,608 |.......... 86,024 |.eeveeeeeeeenn oo e e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14347 .350/4551.2
853SPCY9T ....eunnnnnnnn Multiple «oovveennnes EQ/IDX ..... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 11/09/2023 |. 11/08/2024 |........eevvvven fovnnns 14,900,000040 |l 429,120 |.eeveeeeeieiiinn o 690,723 | .eeveneens o 690,728 |......... 149,528 [o.nivvivviiiins e [ e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 14347 .350/4794.2
8538PCI92 ...eevvnnnnnns Multiple «ooeeeenieeeees EQ/IDX ..... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 11/09/2023 |. 11/08/2024 |.........cceveer |ounnnnn 5,400,00057 ... 303,426 |-eeveeeeeeeei foreeeeeeneeeeen Jens 547,624 |.coovvnni fernns 547,624 |......... 139,428 [eeeeeeeeeeee e o e | |
S&P 500 INDEX CALL_1YR
8538PCI93 ...eevinnnns Multiple «ooeeeenieeeees EQ/IDX ..... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 11/09/2023 |. 11/08/2024 |...evveeveeennn feenes 2,500,000 ......... 4,347.35......... 220,500 |-eeveeeeeeeeni foreeeeeeneees Jens 827,422 |.coevvv [ 827,422 |......... 482,998 | [ e e | |
S&P 500 INDEX
DIGITAL_1YR 853SPC994
........................... Multiple .oovveennnnns EQ/IDX .......|JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 [. 11/09/2023 |. 11/08/2024 |............eew |oeeeenn 3,900,000 |.........4,347.35 [......... 93,600 |.eeenneeennennnns fovvrvnnnnnnvinnnn foeeeenn 136,169 | oo [ 136,169 o 26,117 [ e [ e | | e
S&P 500 INDEX
CLIQUET_1YR 853SPC995
........................... Multiple «ooeeeenieeeees EQ/IDX .......|JP Morgan ........... T7HBGLXDRUGQFUS7RNES7 [. 11/09/2023 |. 11/08/2024 |.........cceeues |-eeeen. 5,400,000 |.........4,347.35 [........ 136,080 |...eneeeemnenaes |oeermnnnneeeeennn foeeeeee 91,783 | [ 491,733 | 270,970 [ oo eeeeee o e | | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPC99%6 ... |Multiple ............... EQ/IDX ..... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 11/09/2023 |. 11/08/2024 |..eevveeveeennn fenns 2,500,000 ........... 35113 | 54,500 |..eeneeeennnees foeveeeneeeeeeenn feeeeeees 274,084 |..ooovnii fernns 274,044 |......... 160,303 | eeeeeneeeeeeenn [ e e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14495.700/4795.1
853SPCO99 ......uvunnnns Multiple «oovveennnes EQ/IDX ..... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/14/2023 |. 11/14/2024 |........oeovvees |ounnnns 2,800,00013 | LRI 7071 R AR RN 183,240 [.evenneeees [ 183,240 |.......... 50,642 |.oovvnneiiiininn fooeeeei e e | | e
S&P 500 INDEX
CLIQUET_1YR 853SPD001
........................... Multiple «ooeeeenieeeees EQ/IDX .......|JP Morgan ........... T7HBGLXDRUGQFUS7RNES7 |. 11/14/2023 |. 11/14/2024 |.........cceees |-eeeenn 2,500,000 |.........4,495.70 [......... 122,500 |....ooeeemmnenaes |oeeemnnnneeeeennn feeeeeeen 445,573 | oo [ 445,573 290,169 [ e oo e | | e
NASDAQ 100 STOCK INDEX} (| |
CALLSPREAD_1YR 15833. 170/16775
853SPD002 .............. Multiple .oovveennnnns EQ/IDX ..... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/16/2023 |. 11/15/2024 |........oeevvves |ovnnnns 2,500,001(.243 | 84,975 |oueeniiiiiiines | e 4,744 (e | 144,744 |.......... LCITVCIe N R E R ) R U R
8P 500 INDEX | 1
CALLSPREAD_1YR 14508.240/4717 .4
853SPD003 .............. Multiple «ooeeeenieeeees EQ/IDX ..... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/16/2023 |. 11/15/2024 |.......eeeeveeen fovnnns 28,500,00022 .. 823,935 [.eeeeieeeeees feeee e oo 1,299,928 [..ovvennees fonnnns 1,299,928 |......... 343,560 | eveveneeeeeennn feeeeeeeeeeeeeee e e | | s
S 500 INDEX | 0
CALLSPREAD_1YR 14508.240/4971.6
853SPD004 .............. Multiple «oovveennnes EQ/IDX ..... Bank of America ... B4YTDEB6GKMZOO31MB27 |. 11/16/2023 |. 11/15/2024 |........ocovvves |ounnnns 5,000,000087 ... 280,500 [o.neiiiiiiieeees Jerrinneeeenii foeeeeenns 503,209 |..eevvrnann fernnnns 503,209 |........ 168,668 |.ovvvvveivvinnnn feoneeiiiiiinns v [ | | s
S&P 500 INDEX
DIGITAL_1YR 853SPD005
........................... Multiple «ovueeieeees EQ/IDX ....... |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/16/2028 |. 11/15/2024 |................ |....... 6,700,000].........4,508.24 |........ 180,900 |......ccevuuuuaee foovrrvmnnnnrerennn fooneeeee250,260 | oovivinnnnn | 250,260 oot 57,894 [ Jooenmieeeeeenii fooneieriiiinniees Jonieeeecciiiiees | veiniienn | cvvviiiiiniinnns
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 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 853SPD006
........................... Multiple «eoeeeeeeeeeees [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 11/16/2023 |. 11/15/2024 |................ |-......8,100,000.........4,508.24 |.........204,930 cevvvnnnns ferneeen 816,250 e 519,580 [ e e e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD007 ... |Multiple .... N/A . .|EQ/IDX ....... [Bank of America ... BA4YTDEB6GKMZO031MB27 |. 11/16/2023 |. 11/15/2024 |.... P 4,800,000 |.. . 105,600 ....460,988 |.........286,833 |.
S&P 500 INDEX
CALLSPREAD_1YR
853sPD010 ... Multiple .... N/A . .|EQ/IDX ....... [Bank of America ... BA4YTDEBGGKMZOO31MB27 |. 11/20/2023 |. 11/20/2024 |.... P PO 2,500,000 115,000 e o | 193,816 [ 193,816 |oeenn 59,495 [ [ e feeeiii | e[
S&PMARCS%EXCES:!
CALL_1YR 853SPD011 ... |Multiple ........oeunnns N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |. 11/20/2023 |. 11/20/2024 |........ecevvver |ounnnns 2,500,000 |........... 355.71 |oeuuuuet 54,750 [ Jovvnninviiniins [ 238,326 [ [ 238,326 |......... 8,417 | e i [ | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPD012 ....eeeeeee Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 11/28/2023 |. 11/27/2024 |......eeevveeenn fennnns 2,500,000 (11 et 56,000 [ e oo 85,472 e [ 85,472 |.......... 28,083 |.eeveneeeeeeenn foeeeeemeeeeen e e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPD013 ...vvvines Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/28/2023 |. 11/27/2024 |.......oevvvvies |ounnnns 2,500,000 (.77 | 99,675 |ovveneeiiiiiines foeviiniiniiiiins e 170,473 | oo [ 170,473 |.......... 56,618 [o..iiviiiriniins feevnnieeeeiiee [ e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 14554.890/4774.8
853SPD014 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 11/28/2023 |. 11/27/2024 |......ovueeevvee founnnn 29,900,000001 ... 896,701 [.eeeeeeeeeeees | oo 1,409,081 |.coevveenns fennnnn 1,409,081 |......... 394,867 [...eeeeeennieees Jeeemmnieeeeeennen feereeeeenreees e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14554.890/5055.0
853SPD015 ....evvienes Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 11/28/2023 |. 11/27/2024 |.....oevvvvvvnnn fonnnns 4,000,000(16 [ 234,800 |.eeveeneeeiininnn o s 425,431 | oo [ 425,431 |t LG CIe N R FO R R RN [NPROUpn [N
S&P 500 INDEX
DIGITAL_1YR 853SPD016
........................... Multiple «eoeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 11/28/2023 |. 11/27/2024 |.............cee |-vennn. 7,100,000 .........4,554.89 |......... 179,630 [.oeeeeemeeeeeeans Joenneeeeeennes Joeeeennn 261,136 [ [ 261,136 | 84,274 | [ e o | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD017
Multiple .... N/A . .|EQ/IDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 11/28/2023 |. 11/27/2024 |.... R R 10,000,000 N R 1,158,886 |..cevvvnnnn [ennnnn 1,158,886 |........ 760,717 |.
pl TURN
CALL_1YR 853SPD018 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 11/28/2023 |. 11/27/2024 |....ovvvvvvvinnn fonnnns 4,000,000 346,499 | .ooeeninnnn [ 346,499 |......... 223,500 |.ovvvvnnninirinnn feoreeiiiii e [ | e[ s
S&P 500 INDEX
CALLSPREAD_1YR
8538PD022 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 11/30/2023 |. 11/29/2024 |.......eeeevveee |ounnnnn 5,000,000 175,400 [ooeeeeeeeeeeeeeee foeeeeeeeeeeeees foeeeenee 282,335 | .oeeeiiiinn [ 282,335 |.......... 82,589 | foeeeeee e e e | |
S&P 500 INDEX
CLIQUET_1YR 853SPD023
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/30/2023 |. 11/29/2024 |................ |....... 2,500,000 .........4,567.80 |..........85,250 [...ccovmrrniirrins founnninninnnnnnns Joeeennnn 331,877 [ [ 331,877 [ .228,016 [ [ e fooeeeiiii | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD024 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 11/30/2023 |. 11/29/2024 |.....evvvvvvinnn fennnns 3,500,000 ........... 358.59 |.......... ARSIV PO EEPUTN 302,870 [.cevnnneens [ 302,870 |......... 195,225 |ovvveiiviiinnn fooreeviicccees e e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 14567 . 180/4799.6
8538PD027 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 12/05/2023 |. 12/05/2024 |.......oeeeveeee founnnn 20,900,00050 ... 652,080 [..oeeeeeeiieeees Joerenneeeeeei foeees 1,033,124 [...eeeeins | 1,033,124 |......... 204,416 oo [ e e | |
S 500 INDEX | 0
CALLSPREAD_1YR 14567 . 180/5025.7
853SPD028 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/05/2023 |. 12/05/2024 |........eeovvver |ovnnnns 3,500,00020 ... )20 N U AR RN 339,032 |.oeeeeinenn [ 339,032 |......... 112,508 |oovvvveniiviinnn oo i foe | e[ s
S&P 500 INDEX
DIGITAL_1YR 853SPD029
........................... Multiple weeeeeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 12/05/2023 |. 12/05/2024 |................ |-+..... 5,200,000 .........4,567.18 |......... 125,320 [..cceemmmmmeeeeens foenneneeinnnes Joeeeennn 181,498 [ 181,408 | 45,365 [ [ e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD030
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/05/2023 |. 12/05/2024 |................ |-eve... 4,100,000 .........4,567.18 |........ 109,880 [....ccevvvneerens founnnrnninnnnnnns Jooeennns 211,877 [ [ 211,877 [t 66,540 [ [ i [ | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD031 ... |Multiple ............... N/A oo EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 12/05/2023 |. 12/05/2024 |.......ovvvvvenn fonnnns 5,600,000]........... 358.89 |......... 121,520 [ o oo 479,512 ... 479,512 ]......... 309,283 |..eevvveiiiiiinnn feeniniiiiiins i foii
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STATEMENT AS OF SEPTEMBER 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 14567 .180/5014.3
8535PD032 .....eennneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 12/05/2023 |. 12/05/2024 |.......eueveeen founnnn 40,500,00010  [..... 2,182,545 | oo [ | RI:7Z VX [ 3,827,063 |...... 1,259,547 e Joeemmmeeeeeeeen oo e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD033 .....evnnnnnnn Multiple .oovveennnens N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |. 12/05/2023 |. 12/05/2024 |.........ovvver |ounnnns 7,200,000 7T IVN R FOPRRRPR R 486,621 [...oeeeeens |oeeinnnn 486,621 |......... 159,464 [...oovviviiiniiis e [ e | |
8P 500 INDEX | |
CALLSPREAD_1YR 14567 .180/5115.2
853SPD034 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 12/05/2023 |. 12/05/2024 |.......eeuevveer Jounnnns 4,500,000[40 | 279,405 |- o s 518,866 [.....ccvvnn |ernnnnn 518,866 |......... 184,020 |evvveeeeeeeenn [ e o | |
S&P 500 INDEX CALL_1YR
8538PD035 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/05/2023 |. 12/05/2024 |.......eeeevveee |ounnnns 7,800,000 ]......... 4,933.01[......... 309,582 |-eeeeeeeeeiee e feens 1,513,061 |.covvveeens foennnn 1,513,061 |...... 1,042,544 ..o oo o e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD036 ... |Multiple ............... N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 12/05/2023 |. 12/05/2024 |....eeeeeeveennn feenes 7,500,000 162,750 [-oeeeeeeeeeeeenn foemeeeeeenniees foeeeennn 642,203 | .ooveneee forreeens 642,203 |......... A4, 218 [ e e e | |
NASDAQ 100 STOCK INDEX ..
CALLSPREAD_1YR 16022.490/17307
853SPD039 ......unnnnnnn Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/07/2023 |. 12/06/2024 |........eeovveee |ounnnns 2,500,000(.493 ... JLUEIR:I<I0N R AR RN 190,429 [.evenneeees [ 190,429 |.......... (L0772 R EPR R R PO
8P 500 INDEX | 0
CALLSPREAD_1YR 14585.590/4887.7
853SPD040 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/07/2023 |. 12/06/2024 |.......eeuevveee |ovnnnnn 7,200,000080 ... 282,168 [..eeeeeeeeeeees Joeene e foeeeennen 459,536 |..oevvunnnn fernins 459,536 |......... 139,890 [nveeeeeeieeeee Jemmeeee e oo e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14585.590/5056 .5
853SPD04T .....uvnneees Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 12/07/2023 |. 12/06/2024 |.......ovvvvvnn foenrnns 2,500,00030 ... 139,000 [ovvvveeieieeens fornenieiiiiiins foeeeennnd 247,101 [ceeeeeeees o 247,101 |.......... 84544 |.ovvviiiiiiiin [ e e | |
S&P 500 INDEX
CLIQUET_1YR 853SPD042
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/07/2023 |. 12/06/2024 |.............cee |-vvnnn. 2,500,000 f.........4,585.59 |...euuet 76,750 [ooeeeeeneeeecees Jeeneeeeeenniees Joeeeennn210,330 [ [ eee210,330 o 11,313 e e Jeeemme e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD043 ... |Multiple ......cc.eeunnt N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 12/07/2023 |. 12/06/2024 |......eevveeenn feenns 4,100,000 ... 359.65(.......... 89,380 |.enneeeeennnes foeerrrnieeeeeennn feeeeeees K73 GY(VN R R 341,670 |......... 222,380 |eeeenneeeeemnnn feeeeeeeeeeeeeee e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD045 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/12/2023 |. 12/12/2024 |.......oevvvvvee fonnnns 18,800,000 SR/ PO AU R, 797,940 | .evveneens o 797,940 |......... 282,790 |vvvvvnnniieinnnn feoneeiieii i fee | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD046 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 12/12/2023 |. 12/12/2024 |......oeveevvvee |ounnnnn 3,000,000 165,570 [-eeeeeeeeeeeenn foeneeeeeeeenies foeeeennn 288,295 | ..oovvnnenn fernns 288,295 |......... 105,325 [.eeeeeeeieeeee Jemneeee e oo e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD047
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/12/2023 |. 12/12/2024 |................ |....... 5,300,000 .........4,643.70 |......... 139,390 [....ccemrriirrrees Joummnrnnrmnnnnns Jooeeennnn 193,582 [ onnnnee s [ 193,582 | 52,001 [ [ v fooeeiiiii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPD048
........................... Multiple weeeeeeeeeeens [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXTO9 |. 12/12/2023 |. 12/12/2024 |................ |-..... 4,300,000 .........4,643.70 |........ 102,770 [.oceeememmeeeeans formmneneemmnnens foeeeennnn 255,439 [ oo [ 255,439 | 128,435 | [ Jeeeenee e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD049 ... |Multiple .....cccoeennns N/A s EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZOO31MB27 |. 12/12/2023 |. 12/12/2024 |.......oeeevveee |ounnnnn 2,900,000 ........... 358.33 |.......... 64,090 [oooeeeeeeiieeeees Joenee e foeeeenens X 7 (R RN 253,242 |........ 161,570 |oeeeenneeeeeennn [ e foee | | s
S 500 INDEX | 0
CALLSPREAD_1YR 14643.700/4792.7
853SPD050 ....uuvnieees Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 12/12/2023 |. 12/12/2024 |......eevvvvvenn fonnnns 2,500,00060 | LTV PO RN R TT,490 [ceveeeeees o 77,490 |.......... 22,790 |oevvvneeviennnns fooreeei e e | e[ e
NASDAQ 100 STOCK INDEX} (| |
CALLSPREAD_1YR 16537.830/17712
8538PD053 .......enneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/14/2023 |. 12/13/2024 |.......eveevveee |ounnnnn 2,500,001(.015 | 99,225 |.eeeieeeeeeenn [ e 165,077 |.oeevvvenen Jeeennnnn 165,077 |t 61,846 [oeeeeeneeeeennn feeeeeeeeniieees fererneeeeeen e | |
S 500 INDEX | 0
CALLSPREAD_1YR 14719.550/5004.6
853SPD054 .............. Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/14/2023 |. 12/13/2024 |........evvvvves |ovnnnns 3,500,00010 ... 127,400 [ ferneneeieeniins o 202,247 | oo [ 202,247 |.couuenn AR 3 P AU RN RN USRI U
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD055 ... |Multiple ............... N/A oo EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 12/14/2023 |. 12/13/2024 |.......ovvvvvenn fonnnns 2,900,000{........... 363.02].......... 63,220 |.eeenniiiiininns fovviiniinniiiins foeees 212,556 |... 212,556 |......... 143,368 [...oovvevvenninns v foiiiis e
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STATEMENT AS OF SEPTEMBER 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 16811.860/18040
8538PD057 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 12/19/2023 |. 12/19/2024 |......eeevvvenn fenns 3,099,998).807 ... 126,170 |eeeeeeeeeee o s 206,617 [..eeeevnns Joeeennnn 206,617 |.......... 82,757 [eeeeeeenneeeee e o e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD058 ... Multiple .oovveennnens N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/19/2023 |. 12/19/2024 |........eevvvven fovnnnn 33,100,00003 [..... 1,029,410 [ oo e 1,509,297 [.evveneees [ 1,599,297 |......... 578,028 [...uviiviiirnnnnns foevvvnineeeeiinnn [ i | | e
8P 500 INDEX | |
CALLSPREAD_1YR 14768.370/5255.2
8538PD059 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/19/2023 |. 12/19/2024 |.......oeeevveee |ounnnns 4,500,000[20 ...l 247,680 ..oeeeeeeeeeeees Jerne e foeeeenens LR VNS R R 430,059 |......... 185,470 |oeeeeeeeeeeeeenn [ e e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD060
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNEQ7 |. 12/19/2023 |. 12/19/2024 |................ |....... 5,900,000 .........4,768.37 |......... 155,170 [..oooemmeeniniiis founnniniinnnnns Joeeennnnn 218,652 [ [ 218,652 |t 67,897 [ [ fovvevinincennns fooeeiicii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPD061
........................... Multiple weoeeeeeeeeeens [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 12/19/2023 |. 12/19/2024 |................ |-..... 11,500,000 .........4,768.37 |.........335,800 [....cevvmeeeeeees Joummnrrermmnnnns [+eeeennn 989,862 [Loeeennins [0 989,862 ... 840,193 [ [ Jeeemeeeeeeeenee oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD062 ... |Multiple ............... N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 12/19/2023 |. 12/19/2024 |.....ovveeevveen fovnnnn 12,100,000 |........... 363.77 |.cevnnnn 263,780 [.eeeeeeeeeeees Joernee e [oeeeenndd 860,328 |..covvnee [ 860,328 |......... 582,884 |....eeeeeeeiiees Jeeeemneeeeeennn feeeeeeeenes e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 14746.750/5004.4
853SPD065 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/21/2023 |. 12/20/2024 |........evvvver |ounnnns 7,300,000(98 ... 239,002 |..eveeneeeeiiiinn o e KU T TR R 377,197 |......... 133,799 [oiivviiiiiiies e [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD066
........................... Multiple «eeeeeeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 12/21/2023 |. 12/20/2024 |.............cee |-vvnnn. 2,500,000 |.........4,746.75 |.euue e 83,750 [ooeeeeeeeieeeees Jeeneeeeeemnees Joeeeennnn 90,519 [ [0 90,519 | 27,804 [ [ Jeeemme e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD067
........................... Multiple «ooooeeeeeeens [N/A Lo  |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/21/2023 |. 12/20/2024 |................ |....... 2,500,000 216,102 [ .evvenneees [oerennnn216,102 [ A34,574 [ [ e o | | s
S&P 500 INDEX
CALLSPREAD_1YR . .
8538PD071 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 12/26/2023 |. 12/26/2024 |.......eeeevveee |ounnnnn 2,500,000 1000 Jeveeeeiieeiieees foreeie e 83,193 | cooviiiins fernnens 83,193 |.......... 28,538 |+ eeeeneeeeeennn foreeeeeee e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD072 ...uuvvinnennn Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 12/26/2023 |. 12/26/2024 |........eevvvvee founnnn 17,600,000 TN R R 727,864 |......... 256,423 |.oevvvnneeiiiinnn feeeeeiiii e [ | | s
8P 500 INDEX | 1
CALLSPREAD_1YR l4774.750/5257 .9
853SPD073 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 12/26/2023 |. 12/26/2024 |.......eeeevveee |ounnnnn 4,100,00054 ... 223,860 |-eveeeeeeeeenen foreeeeennieeeeee Jeens 386,526 [..evunnees forreaens 386,526 |......... 165,665 |+ evevvneeeeermnnn feoeeeeeeenieeeee e foee | |
S&P 500 INDEX
DIGITAL_1YR 853SPD074
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNEQ7 |. 12/26/2023 |. 12/26/2024 |................ |....... 3,000,000 |.........4,774.75 |...uu'en 72,300 [oeeevnnnneninns Jevnnniiniinnnnns Joeeennnna 101,855 [ [ 101,885 | 31,573 [ [ e [ | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD075
........................... Multiple «eoeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 12/26/2023 |. 12/26/2024 |..........ccceee |-vvnnnn 3,200,000 f...ceeeu d, 774,75 |oeeen et 71,360 [ Jeee e e 246,953 [ o 246,953 | 166,340 [ [ Jeeeeeneeeeeeeee o | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD076 ... |Multiple ............... N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 12/26/2023 |. 12/26/2024 |......eevveeenn feenns 4,000,000 |........... 364.56 |.......... 87,600 [oeeeeeeeeeeeeeen Jormneeeeeeennes foeeeenen 275,258 | .ooeeviienn [ 275,258 |......... 187,224 [ e o e | |
NASDAQ 100 STOCK INDEX} (| |
CALLSPREAD_1YR 16898.470/18111
853SPD079 .....uvenns Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 12/28/2023 |. 12/27/2024 |.......eevevvver |ounnnns 2,500,000(.780 |....... L0000 R AP R 161,880 |.oevvnnn [ 161,880 |.......... 64,963 [ciiiiiiiiinnins e [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14783.350/5207 .1
853SPD080 .......cc.... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYQTBXKCSX06 |. 12/28/2023 |. 12/27/2024 |......oeveeevvee |ounnnns 2,500,00064 ... 123,750 [oeeeeeeeeeeeeeen feemeeeeeeenes foeeeennd PALIRC S [ R 206,961 |.......... 85,894 | foeeeee e e | |
S&P 500 INDEX ..
CALLSPREAD_1YR 14742 .
8535PD08T ... Multiple .iovveennns N/A oo EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/02/2024 |. 01/02/2025 |........ccevvvee ovnnns 29,800,000085 i foeeeeend 875,822 |.vuiiiiiiiini oo 1,354,330 | .oevennen [ 1,354,330 [......... 478,508 [..oiiivvniiiiiinn e fveeiinenns oo | e e
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1 6 7 8 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Central Clearinghouse Date Expiration| Contracts (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 14742.830/5219.0
853SPD082 .............. SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.01/02/2024 |.01/02/2025 |........ccevveen [onnnnn 4,200,000 (10 oo Joeeeeeen 227,556 |.eeeveneeeeeeeenn fereeeees 393,157 | eeeeevinenn fernens 393,157 |........ 165,601 |oeeeeeneeeeeennn foeeeeeeeeeeee e foe | | s
S&P 500 INDEX
DIGITAL_1YR 853SPD083
........................... JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 01/02/2024 |. 01/02/2025 e 742,83 [ e 84,600 [ e 119,578 [ 119,578 [ B4 978 i e [ e [ | e
S&P 500 INDEX
CLIQUET_1YR 853SPD084
........................... Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.01/02/2024 |.01/02/2025 e 782,88 | e 151,200 [ |eeeenn 825,600 [ 325,609 [ 174,409 | e [ e [ |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD085 ... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 01/02/2024 |. 01/02/2025 |........eeeeeevn |ennn... 5,800,000 |........... 363.68 |..evneeeeerii foeeeennnn 127,020 |oeeeveneeeeeeenn [ 414,151 | e 414,151 [......... 287,131 [ Joeeemnee e o e | |
NASDAQ 100 STOCK INDEX} (| | s
CALLSPREAD_1YR 16543.940/18228
853SPD086 .............. Bank of America ... BA4YTDEBGGKMZOO31MB27 |.01/02/2024 |.01/02/2025 |........ccevvvrn [c00nnnn2,499,990 1113 i oo 133,750 [oevviiiiinines Joveiennns 229,585 | coeeeeiienn [ 229,585 |.......... 95,835 | eevvnniiiiinnnnn fooreeeii e e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 14742.830/5207 .1
853SPD08T ......cceeunn SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.01/02/2024 |.01/02/2025 |.............cc. |......41,400,00053  |ooooereeeiine foeeees 2,202,066 [......ccvvnneraer |ounnnn 3,782,333 | .cevvvnennn fennnnn 3,782,333 |...... 1,580,267 |+evveeeeeeeeenn fooeeeeeeee [ e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 14813.972/5145.9
853SPD088 .............. SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 01/02/2024 |.01/02/2025 |.........cevevve [o20nn 2,500,000 70 e [ 96,000 |.eevevvnniininnnn feeeeeees 163,401 | oo [ 163,401 |.......... (Y400 M N SR AR RN RN UUUUR [
8P 500 INDEX | 1
CALLSPREAD_1YR 4742.830/5311.9
8535PD08Y .............. SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.01/02/2024 |.01/02/2025 |........cceeveen [ovnnnnn 4,900,000069  feeeeeeieeeieiie foeeeeens 298,851 [cveeeeeeeeenies foeeeennnn 544,140 | .oovvviin [ernns 544,140 |......... 245,289 |.eeeeeeeeeennnn [ e e | |
S&P 500 INDEX CALL_1YR
853SPD090 ... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/02/2024 |.01/02/2025 |............ccen |vnnn.. 9,900,000 ......... 5,122.26 |.oeeeeeeieeieeeen foeeenns 380,160 [.eeevenneeeeeenn feunnns 1,537,738 [.eveeeenas | 1,537,738 |...... 1,157,578 e oo [ e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853sPD091 ... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 01/02/2024 |. 01/02/2025 |.......eeeeveeen fennnnn 4,000,000 |...eeenn e 363,68 [eeeeeeeeiieeees e 87,600 |eeeeerneeeeeennn fereeeeens 285,622 |..covvvnnnn fernns 285,622 |......... 198,022 [.veeeeeeieeeeee Jemmmeeeeeemn foeeeeeenn e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPD095 .......unnennn Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/04/2024 |.01/03/2025 |................ [.2..... 2,500,000(.420  |eeoiiiiiiiinnns fooeeeennns 85,600 [...oovvvvrnninnns Joveiennns 138,432 [ceveneeees [ 138,432 |......... 52,832 |evvvnniiiiinnn fooeeeii e e | | e
S&P 500 INDEX
CALLSPREAD_1YR
853SPD0%6 .............. Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/04/2024 |.01/03/2025 |................ 125,850 [.veeeevnieeeeee Jeeeenns 211,226 | .evveeeees [ 211,226 |.......... 85,376 [.eeeeennnneees Jemmmeeeeeenne o e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD097 ... Bank of America ... B4YTDEB6GKMZO031MB27 |.01/04/2024 |.01/03/2025 |................ |-v..... 2,500,000 ........... 361.81 [ Joeeeinns 55,500 |+evvnueeeeennns foeeeennnn 192,278 [.eveneeees o 192,278 |........ 136,778 |oeeeeeeeeeeeeenn [ e o | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14756 .500/4981.0
853SPD098 ... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 01/09/2024 |. 01/09/2025 |.............cer [......25,100,000(06  eeeoorriiiiiinns [oeeeennn 727,900 [ovveeniiniinnnnnns oo 1,116,535 [.oeeeeeeens | 1,116,535 |......... 388,635 [cvnnniiiininnns feevvneineeeeiinen [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 14756 .500/5241.1
853SPD09I .............. M Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 01/09/2024 |.01/09/2025 |........ceeveeen [onn. 5,200,000 (87 oo foeeeeens 284,960 [...neeeeeenies oeeeennnn 491,028 | ..ovennee [ 491,028 |........ 206,068 [...eeevvneeeeeenn foemneeeeeemnneees feerrmmeeeeeeeenn oo | | s
S&P 500 INDEX CALL_1YR
8538PD100 .......cc.... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/09/2024 |.01/09/2025 |............cccr |vnnn.. 2,500,000 ......... 4,756.50 |-evneeeeeennnes foeeeennn 207,850 [.vnueeeeeennees feeeennnn 570,867 [..oevevvunn |eeeennnn 570,867 |......... 363,017 [oveeeeeeeeniiees Jeeemmneeeeeeenen o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD101
........................... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 01/09/2024 |. 01/09/2025 e, 75650 [ovnniiciiiinns e 149,860 [ |oeeennn 208,101 [ | 208,101 [ 58,24 | o [ [ [ | e
S&P 500 INDEX
CLIQUET_1YR 853sPD102
........................... Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.01/09/2024 |. 01/09/2025 B, 75650 [ Joeeeeenn280,280 [ Jeeeennnn829,875 [ 629,875 [ 100899645 | e [ e [ |
S&PMARCS%EXCESSRETURN
CALL_1YR 853sPD103 ... Bank of America ... B4YTDEBBGKMZ0031MB27 |.01/09/2024 |.01/09/2025 |................ 036225 [ s 96,320 [onieeeenieeees Jeeeenns 325,194 | .oeveiii [ 325,194 |.......... 228,874 |.eeeeeeeeeeeeee Jeeemenee e foeeeeeees e | |
S&P 500 INDEX ..
CALLSPREAD_1YR 14780.240/5180.3
853SPD106 .............. Barclays ............ GSGSEF7VJP5170UK5573  |. 01/11/2024 |. 01/10/2025 |.....evvvvvvveee |oeenn. 2,500,000050 i fooeeennn 17,325 [ v 194,475 [ s 194,475 .......... T7,150 [ Jvvennnenieivenns fooniiis o | ieeeeen | e
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STATEMENT AS OF SEPTEMBER 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 853SPD107 ... |Multiple .........euunn. N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7 | 01/11/2024 . 01/10/2025 |..evvvvnnivvinnn fonnnns 2,500,000 |........... 362.64 |......ovvvrrrnnnn forreeennnn 85,500 |ouvnnniiiiiinins oo 186,203 |... 186,203 |......... 130,703 |oevvvneieviennn oo i fee
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR

8535PD108 ...
S&P 500 INDEX
CALLSPREAD_1YR
8535PD109 ..
S&P 500 INDEX {0 e
CALLSPREAD_1YR 14765.980/5272.6
853SPD110 ... Multiple .ccooeeeenis N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOT8XKCSX06 |. 01/16/2024 |.01/16/2025 |.........coeees |ooenne 3,400,000/08 [ e 189,380 |.evvveeeeeeiis s 332,704 |.eveeeeens [ 332,704 |......... 143,324 |,
S&P 500 INDEX

DIGITAL_1YR 8535PD111

. |EQ/IDX ..

Multiple .... . |SunTrust Capital .. |YDOJBGJWYOT8XKCSX06 |.01/16/2024 |.01/16/2025 |.... PR IO 2,500,000 |.281 103,500 |... ...166,238 | ... ....166,238 |..........62,738 |.

. |EQZIDX ..

Multiple .... . |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/16/2024 |. 01/16/2025 |.... s 27,400,000 786,380 |... ) R 1,205,792 [.eeveeeees fonnnns 1,205,792 |.........419,412 |.

........................... Multiple .....ooeeeeeees [N/A Looeiiiiii  |[EQ/ZIDX ... | P Morgan ........... 7HBGLXDRUGQFUS7RNEQ7 |.01/16/2024 |.01/16/2025 |.........ccceee [errnnnn 5,100,000 1.........4,765.98 [..oevverrrrrnnnnns |oeeeeennn 126,990 [ [ 178,710 | | 178,710 [ 51,720 [ [ o fe | | el
S&P 500 INDEX

CLIQUET_1YR 853sPD112

........................... Multiple .ccoooeeeeess [N/A ol |EQ/IDX ....... | Vel s Fargo ........ KBIH1DSPRFMYMCUFXT09 |.01/16/2024 |.01/16/2025 |................ [....... 7,900,000 |.........4,765.98 [.........cccuverrs ferrieies 200,660 [oveeeennnnennens [oeeeen 861,078 [ | l561,078 | 861,318 s e e e | s
S&PMARCSEXCESSRETURN

CALL_1YR 8535PD113 ... [Multiple ............... N/A il EQ/IDX ....... JP Morgan ........... THBGLXDRUGQFUS7RNES7 (. 01/16/2024 |.01/16/2025 |.......oeeeeens [oennne 3,800,000 38215 | s 84,360 [..vveeeeeeiiriens [ 288,586 [.uvvreee |oeennnis 288,586 |......... 204,226 | foeniieeeeeeeies Lo fe [

S&P 500 INDEX
CALLSPREAD_1YR
853SPD117 e Multiple ..cooeeennnns N/A i EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 [.01/18/2024 |.01/17/2025 |....ccevvvvveess |oennne 2,500,000
S&P 500 INDEX
CALLSPREAD_1YR
853SPD118 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 01/23/2024 |.01/23/2025 |...........cccel |oee. 12,700,000
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 14864.600/5365.6
8535PD119 . oo |Multiple ... . |[EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYOT8XKCSX06 [. 01/23/2024 |.01/23/2025 |.... s 2,500,000 /53

S&P 500 IND
DIGITAL_1YR 853SPD120

18,750 | o 193,757 [eeeiias [ 193,757 | £ O e

426,593 | e 644,586 [....evveee |oennnns 644,586 |......... 217,998 | e Lo e[

....232,554 |.......... 95,354 |.

. |EQ/IDX .. . THBGLXDRUGQFUS7RNES7 . 01/23/2024 |. 01/23/2025 |....

Multiple .... .| JP Morgan ... PR IO 2,500,000......... 4,864.60 |..

....25,4% |.

S4

CLIQUET_1YR 853sPD121
........................... Multiple ....oooeeeeeees [N/A Lo  |EQZIDX ... | JP Morgan ........... THGGLXDRUGQFUS7RNEQ7 |. 01/23/2024 |.01/23/2025 |.............c.. [.veee.. 3,300,000 .........4,864.60 [........oouvnenns fornennes 105,600 [ovveeenniininnns [ornne 302,042 [ |10l 802,942 .l 197,342
S&PMARCSEXCESSRETURN
CALL_1YR 8538PD122 ... Multiple ............... N/A i EQ/IDX ....... P Morgan ........... THBGLXDRUGQFUS7RNES7 [ 01/23/2024 |. 01/23/2025 |...eevvvviaenss [oeenne 2,500,000
S&P 500 INDEX
CALLSPREAD_1YR
853SPD124 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 01/25/2024 |. 01/24/2025 |................ |...... 15,300,000
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 14894.160/5381.6
8538PD125 ... Multiple ..cooeeennnns N/A i EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 [. 01/25/2024 |.01/24/2025 |.......eevvveess |oennne 4,300,000 18 e s 227,900 [cveeviiniiiinanan feeeeenns 384,908 |..oeveeans [ 384,998 |......... 157,008 |..evvveeieiiis
S&P 500 INDEX
DIGITAL_1YR 853SPD126
........................... Multiple cooooeeeeiss |N/A ool |EQZIDX ... | JP Morgan ........... THGGLXDRUGQFUS7RNEQ7 |.01/25/2024 |.01/24/2025 |................ [....... 8,500,000 |.........4,894.16 [........ccccumrrrs feeeeeeeni84,700 [ooeeeenniniinin [ 116,303 [ |l 116,308 |l 81,608 |
S&P 500 INDEX
CLIQUET_1YR 853sPD127
........................... Multiple ....ooooeeeeees |N/A Lol |EQZIDX ... | JP Morgan ........... THGGLXDRUGQFUS7RNEQ7 |. 01/25/2024 |.01/24/2025 |................ [....... 4,400,000 .........4,894.16 [.......ooounnrnns fornnnnnn103,400 foeeeeennnnininnns [o0nee 259,760 [ |10 269,760 |.......... 156,360 |
S&PMARCSEXCESSRETURN
CALL_1YR 8535PD128 ... [Multiple ............... N/A i EQ/IDX ....... Bank of America ... B4YTDEBGGKMZOO31MB27 [. 01/25/2024 |.01/24/2025 |........eevveess |oennnn 2,900,000
NASDAQ 100 STOCK INDEX ..
CALLSPREAD_1YR 17476.710/18771
8535PD133 .............. Multiple «ooooeeeen... NA ........... EQ/IDX ....... SunTrust Capital .. |YDOJBGJNYOT8XKCSX06 |. 01/30/2024 |.01/30/2025 |.......eeeeenn ... 2,500,000).734 | [ 102,250 f.vveeeeeeeiieens [ 185,157 [ .o o, 185,157 |.......... 52,907 |oeeeiiiiee.

........ 185,011 | .eeennnninn oo 185,011 129,261 [ o o [ | |

......... 644,305 [...ovvveens |eeennnn844,305 | 21774 | e e e

B X T K AP R 64,000 [covvvrieiiiiiinns o 212,000 [eeeeeees | 212,000 |......... R P e I




STATEMENT AS OF SEPTEMBER 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 5 6 7 8 10 11 12 13 14 15 16 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/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date Expiration| Contracts (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX ..
CALLSPREAD_1YR 14924.970/5327 .8
8535PD134 ... Multiple «ooeeeenieeeees SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.01/30/2024 |.01/30/2025 |.........cceeeee |ovenn 4,700,000f32 e [oeeeeeenn216,200 o o 345,403 |..covvvnnnn fernns 345,403 |.......i129,208 [nneieeeeiiees foeemeeeeeeeeeee e e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD135 ... |Multiple .... .| JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 01/30/2024 |. 01/30/2025 |.... ...173,646 |... ....173,646
S&P 500 INDEX
CALLSPREAD_1YR
8535PD136 .. Multiple .... . [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.02/01/2024 |.01/31/2025 |................ |...... 29,100,000 40  J|eeiiriiiiinnnn foeeeees 808,980 |... N R 1,205,396 [..oeeeenns |oene 1,205,396 |.........396,416 |.eevvenniniinnnnns [ e e | e | e
8P 500 INDEX | 1
CALLSPREAD_1YR 14906 . 190/5409.0
853SPD137 v Multiple «ooeeeenieeeees SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.02/01/2024 |.01/31/2025 |.........ceeveen [ 5,700,000 74 oo Joeeeeee 307,280 [oveueeeeeeennes foeeeennnn 520,956 |..ccvvvnnnn fernnns 520,956 |....ueen218,726 [ foeeeee s feeeerneeeeeeeen feereeeee | | i
S&P 500 INDEX
DIGITAL_1YR 853SPD138
........................... Multiple .oovveennnnns Barclays ............ GSGSEF7VJP5I70UK5573 |. 02/01/2024 |.01/31/2025 |................ reeeennnn,906.19 [ [l 146,910 [ el 201,561 | e 201,561
S&P 500 INDEX
CLIQUET_1YR 853sPD139
........................... Multiple «ooeeeenieeeees Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.02/01/2024 |.01/31/2025 |................ reeeeenn8,906.19 [ [ eeeen202,210 [ e 432,084 | 432,084
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD140 ... |Multiple .....cccoeennns Bank of America ... B4YTDEBBGKMZO031MB27 |.02/01/2024 |.01/31/2025 |..........ccceee |ovvnnnn 3,500,000 f...cceennnn 366.23 |oeeeneeeeeeenns foeeeeeentl 77,700 [ o 22 T IR 224,873 | T AT e [ feeeemneeeeeenen o | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD143 .....eennnnenn Multiple «oovveennnes SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 02/02/2024 |.01/31/2025 |.............ee. [.....45,500,00062  |eeeeorriiiiinnns foeees 2,365,545 [....ooovvnnniinns e 3,935,154 [..eeeeeeein | 3,935,154 |...... 1,569,609 [.....cccvvvnnninns fovrmnnneerininnnn foorenviiniiinnins e | | e
8P 500 INDEX | 0
CALLSPREAD_1YR 5032.989/5380.0
8535PD144 .............. Multiple «ooeeeenieeeees SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 02/02/2024 |.01/31/2025 |........cevveee [o2nnnn 2,500,000 091 e oo 93,500 [neeeeeeeenieeeee Jeeeinns 154,834 [.ooeeeeees s 154,834 ..o e 81,834 | [ e e ] |

S&P 500 INDEX
CALLSPREAD_1YR
8535PD145 .
S&P 500 IND
8535PD146 ..............
S&PMARCSEXCESSRETURN
CALL_1YR 853SPD147 ...
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPD149 ..............
S&P 500 INDEX
CALLSPREAD_1YR
8535PD150 ....uveeennne
S&P 500 INDEX
CLIQUET_1YR 8538PD151
S&PMARCSEXCESSRETURN
CALL_1YR 853sPD152 ...
S&P 500 INDEX
CALLSPREAD_1YR
8535PD153 ....eeeeennnne
S&P 500 INDEX
CALLSPREAD_1YR
853SPD154 ..............
S&P 500 INDEX
CALLSPREAD_1YR
8535PD155 ......eennnn.

Multiple ....

Multiple wooeeveneennnns

Multiple ....

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooovuenennnnes

. | JP Morgan ...

. |SunTrust Capital ..

Morgan Stanley ....

Morgan Stanley ....

Wells Fargo ........

Barclays ...........

Bank of America ...

Wells Fargo ........

Morgan Stanley ....

SunTrust Capital ..

1YDOJBGJNYOTBXKCSX06

4PQUHN3JPFGFNF3BB653

. THBGLXDRUGQFUS7RNES7

4PQUHN3JPFGFNF3BB653

KB 1H1DSPRFMYMCUFXTO9

G5GSEF7VJP5170UK5573

B4YTDEBGGKMZ003 1MB27

KB1H1DSPRFMYMCUFXTO9

4PQUHN3JPFGFNF3BB653

1YDOJBGJIYOTBXKCSX06

. 02/02/2024

. 02/02/2024

. 02/02/2024

. 02/06/2024

. 02/06/2024

. 02/06/2024

. 02/06/2024

. 02/08/2024

. 02/08/2024

. 02/08/2024

. 0173172025 |....

. 01/31/2025

. 0173172025 |....

. 02/06/2025

. 02/06/2025

. 02/06/2025

. 02/06/2025

. 02/07/2025

. 02/07/2025

. 02/07/2025

14958.610/5563.6

......... 5,355.30

14954.230/5348 .5

......... 4,954.23

14997.910/5218.3

14997 .910/5507 .1

......... 960,363

......... 159,767

...... 1,240,291

......... 576,339 ...

...480,927 | ...

...230,331 ...

......... 159,767

......... 248,176

......... 297,521

......... 236,716

...... 1,240,201

576,339

....230,331 |...
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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 853SPD156
........................... Multiple weoeeeeeeeeeens [N/A oo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 02/08/2024 |.02/07/2025 |............ceee |-vvnnn. 5,300,000 .........4,997.91 |.ooeeennnernnn [t 141,590 | e 192,399 [ 192,399 |0 050,889 [ [ eeeeeeeee Jeeemneeeeeeeeee oo | | s
S&P 500 INDEX
CLIQUET_1YR 853sPD157
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.02/08/2024 |.02/07/2025 |................ |-vve... 4,800,000.........4,997. .91 |..ovnnrnninnnnns fooreennnnn 95,520 [evvenniniinnnnnns Joeeennns 116,173 [ [ 116,173 |00 20,653 [ [ v [ | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD158 ... |Multiple .... N/A . .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 02/08/2024 |. 02/07/2025 |.... P PO 3,400,000 ... 237,033 | ... o eeeennn 237,033 [ 162,283 | e [ e | |
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPD162 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/13/2024 |. 02/13/2025 |.......eeuevveee |ovnnnns 2,500,001(.890 oo o 99,850 | e 147,426 [.eveeneeees oo 147,426 |.......... B7,576 [neeeeeenneeeee Jemmneeeeeene o e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD163 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/13/2024 |. 02/13/2025 |........eevvvvnr |ounnnns 5,800,000[20 e Joeeennnn285,360 [ e 453,845 | .ooeeeiin [ 453,845 |......... 168,485 |.evvveeeiiviinnn feoneeiiiii i [ | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD164 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 02/13/2024 . 02/13/2025 |...evvvnnvvvinnn foenns 2,900,000 ........... 360.78 |.ecevvenrrriinnnn foreeeeennn83,800 |uvenniiiiiiii oo 232,281 | oo [ 232,281 |........ 168,481 |oovvvveenieviinnn oo i [ | e[ s
S&P 500 INDEX
CALLSPREAD_1YR
853SPD165 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 02/15/2024 . 02/14/2025 |.eeevveeeeennn foes 7,500,00053 e Joeeennnn 205,425 [ | 296,853 |..cevvunnnn fernns 296,853 |.......... 91,428 [ e o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD166
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UKS573 |. 02/15/2024 |. 02/14/2025 |................ |oeeenn. 2,500,000 .........5,029.73 |.oevvennnniinnnnns fooeeeennnn88,000 [ovvenniviinnnnnns Joeeeennn 90,880 [ oeneeneens [ 90,880 |onnen 22,880 [oceviiiiiiiinn [ Jvveviniiniennns fooeeeivii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPD167
........................... Multiple woeeveeeeeeeens [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 02/15/2024 |. 02/14/2025 |................ |....... 4,000,000 134,800 |oevevenneeeeenenn foeeeeee 839,671 | oo [l 839,671 o 204,87 [ e e | | ]
S&P 500 INDEX
CALLSPREAD_1YR
8535PD169 . oo |Multiple ... N/A oooeeeeeo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 02/20/2024 |. 02/20/2025 |.... [ I 28,000,000 876,400 |... N R 1,202,137 [ | 1,292,137 |...
8P 500 INDEX | 1
CALLSPREAD_1YR 14975.510/5505.8
853sPD170 ... oo [Multiple ... N/A . .|EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 02/20/2024 |. 02/20/2025 |.... P 5,600,000 [99 .. 314,720 |... ...516,957 |... ....516,957 |...
S&P 500 INDEX
853SPD171 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 02/20/2024 |. 02/20/2025 |...evvuueveveenn foeeees 2,500,000 ......... 4,975.51 |oennieieeeeees foeeeennn 211,250 [oveeeeeeeeenies foeeeennnn 459,670 | ..evvnnees forreeens 459,670 [....eeen. 248,419 |oeeeniieeeini oo [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD172
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNEQ7 |. 02/20/2024 |.02/20/2025 |............ccee |ovennn. 4,100,000 f.........4,975.51 |ooeveennnniinnnnns fooeeennnd 101,475 | oo 137,398 [ [ 187,898 35,918 [ [ e fooeeeicii | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD173
........................... Multiple weoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 02/20/2024 |. 02/20/2025 |...........ceeee |ovennnn 7,100,000 f.........4,975.51 |ooeeeeniiniiniis [ 224,360 [ e 883,917 [ 483,917 [ 1102209,557 [ [ Jeeemene e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD174 ... |Multiple .....cccoeennns N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.02/20/2024 |.02/20/2025 |.........cevveee |ounnnns 8,600,000 |........... 362.67 |eevvneeeeennnnn o 190,080 |-vevvvnneeeeeennn foreeeees 641,529 |.oevenneens [ 641,529 |......... A51,469 ..o Jeeemenee e feeeeeeee e | |
NASDAQ 100 STOCK INDEX} (| |
CALLSPREAD_1YR 18004.700/ 19292
853SPD178 ......cce Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/22/2024 |. 02/21/2025 |......evvvvvvvnn fonnnnns 2,499,999[.036  |eeeeeeieiiinens [ 98,725 [ciiviiiiieens v 139,623 [.eveneeees [ 139,623 |.......... 40,898 [...niviiivinnins feevenieeeeeeiieen [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 5087.030/5432.4
853SPD179 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 02/22/2024 |. 02/21/2025 |..evvvuevveeennn feeeees 3,800,000[30 e e 150,100 |+evevvneeeeeeennn feeeeeees 222,987 | eoeevvennnn fernens 222,987 |eeueennnn 72,887 [oeeeeeeeenieeeee e oo o | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD180 ... |Multiple ......ccoeeennt N/A s EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZOO31MB27 |.02/22/2024 |.02/21/2025 |........eceeveee |ounnnns 5,200,000 ........... 363.51 |.ecrrrunreerennnn foreeees 116,480 |oeeveeneeeeeeenn [ KYET T IR 375,314 |......... 258,834 |.eeeeeeeeeeeeenn [ e e | |
S&P 500 INDEX ..
CALLSPREAD_1YR 5078.180/5314.8
853SPD181 ... Multiple .iovveennns N/A oo EQ/IDX ....... Bank of America ... BA4YTDEBGGKMZOO31MB27 |. 02/27/2024 |. 02/27/2025 |........cceevvvee ovunns 29,500,000123 [ | 837,800 [..oevvvvniiiiiins founnns 1,201,864 |....ccennnn o 1,201,864 |......... 364,064 |.....ooiviivienns fooriniiininiiiins foreniiii |
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STATEMENT AS OF SEPTEMBER 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 5078.180/5616.4
8535PD182 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 02/27/2024 |. 02/27/2025 |.......evuevveee |ounnnns 4,400,000[67 e feeeeennen 284,200 |.eeeveneeeeeeenn [ 391,111 [ o 391,111 [......... 148,911 oo [ e o | |
S&P 500 INDEX
DIGITAL_1YR 853SPD183
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNEQ7 |. 02/27/2024 |.02/27/2025 |...........cceee |ovennn. 4,600,000 f........ 5,078.18 |.oevvennivvrnnnnns fooeeennna 122,728 |oenecciiiiins o 163,163 [ 163,163 | 40,435 [ [ v fooeeiccii | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD184
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 02/27/2024 |.02/27/2025 |............ceee |ovennn. 7,400,000 ........ 5,078.18 |oeveeneeernnnnn [oeeeeenni225,700 |oeeeeeeicnnies [oeeeennnd96, 733 [ [ 496,733 | 271,033 [ [ Jeeeemeeeeeeeeee oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD185 ... |Multiple ......cc..e.nnt N/A s EQ/IDX ....... Bank of America ... BA4YTDEBBGKMZOO31MB27 |.02/27/2024 |.02/27/2025 |........ecevveee |ounnnns 5,600,000 |........... 363.84 |.ceeneeeeeein e 122,080 |eeeeeneeeeeeenn foreeeees 399, 147 | eovevii feens 399,147 |........ 277,067 [eeeeeeeneeeeeeen fommeeeeeemnieees feeeemmmeeeeeeeenn oo | e[ s
NASDAQ 100 STOCK INDEX} (| | s
CALLSPREAD_1YR 18043.850/19247
8535PD188 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/29/2024 |. 02/28/2025 |.........cevvver |ounnnns 2,500,001 (.374 s [ [o7 T F RN 129,787 | eeeeeei [ 129,787 |.......... 7L R E R R RN Pt
8P 500 INDEX | 1
CALLSPREAD_1YR I2096 .270/5397.9
8535PD189 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |.02/29/2024 |.02/28/2025 |.........ceevvee |ovennns 3,800,000[69 e foeeeeeenn 133,380 [-eeeeeenieeeeee Joeennns 194,362 [.evvnneeees foereenns 194,362 |.......... 60,982 [.eeeeerniieeee Jemmneeeeeenne o e | |
S&P 500 INDEX
CLIQUET_1YR 853sPD190
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/29/2024 |. 02/28/2025 |................ |ovven.. 2,500,000 .........5,096.27 |..cevunnvnrennnnnn fooreenn 119,000 [ovveeniniinnnnnns [oeeennnn 264,820 [oeeennenns [ 254,820 ot 135,820 [occennicciccins [ Jvveninniniennns fooeeeciiii | e[ s
8P 500 INDEX | 1
CALLSPREAD_1YR 5078.650/5337 .1
853SPD191 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 03/05/2024 |. 03/05/2025 |.......eeeeveeen feunnnn 18,300,000[63 e [ 554,307 |oeeeerneeeeeennnn o 810,020 [..oevevnns Joeennnnn 810,020 |......... 255, 713 |oeeeeeeeeeeeeen [ e o | |
S&P 500 INDEX ..
CALLSPREAD_1YR 5078.650/5623.0
853SPD192 ....eeenennnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/05/2024 |. 03/05/2025 |......euvvvvvenn feonns 3,600,00081 e e 200,880 [..oevvevvnniiines Jevnannnns 322,444 | e [ 322,414 |......... 121,534 [oes e [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD193
........................... Multiple weeeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 03/05/2024 |.03/05/2025 |..............c. |-vvnn.. 3,200,000.........5,078.65 |..evmenreeennnnn foeeeeennnn 82,528 |eeecciiies Joeeeenn 110,621 [ [ 110,621 [ 028,093 [ [ eeeeeeeee Jeeemnee e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD194
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 03/05/2024 |. 03/05/2025 |................ |-ev.... 4,700,000].........5,078.65 |...evvvnrvvrnnnnnn [ooreennni126,900 [ovvnnnnniinnnnnns Jooeennnn 121,976 [ [ 121,176 | (5, 724)] s [ v foeeeeiivv | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD195 ... |Multiple ...........un.. N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 03/05/2024 . 03/05/2025 |....evvvvvvvvenn foenns 6,500,000 .....ccun.. 368.91 |eevvnieiiiiinnn [ L D (10N F 372,433 | oo [ 372,433 |......... 230,733 | oevevnniniinnnn feoeeeiiiiis i [ | e[ s
8P 500 INDEX | | 1
CALLSPREAD_1YR 5078.650/5576.3
853SPD19%6 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEBBGKMZOO31MB27 |. 03/05/2024 |. 03/05/2025 |........cceveeee feunnnn 43,000,000 (57 e oo 2,240,300 |-eeveeeeeeennn o 3,548,497 |..oovvvnnns fennnnn 3,548,497 |...... 1,308,197 |oeeeeeeeeeeens foeeeeeee [ e | |
S 500 INDEX | 0
CALLSPREAD_1YR 5078.650/5688.0
853SPD197 ...vevnns Multiple .oovveennnnns N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |. 03/05/2024 |. 03/05/2025 |.........covvvvr |ouvnnns 4,000,000088 e [oeeeenn 240,800 [.vvenniiiiiinnns [oeeeinnnn 396,043 |.ooevennenn [ 396,043 |......... 165,243 |oevveiiiiiiinns foeeeeeii e e | | e
S&P 500 INDEX CALL_1YR
853SPD198 ... Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/05/2024 |. 03/05/2025 |.........covvenr |ounnnns 8,800,000]......... 5,484.94 | ..coiviiiiiiinnn [ 353,236 |.oevvvnnniiiiinnn feeeees 841,559 | .ooeeeiis [ 841,559 |......... 488,322 [cuneniiiiiinnnnes foevvinieneeeines [ i | | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD199 ... |Multiple .........eeunn. N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 03/05/2024 . 03/05/2025 |....evvvvvvvvenn foenns 3,900,000 ........... 368.91 |oevveeiiiiiiii [ 85,020 [ouvvviinnnninns Joveiennns 223,460 |.oeeeennnnn [ 223,460 |......... 138,440 [oniviivviinines e [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 5157.360/5462.6
8535PD203 .....eennneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/07/2024 |.03/07/2025 |.......eeuvvveee |ounnnns 5,400,000 75 e feeeeeees 187,328 |.eeeeeeeeeeeeennn [ 271,108 [.eeeeeenas Jeeeennnn 271,108 |.......... 83,780 [.eeeeernnneeee Joemmmeeeeeenne o e | |
S&P 500 INDEX
CLIQUET_1YR 853SPD204
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.03/07/2024 |.03/07/2025 |...........eeeee |ovennn. 2,500,000 f.........5,157.36 |oeevvennvnvinnnnnn fooeeeennnn82,000 [ovvenniniinnnnnns Jooeennnnnn 81,738 [ [ 81,738 | (262)] v [ fvvivinneennns fooeeeiiii | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD205 ... |Multiple ............... N/A oo EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 03/07/2024 |. 03/07/2025 |....evvvvvvvvenn foonnns 2,500,000{........... 3.2 | [ 54,750 |.oevvnnniiiiiinnn fooeeennn 128,210 ]......ceeen |oeeenn 128,210 . 73,460 [o..viiiiiiinnins Jovvninniiiiiin foiiis e
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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 18219. 120/19662
8535PD206 .............. Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/12/2024 |. 03/12/2025 |...eevvuvvveenn foees 2,499,999(.070 e freeeeeen 106,601 [.vneeeeeeeeennes foeeeennns 147,570 | coeeeven [ 147,570 |.......... 40,969 [..eeeeenniieeee Jemmneeeeeeee o e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD207 ...vuniinns Multiple .oovveennnens Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/12/2024 |. 03/12/2025 |........evvvven fovnnns 36,200,000 62 e oo 1,181,562 |.evvveiiiiiiin o 1,690,680 |..cevvvnnns fennnnn 1,690,680 |......... (TSR 1 R KRR (R RN PRt I
8P 500 INDEX | |
CALLSPREAD_1YR 5175.270/5719.1
8535PD208 .............. Multiple «ooeeeenieeeees SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 03/12/2024 |. 03/12/2025 |.......eeuevveee |ounnnns 7,000,000[90 e eeeeeeen 382,900 [-veueeeeeeennes foeeeennnn 593,083 |..cevvvnenn fernnns 593,063 |......... 210,163 [eneeeeeeenieees Jeeemmmeeeeemnnen ferreeeeeniees e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD209
........................... Multiple .oovveennnens JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 03/12/2024 |. 03/12/2025 |........cevvvven [ernnne 4,700,000 [eeenn5,175.27 [evnnnnniiinnnnnns Jovenenns 112,800 [onnninivnnnnnnnns Jovveanas 7,777 [ | W7 TT7 [ B 977 e foeeeieis [ oo | e | ool
S&P 500 INDEX
CLIQUET_1YR 853sPD210
........................... Multiple «ooeeeenieeeees JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 03/12/2024 |. 03/12/2025 |........ceeveeen fevunnnn 4,500,000 |-.eeeen5,175.27 [oenneeeieiiees Joeeennn 108,000 foneeeeeniieies Joeeeennnn 153,254 [ Lo |t 153,254 [ 045,254 | oo [ e | v | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD211 ... |Multiple .....cccouennns Bank of America ... B4YTDEB6GKMZO031MB27 |.03/12/2024 |.03/12/2025 |........ecevvvee |ounnnns 3,000,000 |..cceenn 370.89 |.eeveeeeeeeei o 65,400 [.oeeeeenniieees Jeeeenns 156,699 [..evvneeees forreenns 156,699 |.......... 91,299 |oeeeeeeeeenn foeeeee e e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 5178.510/5359.7
853SPD215 .....eennnnnnn Multiple .oovveennnnns Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/19/2024 |. 03/19/2025 |......evvvvvenn foonnnns 2,500,000 57 e [ 54,500 |..ovvnnniiiiinnins [ 74,602 [.eveeneans o 74,602 |.......... {080 (1728 R R ) AR Ut U
NASDAQ 100 STOCK INDEX} | | |
CALLSPREAD_1YR 18032.210/19287
8538PD216 .............. Multiple «ooeeeenieeeees Bank of America ... BA4YTDEBGGKMZOO31MB27 |.03/19/2024 |. 03/19/2025 |......euvvvveenn foeres 2,499,999[.251 e oo 93,750 [oueeeeeeneeeee Jeeeeenns 133,832 [ceveeeeees [ 133,832 |oueunneeen 40,082 [.neeeeeennneeee Jeemmmeeeeeenne o Jeeeeeeee | |
S&P 500 INDEX ..
CALLSPREAD_1YR 5178.510/5431.7
853SPD217 ..vvvnnns Multiple .oovveennnnns Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/19/2024 |. 03/19/2025 |........evvvven fovnnns 45,000,000(30 i o 1,322,550 [cvvveniiiiiinnnns oo 1,859,484 [...ccoeeein | 1,859,484 |......... 536,934 |..ovvvnnniiiinnnn [ i [ | |
S&P 500 INDEX ..
CALLSPREAD_1YR 51
8538PD218 ... Multiple «ooeeeenieeeees SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 03/19/2024 |. 03/19/2025 |........euevveee |ounnnnn 8,900,000 71 e oo 508,101 [.oeeeeeeeeeeees Joeeennns 786,084 [..oovvnnnn |oeeennnn 786,084 |......... 277,983 [eeeeeeeeeneeee Jeeemmmeeeeemnnen foeeeeeeeniieeee e | |
S&P 500 INDEX CALL_1YR
8538PD219 ... oo |Multiple .... . [Bank of America ... B4YTDEBBGKMZO031MB27 |.03/19/2024 |. 03/19/2025 |.... P PO 2,500,000 ......... 5,178.51 .. 216,250 |... ...365,209 |... ....365,209 |......... 148,959 |.

S8 500 INDEX
DIGITAL_1YR 8535PD220
e
CLIQUET_1YR 8535PD221
SEPUARCSYEXCESSRETURN
CALL_1YR 85350022 ..
S8 500 INDEX
CALLSPREAD_1YR
853PDE ...
SiP 500 INDEX
CALLSPREAD_ YR
853P0T ............
S8 500 INDEX
DIGITAL_1YR 8535P0228
T
CLIQUET_1VR 853570229

SEPHIARCSEXCESSRETURN
CALL 1YR 8535PD230 ..

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple ....

Multiple wooovuuneennnns

. |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/26/2024 |. 03/26/2025 |....

JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 _|. 03/26/2024 |. 03/26/2025 |........eeeenn. ... 5,400,000]........... 370.95 . i e 118,800 |.oeeeeiiieeeeee o 282,776 | oo | 282,776

Barclays ............ G5GSEF7VJPSI70UKS573 (. 03/19/2024 |. 03/19/2025 |....eevvevenenas [oennne 6,900,000 ......... 5,178.51 | s 172,203 [ovveeeeeiiiien e 223,922 (oo [ 223,922 |.......... 51,620 [..oooiiiiiinnne

Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 03/19/2024 |. 03/19/2025 |.........ccceent |-nne 11,400,000 ......... 5,178.51 |l e 315,780 [ceeeeiiiiieeee [ 563,785 | uveeeeens [ 553,785 |......... 238,005 [...connrieennnn.

JP Morgan ........... THBGLXDRUGQFUS7RNES7 (. 03/19/2024 |. 03/19/2025 |........eeeeenn [oennnne 8,700,000 190,580 [vveeeeeeiiiien e 489,952 |.uvveeeens [ 489,952 |......... 209,422 [cuoeeiiiniiins

P Morgan ........... THBGLXDRUGQFUS7RNES7 [ 03/26/2024 |. 03/26/2025 |......vvvvveein |oenne 40,700,0000922 | o 1,164,834 | | 1,641,334 | | 1,641,334 |......... 476,500 [.vvvvreriiiinnns
6203.580/5740.0

JP Morgan ........... THBGLXDRUGQFUS7RNES7 . 03/26/2024 |. 03/26/2025 |.......eevveeenn [oeenne 5,900,000160 [ e 314,647 oo | 483,181 [ .o [ 483,181 ......... 168,534 [....ooceeennnies

P Morgan ........... THBGLXDRUGQFUS7RNES7 [ 03/26/2024 |. 03/26/2025 |.....evvvveeeess [oaennne 7,000,000 ......... 5,203.58 [c.vevieiiiiiiins e 165,900 |.eevvveeneniiis o 214,219 | [ 214,219 |.......... 48,319 [oveiiiiiiins

J 10,900,000 ......... 5,203.58 |.. 267,050 |... ...563,274 | ... ....563,274 |...
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1 2 5 6 7 8 12 13 14 15 16 19 20 21 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of discounted Book/ Year's to Carrying of at Inception
Income Maturity | Number Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date Expiration| Contracts Paid Income Value Code | Fair Value Accretion Item Exposure | Entity (b)
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
8538PD235 .....evunnnnns Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/02/2024 |. 04/02/2025 |............ccee |........3,899,999(.843 | [ 126,360 |.evveveeeeeeennnn o 172,888 |.coeeevveen |eeennnnn 172,888 |.evvee e d8,528 [ [ feeeeen e e | | i
S&P 500 INDEX
CALLSPREAD_1YR
8535PD236 .............. Multiple .oovveennnens Barclays ............ GSGSEF7VJP5170UK5573  |. 04/02/2024 . 04/02/2025 |....evvvvrnnnnns 995,904 |...ovvvnniiiiinnn fennns 1,386,500 [..eeeeeens o 1,386,509 |.........390,605 [....ooveivrnnninns fevnninnneieniieen [ e | | e
S&P 500 INDEX
CALLSPREAD_1YR
8538PD237 ...eeeennneeen Multiple «ooeeeenieeeees Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 04/02/2024 |. 04/02/2025 |............ccen [ov..... 6,300,00058  |eeeeoeieieiiiees foeeeennns 335,790 |+eeeveneeeeeennn foeeeees 505,828 | ...ovvneees forreaens 505,828 |........ 170,088 [..oeeerrneeereenn formeeeeeemiiees feeemmeeeeeeeenn oo | e[ i
S&P 500 INDEX CALL_1YR
8535PD238 ........en.e.. Multiple «ooeeeenieeeees JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 04/02/2024 |. 04/02/2025 |........ceeeeeen fevnnnn. 2,500,000 .........5,205.81 |oeeeeneeeennnns [oeeeennn 216,375 [cveeeeeeeeenees foeeeennns 357,623 | .ceevvininn [ 357,628 |.eeeee 141,248 [ [ e e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD239
........................... Multiple cveveeverennns JP Morgan ........... 7HGGLXDRUGQFUS7TRNES7 |. 04/02/2024 |. 04/02/2025 |................ eeeen120,320 [ [ 154,058 | o ... 154,058
S&P 500 INDEX
CLIQUET_1YR 853SPD240
........................... Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/02/2024 |. 04/02/2025 |................ ieeeeennn225,060 [o.noiieiiiiiiens e 258,846 | .o ... 258,846
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD241 ... |Multiple .....ccceuennns Bank of America ... BA4YTDEBBGKMZOO31MB27 |. 04/02/2024 |. 04/02/2025 |...........ccevn [eoeeeen 4,600,000 |.cceeeen. 372,47 [oeeeeieiiiiiees oo 101,660 [veeeeeeeeennnens foeeeennns 224,128 | oo [ 224,128 .o 122,468 [ [ feeeereeeeeeeen [ | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD242 ....evvvnnnnnn Multiple «oovveennnes SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 04/02/2024 |. 04/02/2025 |................ |......41,400,000(58 |ooorrririnninns foeeens 2,148,246 |..ovveeiiiiinn o 3,224,910 | .eeeveennnn fennnnn 3,224,910 |...... 1,076,664 [.......covvvnnrens |evnnnnnnereninnnn [ e | | e
S&P 500 INDEX
CALLSPREAD_1YR
8535PD243 .....eeeenn Multiple «ooeeeenieeeees JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 04/02/2024 |. 04/02/2025 |.....eeeveveenn [oeernn 2,500,000108 [ Joeeeins [T VAN T S 139,588 [..evvneeees [orreeens 139,588 |.oeeeeee 86,413 [ e e e | |

S&P 500 INDEX
CALLSPREAD_1YR
8535PD244 ..
S&P 500 IND
8535PD245 ............
S&PMARCSEXCESSRETURN
CALL_1YR 8535PD246 ...
S&P 500 INDEX
CALLSPREAD_1YR
8535PD249 ..............
S&P 500 INDEX
CALLSPREAD_1YR
8535PD250 .......cnn.
S&P 500 INDEX
DIGITAL_1YR 853SPD251
S&P 500 INDEX
CLIQUET_1YR 853sPD252
S&PMARCSEXCESSRETURN
CALL_1YR 8535PD253 ...
S&P 500 INDEX
CALLSPREAD_1YR
8535PD256 ..............
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR

Multiple ....

Multiple ....

8535PD256 ..............

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooovuenennnnes

. |SunTrust Capital .. |YDOJBGJWYOT8XKCSX06 |. 04/02/2024
Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 04/02/2024

. |Bank of America ... BAYTDEBGGKMZOO31MB27 |. 04/02/2024

SunTrust Capital .. 1YDOJBGJNYOTBXKCSX06 |. 04/04/2024

SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 04/04/2024

Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/04/2024

Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 04/04/2024
P Morgan ........... THBGLXDRUGQFUS7RNES7 . 04/04/2024
JP Morgan ........... THBGLXDRUGQFUS7RNEQ7 . 04/09/2024

Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/09/2024

. 04/02/2025 |....

. 04/02/2025

. 04/02/2025 |....

. 04/04/2025

. 04/04/2025

. 04/04/2025

. 04/04/2025

. 04/04/2025

. 04/09/2025

. 04/09/2025

........ 695,813

....... 180,277 |...

....... 178,568

........ 142,802

7271

.................... 695,813

.................... 336,710

N VAVIA N

... 180,277 |...




STATEMENT AS OF SEPTEMBER 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°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 5209.910/5446 .4
8538PD257 ....eeennneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 04/09/2024 |. 04/09/2025 |.......euvvveen fovnnnn 29,700,00030 e feeeeneen 813,780 [-oveeeeneeeeeeen feennns 1,119,535 [.eenieins | 1,119,535 |......... 805,755 |+eeevnneeeerennn feeeeeeeemnieeees e feee | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPD258 .............. Multiple .oovveennnens N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 04/09/2024 |. 04/09/2025 |.........cevvvnr |ovvnnns 6,300,000 332,640 |.oevvvnniiiiiinn fees 494,142 | e [ 494 142 |......... 161,502 |oevvvneniiiiinnn oo i fee | | s
S&P 500 INDEX
DIGITAL_1YR 853SPD259
........................... Multiple weeeeeeeeeeeens [N/A oo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 04/09/2024 |. 04/09/2025 |..............c. |-vvenn. 4,500,000 .........5,209.91 |.coeeenrrernnnnns foeeeeens 107,900 [oeeneieiinines foeeeennnn 138,331 [ [ 138,331 [ 31,281 [ e e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD260
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 04/09/2024 |. 04/09/2025 |................ |......10,200,000.........5,209.91 |...oouvrrrrrrnnnns fooreeenn 197,880 [ouvennivinnnnnnns [oeeennnl 311,446 [ [ 311,446 | 113,566 [ [ s [ | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD261 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 04/09/2024 . 04/09/2025 |....evvvvvvvvenn fooens 4,000,000 ....ccunn.. TETVZN R RN 88,400 [o..uivviiniinnns foeeennn AVATR UK} (U 171,173 |t 82,773 [eeviviinnnninns | [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 5199.060/5684. 1
8538PD265 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 04/11/2024 . 04/11/2025 |.eevvveeveeennn foees 2,500,000 (32 s [ 126,875 |oeeeeveeeeeennnn o 186,180 |.eevveens fennns 186,180 |.......... 59,805 |+evvvneeeeernn foeeeeemneeeeeen e e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD266 ... |Multiple ............... N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 04/11/2024 . 04/11/2025 |.eevvveevveennn foeens 2,500,000 f........... 372.86 |+eevvennneeeeennnn foreeeeennn 85,500 |oeeeiiiiiiiiis oo 19,974 (.o s 119,974 |.......... B4, 474 [ e o e | ]
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
853SPD267 ... Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/16/2024 |. 04/16/2025 |.........ovvver |ounnnnn 2,500,000 [.579 e oo 1,225 [ e 159,830 [.evveneeens [ 159,830 |.......... L2 TNCI0LCN R A R RN U
8P 500 INDEX | 0
CALLSPREAD_1YR 5051.410/5304.9
853SPD268 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/16/2024 |. 04/16/2025 |........eevvveee feunnnn 40,800,000190 [ e 1,227,672 [oeeeeeeeeeeeeee | 1,752,516 [..ooeeeenns |oeeeee 1,752,516 |......... 524,845 | [ e e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 5051.410/5591.9
8535PD269 . ... |Multiple .... N/A . .|EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/16/2024 |. 04/16/2025 |.... P PO 7,100,000 |10 403,209 |... ....626,819 |...
S&P 500 |NDY
DIGITAL_1YR 853SPD270
Multiple .... N/A . . |EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 04/16/2024 |. 04/16/2025 |.... P 9,400,000 ......... 5,051.41 .. ....311,238 |...
S
CLIQUET_1YR 853SPD271
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/16/2024 |. 04/16/2025 |................ |......12,800,000.........5,051.41 |...oovvrrrinnnnns [orreennnn883,120 [oevennnninnnnnns oo 1,029,269 [ e [0 1,029,269 [t l576, 149 [ [ fvvevinnncennns fooeeeicii | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD272 ... |Multiple ............... N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |.04/16/2024 |.04/16/2025 |.........covvvnr |ounnnns 5,100,000 |...ceveenen 371,01 [onneniiiiiiiens oo LI U P 268,555 | .oeeevnienn [ 268,555 |......... 156,865 |.ovvvvvnnniiiinnnn feoneeiiiiiis i [ | | s
S&P 500 INDEX
CALLSPREAD_1YR 5051.410/5195.8
8538PD273 ...eeeenneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 04/16/2024 . 04/16/2025 |...evveeveeennn feeeees 2,500,00080  |eeeeeeeeeeeeeen [ 44,700 [oneeeeennieeeee Joeeeninns 61,857 |.oeeeeiinnn fennns 61,857 |.......... A7157 | foeeeee e o e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 5011.120/5491.6
853SPD277 ..vveninns Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 04/18/2024 |.04/17/2025 |.......eevvvvver |ounnnns 2,800,000086  feeeeieeiieii [ 145,600 |.evvvnnniiiiinns feeeeees 225,562 | ceeeeeinnnn [ 225,562 |.......... 79,962 |.evvvnneeviennnns fooreeeii e e | e[ e
S&P 500 INDEX
CLIQUET_1YR 853SPD278
........................... Multiple weoeeeeeeeeeen [N/A oo |EQ/IDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |.04/18/2024 |.04/17/2025 |..........cceeee |ovennnn 2,500,000 f........5,011 92 oo [ 148,750 [ [oeeeeenn309,053 [ o000 809,053 oo 160,303 [ [ eeeeeeeee Jeeemeeeeeeeeeee oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD279 ... |Multiple .....cccouennns N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 04/18/2024 . 04/17/2025 |..evvveeveeennn foeens 2,500,000 ........... RT(V0% (V) R SR 55,750 |+evveeeeeenins foeeeennnn 187,442 [ .eeeeeeiis o 137,442 |.......... 81,692 [c.eeeeeeniieeee Jememeeeeeeee o e | |
S 500 INDEX | 0
CALLSPREAD_1YR 5070.550/5248.0
8535PD280 ... Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 04/23/2024 |. 04/23/2025 |.......cvvvvvenn fonnnns 2,500,000 (19 s [ 53,500 |..evvunniiiiinnnns foeeeiiinns 74,900 [.evveneens o 74,900 |.......... P4 1V [V N R ESPR R AR AR PR
NASDAQ 100 STOCK INDEX ..
CALLSPREAD_1YR 17471.470/18734
8538PD281 .......oeeeee. Multiple «ovueeieeees N/A ot EQ/IDX ....... Bank of America ... BA4YTDEBBGKMZO031MB27 |. 04/23/2024 |. 04/23/2025 |........cceeveer |ovennns 2,500,000 [.657  |ieiiiiiiieeeeeeen feeeeeeees 98,000 [.oeveennnnrreenenn fornaeeees 143,690 [.ooveeeeees forneeenns 143,690 |.......... 45,690 [..oiieieinninnes Joomnnineeeeenennn forrrrerrrinnnrees Jeenneeeeeeiines | eeeeeeen | eeeeeiieeieiinns
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STATEMENT AS OF SEPTEMBER 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 5070.550/5322.5
8535PD282 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 04/23/2024 |. 04/23/2025 |.......eueevveee feunnnn 18,100,000[56  |eeeeeiieeeeeenen [ 535,760 [..eueeeeeeennaes foeeeennnn 764,057 | .ooveneees [ 764,057 |......... 228,297 |eeeeeeeeeeeennn feeeeeeeeeeees e e | |
S&P 500 INDEX
CALLSPREAD_1YR 50
853SPD283 ......eunnnnnn Multiple .oovveennnens N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 04/23/2024 |. 04/23/2025 |........eevvvenr |ovnnnns 2,500,000[98 e [ 146,500 |.ovvvvvenniniiinnn oo 234,486 | oo [ 234,486 |.......... 87,986 [...oevvevvnnnins fevnnieieieiiinnn [ e | |
S&P 500 INDEX CALL_1YR
8535PD284 ... ... |Multiple .... N/A . .|EQ/IDX ....... [SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 04/23/2024 |. 04/23/2025 |.... P PO 2,500,000 ......... 5,070.55 |.. 220,250 |..oovvneneiniinnnn [l 433,094 |l | 433,004 | 212,844 [ [ e e | e[
S&P 500 INDEX
DIGITAL_1YR 853SPD285
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/23/2024 |. 04/23/2025 |...........ceeee |ovvnnn. 2,500,000 .........5,070.55 |oeveeneeeennnn foeeeeeenn 72,000 [oeeeeieeceiies foeeeennnn 98,076 [ [ i 98,076 | 20,076 [ [ eeeeeeeeee Jeeeenneeeeeeenn oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD286
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/23/2024 |. 04/23/2025 |................ |ovve... 4,200,000 .........5,070.55 |.eevvenninnrnnnnns fooeeennnnn 81,840 [oenennnniinnnns oo 205,093 [ [ 206,903 | 294,153 [ [ e [ | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD287 ... |Multiple ............... N/A ot EQ/IDX ....... Bank of America ... BA4YTDEBGGKMZOO31MB27 |. 04/23/2024 |. 04/23/2025 |.........covvvnr |ounnnns 2,700,000 |-.ceveenen 369,78 [oenniiiiiiiiees v 59,670 [cuviviiinnnenns Jveaannns 151,306 |ooeeeeenenn [ernenns 151,306 |.......... [eRICX N R ES R R RN PRt
S&P 500 INDEX
CALLSPREAD_1YR
8535PD289 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 04/25/2024 |. 04/25/2025 |........eevveen founnns 21,800,000 627,840 [.oeeeeeeeeees s 894,325 | ..oovviiinn [ 894,325 |.......... 266,485 ... eeeeeeniiees feeemnneeeeeennen foereeeeeniees e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 5048.420/5547.7
8535PD290 .....eunnnnnnn Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 04/25/2024 |. 04/25/2025 |........ecevvvnr |ounnnns 5,900,000 08 e [ 310,930 [ovvnniiiiiinin [oeeennnn 482,578 | .ceveeeees [ 482,578 |........ 171,648 oo oo e [ | | s
S&P 500 INDEX
DIGITAL_1YR 853SPD291
........................... Multiple «eoeeeeeeeeeen [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 04/25/2024 |. 04/25/2025 |................ |-+..... 5,000,000 .........5,048.42 |......oevermmnnns foeeeeens 116,000 [oeneeneeeennnnes foeeeennnn 152,193 [ [ 152,198 036,193 [ [ Jeeemeeeeeeeeeee oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD292
Multiple ... NA . .|EQ/1DX ....... | JP Morgan ... . THGGLXDRUGOFUSTRNES7 . 04/25/2024 |. 04/25/2025 |.... I 5,100,000 ......... 5,048.42|.. 112,200 |... ...282,322... ....282,32...
% TURN
CALL_1YR 853SPD293 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 04/25/2024 . 04/25/2025 |.....eevvvvvvenn foennns 4,600,000 102,580 |oovvvvnnniiiiinnn feeeees 274,238 | eoeeeein [ 274,238 |eeeeen 171,658 [ociieiiiiiis feeeeeeeiieiees fvvviineienns oo | e[ s
S&P 500 INDEX
CALLSPREAD_1YR
8535PD296 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 04/30/2024 |. 04/30/2025 |......evueveeen fovnnnn 16,400,000 486,588 [....cevvneeeeees Jenennnns 694,739 |.eeveneees [ 694,739 |......... 208,151 [eeeeeeeeeniiees Jeeemmneeeeeeeeen feeeeeeeeneee e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD297
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXTO9 |. 04/30/2024 |. 04/30/2025 |................ |-ev.... 2,500,000.........5,085.69 |...evuunrrvrnnnnns fooreeennnn82,750 [ouvnnniniinnnnns Joeeeennnnn 80,227 [eeneneeecs [ 080,227 | AT 47T [ [ v [ || s
S&P 500 INDEX
CLIQUET_1YR 853SPD298
........................... Multiple weoeeeeeeeeeen [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 04/30/2024 |. 04/30/2025 |................ |-vv.... 4,900,000.........5,035.69 |...eemnreermnnnnn foeeeennn 140,140 |oeeeennecinnnes |oeeeennn 404,700 [ eneennn [ el 404,700 |-t 264,560 [ooeeeeneeeeeceen feeeeeeeeeeeeeee Joeeemneeeeeeeenn oo || s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD299 ... |Multiple .....cccoeennns N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |. 04/30/2024 |.04/30/2025 |.........ceeveee |ounnnnn 3,700,000 |.ccevnnnn 366.99 |.eeveeeeeeein e 82,140 [ooieeieiieeees Joeeeenns 284,272 | oo [ 234,272 |......... 152,132 [ eeeeeeeeeee Jemee e foeeee e e | |
NASDAQ 100 STOCK INDEX} (| |
CALLSPREAD_1YR 17541.540/18786
853SPD30T .vvvnnns Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/02/2024 |. 05/02/2025 |.......uvvvvvven fennnnns 2,499,999[.989 | [ e TR TV [V N U R, 139,682 [.evveneeees [ 139,682 |.......... L0 172N R R ) R PRt U
8P 500 INDEX | 1
CALLSPREAD_1YR 5064.200/5312.8
8535PD302 ....eeunnnenen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXT09  |. 05/02/2024 |. 05/02/2025 |.......eueeveeee feunnns 17,400,000 52 | [ 506,340 [.eueeeeennins foeeeennnn 723,392 | .oeiviiinnn fernens 723,392 |.......... 217,052 [oeneeeeeeneneees Joeemmmeeeeeeenen o e | |
S 500 INDEX | 0
CALLSPREAD_1YR 5064.200/5581.7
853SPD303 ....euvnnnnnns Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 05/02/2024 |. 05/02/2025 |........eovvvnr |ounnnnn 7,300,000[61 e [ 392,010 [ovveniviiiinnns foeeeennn 610,851 [..oeeeeeens |ovennnn 610,851 |.......... 218,841 [oneiiiiiiiennns e [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD304
........................... Multiple «oooeeeeeeen [N/A L., |EQ/IDX .......|JP Morgan ........... 7HBGLXDRUGQFUS7RNEQ7 |. 05/02/2024 |.05/02/2025 |................ |-...... 4,300,000{.........5,064.20 |........ceeveunun foreeeenn01,695 |oeeeneiinnnns oo 134,919 | o o 18340919 88,224 [ e fvreeineneeenens feoneeeciiiiieee | v | i,
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 5 6 7 8 11 12 13 14 15 16 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/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date Expiration | Contracts Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX
CLIQUET_1YR 853SPD305
........................... Multiple «ooeeeenieeeees 4PQUHN3JPFGFNF3BB653 | 05/02/2024 |. 05/02/2025 |......cceevnnnnn eeeneeeeeeennnnn foeeeeens 118,160 | [oeeee212,710 [ el 212,710

S&PMARCSEXCESSRETURN
CALL_1YR 853SPD306 ...
S&P 500 INDEX
CALLSPREAD_1YR
8535PD307 ..
S&P 500 INDEX
CALLSPREAD_1YR
853SPD308 ..............
S&P 500 INDEX CALL_1YR
8535PD300 ..............
S&P 500 INDEX
CALLSPREAD_1YR
8535PD310 .....eeeenn.
S&PMARCSEXCESSRETURN
CALL_1YR 853SPD311 ...

S&P 500 INDEX 0
853SPD315 ..............
S&P 500 INDEX
CLIQUET_1YR 853sPD316
S&P 500 INDEX
CALLSPREAD_2YR
853SPD317 .............
S&PMARCSEXCESSRETURN
0 8535PD318 ............
S&P 500 INDEX
CALLSPREAD_1YR
8535PD320 .....ceeenne
S&P 500 INDEX
CALLSPREAD_1YR
8535PD321 ..............
S&P 500 INDEX
CALLSPREAD_1YR
8535PD322 ...
S&P 500 INDEX
DIGITAL_1YR 853SPD323
S&P 500 INDEX
CLIQUET_1YR 853sPD324
S&PMARCSEXCESSRETURN
CALL_1YR 853SPD325 ...
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
8535PD330 ..............
S&P 500 INDEX
CALLSPREAD_1YR
8535PD331 ...

Multiple ....

Multiple ....

Multiple ....

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooevveeennnns

Multiple wooevunneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooeeveneennnns

Multiple wooovuenennnnes

. THBGLXDRUGQFUS7RNEQ7

1YDOJBGJIYOTBXKCSX06

1YDOJBGJIYOTBXKCSX06

THBGLXDRUGQFUS7RNES7

7THBGLXDRUGQFUS7RNES7

7THBGLXDRUGQFUS7RNES7

4PQUHN3JPFGFNF3BB653

7THBGLXDRUGQFUS7RNES7

4PQUHN3JPFGFNF3BB653

THBGLXDRUGQFUS7RNES7

7THBGLXDRUGQFUS7RNES7

1YDOJBGJIYOTBXKCSX06

1YDOJBGJNYOTBXKCSX06

THBGLXDRUGQFUS7RNES7

7THBGLXDRUGQFUS7RNES7

. THBGLXDRUGQFUS7RNES7

4PQUHN3JPFGFNF3BB653

G5GSEF7VJPS170UK5573

. 05/02/2024

. 05/02/2024

. 05/02/2024

. 05/02/2024

. 05/02/2024

. 05/02/2024

. 05/07/2024

. 05/07/2024

. 05/07/2024

. 05/07/2024

. 05/09/2024

. 05/09/2024

. 05/09/2024

. 05/09/2024

. 05/09/2024

. 05/09/2024

. 05/14/2024

. 05/14/2024

. 05/02/2025 |....

. 05/02/2025 |....

. 05/02/2025

. 05/02/2025

. 05/02/2025

. 05/02/2025

. 05/07/2025

. 05/07/2025

. 05/07/2025

. 05/07/2025

. 05/09/2025

. 05/09/2025

. 05/09/2025

. 05/09/2025

. 05/09/2025

. 05/09/2025 |....

. 05/14/2025

. 05/14/2025

102,600

142,080

...176,032 | ...

B 2,959,331

...... 522,985

...... 984,005

...... 151,418

...... 375,534

...... 207,300

...... 149,891

...... 679,435

...... 448,210

...... 220,559

...124,071 (...

...... 118,985

...... 482,652

....176,082 |...

...... 2,959,331

...... 522,985

...... 984,005

...... 207,300

...... 149,891

...... 134,986

...... 220,559

....124,071 |...

...... 118,985

...... 482,652




STATEMENT AS OF SEPTEMBER 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

217903

1 2 5 6 7 8 9 10 11 12 13 14 15 16 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/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying 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 B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P 500 INDEX
DIGITAL_1YR 853SPD332
........................... Multiple «ooeeeenieeeees Barclays ............ GSGSEF7VJP5I70UK5573 |. 05/14/2024 |. 05/14/2025 |............... |-v.... 2,500,000 .........5,246.68 |.....ooeeeernnnn foeeeeennnn84,900 [oeeenneeiiniees Joeeeennnn 79,877 [ [l 79,877
S&P 500 INDEX
CLIQUET_1YR 853SPD333
........................... Multiple .oovveennnens Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/14/2024 |. 05/14/2025 |................ |....... 2,500,000].........5,246.68 |..........cevvuurs [oereeennnn 96,000 [oonnnrinnnnnnns |oeeeeen. 164,481 Lol Ll 164,481
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD334 ... |Multiple .... .| JP Morgan ... . THBGLXDRUGQFUS7RNES7  |. 05/14/2024 |. 05/14/2025 |........eevvvrs |ovnnnns 2,500,000 ........... 373.45 |..covvvnniiiiiinn [ 55,750 118,526 ..l | 118,526 |ovun et 82,776 [ [ frveniinneeenns feeeeeeiii | e[ e
NASDAQ 100 STOCK INDEX
CALLSPREAD_1YR
8538PD335 ....evveennnes Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/16/2024 |.05/16/2025 |.........cevveer |ovnnnns 2,500,000 .284 | [ 84,225 | o 107,389 | .eevveeenn frnens 107,389 [oeeeeeeen 28,164 [ oo oo e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD336 ......unnnnnnn Multiple .oovveennnnns Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/16/2024 |. 05/16/2025 |................ 27,200,000 799,680 [.vvvnniiviiinnnnns foeens 1,057,809 | .ccevvennnn fennnn 1,057,809 |....uenn268,129 [onnniiiiiiiniins oo forreriiiiis e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 5297.100/5858.0
853SPD337 ..o Multiple «ooeeeenieeeees Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/16/2024 |. 05/16/2025 |.....euvvevennn foeeenes 7,000,000062  feeeeeeeeeenn feeeeennnn 385,000 [-.nuueeeeeennnns [oeeeennnn 552,007 [.eevunneees forreannns 552,007 |...venes 167,007 [oeeeeeenneeeeenn foemeeeeeemmieees feeemmmeeeeeeennn oo | e[ s
S&P 500 INDEX CALL_1YR
8535PD338 ....eeennneeen Multiple «ooeeeenieeeees Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 05/16/2024 |. 05/16/2025 |....evuvvveennn foeeees 2,500,000 ......... 5,297.10 [oevneeeeeeeeies foeeeennn 206,750 [.veneeeeeennnns foeeeennn RGP [ N 832,667 |..vuunen 125,917 [ s feeeeen e [ | |
S&P 500 INDEX
DIGITAL_1YR 853SPD339
........................... Multiple «oovveennnes Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 05/16/2024 |.05/16/2025 |................ |.......5,200,000].........5,297.90 |.ecuvurrrrrrnnnnns foeeeeennn 135,200 [ovnennnninnnnnn ool 159,387 [ eeeen .0 159,387
S&P 500 INDEX
CLIQUET_1YR 853SPD340
........................... Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/16/2024 |. 05/16/2025 |............ccen [ovnn... 8,300,000 ].........5,297.10 [ceoeereermnnninns |oeeeennnn235,720 [ |oeeeenn 423,044 [ Lo el 423,044
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD341 ... |Multiple .....ccoeuennns JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 05/16/2024 . 05/16/2025 |...evveevvveennn foeeens 6,200,000 |-.cevvennn 875,42 [oeneeieeeies oo 138,260 |oeevvvneeeeeeennn foeeeees 266,442 | ..ooovnnenn [ 266,442 |........ 128,182 [ oeeeeeeeeeeen foeeeeeeeeeeees feeerreeeeeeeen [ | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD344 ........ee.l Multiple .oovveennnnns JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 05/21/2024 . 05/21/2025 |...evvvnnvvvvnnn foenns 2,500,000(79 e [ 128,250 [ovvvviivinieiies Joveennns 177,057 | LA VST PO 18- 11 RPN PR RPN PP ST U
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD345 ... |Multiple .... .| JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 05/21/2024 |. 05/21/2025 |.......cevvvvens |ounnnns 2,500,000 ........... 376.38 |..ccevrnniiniiins feeenes 56,000 ...102,537 |... ....102,537 |...
S&P 500 INDEX ..
CALLSPREAD_1YR 5267.840/5574.9
853SPD346 .............. Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/23/2024 |. 05/23/2025 |.......eeueeveee |ounnnns 6,400,000[55 e foeeeeenen 223,936 | eeeerneeeeenenn foeeeeees 295,619 |.covvvennnn fernnns 295,619 |.eveeee e 71,883 [ [eeeeeeeeeieee feeeeeneeeeeeenn feeeeeeeee | e[ s
S&P 500 INDEX
DIGITAL_1YR 853SPD347
........................... Multiple «oovveennnes Barclays ............ GSGSEF7VJP5I70UK5573 |. 05/23/2024 |. 05/23/2025 |...........cccen [evnnn.. 2,500,000].........5,267.84 [oeeneriinnnnnnns Joeeennnnnn 89,525 [ |l 108,022 e 108,022
S&P 500 INDEX
CLIQUET_1YR 853SPD348
........................... Multiple «ooeeeenieeeees Barclays ............ GSGSEF7VJP5I170UK5573 |. 05/23/2024 |. 05/23/2025 |............ccce |ovvnn.. 2,700,000.........5,267.84 |.oeeeeneeeeennnns foeeeeenn 138,240 [onneecce oo 251,126 [ 251,126
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD349 ... |Multiple .....cccoeennns Bank of America ... B4YTDEB6GKMZOO31MB27 |.05/23/2024 |.05/23/2025 |........eceeveee |ounnnns 2,500,000 ........... 372.64 |.coovnnneeeeennnnn foeeeeeennn 85,500 |oeeniieiiiii o 123,843 [.eveneeees o 123,843 [ene e 88,343 | [ e e ] |
NASDAQ 100 STOCK INDEX ..
CALLSPREAD_1YR 18869.440/20014
853SPD350 ....eunnnnnnns Multiple «oovveennnes Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/28/2024 |. 05/28/2025 |........ovvvvven feunnnnns 2,999,999[.815 e [ 103,470 |oovvvvnniiiiinns feees 122,597 [eeeeneeeeen o 122,597 [oeeneee e 19,127 o e e fo | e[ s
8P 500 INDEX | 1
CALLSPREAD_1YR 5306.040/5552.2
8538PD351 ... Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/28/2024 |. 05/28/2025 |................ 35,400,000 40 | feens 1,018,458 |.oeveeeieeeeii o 1,297,504 [..oeeeenns |oenne 1,297,504 .....een279,045 |oeeveeeeeeein oo e e [ e | e
S 500 INDEX | 0
CALLSPREAD_1YR 5306.040/5855.2
8535PD352 ...ivvvunnnnns Multiple .iovveennns SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 05/28/2024 |. 05/28/2025 |........cccevvve Jovunnns 5,600,000[15 i [ 311,360 |..vuuiiiiiiiinns oo 430,340 430,340 )........ 118,980 [...oevvvvnniiiiins fooneniiiinnnnnnns fovvevnnnniiiiinnns fooniiiiiiis




STATEMENT AS OF SEPTEMBER 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

81903

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 853SPD353
........................... Multiple weoeeeeeeeeees [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 05/28/2024 |.05/28/2025 |................ |-+..... 5,100,000 .........5,306.04 |........ceeemrrues foeeeeennn127,500 |oeeeeneeeinnnns foeeeennn 151,466 [ Levennnnnns [ 151,466 |oeee i i28,966 [ [ eeeeeeeeeee Jeeemnnneeeeeeeen oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD354
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 05/28/2024 |. 05/28/2025 |................ |-......7,000,000.........5,306.04 |.......covvrrnnnnn foeeeennni79,900 [ovvennnniinnnnnns Joeeennn 376,610 [oeennneecs [ 376,610 [oenennn 196,710 [oeccenniiiiiiins e Jvveniininneennns fooeeeiiii | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD355 ... |Multiple .... N/A . .|EQ/IDX ....... [Bank of America ... BA4YTDEBGGKMZOO31MB27 |.05/28/2024 |. 05/28/2025 |.... P PO 3,300,000 ...160,232|........... e 160,232 [ 086,972 | o [ e [ |
S&P 500 INDEX
CALLSPREAD_1YR
8538PD359 ....evvunnnnns Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/04/2024 |. 06/04/2025 |......cvveveenn foeeees 2,500,000(36  eeeeeeeeeeeeeeenn feeeeeeeenn 55,250 | o 69,832 [.evveneees foreieeens 69,832 [.......... 14,582 [ e feeeeee e e | |
NASDAQ-100 INDEX
CALLSPREAD_1YR
853SPD360 ....uuvneens Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 06/04/2024 |.06/04/2025 |.........cevvvrr |ounnnns 2,500,000 (.666  |eeeeeiiiiiiinnn oo 104,750 oovvvvenniiieinnn o 130,067 |.oeeeeeenns |ovennnnn 130,067 |t 25,317 |ovevviiiiiinnn fooeeeei e e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 5291.340/5565.4
853SPD36T ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEBBGKMZOO31MB27 |.06/04/2024 |.06/04/2025 |.........ccceeen founnnn 32,700,000 31 e oo 1,023,510 [-eoeeeeeennieeees Jeeeees 1,334,698 [...coovvvnn |oeeene 1,334,698 |........ 11,188 [ [ e feeeemreeeeeeeeen o | |
8P 500 INDEX | 0
CALLSPREAD_1YR 5291.340/5849.5
853SPD362 ....euvnnnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 06/04/2024 |.06/04/2025 |.........cevvvnr |ounnnns 5,200,000 76 e [ 202,240 |oevvinniiiiinnn fees 408,509 [ ..evvnnens [ 408,509 |......... 116,269 |.evvvvnnieviennn [ i [ | | s
S&P 500 INDEX
DIGITAL_1YR 853SPD363
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/04/2024 |.06/04/2025 |................ |-...... 6,000,000 .........5,291.34 |.....ooovermrnnns [eeeeennn153,000 [oeneeveeinnnns oeeeennn 184,665 [ Loneennns [ 184,665 ..o 081,865 [ [ Joeeene e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD364
........................... Multiple «ooooeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUSTRNE97 |.06/04/2024 |.06/04/2025 |................ [...... 10,100,000 ceeernnn feree 842,067 o 110,787 [ e [ e | |
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 .. ....369,682 |.........191,142 |.
S&P 500 INDEX
CALLSPREAD_1YR
8535PD368 .. eee |Multiple ... N/A . . |EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 06/06/2024 |. 06/06/2025 |.... P 2,600,000 ... 187,012 |..........31,816 |.
NASDAQ-100 INDEX
CALLSPREAD_1YR
853SPD36Y ......uunnnnnn Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/06/2024 |. 06/06/2025 |..........cceeeve |ouvnnns 2,500,001 (.547 s oo 131,225 [ e 156,076 |.oeeeeeenns |ovennnns 156,076 |.......... 24,850 |.evvvniiiiinin fooeeeei e e | | e
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 |.....evveeeveeen fevnnnn 33,200,000 [14 | feens 1,755,948 [..ooeeeeineeeeee | 2,375,528 | .covvvuennn fennnnn 2,375,528 |......... 619,580 [eeeeeeneeeeeen Joemeeeeeemnieees foeerrreeeeeeeen oo | | s
S 500 INDEX | 0
CALLSPREAD_1YR 5433.254/5807.9
853SPD371 .vveins 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 128,249 [.eeenneeens o 128,249 |.......... XTI R AR RPN R UUUURI U
8P 500 INDEX | 1
CALLSPREAD_1YR 5352.960/5995.3
853SPD372 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/06/2024 |. 06/06/2025 |....evuuvvveennn foaeeees 3,800,000[15 e eeeeeeeen 230,280 [veueeeeeeennes foeeeennnn 01,129 | oo [ 321,129 |t 90,849 [neiieeeriiieeee Jeemeee e o 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 |..evvvueveeennn foaeeees 6,800,000|......... 5,888.26 |...uueieeeeinin foeeeennn 202,368 [....eeeeeeennns [oeeeennn 364,883 |..covvnee forreenn 364,883 |......... 162,515 [.eeeeeeeeeeee Jemneeee e oo e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD374
........................... Multiple woovvereveeere [N/A oo |EQ/IDX ... |Barclays ............ GSGSEF7VJP5I7OUKS573 . 06/06/2024 . 06/06/2025 |........ccvevere fovevers 2,500,000 .........5,352.96 |.eovveeevennaren fooeene 127,875 [ foreee 150,704 | o 150,708 [0 23,329 | e e [ | e | e
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD375 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 06/06/2024 |. 06/06/2025 |....evvvvvvvvenn fooens 3,500,000 L3183 e 79,900 [ounivviiinnnenns Jovveennns 145,477 [eeeeeeeee o 145,477 |.......... [CICTR T4 R A RPN AR SUUUUTR [
NASDAQ-100 INDEX ..
CALLSPREAD_1YR 19210. 190/20766
853SPD376 ......oeeeee. Multiple «ovueeieeees N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/11/2024 |. 06/11/2025 |........eeeveee Jovnnnns 2,500,001(.215  iiiieereenn feeeeeeees 109,475 [ ooeieiiieieee | 124,407 [.ooeeeeien oot 124,407 |.......... 14,982 | fooemmmmeneeeennnn forneereriiininnnes Jeennineeeeeiins [ eeieneeen | e
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STATEMENT AS OF SEPTEMBER 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 5375.320/5656.9
853SPD377 e Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 06/11/2024 |.06/11/2025 |.....evvuuvveeen founnnn 30,500,000 86  feeeeeeeeeenes foeeeennn 969,595 [ | 1,222,500 [.evneeeennn foeene 1,222,500 |......... 252,905 |eeeeeneeeeeennn feeeeeeeeeeeeeee e fee | | s
S&P 500 INDEX
CALLSPREAD_1YR
853SPD378 ....uuienes Multiple .oovveennnens N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 06/11/2024 |.06/11/2025 |........euvvvenr |ounnnns 5,300,00003 s [ereeen292,080 e e 392,709 | .oeeeeiienn [ 392,709 |........ 100,679 |oevvvvennivvinnnn oo i foe | | s
S&P 500 INDEX
DIGITAL_1YR 853SPD379
........................... Multiple weoeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |.06/11/2024 |.06/11/2025 |............ceee |-vnnnn 5,100,000 ......eu.5,375.32 |oeeeenneeeienns foeeeeen 139,740 | e 163,993 [ o 163,998 |0 24,253 [ [ Jeeeemeeeeeeenne oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD380
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.06/11/2024 |.06/11/2025 |................ |-2ve... 6,700,000 .........5,375.32 |.eevvenninninnnnns foeeeeenn 207,700 [ovvennnniinnnnnns Joeeennnnn230,104 [ Loennenn [nnnnn230,904 e 22,404 [ [ fovveninneennnn fooeeeccii | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD381 ... |Multiple ............... N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |.06/11/2024 |.06/11/2025 |........eovvver |ounnnns 5,900,000 ........... KT NVC T R RSN 132,750 [oovvvviiiniiiees Joveennns 276,087 [.eeeeeeennn |ovennnns 276,087 |......... 143,337 [oeeeiiviiiiies e [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 5433.740/5951.0
8535PD386 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/13/2024 |. 06/13/2025 |....evuuvvveennn foeeees 2,500,000 (32 s [ 128,750 |oeveeeeeeeeeeennn o 167,036 |.ooevvvnnn Joennnnnn 167,036 |.......... 38,286 [.eeeeeennieees Jemmnneeeeeenne foreeeeenneeen Jeee e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD387 ... |Multiple .....cccouennns N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.06/13/2024 |.06/13/2025 |.........ceeveee |ounnnns 2,500,000 .....ceeuun 37601 |oeeeernnieeeennn [ 56,000 [...eeeeeennieees foeeennnn 106,183 |.oeevvenes Joeennnnn 106,183 |.......... 50,183 [neeeeeeeieeeee Jeemmneeeeeeen o e | |
NASDAQ-100 INDEX
CALLSPREAD_1YR
853SPD388 ......oieiees Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/18/2024 |. 06/18/2025 |......eevvvvvvnn founnnnns 2,499,999 [.737 e [ FERCTE P RN 79,049 | .ooeeiiiis [ 79,049 |..eennnnnnnn (57705 R R R RN NP RN
8P 500 INDEX | 0
CALLSPREAD_1YR 5487.030/5758.6
8535PD38Y .......nnneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 06/18/2024 |. 06/18/2025 |....eevveuvveeen fevnnnn 39,800,000(38 e oo 1,212,706 |+evveeeeeeeeenn oo 1,445,279 [ .ovvennee fonnnns 1,445,279 |......... 282,573 |eeeeeeeeeeeeennn feeeeeeeees e e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 5487.030/6048.9
853SPD390 . Multiple .... N/A . .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 06/18/2024 |. 06/18/2025 |.... P PO 5,900,000 (01 323,320 |... ...403,686 |... ....403,686 |...
S&P 500 |NDY
853SPD39T ....eennnnnnnn Multiple .oovveennnnns N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 06/18/2024 |. 06/18/2025 |....evvvvvvvvenn foennnns 2,500,000 ......... 5,487.03 |cevveniiiiiinnnn foeeeennn 208,650 [...uuiiiiinnnns [oeeeinnnn 265,029 |..ooevnnenn [ 265,029 |.......... 56,379 | evvvniiviinnnn fooeeeei e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPD392
........................... Multiple «eeeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/18/2024 |.06/18/2025 |................ |-...... 6,600,000 .........5,487.03 |.....oereermmnnns foeeeeenn 176,880 |eneeeeeinnnns [oeeeennnn 195,301 [ [ 195,801 [oeee 18,421 [ e e o | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD393
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2024 |.06/18/2025 |................ |....... 9,300,000.........5,487.03 |..covvnrvvvrnnnnnn fooeeennnn311,850 [ounnnniniinnnnns oo 75,787 [ [ 475,787 o 164,237 [ [ v [ | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD394 ... |Multiple ............... N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.06/18/2024 |.06/18/2025 |.........ccevvvr |ovvnnnn 7,100,000 |....ccunnn. TAAT.X ) P RPN 159,750 [ovvivininines Joveainnns 281,323 | oo [ 281,323 |......... 121,573 [oiiviiiiiiies e [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 5473.170/6000.2
853SPD397 ...eeeenneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.06/20/2024 |.06/20/2025 |.........cceveee |ounnnns 2,500,000(36  eeeeeieeeeeeeenn feeeeeees 131,750 |oveeeeeeeeeeeen [ 164,673 | .oeeevenen fernns 164,673 |.......... 82,923 [.eeeeeieeeeeen feemeeeeeemneees feeeeere e o | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD398 ... |Multiple ............... N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |.06/20/2024 |.06/20/2025 |.........ceeveee |ounnnns 2,500,000 [....ceeeeen 37737 |oeeeeeeeeeeeenn [ 57,000 [o.eeeeeernineees Jennnnnns 99,515 | oeeiiiiiins feenens 99,515 |.......... 42,515 |oeeeeeeeeens oo e e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD399 .....evunnnnns Multiple «oovveennnes N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 06/25/2024 |. 06/25/2025 |......euvvvvvenn foonnns 2,500,00025 e [ 56,500 [o.uniiiiiinnnnens Joevininnns 65,621 [.eeueneees [ 65,621 |........... 9121 [ooiiiiies e [ e | |
NASDAQ-100 INDEX
CALLSPREAD_1YR
8535PD400 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/25/2024 |. 06/25/2025 |.........ceeveee |ounnnns 2,700,000 |.206 112,590 [ooeeeeeeieieeeeee Jeeenns 116,682 |.ooevvvnes |oeennnnn 116,682 |........... 4,001 [coeeeeeeeee e o [ | |
S 500 INDEX | 0
CALLSPREAD_1YR 5469.300/5716.5
8535PD40T ...uuviinns Multiple .iovveennns N/A oo EQ/IDX ....... Bank of America ... BA4YTDEBGGKMZOO31MB27 |. 06/25/2024 |. 06/25/2025 |.........cceevee ovunns 36,200,000 12 e o 1,020,840 |..ovveniiiinnnnns fonnns 1,213,086 |...ccevnnnn o 1,213,086 |......... 192,246 [...oovvivviinins | foin e




02903

STATEMENT AS OF SEPTEMBER 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 5469.300/6016.2
8535PD402 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |.06/25/2024 |. 06/25/2025 |.........cceveee |ounnnns 6,300,000[30 e foeeeeeeen 343,350 |.eeeeeniiieeeeenn feeeees 428,546 | ..ovnnnee [ 428,546 |.......... 85,196 [o.neeeeennnneees Jemmmeeeeeenn o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD403
........................... Multiple .oooeoeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UKS573 |. 06/25/2024 |. 06/25/2025 |................ |....... 5,900,000.........5,469.30 |...ouuvrrvrrnnnnn fooeennnnn52,167 [oennnniniinnnnns |oeeennn 169,108 [ eeeenneecs [ 169,108 |oeeen et 16,947 [ [ Jvveninnnveenns fooeeeciii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPD404
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Bank of America ... B4YTDEBBGKMZO031MB27 |.06/25/2024 |.06/25/2025 |................ |-......8,000,000.........5,469.30 |......oereerrmnuns [oeeeeennn220,000 |oeveenneeennnnns [oeeeennnn 320,987 [eneennins [ 320,987 o 100,987 [ feeeeeeeeeeeeee Jeeemmmeeeeeeeeen oo | e[ s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD405 ... |Multiple ......c........ N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |.06/25/2024 |.06/25/2025 |.........cceveee |ounnnns 3,500,000 ........... 376.53 |oeeeeeeeeeeen foeeeeennns ATV R R 145,968 [...oveeees [oereennns 145,968 |.......... 67,218 | eeeeeeeeeeeenn feeeeeeemneeeee feeen e o | |
NASDAQ-100 INDEX | | | e s
CALLSPREAD_1YR 20011.890/21792
853SPD409 .......unnnnen Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/02/2024 |.07/02/2025 |......eevvvvvvnn founnnnns 2,499,999(.948 | [ 118,725 | [ 113,969 [.eveneeees [ 113,969 |.......... [C4:15)) R AR KRR RN U
8P 500 INDEX | 1
CALLSPREAD_1YR 5509.010/5802.0
853SPD410 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 07/02/2024 |.07/02/2025 |......eeueveeeen founnnn 34,600,000(89 e oo 1,127,614 |oeeeeeeeeee o 1,324,516 [...cooeeens |oenne 1,324,516 |......... 196,902 [.veeeeeenieeeee Joemmeeeeeeemns foereeeeeen e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 5509.010/6094.0
853SPDAT L.eeeis Multiple .oovveennnnns N/A ot EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 07/02/2024 |. 07/02/2025 |.....euvvvvvvenn foonns 5,600,000(66 oo [ 318,640 [..vnuniiiiiinnnn e 387,630 [..evunneens o 387,630 |.......... 68,990 [o.nniiiiiiviniins v [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD412
........................... Multiple «eoeeeeeeeeeens [N/A oo |EQ/IDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |.07/02/2024 |.07/02/2025 |.............cee |-vvnn.. 6,300,000 .........5,509.01 |..ovmenreermnnnns foeeeeenn 168,147 | [oeeeeena 185,553 [ o 185,553 | 17,406 [ [ Jeeeeeneeeeeeeee oo | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPD413
........................... Multiple «oooeeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.07/02/2024 |.07/02/2025 |................ |....... 8,900,000].........5,509.01 |....ouvrrrrrmnnnns [orreennn 345,320 [ovnnnnnniinnnnns [oeeennn382,110 [ 00352, 110
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD414 ... |Multiple .... N/A . .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 07/02/2024 |. 07/02/2025 |.... P PO 6,800,000 .. 152,320 |... ...296,361 ... ....296,361 |...
S&P 500 INDEX
CALLSPREAD_1YR
8535PD415 .. Multiple .... N/A . .|EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYIT8XKCSX06 |.07/02/2024 |.07/02/2025 |.... R 48,500,000 (91 e o 2,594,265 |... JN AU 3,152,584 | ..oovvnnnnn fennenn 3,152,584 |...
8P 500 INDEX | 0
CALLSPREAD_1YR 5509.010/6170.0
853SPDA16 ... Multiple «oovveennnes N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/02/2024 |.07/02/2025 |........eovvenr |ounnnns 6,400,00091 e [ 394,624 |..oovvnniiiiiiinn fes 483,181 [.eeeeeeiis | 483,181 |.......... 88,557 [cviviiininnins v [ e | |
S&P 500 INDEX CALL_1YR
853SPDAT7 .vvenns Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/02/2024 |.07/02/2025 |........ecvvvven founnnn 11,400,000 |......... 5,949.73 |.oovviiiiiiiiiinn feees 425,676 [ovvnneiiiininn [oeeennnd 566,163 | ..cvvvneees forrinns 566,163 |......... 140,488 |.evvvneiiviinnn [ i [ | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD418 ... |Multiple ...........un.. N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 07/02/2024 . 07/02/2025 |....evvvvvvvvnnn foerns 6,400,000 |........... KT TLN P RSN LT CIVN O I 278,928 | .ceveneens [ 278,928 |......... 135,568 [..ovvvvvvninines Jvvneeeeciiiien [ e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 5576.980/5850.8
8535PD423 ....ceveenn Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 07/09/2024 |. 07/09/2025 |.....evveevveaen feunnnn 22,900,000109 e [ 690,664 [.....ovvvneieeeees Jeneennns 785,694 | ..ovenneees [ 785,694 |.......... 95,080 [-nneeeeernnneees Jemmmneeeeeenneen foreeeeernieeeen Jeere e | |
S 500 INDEX | 0
CALLSPREAD_1YR 5576.980/6147.5
853SPD424 ......euen Multiple .oovveennnnns N/A ot EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/09/2024 |.07/09/2025 |.........ovvvnr founnnns 3,300,000(05 s o 181,137 | [ 210,246 | .eovennens [ 210,246 |.......... 29,109 |+evvvniiiiinin fooeeeei e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPD425
........................... Multiple weoeeeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |.07/09/2024 |.07/09/2025 |................ |-vv.... 4,600,000.........5,576.98 |...oemereeemnnnns foeeeeenn 119,800 |oeeeeneeeinnnns [oeeeennnn 129,624 [ Lo [ 129,624 | 010,024 [ e e o | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD426
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.07/09/2024 |.07/09/2025 |................ |.......5,600,000.........5,576.98 |......cevvvrrunnns fooreennn 182,000 [oeveeniviinnnnnns Joeeeennnn 159,587 [Loennneiis [ 159,587 |oeee e (22,413)] i [ e fooeeiiiii || s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD427 ... |Multiple ............... N/A oo EQ/IDX ....... Bank of America ... BA4YTDEB6GKMZO031MB27 |. 07/09/2024 |.07/09/2025 |........cccevver ovunnns 4,600,000]........... 378.91 | foeeeeen 103,040 J.oovvveiiiiiinnn foeenns 171,477]... 171,477 .......... 68,437 [ | fois e
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STATEMENT AS OF SEPTEMBER 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 INDEX ..
CALLSPREAD_1YR 20211.360/21854
8535PD431 ...oeenneeeee Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573 | 07/11/2024 [. 07/11/2025 |eevvenneeeennn foens 2,500,000 [.543 s [ 108,925 [..oeeeeeieeeeeee Jeeeenns 101,334 [.oeeeeeees [ 101,334 |.......... (281D FTRI FSRRPRURRRT IEUPRPTRRRUUPPTR UTUPPRRRRRUR PP
S&P 500 INDEX
CLIQUET_1YR 853SPD432
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UKS573 |.07/11/2024 |.07/11/2025 |............ceee |oveenn. 2,500,000 f.........5,584.54 |..oovennnnninnnnns fooeeenns 151,000 [ovennniniinnnnnns |oeeennnn 146,869 [ Lonnenencs [ 146,869 |oeeeec e (413 [ v fooeeeccii | | s
8P 500 INDEX | |
CALLSPREAD_1YR 5667 .200/5865.5
853SPD433 ..ot Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 07/16/2024 . 07/16/2025 |.eevvvenveeennn foeees 2,500,000 652 e [ 54,950 |.eeveneeeeeenn foeeeeennns 59,486 | ..covvvnnnn fornnns 59,486 |........... 4,536 |oevneeeeeeenes foeeeemnneeeeeeen [ e | |
8P 500 INDEX | 0
CALLSPREAD_1YR 5667 .200/5952.8
853SPD434 ......eeen Multiple .oovveennnens N/A ot EQ/IDX ....... Bank of America ... BA4YTDEBGGKMZOO31MB27 |.07/16/2024 |.07/16/2025 |........eevvvven founnns 35,700,00026 e oo 1,088,850 |..vvveniviinnnnns oo 1,185,447 [.eeeeeeeiis | 1,185,447 |.......... JELCTR<Ie T R E R ) R U U
8P 500 INDEX | |
CALLSPREAD_1YR 5667 .200/6254.3
8535PD435 ....eeeens Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 07/16/2024 |. 07/16/2025 |..eevveevveeennn foeeees 4,900,000 21 e e 267,050 [.veeeeeeeennnes foeeeennnn 289,416 | .eevenneee [ 289,416 |.......... 22,366 |+eeenneeeeeennn foeeeeeeeeeen e e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD436
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 07/16/2024 |.07/16/2025 |................ |....... 6,400,000.........5,667.20 |.....uvvrrrrnnnnns forreennn 178,560 [ovvenniviinnnnnns |ooennnn. 181,868 [Loveeneeos [ 181,868 |oenen e 3,308 [oiiviiciiiinn e e fooeeiiiii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPD437
........................... Multiple «eoeeeeeeeeeens [N/A Lo |EQ/IDX ....... [Bank of America ... B4YTDEBBGKMZO031MB27 |.07/16/2024 |.07/16/2025 |..............c. |-vvnnn. 7,300,000 .........5,667.20 |oeeveeneeeennnnnn foeeeeenn228,490 |oenenneiiinins [oeeeennn 246,746 [ o oo 246,746 o 18,256 [ [ Jeeeeeneeeeeen oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD438 ... |Multiple ......ccoeeennt N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 07/16/2024 . 07/16/2025 |.eevvveeveeennn foeees 6,600,000 e 3BBLTT [ s 147,840 |oeeeeeeeeeeeeenn [ 189,454 [ ..eeveeeens s 189,454 |.......... 41,614 [ e o e | ]
NASDAQ-100 INDEX ..
CALLSPREAD_1YR 19705.090/21169
853SPD442 .....evvenn Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 07/18/2024 |.07/18/2025 |........euvvvvnr |ounnnns 2,500,001 (.178 s [ 101,000 [ovveenvvviennnnns foeeennnnn 105,014 | eeeeeeie [ 105,014 |........... 4,014 [ i [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
8535PD443 ...t Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 07/18/2024 . 07/18/2025 |.eeevveeeveeennn foens 2,500,000 97 e feeeeees 131,000 | o 156,863 [ [ 156,863 o 25,863 [ [ e e | |
S&P 500 INDEX CALL_1YR
8535PD444 .. weee |Multiple ... N/A . . |EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 07/18/2024 |. 07/18/2025 |.... P 2,500,000
S&PMARCSYEX( URN
CALL_1YR 853SPD445 ... |Multiple .....cccouennns N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 07/18/2024 . 07/18/2025 |.eeevveeeveeennn foens 2,500,000 ......cceu 381.26 |oeeeennneeeeennnn feeeeeeeen 56,000 |oeeeeieiiiiis oo 82,828 | [ 82,828 | 26,823 [ [ e e | |
S&P 500 INDEX
CALLSPREAD_1YR 5555.740/5846.3
853SPD446 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 07/23/2024 |. 07/23/2025 |.......eevvvven founnnn 14,200,000105 [ e 450,140 [oovneiiiiininns e 521,091 [.eeneeeees o 521,091 |.....eennt 70,951 [oiiiiiiiininns v [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD447
........................... Multiple «eeeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 07/23/2024 |.07/23/2025 |..........cceeee |-vvnnnn 2,900,000 f.........5,555.74 |oeveenieeennns foeeeeenn 84,680 | Joeeeennnn 92,588 [ [0 92,588 | 7,908 [ [ eeeeeeeeee Jeeeeeneeeeeeene oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD448
........................... Multiple .oooooeeeeeeens [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.07/23/2024 |.07/23/2025 |................ |ovven.. 3,900,000 f.........5,565.74 |.oovvnnninnnnnnnns fooeeennni 142,350 [vnnnniniiinnns [oeeeennnn207,928 [ [0 207,928 | 85,573 [ [ e [ | e | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD449 ... |Multiple ..........eunn. N/A ot EQ/IDX ....... JP Morgan ........... 7THBGLXDRUGQFUSTRNES7  |. 07/23/2024 . 07/23/2025 |...evvvvnvvvvnnn foeeens 5,700,000 |....cuunnn. 379.78 |evvveiiiiiinnnn [ 127,680 |oovvvvnniiiiinns fees 205,360 [.eevunneenn e 205,360 |.......... 5 N R IR RPN AR SUUUUTI [T
NASDAQ-100 INDEX | | | 0
CALLSPREAD_1YR 18830.590/20080
8535PD450 ....eeennneen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 07/25/2024 |.07/25/2025 |.......euuevveee |ounnnns 2,500,000 [.941 e [ 91,500 [oeeeeeennieeeee Jeeeenns 109,348 [.oevvneeees [ 109,348 |.......... 17,848 | foeeeee e e | |
S 500 INDEX | 0
CALLSPREAD_1YR 5399. 220/5645..42)
853SPD451 ....eeennnnnn Multiple «oovveennnes N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 07/25/2024 |. 07/25/2025 |......evvvvvvven fovnnns 19,700,000 4 s e 550,418 [ovveniiiiiiiinns e 676,128 [..ooeeeeens |oennnnnn 676,128 |......... 125,710 |oevevvnniniiennn oo e fo | e[ s
S&P 500 INDEX ..
CALLSPREAD_1YR 5399. 220/6008.2
8535PD452 ...ivvnnnnnnns Multiple «ovueeieeees N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYQTBXKCSX06 |. 07/25/2024 |. 07/25/2025 |.......eveeeeee Jovnnnns 5,800,000052 | foeeeeenn 341,040 | foeeeennn 452,319 | oo s 452,319 )......... 11,279 | [ e oo | | i
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STATEMENT AS OF SEPTEMBER 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 853SPD453
........................... Multiple «eoeeeeeeeeeen [N/A oo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 07/25/2024 |.07/25/2025 |...........ceeee |ovvnnn. 4,100,000 .........5,399.22 |.ooveenireinnni foeeeeenni102,500 o Joeeeeenn 117,982 [ o 117,982 | 15,432 [ e e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD454
........................... Multiple .ooooeeeeeenns [N/A Lo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.07/25/2024 |.07/25/2025 |................ |....... 4,800,000].........5,399.22 |....oovvrrvrnnnnns foreeenn 110,880 [oevennininnnnnnns [oeeennnnn 218,989 [ Lonneeec 218,989 |oueee . 108,109 [ [ fovveninieneennns fooeeiiivin | e[ s
8P 500 INDEX | |
CALLSPREAD_1YR 5436.440/5764.8
853SPD457 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.07/30/2024 |.07/30/2025 |.......eeueeveee |ounnnns 9,300,000 (01 e eeeeeenn 331,080 [vneeeeeeennines foeeennnn 410,601 [..eeeeeenns Joeeennnn 410,601 |.......... 79,5271 |oeeeeeeeeenns foeeeee o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD458
........................... Multiple .oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.07/30/2024 |.07/30/2025 |............ccee |ovvnnn. 2,500,000 .........5,436.44 |..oovnnninninnnnns fooeeeennna 78,750 [ovnnniiiiiiiins Joeeeennnnn 90,165 [ [ 090,165 | TS s [ e foeeeeiiii | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD459
........................... Multiple weoeeeeeeeeeens [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.07/30/2024 |.07/30/2025 |..............c. |-vvnnn. 2,500,000 .........5,436.44 |..oooennreennnns foeeeeennnn 99,250 [oeneiciiiiies Joeeeennnn 168,982 [ o 168,982 |0 89,882 [ [ eeeeeeeee Jeeeeeee e oo | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD460 ... |Multiple ......c........ N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 07/30/2024 . 07/30/2025 |.eeevvueveeennn foeeens 5,800,000 |........... B78.72 |eeeeeeeeeeis foeeeennnn 129,920 [evvveeiiieeeee Joeeienns 222,005 | .covvvnnens fernnns 222,005 |.......... 92,085 [..eeeeeeneeeeee Jeemmmeeeeeenne o Jeeeeeeeeee | |
NASDAQ-100 INDEX | | | e s
CALLSPREAD_1YR 18890.390/20326
853SPD46T .....uees Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 08/01/2024 |.08/01/2025 |........eeovvvnr |ounnnns 2,500,000 (.059 e [ (072075 VN SR R 122,228 [ceveneeees [ 122,228 |.......... JICINCT£- ) R A RPN R SUUUU U
8P 500 INDEX | 1
CALLSPREAD_1YR 5446.680/5715.2
8535PD462 .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 08/01/2024 |. 08/01/2025 |....evvvuuveeen fovnnnn 21,500,000 (01 e oo 640,055 [vneneeeeennies foeeeennnn 780,441 | .o o 780,441 |......... 140,386 |eeeveneeeeeennn [ e e | |
S&P 500 INDEX ..
CALLSPREAD_1YR 5446.680/6020.7
853SPD463 .......unn.en Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 08/01/2024 |.08/01/2025 |........eeovvvnr |ounnnns 5,400,00060 e [ 299,700 [ovvunniiiiinnnnn foeeeennnn 387,674 |.ceveeeees [ 387,674 |.......... 87,974 [ceiiiiiiiniinins | [ e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD464
........................... Multiple weeeeeeeeeeeens [N/A Lo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |.08/01/2024 |.08/01/2025 |................ |-vvenn. 3,200,000 .........5,446.68 |......eoeveemnnnn foeeeeeentt 77,920 [ el 87,977 [ ol 87,977 | 10,857 [ [ Jeeemene e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD465
........................... Multiple .oooooeeeeeenns [N/A Lo |EQZIDX ....... [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/01/2024 |.08/01/2025 |................ |.......6,100,000.........5,446.68 |..........ccvvunns forreenn 183,000 [evenniviinnnnnns Joeeennnnn320,257 [oennnee s [0 321,257 [ 138,257 [ [ e fooeeiiiiie | e[ el
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD466 ... |Multiple ............... N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 08/01/2024 |. 08/01/2025 |...evvvnvvvvvnnn foenns 4,000,000 |....ccunnn. 381.04 |oevveiiiiiiii [ 90,000 [+evvevvnnniriinnnn feeeeeees 135,871 | oo [ 135,871 |.......... 45,871 [oeiiiiiiiiinnnns e [ e | |
8P 500 INDEX | | 1
CALLSPREAD_1YR 5446.680/5979.9
853SPD46T7 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.08/01/2024 |.08/01/2025 |......evuvveeee fovnnnn 41,700,000110 [ e 2,188,833 [ ieeeieiieeee Jeeeee 2,817,731 [ o 2,817,731 |......... 628,898 [.eeeeeneeeeenn formeeeeeenieees feeeerreeeeeeeen oo | | s
S 500 INDEX | 0
CALLSPREAD_1YR 5528.380/5909.6
853SPD468 .............. Multiple .oovveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 08/01/2024 |.08/01/2025 |........eeovvenr |ounnnns 2,500,000 (47 e [ 94,500 [oniviiinnnnenns Jevnaennns 121,192 [ [ 121,192 |.......... 26,692 |.eevvnniniiiini foeeeei e e | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 5446.680/6100.2
8535PD46I .............. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.08/01/2024 |.08/01/2025 |.......eeuevveer |ounnnns 4,900,000 81 e feeeeeeeen 297,430 |oeeeeenieeeeeeeen [ 389,249 |..oovvvnnnn [ 389,249 |.......... 91,819 [ e o e | |
S&P 500 INDEX CALL_1YR
853SPD470 ... Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 08/01/2024 . 08/01/2025 |.eevvveevveennn foeeens 9,000,000 ......... 5,882.41 |oevneeiieeeiie oeeeennn 378,630 [...ueeeeeeennes foeeeennnn 563,834 |..covvunnnn [ernnns 563,834 |......... 185,204 [.eeeeeeeeeee Jemeeeee e o e | |
S&P 500 INDEX CALL_1YR
853SPDA7T .. Multiple «ooeeeenieeeees N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  |. 08/01/2024 . 08/01/2025 |.eevvveevveennn feeeens 2,500,000 ......... 5,936.88 |...euuieeeeinin foeeeeennnn <L 30 VAN T S 141,342 [ o 141,342 |.......... LY (<72 ORI FSTUTRRRRUR IOUUPTRRRUPURPR AURPRPTRRSURRPR U [P
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD472 ... |Multiple .....cccoeennns N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 08/01/2024 |. 08/01/2025 |.eevvvueveeennn foeeees 5,400,000 |........... 381.04 |.eeereenereennnnn e 121,500 o oo 183,426 [.eevvneees e 183,426 |.......... 61,926 [ceeeeeennniieee Jeemneeeeeeen oo e | |
NASDAQ-100 INDEX ..
CALLSPREAD_1YR 18077.920/18945
853SPDAT6 ......nnnees Multiple .iovveennns N/A oo EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/06/2024 |. 08/06/2025 |.......cevvvvees founnnns 2,499,999[.660 s foeeeinnn 68,725 | | 87,669 |...




STATEMENT AS OF SEPTEMBER 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 5 6 7 8 11 12 13 14 15 16 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of discounted | discounted Book/ Unrealized Year's to Carrying of at Inception
Income Maturity | Number Premium Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of (Received) | (Received) Year Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date Expiration| Contracts Paid Paid Income Value Code | Fair Value | (Decrease) Accretion Item Exposure | Entity (b)
S&P 500 INDEX
CALLSPREAD_1YR
853SPDATT7 e Multiple «ooeeeenieeeees Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/06/2024 |. 08/06/2025 |........cevveeen [evnnn. 12,500,000 (51 oo [oeeeeen 385,000 [-veneeeeeeennins foeeeennnn 492,890 [..evvnnnee forreeens 492,890 |........ 107,890 |eveeeneeeeemenn feoeeeeeeeeeeee e foeeee | |
S&P 500 INDEX
CLIQUET_1YR 853SPD478
........................... Multiple .oovveennnens Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |. 08/06/2024 |.08/06/2025 |................ eeerennenernnnes foeeeeennd 73,750 |ovvnni [ 139,441 | L0139, 441 L. 65,691
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD479 ... |Multiple .... .| JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 08/06/2024 |. 08/06/2025 |.............ee. |oveee.. 5,600,000 f........... 878.36 |.eevvuenvvrennnnn foreeenn 126,000 [ovvnennvvnnnnnnn ool 219,443 | Lo cn 219,443 |9 A3 s [ e e | e[
BNPP PATRIOT
TECHNOLOGY INDEX
CALL_1YR 853SPD480 ... |Multiple .....cc........ BNP e 549300RZTZOHILNF3Y05  |. 08/06/2024 |. 08/06/2025 |....evvuveevenn fooeeeeeeen 310,000 | eeennnn 300230 [ounneiieiiiees foeeeeienns 9,889 [cieeeieiiieieee Jeenins 12,649 [ | 12,649 |........... 2,760 [eeeeeeeenneeeeee Joemeeeeeeeeens foeeeeeen [ | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD48T ....eviinns Multiple «oovveennnes Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/08/2024 |.08/08/2025 |................ [...... 17,300,000 24 oo oo 517,007 [ovveniiiiinnnnn foeeeennd 647,364 | ..ovvnneees o 647,364 |......... 130,267 |ovvvvvnnniivinnnn feoneeeiiiis v [ | | s
S&P 500 INDEX
CALLSPREAD_1YR
8535PD482 .............. Multiple «ooeeeenieeeees SunTrust Capital .. 1YDOJBGJWYIT8XKCSX06 |.08/08/2024 |.08/08/2025 |.........ceeeeen [ovnnnnn 4,500,000090 oo Joeeeenen 252,900 |eeeveneeeeennnn foreeeees 338,877 | .evveeees o 338,877 |.......... 85,977 [oeeeeeennieeee e o e | |
S&P 500 INDEX
DIGITAL_1YR 853SPD483
........................... Multiple «oovveennnes JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 08/08/2024 |.08/08/2025 |................ eeeeneneennnns [ 357,200 | ol 185,918 | L0 185,918 .. 28,718
S&P 500 INDEX
CLIQUET_1YR 853SPD484
........................... Multiple «ooeeeenieeeees JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 08/08/2024 |.08/08/2025 |................ eeeeneeeeeeennnnn foeeeeeenn85,000 |oenniiiiiii [ 122,268 | e 122,268 .. 57,268
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD485 ... |Multiple ............... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 08/08/2024 |. 08/08/2025 |....evvueveveenn feeeenen 2,500,000 |ceeeennee 379206 [nneeeceiiieees e 56,750 [oueeeeeenienees Jeennnnns 94,707 [.eveeneeee o 94,707 |.......... 87,957 |+eeeneeeeeemnns oo e e | |
BNPP PATRIOT
TECHNOLOGY INDEX
CALL_1YR 853SPD486 ... |Multiple ............... BNP i 549300RZTZOHILNF3Y05  |. 08/08/2024 |. 08/08/2025 |........ovvvvven fernnneeenn 100,000 |eeennnn 301,97 [ovnnniiniiininns oo 3,190 [ e 3,748 [ 3,748 | 557 20 R R R R (R
S&P 500 INDEX
CALLSPREAD_1YR
8535PD490 ..o Multiple «ooeeeenieeeees SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.08/13/2024 |.08/13/2025 |.........cceevee |-2nnnnn 2,500,00006 feceeeiieeeein foee 128,500 o o 163,602 |..ooevvvenn fornnneenn 163,802 [ 85,102 [ oo o e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD491 ... |Multiple .... . [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/13/2024 |. 08/13/2025 |.... .. 19,745 ...
BNPP PATRIOT
TECHNOLOGY INDEX
CALL_1YR 853SPD492 ... |Multiple ...........unn. BNP i 549300RZTZOHILNF3Y05  |. 08/13/2024 |. 08/13/2025 |.......cvvvvvvnn fooeeennnnn 330,000 oceennnnn 30224 [eeniviiiiineens e L [UR<7 R 12,269 [.eeneeeeeis | 12,269 |........... LN R AR R R TR
S&P 500 INDEX
CALLSPREAD_1YR
853SPD493 ....eveees Multiple «ooeeeenieeeees Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/15/2024 |. 08/15/2025 |.......ceevveeen [oeernn 2,500,000132 [ s 55,500 |.evvvneeeeeeenn foeeeeennnn 62,906 [..ouvnneees forreaannns 62,906 |........... TA06 [eeeeeeneeeeee Jemmeeeeeeeeees e [ | |
NASDAQ-100 INDEX
CALLSPREAD_1YR
853SPD494 ......eeen Multiple .oovveennnnns Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |........cevvvven [ovnnn.. 2,500,0000.495  feeeiiiiiiiin oo J[UERETE N U I, 118,352 [eeveneeees [ 118,352 |........... 8977 [coviiiiiiiiiiiies e [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
8535PD495 ...t Multiple «ooeeeenieeeees SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |.08/15/2024 |.08/15/2025 |........ccevveer [onnnn 9,400,0008 oo oo 307,380 [veneeeeeeennes foeeeennn KT/ R I 356,407 |.......... 49,027 [oeeeeeennneeeee Jemmmeeeeeenn o e | |
S&P 500 INDEX
CLIQUET_1YR 853SPD496
........................... Multiple «oovveennnes Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/15/2024 |. 08/15/2025 |................ seeeeeneeernnnns foeeeend 119,750 | o 162,956 | L0 152,956 ... 33,206
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD497 ... |Multiple .... . [Bank of America ... BA4YTDEBGGKMZO031MB27 |.08/15/2024 |.08/15/2025 |.........cceeeve |ouennn 2,700,000 f........... 382,34 |oevvnnnnniiiinnn foeeeeenna80,750 [vvenniiiiiinins [oeeennnnn 86,668 [ oeveenneees oo nnnn86,668 [ooeen 25,918 [ e i [ | e[ s
NASDAQ-100 INDEX
CALLSPREAD_1YR
8535PD498 .............. Multiple «ovueeieeees Barclays ............ G5GSEF7VJP5170UK5573  |. 08/20/2024 |. 08/20/2025 |.....vweveveeen fooeene 2,500,0000.515 | | LN ECY R T 98,049 | oeviinns o 98,049 )........... 3,274 | foreeemneneeeees feeii e [ v | i




STATEMENT AS OF SEPTEMBER 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 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)
S&P 500 INDEX ..
CALLSPREAD_1YR 5597..120/5897 .1
8535PD499 .......eenn.nn Multiple «ooeeeenieeeees SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 08/20/2024 |.08/20/2025 |........eeveeen founnnn 28,900,000 25 e foeeeennd! 947,631 |oeeeeeeeeeeine oo 1,059,536 [...oovvvvnn |oeenne 1,059,536 |......... 11,905 e [ e o | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD500 ..vvuuniines Multiple .oovveennnens SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 08/20/2024 |.08/20/2025 |........eeevvvnr |ounnnns 5,100,000 292,230 |.eevvvnnniniiinnn feeeeees 336,568 [...evneens e 336,568 |.......... 44,338 |eevnneeviinnn fooreeei e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPD501
........................... Multiple «ooeeeenieeeees Barclays ............ GSGSEF7VJP5I70UK5573 |.08/20/2024 |.08/20/2025 |.........ceeeeen [eeeenn 5,700,000 |...eeeen5,597.12 [oennieeiiiiees Joeeeennn 157,085 [ Joeeeenn 166,531 [ e 166,531 [ 90496 | oo [ foeeeeeeeeeee | v | e
S&P 500 INDEX
CLIQUET_1YR 853SPD502
........................... Multiple .oovveennnens JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 08/20/2024 |.08/20/2025 |..........ceeven fernnnen 7,100,000 .....eut5,597 12 [eennnnnniininnns oo 193,120 [ o208, 794 [ 298,794 [ 105,674 | foeeeieis [ foeeeveiecceei | e | el
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD503 ... |Multiple ............... JP Morgan ........... 7HBGLXDRUGQFUSRNES7  |. 08/20/2024 . 08/20/2025 |.....euvvvvvvenn foonns 8,600,000 L/ IVN R F ARG I 239,469 |.......... 46,829 [c.nniiiiiinnnins v [ e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD507 ..vvueeeees Multiple «ooeeeenieeeees Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/22/2024 |. 08/22/2025 |.........ceeveer |ovnnnns 2,500,000 109,875 |oeeeeeneeeeeeenn feeeeeees 125,572 [ceveneeees o 125,572 |..enneeeen 15,697 [eeeeeeneeeeeen Joemeeeeeemmnees foeeemmmeeeeeeeen o | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD508 ... |Multiple ............... Bank of America ... BA4YTDEB6GKMZOO31MB27 |.08/22/2024 |.08/22/2025 |.........cceveee |ovnnnns 2,500,000 38353 [ s 56,750 [oeeeeeeninnees Jeennanns FETVEL 3 T 75,754 |.......... 19,004 [ oeeeeeeeeeeeen Joemeeeeemmnees feeeemmmeeeeeeeen o | | s
NASDAQ-100 INDEX
CALLSPREAD_1YR
853SPD509 .....eunnnnnnn Multiple «oovveennnes Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 08/27/2024 |.08/27/2025 |.......eovvvvenn fonnnnns 3,209,999(.984 | [ 119,460 |.ovvvvenniiiiinnn feeeees 127,040 | ooeeeeen [ 127,040 |........... 7,580 [ooneeeievvnnienes fevvneeieeevieees [ e | | e
8P 500 INDEX | 0
CALLSPREAD_1YR 5625.800/5898.0
8538PD510 ... Multiple «ooeeeenieeeees JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 08/27/2024 |. 08/27/2025 |.....evvuueveeen feunnnn 29,300,00088  |eeeeeeieeeeeeeen [ 880,465 ....oveeeeennes [oeeeennnn 963,144 | ..ooeneees o 963,144 |.......... 82,679 [ceeeeenniieeee Jemmmeeeeeenn o e | |
8P 500 INDEX | 1
CALLSPREAD_1YR 5625.800/6206.9
853sPD511 . Multiple .... .| JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 08/27/2024 |. 08/27/2025 |.... P PO 5,300,000 (45 293,832 |... ....330,624 |...
S&P 500 |NDY
853SPD512 ...eveennnnnen Multiple .oovveennnnns JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 08/27/2024 . 08/27/2025 |....evvvvvvvvenn foenns 2,500,000 ......... 5,625.80 [cevvuniiiiinnnnns foreennnnn 202,975 |.oeevvnniniiinnn oo 239,415 | [ 239,415 |.......... 36,440 |.evvvnniiiiinnnn fooreeii e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPD513
........................... Multiple «ooeeeenieeeees JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |.08/27/2024 |.08/27/2025 |........ceeveeen [evunrn 5,200,000 |.........5,625.80 [oeeneeeeemnnnnns foeeennnnn 183,120 [ e 189,622 [ s o 189,622 [0 6,502 | oo [ foeeereeeeeee | v | e
S&P 500 INDEX
CLIQUET_1YR 853SPD514
........................... Multiple .oovveennnnns JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |.08/27/2024 |.08/27/2025 |............ccen evnnn.. 9,500,0001.........5,625.80 [oeeuunerveennnnnns [oeeeennnn304,000 foonnninnnnnnnnns Jovennnn 440,290 [oennneeinn |ninnnn 440,290 [onn 136,290 |oveeeenncecennnns fooeeeiiiiiccccis e foeveenieccceee | v | oo
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD515 ... |Multiple ............... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 08/27/2024 . 08/27/2025 |....evvvvvvvvenn foenns 5,400,000 ........... 385.29 [.oiiiiiiiiniiens s 121,500 |oovvvvnniiiiiinns foeeees 149,206 [.eevnneens s 149,206 |.......... 7V S ESPPURR R AT IPSSRTUUUUI [
BNPP PATRIOT
TECHNOLOGY INDEX
CALL_1YR 853SPD516 ... |Multiple ............... BNP e 549300RZTZOHILNF3Y05  |. 08/27/2024 |. 08/27/2025 |..evvvevvevennn foveeeeenns 480,000 e 808.96 [ s 15,312 [ [ 16,584 [.eeveeeeens |oeeennnnns 16,584 |........... 1,272 [ [ e oo | |
NASDAQ-100 INDEX
CALLSPREAD_1YR 19:
853SPD520 ....eunnnnnnnn Multiple .oovveennnnns Barclays ............ GSGSEF7VJP5170UK5573  |. 08/29/2024 |. 08/29/2025 |.....evvvvvvvnn fornnnnns 2,499,999 . 125,080 [ovivievninines Jeveiennns 140,196 | ooeeeeenenn [ 140,196 |.......... LT CICT) R AR RN R UUUURR R
S&P 500 INDEX
CALLSPREAD_1YR
8538PD521 ..o Multiple «ooeeeenieeeees Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/29/2024 |. 08/29/2025 |....vvuevvevennn foeeees 3,100,000 V23] (V) U ISR 139,356 [.evvnneeees forraeens 139,356 |.......... 15,046 [eeeeeneeeeeen Joemeeeeeemmnees foeeemrmeeeeeeeen o | | s
BNPP PATRIOT
TECHNOLOGY INDEX
CALL_1YR 853SPD522 ... |Multiple ............... BNP i 549300RZTZOHILNF3Y05  |. 08/29/2024 |. 08/29/2025 |.....vvvvvvvvnnn foerivinns 520,000 80881 [ e 16,588 |evvveiiiiiiinn [ 18,158 | oo [ 18,158 |.ooeeenns L R-7( N R AU RRTURR R U U
NASDAQ-100 INDEX ..
CALLSPREAD_1YR 18958.730/20274
8538PD523 ...iiivuunnnns Multiple «ovueeieeees Bank of America ... BA4YTDEB6GKMZO031MB27 |. 09/03/2024 |. 09/03/2025 |.........cevveer Jovennns 4,000,000(.465  |oiiiiieiieiiees foeeeeenns 152,000 J.oevvvneeiineeenn foeeeeees 176,743 | .oovvvvenn | 176,743 |.......... 24,743 | oo oo e e | v [ e
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STATEMENT AS OF SEPTEMBER 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 5528.930/5799.2
8535PD524 ......eunnt Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 09/03/2024 |. 09/03/2025 |......evuuvveeen fevnnnn 32,800,000 (94 e oo 994,824 |..oovvneeeeeennn fenns 1,187,824 [...eeeeiis | 1,137,824 |......... 143,000 |eveenneeeeeennn feoeeeeeeeeees e o | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD525 ....evvnennnnn Multiple .oovveennnens N/A ot EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 09/03/2024 |. 09/03/2025 |........eovvenr |ounnnns 4,600,000 270,480 [cvvvneiiiinnnnns foeeennnnn 325,456 | .oeeeeennnn [ 325,456 |.......... 54,976 |.vvvvnneiviinnnns fooreeei e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPD526
........................... Multiple weoeeeeeeeeeen [N/A oo |EQ/IDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 09/03/2024 |.09/03/2025 |..............ce |-vvnnn. 5,100,000 f.........5,528.93 |oceeeenirernnnn foeeeeeni 139,280 [ ool 151,719 [ [ 151,719 | 12,489 [ e e o | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD527
........................... Multiple .oooeoeeeeeeens [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNE97 |. 09/03/2024 |.09/03/2025 |................ |oveee.. 7,700,000 .........5,5628.93 |.oevvenniiiinnnnnn [0reennni220,220 [ovnnnnnniinnnnnns Joeeennnd 311,632 [ [ 311,832 | 91,312 [ e i foeeeci | | s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD528 ... |Multiple ............... N/A ot EQ/IDX ....... Bank of America ... B4YTDEB6GKMZOO31MB27 |. 09/03/2024 |.09/03/2025 |.........cevvvnr |ouvnnns 8,000,000 ......cen.. 383.39 [ feeenns 181,600 [ovveniiiiiinnns foeeennnn 247,264 | oo [ 247,264 |.......... [CISTCICT 3  E R ) R PR U
BNPP PATRIOT
TECHNOLOGY INDEX
CALL_1YR 853SPD529 ... |Multiple ............... N/A s EQ/IDX ....... BNP e 549300RZTZOHILNF3Y05  |. 09/03/2024 . 09/03/2025 |..evvveevvevennn foueeeeenns 560,000 [-eeevvennn 802,78 |oeeeeeeeeeii foeeeeennn 17,864 |.eeeeeeeeeeins oo ARV [ RN 20,770 [ 2,906 |-vvneeeeeerennns foeeeemnneeeeeenn feeee e | |
S&P 500 INDEX
CALLSPREAD_1YR 55:
8535PD530 ...evunnnnnnns Multiple «oovveennnes N/A ot EQ/IDX ....... SunTrust Capital .. [YDOJBGJWYOTBXKCSX06 |. 09/03/2024 |. 09/03/2025 |........ecvvvvrr fevnnnn 41,300,000(65 e oo 2T A R 2,659,651 |.ccevvnnnnn [ennnnn 2,659,651 |......... 433,994 | [ e [ | | s
8P 500 INDEX | 1
CALLSPREAD_1YR 5528.930/6192.4
8538PD531 ..o Multiple «ooeeeenieeeees N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 09/03/2024 |. 09/03/2025 |........eeeveer |ounnnnn 5,600,000 (01 e e 347,760 [.veeeeeeeennnens foeeeennnn 421,433 | oo [ 421,433 |.......... TB,673 [eeeeeeenneeeee Jemmmeeeeeene o e | |
S&P 500 INDEX CALL_1YR
8538PD532 ...evvvnnnnnns Multiple «ooeeeenieeeees N/A et EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 09/03/2024 |. 09/03/2025 |......evuueveeen fevnnnn 10,100,000 |......... 5,971.24 oo [ 383,3% |.eeevvneeeeennnn foeeeees 576,008 [..oovvvnnn Joennnnnn 576,008 |......... 192,612 [ eeeeeeeeeee e oo e | |
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD533 ... |Multiple .....cccouennns N/A s EQ/IDX ....... Bank of America ... B4YTDEB6GKMZO031MB27 |. 09/03/2024 |.09/03/2025 |.........cceveer |ounnnns 4,600,000 |.eevvennn 383039 [oenieieiiiees Jeeeennnn 104,420 [ s U720 Vi IR 142,177 |.......... B7,757 [eeeeeeeenneeeee e o e | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD537 ...vvennnnnnen Multiple .oooveennnnns N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 09/10/2024 |. 09/10/2025 |.......evvvvvven founnns 22,500,000[50  feeeens [ 671,850 | e 789,918 | .oeveeeees [ 789,918 |........ 118,068 |..nnvvvevvnnies foevvnnieeeeciinen [ i | | e
8P 500 INDEX | 1
CALLSPREAD_1YR 5495.520/6075.2
8535PD538 .....eunnneeen Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 09/10/2024 . 09/10/2025 |..eevvueeveennn foaeens 4,000,000(97 e [eeeeeeee 226,680 [....eeeeeeennes [oeeeennn 279,180 [.evvenneees o 279,180 |.......... 52,500 |+eevvneeeemnnn fooeeeeee e e | | e
S&P 500 INDEX
DIGITAL_1YR 853SPD539
........................... Multiple .oooeoeeeeeeens [N/A Lo |EQZIDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |.09/10/2024 |.09/10/2025 |............ceee |ovennn. 3,700,000 .........5,495.52 |..evvennnnninnnnns fooreennnnn 95,127 |ovneiiiiiinnnns Joeeeennn 106,110 [ oeeeeneeccs [ 106,190 [oneee 10,983 [ [ Jovveninnnneennns fooeeeiviii | e[ s
S&P 500 INDEX
CLIQUET_1YR 853SPD540
........................... Multiple weoeeeeeeeeeens [N/A oo |EQZIDX ....... [Wells Fargo ........ KBIHIDSPRFMYMCUFXT09 |.09/10/2024 |.09/10/2025 |................ |-vv.... 5,200,000 .........5,495.52 |...oeenrrernnnnn foeeeennni120,920 [oeeeeeeccnies oeeeenn. 189,680 [eveenees foeeieens 189,680 oo ee 89,560 [eeeeeeeeeeeeen feeneeeeeeneeeee Joeeenneeeeeeeenn oo || s
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD541 ... |Multiple .....cccoeennns N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUS7RNES7  |. 09/10/2024 . 09/10/2025 |..evvveevveennn foaeees 6,300,000 0 385.58 [ [ 142,380 [.ooeeeeeenieeeeee Jeeenns 174,084 [ .oveeneeees oo 174,034 |.......... 81,654 |oeeeeeeeeeenn foeeeee e e e | |
S&P 500 INDEX
CALLSPREAD_1YR 54
853SPD542 ....evvnennnn Multiple .oovveennnnns N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 09/10/2024 . 09/10/2025 |....evvvvvvvvenn foonnns 2,500,000 71 s [ 52,075 |evvveneiiiinnnns foeeeeinans 60,522 [.evunneeens [ 60,522 |...eunnnnnn LT, O R AR R (U N
S&P 500 DYNAMIC
INTRADAY TCA INDEX
(USD) ER DIGITAL_1YR
853SPD543 ....evvienn Multiple «oovveennnes N/A ot EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 09/10/2024 . 09/10/2025 |....evvvnvvvvenn foonnnns 2,500,000 ........... FESR T PR R 106,000 [vvenvveeennnnns foeeennnn 112,610 | ceeeeeeians | 112,610 |..ceenneeen {7030 PR R R R [PORR N
BNPP PATRIOT
TECHNOLOGY INDEX
CALL_1YR 853SPD544 ... |Multiple ............... N/A et EQ/IDX ....... BNP e 549300RZTZOHILNF3Y05 | 09/10/2024 |. 09/10/2025 |....evvueeeeeene founeeeen 440,000 |ceeeennne 301258 [onneieeieiees Joeeeeeen 14,086 [ e 17,49 [ | 17,49 |........... 388 | e [ e | |
S&P 500 INDEX ..
CALLSPREAD_1YR 5595.760/6110.5
8535PD548 ......ennnnnn. Multiple .iovvuennnns |\ EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 09/12/2024 |. 09/12/2025 |........ccovvvvr ovnnnns 2,800,000 |69 ........................... 142,800 |..eevvenniiiiinnn foeenns 164,085 | ..ooeveenn | 164,085 .......... 21,285 |.oeveenniiiininn foonniiii e feeeeiiii | e |




STATEMENT AS OF SEPTEMBER 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)

92’903

S&P 500 INDEX
CLIQUET_1YR 8535PD549
........................... Multiple .ccoooeeeeess |N/A ool |EQ/IDX ....... |Barclays ............ GBGSEF7VJP5I70UKS573 |.09/12/2024 |.09/12/2025 |................ [e.eere. 2,500,000 |.........5,595.76 [...eeeerennnnenns ferneeeeenn 97,250 [ [l 122,073
S&PMARCSEXCESSRETURN
CALL_1YR 8535PD550 ... |Multiple ....
BNPP PATRIOT
TECHNOLOGY INDEX
CALL_1YR 8538PD551 ... [Multiple ............... N/A i EQ/IDX ....... BNP e 549300RZTZOHILNF3Y05 (. 09/12/2024 |. 09/12/2025 |......vvvvveeias |oerinnnns 550,000 ........... 303.22 | e | VAT AR R 20,160 [.eeeeeeenns forninnnnns 20,160 [..vvnnnnn 2 O [
NASDAQ-100 INDEX (| | e
CALLSPREAD_1YR 19432.400/20833
8538PD552 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . 09/17/2024 |.09/17/2025 |........ceeeees |oeenne 5,700,001(.476 et s 221,160 [coeeeeiiiieeeee [ 243,137 v [ 243,137 | R O o O e s
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 5634.580/5920.8
8535PD553 ....ieiuiis Multiple ..cooeeennnns N/A i EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 (. 09/17/2024 |. 09/17/2025 |....evvvvvvenan |oenne 39,000,000116 [ [ 1,216,800 [.vvvvveeeiiiienn s 1,333,437 | | 1,333,437 |........ LT O P e [
S&P 500 INDEX ..
CALLSPREAD_1YR 5634.580/6242.5
8535PD554 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 (. 09/17/2024 |. 00/17/2025 |.......veeeeees [oeenne 5,000,00061 e s 287,000 [.vvveeeeeanirinn e KZAIR7C T IR R 321,928 |.......... 34,928 | e e e
S&P 500 INDEX
DIGITAL_1YR 853SPD555
........................... Multiple .....oooeeeeees [N/A Looeiiiii  |[EQ/ZIDX ....... |Barclays ............ G5GSEF7VJPSI70UKS573 |.09/17/2024 |.09/17/2025 |........ccceeeen [errnnnn 4,900,000 ].........5,634.58 [..eeveverrnennnnns |oeeeeennn 126,930 [ [ 134,203 | | 134,203 [ 8278 [ [ e e | | el
S&P 500 INDEX
CLIQUET_1YR 8535PD556
........................... Multiple ...cooocoeeeess [N/A ool  |EQ/IDX ....... |Bank of America ... BAYTDEBGGKMZOO31MB27 |.09/17/2024 |.09/17/2025 |................ [....... 7,600,000 .........5,634.58 [........cccurerrs fernnenes 196,080 [ooeeeeinnniiinnns [oiiieen270,953 [ | 270,958 | 74878 i e e e || s
S&PMARCSEXCESSRETURN
CALL_1YR 8538PD557 ... [Multiple ............... N/A el EQ/IDX ....... JP Morgan ........... THBGLXDRUGQFUS7RNES7 (. 09/17/2024 |. 09/17/2025 |.....evvveeeees |ennne 5,500,000 |........... 388.29 [ [ 128,750 [evveeeeeeiiien el 131,386 |.vveeeeens fornieens 131,386 |........... K T AU RO R S [
BNPP PATRIOT
TECHNOLOGY INDEX
CALL_1YR 8535PD558 ... Multiple ............... N/A i EQ/IDX ....... BNP e 549300RZTZOHILNF3Y05 [ 09/17/2024 |.09/17/2025 |...cevvvvvienia |oevinnnns 290,000 |........... 303.80 [ceeeiniriiienins | 9,251 [ouveeiieiiiiins [l 10,380 |.eeeeeeeee | 10,380 |........... 1A | [ e e | |
S&P 500 DYNAMIC
INTRADAY TCA INDEX
(USD) ER DIGITAL_1YR
8535PD559 .....eeueis Multiple ..coeeennns N/A i EQ/IDX ....... P Morgan ........... THBGLXDRUGQFUS7RNES7 [ 09/17/2024 |. 09/17/2025 |...ceevvvvvnenan [oeenne 2,500,000
S&P 500 INDEX
CALLSPREAD_1YR
853SPD562 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYOTBXKCSX06 |. 09/19/2024 |. 09/19/2025 |............ccet |-oeenn. 2,500,000
S&PMARCSEXCESSRETURN
CALL_1YR 8535PD563 ... |Multiple ....
BNPP PATRIOT
TECHNOLOGY INDEX
CALL_1YR 8535PD564 ... [Multiple ............... N/A i EQ/IDX ....... BNP e 549300RZTZOHILNF3Y05 [ 09/19/2024 |. 09/19/2025 |.......eevveviss |oerinnnns 270,000 ........... 305.48 [coeeiiiiiiiieiin | 8,613 |t s 8874 | e | 8,874 [ L O O e
S&P 500 INDEX {0 e
CALLSPREAD_1YR 5732.930/5933.5
853SPD565 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... JP Morgan ........... THBGLXDRUGQFUS7RNES7 (. 00/24/2024 |. 09/24/2025 |.......veeeeees |eenne 2,500,00082 [ [ 56,080 [vvveeeeeeiiiins fernieees 57478 [ceeeeiis [ 57,178 |......c... 1428 [ e e e | e [ e
NASDAQ-100 INDEX ..
CALLSPREAD_1YR 19944.840/21321
8535PD566 .............. Multiple ..coeeennns N/A i EQ/IDX ....... P Morgan ........... THEGLXDRUGQFUS7RNES7 (. 09/24/2024 |. 09/24/2025 |.....evvvveeeess [oaennne 3,200,0001.034 L [ 119,360 |oevvveeeeeeiiis o 120,822 [.ooeeeeeee [ 120,822 |........... 1462 | [ [ e | |
S&P 500 INDEX
CALLSPREAD_1YR . .
853SPD567 .............. Multiple .ccooeeeenis N/A il EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 . 00/24/2024 |. 09/24/2025 |........cceeeens |-nne 28,800,000196 [ e 892,800 [coeeeeniiiiieeeas [eeeenns 1 T IR 918,542 |.......... 25,782 |oeeiiiiieie e e e | e [
S&P 500 INDEX 0 L e
CALLSPREAD_1YR 5732.930/6363.5
8535PD568 .............. Multiple ..oooooeennnn. N/A e EQ/IDX ....... Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 [ 09/24/2024 |. 09/24/2025 |.......vvvveees |oenn. 5,100,00002 e s 293,250 | o 304,608 |........... |eeeeens 304,608 |.......... LT O O AP RO I rr PPy

. |EQ/IDX ....... [Bank of America ... BAYTDEBGGKMZOO31MB27 |. 09/12/2024 |. 09/12/2025 |.... PR IO 2,500,000

....62,930 | ...

......... 104,240 [ oo [erneennn 104,240 | (2,510)] i | [ [ | e |

......... 133,248 [ oo [ 183,248 | 05,998 | e e e | e |

. |EQ/IDX ....... [Bank of America ... BAYTDEBGGKMZOO31MB27 |. 09/19/2024 |. 09/19/2025 |.... PR IO 3,500,000 ....81.621 ...

.. 1,882




STATEMENT AS OF SEPTEMBER 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

12’903

1 2 3 4 5 6 7 8 9 10 1 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 853SPD569
........................... Multiple «eoeeeeeeeeens [N/A oo |EQ/IDX ....... [Barclays ............ GSGSEF7VJP5I70UK5573 |. 09/24/2024 |. 09/24/2025 |..........cceeee |ovvnnn. 4,200,000 f.........5,782.98 |oeeennnieciinnis foeeeeenni 109,326 |oeeeeccenes Joeeeenns 110,210 [ [ 110,211 885 [ [ Jeeeeee e oo | | s
S&P 500 INDEX
CLIQUET_1YR 853SPD570
........................... Multiple «oooeeeeeeenns [N/A Lo |EQZIDX ....... [JP Morgan ........... 7HBGLXDRUGQFUS7RNES7 |. 09/24/2024 |.09/24/2025 |................ |....... 8,200,000f.........5,732.93 ieeeen...265,785
S&PMARCS%EXCESSRETURN
CALL_1YR 853SPD571 ... |Multiple .... N/A . .|EQ/IDX ....... [JP Morgan ... . THBGLXDRUGQFUS7RNES7 . 09/24/2024 |. 09/24/2025 |.... P PO 4,000,000 ... 390.75 (.. 83,464 | | 83,464 [ (6,536 e e [ [ | |
BNPP PATRIOT
TECHNOLOGY INDEX
CALL_1YR 853SPD572 ... |Multiple .....cccoeeennt N/A s EQ/IDX ....... BNP e 549300RZTZOHILNF3Y05 | 09/24/2024 . 09/24/2025 |......eevvvvennn foeeeeeenns 300,000 ........... 805.78 |.eeeeneeeeeeenn foreeeeennns (IR 7(V ) SO R A4 IR I 9,7 [t 201 [ e o e | |
S&P 500 DYNAMIC
INTRADAY TCA INDEX
(USD) ER DIGITAL_1YR
8538PD573 ..o Multiple «ooeeeenieeeees N/A s EQ/IDX ....... JP Morgan ........... 7HBGLXDRUGQFUSTRNES7  |. 09/24/2024 . 09/24/2025 |......eevveeenn feeeees 2,700,000 |-eeevvennn 759245 [ Joeeenen 115,880 [ s 103,821 |.oevvvieens fernens 103,821 |......... (12,009)[- e eeeeeeneeeeee Joemmmeeeeeemee o o | |
S&P 500 INDEX
CALLSPREAD_1YR
853SPD578 ...uuuines Multiple .oooveennnnns N/A ot EQ/IDX ....... SunTrust Capital .. [1YDOJBGJWYOTBXKCSX06 |. 09/26/2024 |. 09/26/2025 |.........evvvnr |ouvnnnn 2,500,00022 s [ 127,500 [ e 129,384 [.eeeeeeees s 129,384 |........... LRI R IR RN R U
BNPP PATRIOT
TECHNOLOGY INDEX
CALL_1YR 853SPD579 ... |Multiple .....ccc.eeennt N/A s EQ/IDX ....... BNP e 549300RZTZOHILNF3Y05  |. 09/26/2024 |. 09/26/2025 |....vvuevvvevnnn feeeees 1,130,000 |........... 306.06 [..eeeeeenneeees Joeennannns 36,047 [oeeeeeeinieeeee Jeeeennns 36,361 [.eeueneees o 36,361 |..enneeeennn B | oo e e | | e
S&P 500 INDEX
ASIAN_10YR 853SP1835 |Multiple ............... N/A et EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/07/2014 |. 11/07/2024 |........oeeevvee |ounnnns 2,500,000 ......... 2,031.92{......... 312,250 |- e fens 1,556,640 [....cocevnn |oenne 1,556,640 |......... 108,272 [ eeeeeeeeeeeee e foeeeeee e | |
S&P 500 INDEX
ASIAN_10YR 853SPH915 |Multiple .....cccoeennns N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5I70UK5573 . 12/23/2014 |. 12/23/2024 |....oevvvvnnns |oeeeee 2,500,000 ......... 2,082.17 |......... 339,750 |-eeeeeeeeeni foeeeeenneeeeeeenn fens 1,498,309 [..ooevvenns |oeenne 1,498,309 |......... 7754 e e e o | |
S&P 500 INDEX
ASIAN_10YR 853SPH999 |Multiple ......ccoeeennt N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  [. 01/23/2015 |. 01/23/2025 |....evevevvnnns |oeeeens 2,500,000 ......... 2,051.82 [......... 829,250 [eeeeeeeeeeeeen fernneeeeeeenes oo 1,588,524 [....cocevns |oennnn 1,588,524 |......... 129,052 [.eeeeeeeieeeeee Jemeeeeeeeees foeeeeeen e | |
S&P 500 INDEX
ASIAN_10YR 853SPY100 |Multiple .....cccoeeenns N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 03/24/2015 |. 03/24/2025 |........eceeveer |ounnnns 2,500,000 ......... 2,091.50 [......... 329,750 |-eveeeeeeeeies foeeeennneeeeeeeen fens 1,575,788 | .oevvvennns fevnenn 1,575,788 |......... 142,101 oo o e o | |
S&P 500 INDEX
ASIAN_10YR 853SPY135 |Multiple .....cccoeeennt N/A s EQ/IDX ....... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/01/2015 |. 04/01/2025 |........euevveer |ounnnns 2,500,000 ......... 2,059.69 |......... 334,750 |-eeeeeeeeeeees foeeeeeneeeeeeen fens 1,651,655 [...coeeeens |oeene 1,651,655 |......... 146,564 [...eeeeeeieeeee e foeeeeee e | |
S&P 500 INDEX
ASIAN_10YR 853SPY170 |Multiple .....cooenennns N/A s EQ/IDX ....... SunTrust Capital .. 1YDOJBGJWYITBXKCSX06 |. 04/16/2015 |.04/16/2025 |.........ceeveer |ounnnns 2,500,000 ......... 2,104.99{......... 328,000 [..eeeeeeeieeeees Jernneeeeeeei foeees 1,588,827 | .covvvvennn fennenn 1,588,827 |......... 147,375 [ e o e | |
S&P 500 INDEX
ASIAN_10YR 853SPY250 |Multiple ............... N/A s EQ/IDX ....... 11 ZOMI2JT14K80XYZWX446  |. 05/15/2015 |. 05/15/2025 |.eevvvuevveeennn foeeens 2,500,000 ......... 2,122.73{......... 827,500 |-eeeeeeeeeeene foeeeeeneeeeeeen fens 1,586,934 [...cooeenns | 1,586,934 |......... 154,811 | [ e o | |
S&P 500 INDEX
ASIAN_10YR 8533PY435 |Multiple ......c........ N/A s EQ/IDX ....... 11 ZOMI2JT14K80XYZWX446 |. 07/24/2015 |. 07/24/2025 |..eevveeeveeennn feeees 2,500,000 ......... 2,079.65 |......... 322,750 |-eeeeeeeeeeees feeeeemnneeeeeeen fens 1,726,191 | ooeveei | 1,726,191 ........ 180,665 |-vvvvvneeeermnnn feomeeeeemmeeeeee Jeeenneeeeee foeee | | s
S&P 500 INDEX
ASIAN_10YR 8533PY535 |Multiple ......c........ N/A s EQ/IDX ....... Natixis ....coeeeeees KX1WK48MPD4Y2NCU1Z63  |. 09/02/2015 |. 09/02/2025 |.eevvvuevveevnnn foaeees 2,500,000 ......... 1,948.86 |......... 826,500 |-.eeeeeeeeeniie foreeeenneeeeeeen fens 2,058,211 [.ovueneees [ 2,058,211 |......... 208,949 |eeeeeneeeeeeenn [ e e | |
S&P 500 INDEX
ASIAN_10YR 853SPY655 |Multiple .... N/A . .|EQ/IDX ....... [SunTrust Capital .. 1YDOJBGJWYIT8XKCSX06 |. 10/23/2015 |. 10/23/2025 |.... P 2,500,000 ......... 2,075.15|.........310,750 JN AU 1,833,605 [...oevvevnn |oeeene 1,833,605 |.........210, 189 |.
S&P 500 INDEX
ASIAN_10YR 8533PY720 |Multiple .....ccc.ee.... N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573 . 11/16/2015 |. 11/14/2025 |.....ceevevvnee |oeeenee 2,500,000 ......... 2,053.19......... 828,500 |-.eeeeeeeeeniie ereeeenieeeeeeen fens 1,913,400 [..oveeeenns |oeeene 1,913,400 |......... 218,426 e oo foeeeeeee e | |
S&P 500 INDEX
ASIAN_10YR 853SPY995 |Multiple .... N/A . . |EQ/IDX .. ING .. ZOMI2JT14K80XYZWX446  |. 02/08/2016 |. 02/06/2026 |.... P 2,500,000 ......... 1,853.44 .........320,000 JN AU 2,474,933 [..ooeeiiinn | 2,474,933 |.........274,873 |.
S&P 500 INDEX
ASIAN_10YR 8533PZ240 |Multiple .....ccc.ee.... N/A s EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573  [. 04/15/2016 |. 04/15/2026 |....eeeeeevvnnns |oeeeens 2,500,000 ......... 2,080.73 [......... 299,500 |-vveeeeeeeenii fereeeenieeeeeeen fens 2,029,869 |....cvvunnn feunnnn 2,029,869 |......... 262,602 [..neeeeeennneeee Jeeemmmeeeeeennen foereeeeeriees e | |
S&P 500 INDEX
ASIAN_10YR 8533PZ695 |Multiple .... N/A . .|EQ/IDX ....... [Barclays .... . G5GSEF7VJP5170UK5573  |. 08/16/2016 |. 08/14/2026 |.... P 2,500,000 ......... 2,178.15|.........305,000 JN AU 1,949,828 [..oveeenns |oeene 1,949,828 |.........282,265 |.
S&P 500 INDEX
ASIAN_10YR 8533P7925 |Multiple ......c........ N/A et EQ/IDX ....... Barclays ............ G5GSEF7VJP5170UK5573 | 10/24/2016 |. 10/23/2026 |......eevvvvunns foveeees 2,500,000......... 2,151.33[......... 293,750 |-eeeeeeeeeninies forrerennnneeeeenn fennns 2,060,173 [ oeveneees s 2,060,178 |......... 807,960 |....eieeennnnnns Joerennnneeeennnnn foerreerrnnnnnreres Jonnnneeeeennninns | eeeeeeees | eereenieeeeiinns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 37,554,084 | 105,336,042 254,964,371 XXX 254,964,371 81,772,441 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 37,554,084 | 105,336,042 254,964,371 XXX 254,964,371 81,772,441 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 37,554,084 | 105,336,042 254,964,371 XXX 254,964,371 81,772,441 XXX XXX
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STATEMENT AS OF SEPTEMBER 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

Description

Description
of Item(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/
Exhibit
Identifier

Type(s)
of
Risk(s)
(a

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
Expiration

8

Number
of
Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index
Received
(Paid)

11
Cumulative
Prior
Year(s)
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

12

Current
Year Initial
Cost of
Un-
discounted
Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Fair Value

Unrealized
Valuation
Increase/

(Decrease)

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's
(Amorti-
zation)/
Accretion

20

Adjustment
to Carrying
Value of
Hedged
Item

21

Potential
Exposure

22

Credit
Quality
of
Refer-

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

0449999999. Total Purchased Options - Put Options

0459999999. Total Purchased Options - Caps

0469999999. Total Purchased Options - Floors

0479999999. Total Purchased Options - Collars

0489999999. Total Purchased Options - Other

0499999999. Total Purchased Options

37,554,084

105,336,042

254,964,371

254,964,371

81,772,441

0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108

0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108

0709999999. Subtotal - Written Options - Hedging Other

0779999999. Subtotal - Written Options - Replications

0849999999. Subtotal - Written Options - Income Generation

0919999999. Subtotal - Written Options - Other

0929999999. Total Written Options - Call Options and Warrants

0939999999. Total Written Options - Put Options

0949999999. Total Written Options - Caps

0959999999. Total Written Options - Floors

0969999999. Total Written Options - Collars

0979999999. Total Written Options - Other

0989999999. Total Written Options

1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108

1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108

1169999999. Subtotal - Swaps - Hedging Other

1229999999. Subtotal - Swaps - Replication

1289999999. Subtotal - Swaps - Income Generation

1349999999. Subtotal - Swaps - Other

1359999999. Total Swaps - Interest Rate

1369999999. Total Swaps - Credit Default

1379999999. Total Swaps - Foreign Exchange

1389999999. Total Swaps - Total Return

1399999999. Total Swaps - Other

1409999999. Total Swaps

FX Forward EUR/USD ...
FX Forward EUR/USD ...
FX Forward USD/CAD ...
FX Forward USD/CAD ...
FX Forward USD/CAD ...
FX Forward GBP/USD ...
FX Forward GBP/USD ...
FX Forward GBP/USD ...
FX Forward GBP/USD ...
FX Forward GBP/USD ...
FX Forward GBP/USD ...
FX Forward GBP/USD ...
FX Forward GBP/USD ...
FX Forward GBP/USD ...
FX Forward EUR/USD ...
FX Forward GBP/USD ...
FX Forward EUR/USD ...
FX Forward EUR/USD ...
FX Forward EUR/USD ...

Multiple ....
Multiple .
Multiple .
Multiple .
Multiple .
Multiple .
Multiple .
Multiple .
Multiple .
Multiple .
Multiple .
Multiple .
Multiple .
Multiple .
Multiple .
Multiple .
Multiple .
Multiple .
Multiple ....

voo |FX Swaps ...
.o |FX Swaps
vveo |FX Swaps

. |FX Swaps
. |FX Swaps
. |FX Swaps
. |FX Swaps
. |FX Swaps
. |FX Swaps
. |FX Swaps
. |FX Swaps
. |FX Swaps
. |FX Swaps
. |FX Swaps
. |FX Swaps
. |FX Swaps
. |FX Swaps
. |FX Swaps
. |FX Swaps ....

. 07/17/2024

. |- 0771772024
. 07/23/2024

07/23/2024
07/23/2024
07/23/2024
07/23/2024
07/23/2024
07/23/2024
07/23/2024
07/23/2024
07/23/2024
07/23/2024
07/23/2024
07/23/2024
07/23/2024
07/23/2024
07/23/2024
. 07/23/2024

.01/21/2025 |....
.01/21/2025 |.
. 03/31/2025 |.
. 03/31/2025 |.
. 03/31/2025 |.
. 12/31/2024 |
. 12/31/2024 |
. 12/31/2024 |
. 12/31/2024 |
. 12/31/2024 |
. 12/31/2024 |
. 12/31/2024 |
. 12/31/2024 |
. 12/31/2024 |
. 12/31/2024 |
. 12/31/2024 |
. 12/31/2024 |
. 12/31/2024 |
. 12/31/2024 |....

. 12,861,136
.. 5,717,000
. 23,812,000
. 13,383,000
5,929,000
1,976,000
. 29,647,000
. 18,103,000
.. 1,976,000
. 17,788,000
.. 9,882,000
. 34,368,000
5,929,000
. 18,096,000
...5,929,000
. 14,736,000
.. 6,900,000

12,861,136 ...

40,144,000]...

J) IO (200,083)]

(200,083)]
(69,607)

(289,923) ...
(162,945)]...
(266,479)| ...
(88,811)]...
.(1,332,485))...
(813,639)]...
(88,811)]...
(799,482)]...
(444,147),...
.(1,544,220))...

(200,083)|..
. (200,083)..
.. (69,607)..
. (289,923)f..
. (162,945)..
. (266,479)f..
.. (88,811)..
..(1,332,485)|..
. (813,639)f..
.. (88,811)..
. (799,482)..
. (444,147)f..
..(1,544,220)|..
. (266,479)f..
. (435,529)f..
. (266,479)f..
. (354,661)..
. (166,067 )f..
....... (966,173)]...
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STATEMENT AS OF SEPTEMBER 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)
FX Forward EUR/USD ... |Multiple . FX SHAPS wevveiiieees i . 07/23/2024 |. 12/31/2024 |.. P PP 12,054,000 | . (290,112)
FX Forward EUR/USD ... |Multiple . FX SWaps covvvieiies e . 07/23/2024 |. 12/31/2024 |.. P PO 3,154,000 |. .. (76,168)
FX Forward GBP/USD ... |Multiple . FX Swaps . 07/23/2024 |. 12/31/2024 |.. R AU 69,983,000 [ eevvenneeeeennn Jerrmnereerennnes foeeeemnneeeeeenn e e (8,161,571 e (3,161,571),
FX Forward EUR/USD ... |Multiple . ... |FX Swaps . . | 07/23/2024 |. 12/31/2024 |.. .. 23,000,000 |. . (555,444)( . . (555,444)|..
FX Forward EUR/USD ... |Multiple . ... |FX Swaps . . |- 07/23/2024 |. 12/31/2024 |.. ...800,000|. ...(19,320)] . ...(19,320)|..
FX Forward GBP/USD ... |Multiple . . |FX Swaps . . | 07/23/2024 |. 12/31/2024 |.. ...... 22,979,000 | ..(1,038,106)( . ..(1,038,106)f..
FX Forward EUR/USD ... |Multiple . FX Swaps . 07/23/2024 |. 12/31/2024 |.. P PP 48,655,000 [ eevveneeeeeennn Joenmneeeeeennins foeeeemnneeeeeenn e e (1,175,004) e (1,175,004),
FX Forward GBP/USD ... |Multiple . FX Swaps . 07/23/2024 |. 12/31/2024 |.. R R 11,238,000 |- cevveeneeieeininn forneniiviiniinens foevvviiieecceeees [ e (807,691 et | (507,691)
FX Forward USD/CAD ... |Multiple . .. |FX Suaps . . |- 07/23/2024 |. 03/31/2025 |......euvvveeen fennnn 219,584,000 | ..(2,713,176)] . ..(2,713,176)|..
FX Forward EUR/USD ... |Multiple . ... |FX Swaps . . | 07/23/2024 |. 12/31/2024 |.. 9,040,000 |. . (218,313)] . . (218,313)|..
FX Forward EUR/USD ... |Multiple . . | FX Swaps . . |- 07/23/2024 |. 12/31/2024 |.. N 4,881,000 |. . (117,875)] . . (117,875)|..
FX Forward EUR/USD ... |Multiple . FX Swaps . 07/23/2024 |. 12/31/2024 |.. R F 10,000,000 |. (241,497) .. (241,497)
FX Forward GBP/USD ... |Multiple . FX Swaps . 07/29/2024 |. 12/31/2024 |.. R PP 1,615,455 |. ...(80,649)
FX Forward EUR/USD ... |Multiple . ... |FX Swaps . . |- 08/16/2024 |. 08/20/2027 |.. .. 73,000,000 |. . (928,989)]..
FX Forward GBP/USD ... |Multiple . .. |FX Suaps . . |- 09/09/2024 |. 12/31/2024 |.. .6,989,433|. . (191,975)] . . (191,975)|..
FX Forward GBP/USD ... |Multiple . . |FX Swaps . . |- 09/09/2024 |. 12/31/2024 |.. A .9,933,563 |. . (272,840)( . . (272,840)|..
FX Forward EUR/USD ... |Multiple . FX Swaps . 12/19/2023 |. 02/14/2025 |.. P PP 10,922,160 | ...(15,200)
FX Forward EUR/USD ... |Multiple . FX Swaps . 12/19/2023 |. 02/14/2025 |.. R R 10,922,160 |. ...(15,200)
FX Forward EUR/USD ... |Multiple . .. |FX Suaps . .| 12/19/2023 |. 02/14/2025 |.....oevneveeen feunnnn 10,922,160 | (15,200)]..
FX Forward EUR/USD ... |Multiple . . . . ... |FX Swaps . .| 1271972023 |. 02/14/2025 |.......ovnvvvven founnnn 10,922,160 |. (15,200)]..
FX Forward EUR/USD ... |Multiple . .. FX Swaps . 12/19/2023 |. 02/14/2025 |.. i PP 10,922,160 |. <eeee..-(15,200) ...(15,200)
1439999999. Subtotal - Forwards - Hedging Other (20,420,833)] XXX (20,420,833) XXX
1479999999. Subtotal - Forwards (20,420,833) XXX (20,420,833) XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other 37,554,084 105,336,042 234,543,538 [ XXX 234,543,538 81,772,441 XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals 37,554,084 105,336,042 234,543,538 [ XXX 234,543,538 81,772,441 XXX
(@ [  Code ] Description of Hedged Risk(s) |
[ [ |
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 SEPTEMBER 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 SEPTEMBER 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

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 ... 27,340,000 |.... 28,461,779 [oooiiiiiiiiiiiiiiiiieeeinn oo 1,121,779 |... 28,461,779 | evvviiiiiiininnieeiinins oo 1,121,779 |...

BARCLAYS ..... . G5GSEF7VJP5170UK5573 . Y. 11,763,250 22,390,558 . 10,627,308 |... . 22,390,558 | ... . 10,627,308 |...

B\NP ..... 549300RZTZOHILNF3Y05 . L e . 187,217 87,217 e 187,217 |... .. 187,217

ING ..... .. ZOMI2JT14K80XYZIIX446 . Y. . 5,770,000 . 5,788,058 .. 18,058 .. 5,788,058 |... .. 18,058

JP MORGAN ... ... THBGLXDRUGQFUS7RNES7 . Y. 44,450,000 45,992,516 1,542,516 . 45,992,516 | ... 1,542,516

MORGAN STANLEY ... 4PQUHN3JPFGFNF3BB653 . Y. 57,216,000 55,970,524 |...eeeeeeeeiiieeeeeeiieees e e 055,970,524 | ..iiiiiiiie e e

NATIXIS ......... ... KXTWK48MPD4Y2NCU1Z63 . Y. . 1,920,000 ..2,058,211 . 138,211 ...2,058,211 | ... .. 138,211

SUNTRUST CAPITAL . . 1YDOJBGJWYITBXKCSX06 . Y. 65,760,000 66,680,082 . 920,082 |... .66,680,082 | ... .. 920,082 |...

WELLS FARGO KB1H1DSPREMYMCUFXT09 . |... Y ... 17,040,000 |.... 27,435,426 |... .. 10,395,426 |... 27,435,426 .... 10,395,426 |...

0299999999. Total NAIC 1 Designation 231,259,250 254,964,371 24,950,597 254,964,371 24,950,597

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

0999999999 - Gross Totals

231,259,250

254,964,371

24,950,597

254,964,371

24,950,597

1. Offset per SSAP No. 64

20,420,833

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

254,964,371

(20,420,833)
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Collateral Pledged by Reporting Entity

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

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, VorlV)

0199999999 - Total

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 . .. |000000-00-0 ........ Money Market FUND .......ccoemmmeieiiiie e e e e e e e e e eennnn e e e e e e 27,340,000 |... . 27,340,000 ... 01/01/2025 ...
BARCLAYS .. G5GSEF7VJPS170UK5573 .. .. |000000-00-0 . . | Money Market Fund ... . 11,763,250 . 11,763,250 |. 01/01/2025 ...
. 549300RZTZOHILNF3Y05 .. .. |000000-00-0 ........ Money Market FUND .......coeeemneieeieeiee e e e e e e e e e eennnes e e e e ee e e e e e e e eennas ... ... 01/01/2025 ...
ZOMI2JT14K8OXYZHX446 . .. |000000-00-0 ........ Money Market FUNd ........ccovmmmiiiiiiiiiiiiiii e [ree e 5,770,000 |... ... 01/01/2025 ...
THEGLXDRUGQFUS7RNESY .. .. |000000-00-0 ........ Money Market FUND .......ccoemmmeieiiiie e e e e e e e e e eennnn e e e e e e 44,450,000 |... ... 01/01/2025 ...
4PQUHN3JPFGFNF3BB653 .. .. |000000-00-0 ........ Money Market FUNd ........ccoovmiiiiiiiiiiiiiiiii s [ 57,216,000 |... ... 01/01/2025 ...
. KX1WK48MPD4Y2NCUIZ63 .. .. |000000-00-0 . . | Money Market Fund ... . ..1,920,000 01/01/2025 ...
SUNTRUST CAPITAL et e ettt e e e e e e e 1YDOJBGJIIYOTBXKCSX06 .. . [000000-00-0 ........ Money Market FUNd ........ccoovmiiiiiiiiiiiiiiiii s [ 65,760,000 |... . ... 01/01/2025 ...
WELLS FARGO .... KB1H1DSPRFMYMCUFXT09 .. 000000-00-0 . Money Market Fund ... 17,040,000 |... . 17,040,000 |.............. D, 0 SR ... 01/01/2025 ...

0299999999 - Total

231,259,250

231,259,250




STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 oo e oo [, (192,938,931)).... (311,660, 166)]|........ (10,228,078)|.
Key Bank ......ccccoevvrinnniienns Cleveland, OH ..o foen o oo e e o 19,979,351 [l 1,411,857 |........... 1,217,902 |.
Moody National Bank ............... Galveston, TX .o oo e feeeeeees s e o, 617,335,988 ... 507,381,070 |.......... 11,229,690
US Bank ......ccceveeeee . Los Angeles, CA .. 254,848 |.
Wells Fargo Houston, TX .ooveoveeeeveeeeeeeee oo oo oo Lo oo e 1,052,312 o 729,170 .. 1,171,094 |.
0199998. Deposits in ... 25 depositories that do

not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 1,324,767 953,555 683,680
0199999. Totals - Open Depositories XXX | XXX 446,874,168 198,964,972 4,329,136
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 446,874,168 198,964,972 4,329,136
0499999. Cash in Company's Office XXX [ XXX XXX XXX 10,000 10,000 10,000

0599999. Total - Cash

446,884,168

198,974,972

4,339,136

E13
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE American National Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

UNITED STATES TREAS ... 09/27/2024 .....coevn |eeennaeeeeeee e 4.529 [..ocoennnnnn 12/26/2024 ... 99,919,075 |..
UNITED STATES TREAS ... 08/05/2024 . 5.176 |. . 10/31/2024 109,334,460 |..
UNITED STATES TREAS ... 08/29/2024 0.000 [ooeereeeees 11/29/2024 ... 30,251,819 |.. .
UNITED STATES TREAS ... 07/17/2024 0.000 [oorrreenns 10/10/2024 ... 62,468,725 |.. 702,165
UNITED STATES TREAS ... 07/24/2024 . ... 0.000 |. . 10/17/2024 315,142,149 |.. ..3,558,779
UNITED STATES TREAS ... 07/31/2024 . ... 0.000 |. ..10/24/2024 ... 285,857,655 |.. ..2,761,919
UNITED STATES TREAS ... 08/09/2024 . ... 0.000 |. ... 11/07/2024 ... 213,311,270 |.. ..2,539,383
UNITED STATES TREAS ... 08/14/2024 . 0.000 |. .. 1171472024 ... 435,293,891 |.. ..2,890,622
UNITED STATES TREAS ... 08/21/2024 . . 1172172024 ... 104,254,019 |.. . 585,084
UNITED STATES TREAS ... 09/11/2024 12/05/2024 ... L 421,262,954 [ e 1,147,102
UNITED STATES TREAS ... 08/15/2024 11/12/2024 ... 38,273,171 |..
UNITED STATES TREAS 08/27/2024 . . 11/26/2024 ..20,837,320 ...98,770
BBP Bermuda XI Loan ... 09/19/2024 09/30/2024 .......... .. .. (750,000)
LUMINACE EQUIPMENT HOLDINGS 2, LLC 1euuuuuiiiiiuuuuniiiiitussiisttstt s s st sass s e et et e e e e e s e e e s e st e e s e et e e s e e e e e s e e st e e s e e s s e s s ee s b s e s eeabnaneas 08/29/2024 10/09/2024 ..ovniiis foeeiiiii 2,993,000 , 41,884

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 2,139,199,508 840,566 14,872,002

0109999999. Total - U.S. Government Bonds 2,139,199,508 840,566 14,872,002

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Pc 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

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations 2,139,199,508 840,566 14,872,002

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds 2,139,199,508 840,566 14,872,002

825252-40-6 . . [STIT Treasury Portfolio ..... .09/18/2024 . ...4,107,002 |..

XOUSDI-NV-E . INVESCO TREASURY BNY MONEY MARKET . 09/30/2024 . 254,487,862 |..

...................... INVESCO L1Q MM Jeeeennsn... 09/30/2024 ......... ... 209,759,250 |..

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 468,354,114 16,303 60,217

99C001-55-1 ....... |BONV CASH RESERVE FUND HONEY MK T e ettt et ettt e e et et e e e e e e s e e e e e nns e eeeennsseeeeennnaseeeeeesnnnteeeennnnsateennnnnnteeeennnnnaeeernnnnnaeeeennnnnaaes | nnsrerreens [sanereerees 09/30/2024 ......covn |errmnnnaiaieenieeaeees 0.000 [oooiiiiinvniiiins evereriiiiines forreeriis e 81,769,667 |.eevvuiieereeninieereenaeeeeens 50,412 | (1,049,055)

8309999999. Subtotal - All Other Money Market Mutual Funds 81,769,667 50,412 (1,049,055)

8609999999 - Total Cash Equivalents

2,689,323,289

907,281

13,883,164
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