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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ....ovviiiiiiriieietcieieie sttt 33,393,253 |............ 11.464 |....... 33,393,253 | 0 e 33,393,253 |........... 11.464
1.02 All Other GOVEIMMENLS .........oovveeeeeeieieiieieeeeeeeee e s 4,257,330 |.ececenne 1.462 |......... 4,257,330 |oceeeeeeeeen 0 o 4,257,330 |.cocveeen 1.462
1.03 U.S. states, territories and possessions, etc. guaranteed .............c.cccooofoeeenene. 8,713,452 |............. 2.991 [......... 8,713,452 | 0 8,713,452
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t s 5,654,124 |............. 1.941 ... 5,654,124 | 0 [ 5,654,124 |............. 1.941
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 55,410,008 |............ 19.023 |....... 55,410,008 |.......ccovoveeeen 0 e 55,410,008 |........... 19.023
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueeeeeeeeeeeeeeeeeeeeeeeeeee e |eeeene 119,895,662 |............ 41.162 |...... 119,895,662 |........ccocoveeen 0 | 119,895,662 |........... 41.162
1.07 HyDrid SECUMHIES .....vvieeeeriiriccieteirrecie | [V O 0.000 [eeveciiciriciaes 0 freerereeieeen O e [ 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes O oo O o () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fooc.c... 50,252,304 |........... 17.252 |........ 50,252,304 |......cccoiereen O [ 50,252,304 |........... 17.252
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee O fooreeeeeireeeens O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 freenrreeieeen O e [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 freenrreeieeen O e [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.08 Exchange traded fUNAS ............cccceviiiieeeieieiieeieieieieeeeiese e e 4,105,540 |............ 1.409 |........ 4,105,540 |.....coevvriinnn O [ 4,105,540 |............ 1.409
3.09 Total COMMON STOCKS ....c.vvveeeieiiiiirereresieieieeeeee et s 54,357,844 |........... 18.662 |........ 54,357,844 |....ovoie O [ 54,357,844 |........... 18.662
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V SRR | ISR () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccoooviviueueieiieceeeieeeeieeeeee e e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccoevvviieerverinseeeeieeenens oo 9,598,276 |............. 3.295 |........ 9,598,276 |.....coovvevernean 0 [ 9,598,276 |............. 3.295
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
6.04 Total cash, cash equivalents and short-term investments ................c.... [ 9,598,276 |............. 3.295 |......... 9,598,276 |....covovreeeen 0 | 9,598,276 |............. 3.295
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 291,279,949 100.000 291,279,949 291,279,949 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........uiiitiiiiiiti ittt bbbttt bbb b bbb b e E £ e E e AR E £ R e E e E e bt e bt e bt e b e e bt bt 2o mmeese e s ene e e e e e e e e eeenneas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........u ittt bbbt bbbt bbbt aR e e aeeresresreebesteeresaeeaeereenas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..ottt e b e e ae e et e eaeeaae oeabeeabeeabe et e et e aaesaaeeabeeas eeesseesseaseenaeeseeseeaeenae s
Capitalized deferred interest and other:

o B ] = S =T i TR o 10 o e R OO PRTRPNS

3.2 TOtals, Part 3, COIUMN 12 ...t b ettt bbbt bbb b se e b e o0 b e e b e b e e e h et e b b e s b e b e saebe 22048 SRS AR SR LA RS AL e b e R e e b e b e b e b et ebesebeseseae et
FaXeTe (U= o e =Tt oTU o | OO ORPRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......ccooeevvevneee.... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovciiiiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, G ImMN 16 .. et eee et teesutetasntatassseanssaansssaanssaaansseessteessseesaseeessteeaseeesabeeeasseeaaseeesase Saeeeeneeeenaeeenaseeeaeeeenneeaas
Deduct amortization of premium @Nd AEPIECIALION ...........o ittt et e e st e e st e ea e e ea e e st e st e s e easeea e e eaeeea e e es e e es e e st e st e mseenbeeabeenseemeeanten Sheeerteesteesteasseaaeenaeenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = S =T i TR o 10 o e A PP PPPTPNS

9.2 TOtalS, Part 3, COIUMN T4 ..o bbbttt b et heh e b b e b b se e b e e b e e b e b e e b e e b bt e b e b e saebe 01 E SRS A RS AL A b e R L e b e b b e b e b e e b e b et eabesebese s ese et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b e b e b e bbb bt b b e b b e e b e e b et b e e eb e R e s E e R e e s e bbb e b e bbb b

0T e = R e Ty A o] [0 Ty e B O OO
Book/adjusted carrying value at end of current period (LINESs 1+2+3+4+5+6-7-8+9-10) .......cccuriiiiiiiriiitiiiii ettt bbb bbbttt sttt abe s Seeeeeeees e s ee e e e eeeeneeas
[DI=Te [0 @ o) e=T Mo o E=Te (g a 11 C=To IR= 10 o0 L OO

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbb bt E bbb bt bt e bt bt e bt b Snsemseessene e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ............cccueveuereeeeececteeeeeeeescaete et eeessssesesesesesssaesesesesensssssesesesessssssesasesensssesesasasnsssstesassssnssansesans seessscscaeses 281,852,503
................. 43,535,329
...225,133

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

JaXeTe (U= o) e TotoTU o | USROS R PSRRI

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

4.2, Part 2, SECHON 1, COIUMN 15 ..ottt .0

4.3. Part 2, SECHON 2, COIUMN 13 ...ttt s e s s e e s s e s s s e s s s e essnen ....(847,558)

4.4, Pt 4, COIUMN 11 oottt s e es et es et s 8 b 8 b 8 b 8 h 828 b8 h £ 8 h 8 h 8 h e s h s b £ s b s b s b s b s (18,016,854) ................ (18,864,412)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieicecee et eececte et eeeeeaete et eseessseteteseseessastetesesesssssaesesesensssssesesasensssssesasesensssssesasessnsssnsesasasansnan febessssaesesns 15,440,864
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoouiuiiiiuieieeeeieeeeeeteeeet et e et e ettt e et et et e s es e s et es s et esssessaseeseseeneaeeeeaen 39,075,491
DedUCt aMOTHZAtION OF PIEMIUM ........viceceeeeteiecececeete e eeaeeeeete s s s eaeaesesesesssasseseses s sssssesesessssssseses s s sssssesesessssssnseses s s ssanseses s s sssnsesessssanseseses s nsnsnsnsasas sesatscsesetasanas 1,432,253
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt ettt et ettt et et e s e se s et e s e s e b e b e s e s s esas et s e s et e s et e s eseseesss e s et e b et esesess s es s e s et et eseas st es s s e bbb ebee et et ee et ettt e 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt ettt b e b e e s b b et ettt s b b et et taeae 2osensnseaetesesennsnaeses s s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuieiiieeeecececeeee ettt ettt et a s s s s ettt eses e s e s e s as s s s et et essasssa s sttt eseseseasas s st eseseseans febebebeeet et nenaetebebebeataeas 0

8.4, Part 4, COIUMN 15 ...ttt b bt e e E b4t E bbb eh e b4 e £ e L bbb £ oL E SR b et s bbb et eb b b eenensn s et et en s s et s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN 14 L.ttt b £t b £t R b th b0 £ 8L E e E b4 £ e E SR b £ eo bbb et b e b s esensnsea et nn s n et et en 0

9.2, Part 2, SECHON 1, COIUMN 17 ....oouinieiiieeeeeeceee ettt ettt a s st et es e s e s e s s s s s e s e s eseasas s s sttt eseseseas s s st eseseseans febebebeett et st esebebebebsataeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt e et e bt h e b e b e s st h b ettt s st et et tatae 2osensnseaetesesennsnae s sen s 0

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt ettt ettt et et et et et e s e s e se s es s s e s et e s et es s et sses e s e s et et e s esesesees s s es et e s et esesesses e st e s et et esees st es s s e bbb ebee et et neee bbbt naeae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccooiiiiiiiiiiiiiiiiiscie s e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......cceverererruereeeeeeeeceetetesesesscaeaesesesessssesesesesesssaesesssesessssesesesanas seesesscscaesees 281,681,673
(DTt Lot (o) =TI aTeT g F=Te Lo Ty (=T o JR= T 40U SN 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........cceueuiieeeeececteieeeeeeeceete e eeeesseete e sesessseete st esenssasaesesesensssssesesasensssssesesssensnsssesesssanas fesesesesesanas 281,681,673
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .....c.coovevcueueeeeeeeeceeee e 33,393,253 |.oooine 28,770,075 |oveveeree 35,207,401 |...oooveee 32,309,075
Governments 2. CaANAda ..o e 3,201,853 | 3,130,800 | 3,734,490 |...ccvevnene 3,000,000
(Including all obligations guaranteed 3. Other Countries 1,055,477 1,057,940 1,261,680 1,000,000
by governments) 4. Totals 37,650,583 32,958,815 40,203,571 36,309,075
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 8,713,452 8,696,812 9,127,247 8,095,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 5,654,124 5,650,425 6,146,445 5,500,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 55,410,008 49,235,888 58,418,972 52,830,256
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeeee e 119,244,218 |................ 104,538,534 |.............. 121,282,459 |................ 116,365,000
Identified Funds, Unaffiliated Bank 9. CANAGA ..o O RN 0 freeeeeeeeeee 0 oo 0
Loans, Unafilated Cortiicates of 10._ Other Countries 651,444 631,758 781,512 600,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 119,895,662 105,170,292 122,063,971 116,965,000
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 227,323,829 201,712,232 235,960,206 219,699,331
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .......cccceeveveveceeerereeenecn ...51,011,430 |.. ...51,011,430 |.. ...20,881,163
Industrial and Miscellaneous 21, CANAJA ... e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated), Mutual Funds, Unit 22. Other Countries 3,346,414 3,346,414 1,080,756
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 54,357,844 54,357,844 21,961,919
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 54,357,844 54,357,844 21,961,919
26. Total Stocks 54,357,844 54,357,844 21,961,919
27. Total Bonds and Stocks 281,681,673 256,070,076 257,922,125
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

6
No Maturity
Date

7

Total Current Year

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

............... 3,354,357

............. 12,162,389

............... 7,879,205

............... 1,217,563

............... 8,779,739

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

12,162,389

33,393,253

32,871,755

33,393,253

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

............... 4,257,330

............... 4,257,330

............... 4,339,606

............... 4,257,330

4,257,330

4,257,330

4,339,606

4,257,330

3. U.S. States, Territories and Possessions etc.,

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

............... 5,426,574

............... 8,713,452

............... 5,498,305

............... 8,713,452

5,426,574

3,286,878

8,713,452

5,498,305

8,713,452

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

............... 2,004,387

............... 2,559,737

.............. 5,654,124

............... 5,693,374

.............. 5,654,124

2,094,387

2,559,737

1,000,000

5,654,124

5,693,374

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

5.1 NAIC 1

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

27,891,786

13,336,658

7,521,712

55,410,008

53,101,029

556,629

27,891,786

13,336,658

7,521,712

6,103,223

55,410,008

53,101,029

55,410,008




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years

Through 10 Years

Through 20 Years

7

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

B.ANAICT L

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

............... 4,819,731

40,083,720
.6,436,341 |....

40,292,579
....3,752,057

8
Col. 7 as a % of

9
Total from Col. 7
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

98,030,370

.21,865,292 |.

............. 72,422,232
...25,613,127 |....

............. 97,012,937
.21,865,292 |.

............... 1,017,433

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o,

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

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

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

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (Continued)

12.2NAIC 2 ...

125 NAIC5 ...
12.6 NAIC6 ...

123 NAIC 3 .o
124 NAICA ...

(d) oo 8,730,717

.6,436,341 |....

....3,752,057

..4,429,630 |..

7,247,264 |...

.21,865,292 |..

.21,865,202 |..

1 4 5 7 8 9 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Total Current Year Traded Placed (a)
12. Total Bonds Current Year
12ANAICT i (D) e 8,730, 717 | 91,916,186 |............. 67,355,057 |..covrenenne 9,739,275 |.oeeenne 27,717,302 oo 0 e 205,458,537 204,441,104 |............... 1,017,433

12.7 TotalS .o e 8,730,717 | 98,352,527 |............. 71,107,114 |............ 14,168,905 |............. 34,964,566 226,306,396 |............... 1,017,433

12.8 Line 12.7 as a % of Col. 7 3.8 43.3 31.3 6.2 15.4 100.0 99.6 0.4
13. Total Bonds Prior Year

13ANAIC T e 8,064,904 |............ 52,859,426 |............. 77,811,079 |....coo.. 9,060,093 |............. 26,130,799 oo O o X% e e XK | 173,926,301 . 87.2 | 172,906,857 . 1,019,444

13 2NAIC 2 ot 2,126,628 |............... 3,985,405 |.............. 6,242,415 |.............. 4,435,095 |.............. 8,823,584

13.3NAIC 3 e 0f..

134 NAIC4 ... 0

13.5NAICS ... 0

13.6 NAIC6 ... 0

13.7 TOtalS .o 10,191,532 |............. 56,844,831 |............ 84,053,494 34,954,383 (b) ....199,539,428 |..................... 100.0 |........... 198,519,984

13.8 Line 13.7 as a % of Col. 9 5.1 28.5 421 6.8 17.5 99.5
14. Total Publicly Traded Bonds

TAANAIC T e 8,730,717 |............. 91,916,186 |............. 66,337,624 |.............. 9,739,275 |.cocuee. 27,717,302 oo 0 e 204,441,104 | 89.9 | 172,906,857 | 867 o 204,441,104

14.2NAIC 2 ... 6,436,341 |.... ...4,429,630 |.. 1,247,264 |... .21,865,292 |.. .21,865,292 |..

T4.3NAIC 3 oo O 0 [ O o (1 0 [ 0 o eeeeenneeeneeneeees 000 [ O 0000 [ 0.

144 NAIC4 ... 0. 0 0 0. 0.

145 NAICS ..o O [l 0 [ O o (1 0 [ 0 o 0 [ 000 | O e 000 e 0

14.6 NAIC 6 0 0 0 0 0

14.7 TOtalS .o e 8,730,717 |............. 98,352,527 14,168,905 |............. 34,964,566 |.........ocoooeveveeeeeenn 0 | 226,306,396 226,306,396

14.8 Line 14.7as @ % of COl. 7 .ooooiiieieee o 3.9 [ 43.5 [ 8310 o 6.3 | 15.5 | 0.0 [ 100.0 ot XXX et XK e e XX o 100.0

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

Section 12 3.8 43.3 30.8 6.2 15.4 99.6 99.6 XXX

15. Total Privately Placed Bonds

15.2NAIC 2 ...

15.5NAICS ...
15.6 NAIC 6 ...
15.7 Totals ..ccoeveveeiieeee,

15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

15 1NAICT

153 NAIC 3 .o
15.4NAICA ..o,

0.0

0.0

0.4

(a) Includes $
(b) Includes $
(c) Includes $

0 current year of bonds with Z designations and $
0 current year, $

0 prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

................... 1,017,433 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

............ 0 ; NAIC2

$

0 current year, $

0; NAIC4 §

0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations ............cccccoeioiiiiiiiiiiiiiceiees e 3,244,970 |............. 11,866,550 |.............. 7,690,844 |.............. 1,105,009 |.............. 8,779,739 XXX ovvivies oo 32,687,112 [ 14.4 | 32,012,008 |[...cooveeiiiinene 16.0 | 32,687,112 [ 0
1.02 Residential Mortgage-Backed Securities ... ...109,387 |. ...295,839 |.. ..188,361 |.. 112,554 |... . . ...706,141 |.. 0.3 . , 0.4 . ...706,141 |.
1.03 Commercial Mortgage-Backed Securities .......... |.occociievieiiiiiiicen 0 o 0 e 0 e 0
1.04 Other Loan-Backed and Structured Securities ... 0 0 . .
1.05 Totals 3,354,357 12,162,389 1,217,563 8,779,739 XXX 33,393,253 14.7 32,871,755 16.5 33,393,253 0
2. All Other Governments
2.01 Issuer Obligations ...........cccceeeueenee

B O (U SRR 4,257,330 [ 0 [ 0 [ [ S D.9,0 TN RN 4,257,330 oo 1.9 | 4,339,606 |......coevevercieinne 2.2 | 4,257,330 [ 0
2.02 Residential Mortgage-Backed Securities ... .. 0 . . .

2.03 Commercial Mortgage-Backed Securities .......... |...ccccoovvevieieennn. 0

2.04 Other Loan-Backed and Structured Securities ... 0 0.0 .

2.05 Totals 0 4,257,330 0 0 0 XXX 4,257,330 1.9 4,339,606 2.2 4,257,330 0
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ..........cccceeeeeevereeeneeeseeeieeeies fooveeeeeieeesceieeieesens 0 o 5,426,574 |..coeereeesn 3,286,878 oo O e O [ O XK e o, 8,713,452 |.ccvveeeiieceee 3.8 | 5,498,305 | 2.8 o 8,713,452 |oviieeeen 0

3.02 Residential Mortgage-Backed Securities 0. 0. .0 . .

3.03 Commercial Mortgage-Backed Securities .......... | 0 fociiiiies 0 0 [ 000 | 0

3.04 Other Loan-Backed and Structured Securities ... 0 0 0 . 0

3.05 Totals 0 5,426,574 3,286,878 0 0 XXX 8,713,452 3.8 5,498,305 8,713,452 0

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccccooioiiiniiiieiiciniiiees fovveveeesesesieeeeens 0 o 2,094,387 |...ocenenee 2,559,737 oo 1,000,000 [...oveveeeeeieieeene 0 D,0. & SRR TR 5,654,124 ..o 2.5 [, 5,693,374 [.oooeiiieie 2.9 [, 5,654,124 [..oovoiiiiie 0
4.02 Residential Mortgage-Backed Securities ... .. . . .
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... 0

4.05 Totals 0 2,094,387 2,559,737 1,000,000 0 XXX 5,654,124 2.5 5,693,374 2.9 5,654,124 0

. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccccceuee. [ P [V 26,291,860 |............. 12,215,414 | 6,750,277 | 5,997,014 |........... D,9,0 NN RUN 51,254,565 |..cooveviiiinene 22.5 [ 47,862,987 |.ooveeieiicie 24.0 [ooenenen. 51,254,565
5.02 Residential Mortgage-Backed Securities ... . 1,599,926 |.. 1,121,244 . 771,435 |... 106,209 |.... . . .. 4,155,443 |.. 1.8 . .5,238,042 |... 2.6 ... 4,155,443 |.
5.03 Commercial Mortgage-Backed Securities .......... |.occccoevvvevveeivececen 0 foreeic (01 S 0 [ (01 S 0 foreeeeee et XK e 0 O o 0 O o 0
5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 556,629 27,891,786 13,336,658 7,521,712 6,103,223 XXX 55,410,008 53,101,029 26.6 55,410,008

o

. Industrial and Miscellaneous
6.01 Issuer Obligations ..........cccccvreiiiniciesiereeee
6.02 Residential Mortgage-Backed Securities ...
6.03 Commercial Mortgage-Backed Securities ..........
6.04 Other Loan-Backed and Structured Securities ...

............... 4,819,731 |.............46,520,061 |............44,044,636 |............ 4,429,630 |............. reveeeeenes [, 119,806,662 | 52,7 98,086,350 [ 4901 [

6.05 Totals

~

. Hybrid Securities
7.01 Issuer Obligations ..........ccceoviieriiiniieiieiieseeene
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ............ccccceeeeuene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals




60I1S

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ..........cccooevees foerieniiniiniiniccn0 0 et 0 o0 0 e XXX i o (V1 T 0.0 e (V1 TR 0.0 e [ TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ...........ccccevreenenncincines oo 8,064,701 |.............. 96,456,762 |.............. 69,797,500 |.............. 13,284,916 |.............. 34,858,357 10 222,462,245 | 9729 e XXX e XXX i e 221,444,812 |.........ce. 1,017,433

12.02 Residential Mortgage-Backed Securities .......... |.ccoooicne. 666,016 |.....coceonneee 1,895,765 |.....cocenneee. 1,309,605 |....coveverrnnne 883,989 |..coovriienene 106,209 |...cveeee. XXX Joeeeicee 4,861,584 ..o 2.1 [ XXX e XXX o 4,861,584 ..o

12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

B R, 8,730,717

12.09 Totals ... e 8,730,717 e 98,352,527 |..ccvevennne 71,107,114 [ 14,168,905 |.............. 34,964,566 |.....ccoorveiriiiiiienn [V P 227,323,829 [ooveevieiinenen 1000 [ XXX e e e XX o 226,306,396 |...........c.... 1,017,433

12.10 Line 12.09 as a % of Col. 7 3.8 43.3 31.3 6.2 15.4 0.0 100.0 99.6 0.4
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccceveririnienininiiiniis foeeieeiceeen 8,194,588 |.......c...... 53,701,223 |.cceeruennnen. 83,294,077 |.ocveeenns 13,297,664 ...193,441,639 192,422,195 |ooieene 1,019,444

13.02 Residential Mortgage-Backed Securities ..........

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

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

13.08 Unaffiliated Certificates of Deposi

3,143,608 |..

..197,524 |..

6,007,789 |.

...6,007,789 |..

13.09 TOtalS ....oviiiiiiiiceeee [ 10,191,532 |.ocvcenneee. 56,844,831 |........c..... 84,053,494 |.....ocee. 13,495, 188 199,539,428 198,519,984

13.10 Line 13.09 as a % of Col. 9 5.1 28.5 2.1 6.8 17.5 0.0 XXX XXX 100.0 99.5
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 8,064,701 |.............. 96,456,762 |............... 68,780,076 |.............. 13,284,916 |.............. 34,858,357 ...221,444 812 ...192,422,195 221,444,812

14.02 Residential Mortgage-Backed Securities .666,016 |... 1,895,765 |.. .1,309,605 ..883,989 |.. ... 106,209 4,861,584 |. 6,097,789 |. ...4,861,584 |..

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

................ 8,730,717
....3.9

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

15.04 Other Loan-Backed and Structured Securities . |.

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevera |oeececueeneneenens 5,358,927 [ 0 o 5,358,927 oo
2. Cost of cash equivalents ACQUIrEM .............ccccueueveveecuceeeeeeeeeececeeeeeeeeeseaeeesenas e 18,462,986 |.....cooovvvevienieneens 0 [ 18,462,986 |......cocvvvveevcrcriie
3. ACCIUAI OF DISCOUNL ... [roneen s O TP | TS [0 T
4. Unrealized valuation inCrease (dECrease) ..........ccovuereereenieeiienieenenseeseeseens |oereesieenieen e 0 oo 0 (1 T
5. Total gain (105S) 0N diSPOSAIS .......ccoueiiiiiiiiieieieieeee s |oe e O TP | TS [0
6. Deduct consideration received on diSPOSAIS .............cceeeeveeeveverereierieiieieeeiens oeeeeeenenenenns 14,223,637 |.cecevirncccinnieneeen O [ 14,223,637 |.oovoiiieccie
7. Deduct amortization of Premilm ...........ccoiciiiiiiiiiiesiee e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01
8. Total foreign exchange change in book/adjusted carrying value ............cccco. foreviiininiiniiciicn, 0 oo 0 (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis O TP | TS [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree e 9,598,276 |...eovoeeeerrrirrneneeeen 0 [ 9,598,276 |...ceoeoeeeeeeeereeeine
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e 0 oo 0 e (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 9,598,276 9,598,276

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-EQ-7 ..... UNITED STATES TREAS BDS LA e 2,859,547 . 100.8590 [.....eeeevenen 2,319,758 |..coovvnennnns 2,300,000 |....ccvvunnnns 2,332,321 [oveiiiiiiniinnns 0 |eeens (50,629) |.evvvnneennnnd (VI R (I RN 6.250 |...... 3932 |FA cooien [ 54,207 | 143,750 |....09/29/2010 ...|....08/15/2023 ...
912810-EQ-7 ..... UNITED STATES TREAS BDS ... LA . 100.8590 |... . 900,000 |oeeerrunneeeennn 912,649 |0 e (19,811) |0 o0 e 6.250 |...... 3.932 |FA ...... ... 56,250 |....09/29/2010 ...|....08/15/2023 ...
912810-EW-4 ..... UNITED STATES TREAS BDS ... LA . 105.2380 |.............. 2,420,474 |..............2,300,000 |.............. 2,434,578 |.....ceeerrnnnn0 forreennn (39,751) |l o0 6.000 |...... 3.986 [FA ...... ....11/30/2009 ...|....02/15/2026 ...
912810-EW-4 ..... UNITED STATES TREAS BDS ... LA . 105.2380 |.................736,666 |................ 700,000 |........eeeeennn 740,958 |oeeeniiiinninnni0 o (12,098) |0 o0 e 6.000 |...... 3.986 [FA ...... ...11/30/2009 ...|....02/15/2026 ...
912810-FB-9 ..... UNITED STATES TREAS BDS ... LA . 109.2030 |... 107,737 0 [ (1,402) 10 [0 6.125 |...... 4.341 [MN ...... ...6,125 |....04/28/2010 ...|....11/15/2027 ...
912810-FB-9 ..... UNITED STATES TREAS BDS ... LA . 109.2030 |... 2,184,060 |.... 2,154,746 |0 e (28,050) [ee 0 [0 e 6.125 |...... 4.341 [MN ...... .. 122,500 |....04/28/2010 ...|....11/15/2027 ...
912810-FE-3 ..... UNITED STATES TREAS BDS ... LA . 107.1760 |... 2,143,520 |.... 2,313,384 [0 e (51,316) [0 [0 5.500 |...... 2.495 |FA ...... .. 110,000 |....12/20/2017 ...|....08/15/2028 ...
912810-0A-9 ..... UNITED STATES TREAS BDS ... LA ...94.5080 |... o 1,105,009 .eenieeeiiieen0 e (5,142) [0 o0 e 3.500 |...... 2.693 ....06/13/2017 ...|....02/15/2039 ...
912810-SJ-8 ..... UNITED STATES TREAS BDS LA ...70.9490 |. .8,779,739 |.. .2.250 |......1.787 ....02/08/2021 .. 08/15/2049
912828-2R-0 . UNITED STATES TREAS NTS LA ...92.6520 |. . 2,478,453 |.. .2.250 |......2.448 ....10/25/2017 .. 08/15/2027
91282C-BL-4 . UNITED STATES TREAS NTS LA ...81.7620 |. A . 4,374,391 |.. el 1012610491 ...03/03/2021 .. 02/15/2031 ...
91282C-CV-1 ..... UNITED STATES TREAS NTS ... LA ...85.5700 |... 128,355 |.... ... 150,000 |.. 150,460 [.oeeevvneeeeeenn0 e (79) o0 0 [ 1.125 |...... 1.069 ....09/14/2021 ...|....08/31/2028 ...
912820-CV-1 ..... UNITED STATES TREAS NTS ... LA ...85.5700 |... 727,345 |.... ... 850,000 |.. 852,609 [...oocevvvnennnn0 Jovvvennee (445) [0 0 e 1125 |...... 1.069 ....09/14/2021 ...|....08/31/2028 ...
91282C-Ci-9 ..... UNITED STATES TREAS NTS .....iieiveeuariermmnnaneeernnnsfonn oe e [ 1AL ...88.6640 |... .. 3,823,635 |.... . 4,312,501 |.. ....3,950,078 |.....oooevnenn0 e 33,789 |0 0 0.750 |...... 3.201 ...08/19/2022 ...|....08/31/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 28,117,337 31,612,501 32,687,112 XXX XXX XXX XXX
36202E-5K-1 ..... GNMA GTD PASS THRU POOL 004450 ......eeeeeeeenneneeeee feun e LA . 105.4910 |.oeeevnnneeeeenn . 59,871 | 56,755 |t 59,915 |0 e 410 [0 0 6.500 |...... 4.076 ....06/05/2009 ...|....05/20/2039 ...
36202E-J2-6 ..... GNMA GTD PASS THRU POOL 003881 ... LA . 104.5190 |...oevviiiiennnnnn 55,002 |oninniiiiinnnn 52,710 il 53,837 o0 e (80) [0 0 7.000 |...... 6.545 ....08/29/2007 ...|....07/20/2036 ...
36202E-PP-8 ..... GNMA GTD PASS THRU POOL 004030 ... LA . 105.6900 |...eevvunieeeeenn 37,010 foueniiiiinnnn 35,017 o0 35,956 |0 e (77) 0 o0 e 7.000 |...... 6.379 ...09/25/2007 ...|....09/20/2037 ...
36295H-R9-3 ...... GNMA GTD PASS THRU POOL 671112 ... LA L 103.7190 |oovvvviiieieeennn 5,002 [oveniiiiiiin 4,822 | 4,931 |0 e (B34 [0 0 6.500 |...... 6.064 . ...11/19/2007 ...|....08/15/2037 ...
36296U-NG-1 ..... GNMA GTD PASS THRU POOL 701591 ... LA s . 103.5440 |..oovvvnneeeen 11,104 | 10,724 11139 0 e (112) [0 0 6.500 |...... 5.783 [MON ..... 58 ... ....08/25/2009 ...|....01/15/2039 ...
38378G-2Y-3 ..... GNMA 13 8 B .ivvveeniiiiiiiiiiiiiiiiiiiieecieiiieeeecannes foan e LA e 540,905 |...90.3300 |.................484,659 |.................536,546 |.................540,363 |........oooeennl0 [ (243) |0 o0 [ 3.000 |...... 2.835 [MON ... [oevieeeniiinnnns 1,341 ...12/19/2016 ...|....01/20/2043 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 708,176 | XXX 652,738 696,574 706, 141 0 (216) XXX XXX 2,243 26,937 XXX XXX
0109999999. Total - U.S. Government Bonds 35,207,401 [ XXX 28,770,075 32,309,075 33,393,253 0 (179,171) XXX XXX 340,415 994,860 XXX XXX
110709-DL-3 ..... BRITISH COLUMBIA PROV CDA BD ... A ‘ .. 1.B FE ..|... ...3,734,490 |. 104.3600 |.............. 3,130,800 |.... ....3,201,853 [0 | (61,382) [cevvvvvvvnnnnnnnn0 el 00006500 .o 4116 | ... .... 89,917 [... .. 195,000 |....10/08/2013 ...|....01/15/2026 ...
458182-BV-3 ..... INTER AMERICAN DEV BANK ......... N PP PP . 1.LAFE ..|... .. 1,261,680 |. 105.7940 |.............. 1,057,940 |.... .... 1,085,477 0 s (20,894) |-eeveeeeeeeeennn0 [0 ]....7.000 ... 4.584 [ D ..oooen eeiiiieieeees 3,111 |... ... 70,000 |....04/19/2010 ...|....06/15/2025 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 4,996,170 | XXX 4,188,740 4,257,330 0 (82,276) XXX XXX 93,028 265,000 XXX XXX
0309999999. Total - All Other Government Bonds 4,996,170 | XXX 4,188,740 4,000,000 4,257,330 0 (82,276) XXX XXX 93,028 265,000 XXX XXX
341530-LU-8 ..... FLORIDA ST BRD ED PUB REF CAP OUTLAY SER C GO .... 2 e | TAFE L 2,640,550 . 101.0390 |... 2,525,975 |.... .2,500,000 |.. 2,573,394 [0 (15,218) |.eeeeeeeeeeeennn 0 feniiiiiiiinnnnn 0 ]..4.000 |...... KJLC N (V) R S 8,333 |... ..100,000 |....04/24/2018 ...|....06/01/2037 ...
93974D-YN-2 ... WASHINGTON ST SER 2017 A GO N2 e 1B FE L . 105.5350 |... 1,583,025 |.... .1,500,000 |.. 1,618,116 [0 | (31,010) f-eeeeeeveeeeni0 oeeeeiiiieeeeennl0 [-0e22.5.000 ... 2.680 |FA ...... e 31,250 |... ... 75,000 |....11/07/2016 ...|....08/01/2037 ...
97705M-AZ-8 ..... WISCONSIN ST SER C GO ... 2 e [ 1B FE L . 102.8730 |... 1,234,476 |.... 1,235,064 [oeiiiiiiiinn0 s (25,506) |....oevvveeeeenn0 fonniiiiiiinnnnnnn0]...5.000 |...... 2.750 [MN ...... .... 10,000 |... .60,000 |....12/12/2016 ...|....05/01/2031 ...
97705M-XK-6 ..... WISCONSIN ST SER A GO ... e 2 s .. 1.BFE ..|... . 115.8320 |... 3,353,336 |.... ....3,286,878 |...oooeeeennnn0 [ (24,568) |-.vvnneeeeeennn0 foeeiiiiiinnn 0 ].....5.000 |...... 3141 [MN ...... . 24,125 |... . 62,323 |....05/10/2022 ...|....05/01/2034 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 9,127,247 | XXX 8,696,812 8,095,000 8,713,452 0 (96,299) XXX XXX 73,708 297,323 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 9,127,247 | XXX 8,696,812 8,095,000 8,713,452 0 (96,299) XXX XXX 73,708 297,323 XXX XXX
235308-RA-3 ... DALLAS TX INDPT SCH DIST TAXABLE REF SER C GO ..... foee veufveunens 2 e L AFE e 1,212,990 |. 100.2090 |......eeennn.. 1,002,090 |..oeeeeennnnn 1,000,000 [...eoeeeennnnn 1,000,000 |-.eeeeeeeeennnnnn0 foeeiiiiiis [V PR | N FUPPPPPPIN | I SO L2 4 N AU 249 |FA L e 24,367 ....04/15/2015 ...|....02/15/2035 ...
442403-KA-8 ..... HOUSTON TX INDEP SCH DIST REF LTD TAX GO . 2 e | TAFE L .. 1,087,000 |. 101.2860 |... 1,012,860 |.... .1,000,000 |.. 1,011,914 [0 (10,319) [euvvvvvvvnnnnnnn0 ool el 40000 | 2,911 [FA ...... L 15,111 | ....11/19/2014 ...|....02/15/2027 ...
735371-PV-2 ..... PORT SEATTLE WASH LTD GO BONDS 2 e | 1.CFE Ll .. 1,187,080 |. 108.1910 |... 1,081,910 |.... .1,000,000 |.. 1,082,473 |0 | (19,222) |eeveeeeeeennn0 e l0 1022225000 ... 2.806 |JdJ ....... ... 25,000 |... ....03/06/2017 ...|....01/01/2031 ...
741701-4Y-9 ..... PRINCE GEORGES CNTY MD CONS PUB IMPT SER A GO .... 2 e | TAFE L 1,601,355 |. 103.3190 |... 1,549,785 |.... .... 1,559,737 (9,710 fevviiiiiiiiin0 0 00040000 3.200 [ ....... ... 27,667 |... ....06/13/2018 ...|....07/15/2035 ...
796269-VA-3 ..... SAN ANTONIO TX TAXABLE INDEP SCH DIST GO L2 ... . 1.LAFE ..|... 1,057,930 |. 100.3780 |... 1,003,780 |.... .... 1,000,000 seeeeinneeeenns0 [0 |...4.006 |...... 2.960 [FA ...... ... 15,134 |... ...07/07/2015 ...|....08/15/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 6,146,445 | XXX 5,650,425 5,654,124 (39,251) XXX XXX 107,279 254,560 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 6,146,445 | XXX 5,650,425 5,500,000 5,654,124 (39,251) XXX XXX 107,279 254,560 XXX XXX
235241-1F-9 ..... DALLAS TX AREA RAPID TRANSIT TAXABLE SER A REV .. | 1.B FE ..|... 5,960,200 |...93.0960 |... ..4,654,800 |.... .5,000,000 |.. ....5,864,5%5 [..ocoiiiiinnnn0 |l (88,260) [vvvvvvvvvvnnnnnn0 foeeeeeiiiiennnnl0 el 40000 | 1.884|D ....... .... 16,667 |... ..200,000 |....11/10/2021 ...|....12/01/2031 ...
31331H-25-5 ..... FEDERAL FARM CR BKS ...eeveuiiierrrmnnaeaernnninaaaaes 1A ) .. 951,472 |. 106.5210 |... 798,908 |.... ... 750,000 |.. 794,066 |......ccocceeeen 0 oeenninns (15,051) f-ooeeeeeennenn0 o0 |nnn.6.890 ... 4.547 [MS ...... .... 15,646 |... ... 51,675 |....04/20/2009 ...|....09/12/2025 ...
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3133EM-3K-6 ..... FEDERAL FARM CR BKS ....evvvnviviiininieiciiiieeecevnns foee e e | s L LAFE e 5,997,000 |...64.8090 |.............. 3,888,540 |.euiiiinnnnn 6,000,000 |..eevunnnnnnns 5,997,013 |oeenievviennnnnd0 oo 87 0 [0 ]0002.590 L 2593 |FA s [ 54,822 | 155,400 |....08/18/2021 ...|....08/24/2046 ...
3133EM-RN-4 ... FEDERAL FARM CR BKS .. - TAFE L. ,999, ...67.7630 |...covnnnnnnns 1,355,260 |.... .2,000,000 |.. e 1,999,967 [ooiiiiiiiiie0 o0 0 002,340 ). 2.340 [FA ...... . 46,800 |....02/17/2021 ...|....02/25/2041 ...
3133EM-S8-6 ..... FEDERAL FARM CR BKS .. ...78.6380 |.......ounnnns 2,359,140 |.... +...3,000,000 [...eerivinnnnnn Joeviiiiiiinin0 o0 0 00002.000 . 2.000 |JJ ....... .60,000 |....07/08/2021 ...|....07/14/2033 ...
3133MA-WE-5 ..... FEDERAL HOME LN BKS .. . 118.5680 |...ccevnnnnnns 2,371,360 |.... 2,248,449 o0 e (28,387) [0 [0 70125 5.027 [FA ...... .. 142,500 |....03/04/2009 ... |....02/15/2030 ...
3133XG-6E-9 ..... FEDERAL HOME LN BKS .. . 104.7050 |.........en... 2,094,100 |.... 202,083,082 [oeiieiiiininnnn0 e (21,844) [0 00000050750 . 4.437 (D ....... ..115,000 |....01/21/2011 ...|....06/12/2026 ...
3134A3-U4-6 ..... FEDERAL HOME LN MTG CORP .. . 114.8970 |...covnnennnns 1,148,970 |.... 313 [0 e (14,031) [0 k0 ]l 6L750 . 4.758 [MS ...... . 67,500 |....11/02/2009 ...|[....09/15/2029 ...
3134GX-TP-9 ..... FEDERAL HOME LN MTG CORP .. ...97.9040 |.....covnnnnns 4,895,200 |.... ....5,000,000 e 00000030500 . 3.500 [MN ...... . 87,500 |....06/09/2022 ...|....11/27/2024 ...
31364A-6J-6 ..... FEDERAL NATL MTG ASSN MTN . 107.2280 |...ccevnnnnnns 1,072,280 |.... ....1,063,971 (29,353) [.oeeeevvieeeeen0 e f...8.280 ... 4.921 ....02/18/2010 ...|....01/10/2025 ...
31364F-KW-0 ..... FEDERAL NATL MTG ASSN ...... . 109.2810 |. ..5,197,404 |. .5,080,010 |.. ..(56,887) |. . 4.759 ....08/17/2010 .. 12/20/2027
373541-Y3-9 ..... [GEORGIA ST TAXABLE ELEC AUTH REV ... ...98.1710 |. .. 1,394,028 |. .1,518,813 |.. .. (22,907) | ......3.020 ....04/15/2016 .. 01/01/2027 ...
442440-GT-8 ..... HOUSTON TX UTIL SYS REFUND SER 2016B REV . . 105.8380 |... 1,058,380 |.... ....1,069,167 (16,576) [.vvvvvvvvvvnnnnnn0 ool 000005.000 .o 3.090 ...05/09/2017 ...|....11/15/2035 ...
KENTUCKY ST TURNPIKE ECON TAXABLE DEV ROAD SER B
491552-UY-9 ..... REV ... [N ISR RN 1. 1.EFE. ..611,892 |. 100.4210 |.....cvvvnnnnnnns 552,316 |.... ..560,000 |. ....550,000 cend0 o0 [0 52244 ) 3.174 ....06/23/2015 ...|....07/01/2025 ...
546398-DH-8 ..... [LOUISIANA ST PUB FACS AUTH PJ SER B REV 1.A FE . 1,222,250 |. 106.6510 |. ..1,066,510 |. .1,000,000 .1,068,636 |.. ..(18,939) | ......3.330 ...09/24/2013 .. 05/15/2027 ...
546398-DJ-4 ..... LOUISIANA ST PUB FACS AUTH PJ SER B REV ... . e [2 e | LAFE L 1,200,610 |. 108.8010 |... 1,088,010 |.... . .. .... 1,063,182 O | (17,372) [eevvvvvvvinnnnnn0 foeeeeeieiinl0 0000050500 .o 3.49% ....12/05/2013 ...}|....05/15/2032 ...
546475-TY-0 ..... LOUISIANA ST GAS & FUELS TAXABLE REV .....cceevmveeecfoes e nnnnns 1T os LADFE e 1,198,050 |...73.5290 |eevueneeeeennnnn 900,730 |eevuuneaens 1,225,000 |oeevevvnnnnnns 1,200,777 |oveeeeeeeennn (V1 1,672 |oeeeeeiieeee0 |0 [ 2,178 e 2.364 ...05/04/2021 ...|....05/01/2035 ...
NEW YORK CITY NY TRANSTL TAXABLE FIN AUTH SER D
64971X-UY-2 ..... = P UUPUTRPRRUURUPTTRRRPRUPRR RN R, 1T os L AFE e 1,981,045 |...76.9180 |...ccevvnnnnns 1,453,750 |eeveennnnnens 1,890,000 [...eoeeeennnnn 1,964,673 |eevvvnieeeeennn0 e (8,743) |oveeeeeeeennnn0 [0 00022 2.500 |- 1.953 ....02/09/2021 ...|....11/01/2033 ...
677650-CA-2 ..... OHIO ST WTR DEV AUTH SER A REV ... 1.AFE. .. 1,170,000 |. 106.8580 |... 1,068,580 |.... .1,000,000 |.. ... 1,066,473 [0 |l (18,241) [eevvvvvvvvnnnnnn0 oeeeeeeeil0.000005.000 .o 2.940 ....11/18/2016 ...|....12/01/2034 ...
677650-CB-0 ..... OHIO ST WTR DEV AUTH SER A REV ... 1.A FE . .. 1,162,100 |. 106.5230 |... 1,065,230 |.... .1,000,000 |.. ....1,066,136 U (18,145) [.oeeeeeveeen0 e l0 [10222.5.000 ... 2.950 ....05/02/2017 ...|....12/01/2035 ...
880591-CJ-9 ..... TENNESSEE VALLEY AUTH PWR BD 1.4 .. 1,908,885 |. 106.2650 |... .. 1,503,975 |.... .1,500,000 |.. .... 1,59, 360 O feeeennnnn (31,360) o0 [0 [l 6750 .ol 4.314 ....05/19/2010 ...|....11/01/2025 ...
880591-DV-1 ..... TENNESSEE VALLEY AUTH PWR BD 1.A ... .. 564,930 |. 100.8080 |... 504,040 |.... ... 500,000 |.. 549,533 O e (3,812) [0 e l0 40700 |- 3.564 ...09/19/2018 ...|....07/15/2033 ...
88213A-EN-1 ..... TEXAS ST ASM UNIV SYS BRD TAXABLE SER A REV 1.AFE. ...1,345,695 |...92.8280 |... ..1,206,764 |.... ....1,316,642 O o (A677) [0 [0 [l 2,916 | 2.517 ....05/03/2016 ...|....05/15/2027 ...
914437-US-5 ..... [UNIV OF MA BLDG AUTH TAXABLE SER 3 REV . 1,033,700 |...79.9850 |. ..799,850 |. . 1,024,566 |.. .0 (3,193) | ......3.083 ....01/24/2020 .. 11/01/2040 ...
914455-PZ-7 ... UNIV MICHIGAN REF SER 2015 REV ........ccoviiiiivnnnnnns 2,029,010 |. 101.4990 [.............. 1,928,481 |.... .1,900,000 |. .... 1,956,373 .0 (15,91 ..o 0 foviiiiiinnnnnnn 0 ].....4.000 |...... 3.050 ...02/13/2018 ...|....04/01/2035 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 54,244,263 | XXX 45,516,606 48,791,000 51,254,565 0 (432,010) XXX XXX XXX
3128M14-AX-1 ..... FHLMC 30 YR GOLD PC GRP POOL G02422 LA . 104.5670 |... .. 12,762 .. 0 | (119) [0 0 0000062000 . 4.879 ....10/14/2009 ...|....12/01/2036 ...
3128MJ-V2-3 ..... FHLMC 30 YR GOLD PC GRP POOL G08632 .. 1.A .. ...93.3060 |. 66, 142 .0 (276) |. .2.679 ....04/28/2015 ..
3128MJ-W-9 ..... FHLMC 30 YR GOLD PC GRP POOL GO8627 .. 1.4 .. ...93.3470 |. .0 (485) |. .2.696 ....03/26/2015 ..
3128J-WC-0 ..... FHLMC 30 YR GOLD PC GRP POOL G08642 .. 1.A .. ...96.0110 |. . N .0 ......3.029 ....07/16/2015 .. .
3128J-X7-0 ..... FHLMC 30 YR GOLD PC GRP POOL GO8701 LA ...89.6460 |... 330,853 |.... . JL U R (511 N N N RPN o I A 1[04 I AN 2.615 ...04/19/2016 ...|....04/01/2046 ...
3128M-XK-1 ... FHLMC 30 YR GOLD PC GRP POOL G08681 LA ...93.1600 |... 139,182 |.... . . 155,223 O e (488) |0 k00022080500 |- 2.807 ....03/23/2016 ...|....12/01/2045 ...
3128J-YB-0 ..... FHLMC 30 YR GOLD PC GRP POOL GO8705 LA ...89.8690 |... 914,762 |.... .1,017,888 |.. .... 1,040,245 O e (1,969) a0 foeeiiiiinnnl00 022232000 |- 2.644 ....05/18/2016 ...|....05/01/2046 ...
3128P7-5H-2 ... FHLMC 30 YR GOLD PC GRP POOL C91748 LA ...96.0860 |... ..370,917 |.. ....379,674 O e (217 0 eeeeiiieeeeel0 0022282500 |- 2.820 ...04/09/2014 ...|....02/01/2034 ...
3132GT-SA-6 ..... FHLMC 30 YR GOLD PC GRP POOL Q08313 LA ...96.2610 |... ...87,444 .. O v (442) 0 [0 00204.000 |- 2.853 ....10/08/2014 ...|....05/01/2042 ...
31326U-KK-9 ..... FHLMC 30 YR GOLD PC GRP POOL Q08998 LA ...93.8470 |... ..293,926 |.. JLO I SO (11D N APt | R AU | ) SR 41 ) AU 3.122 ...06/06/2014 ...|....06/01/2042 ...
3132M6-NV-8 ..... FHLMC 30 YR GOLD PC GRP POOL Q26104 LA ...96.0110 |... 194,984 |.... . O e (249) 0 [0 00004.000 |- 2.472 ....06/07/2014 ...|....05/01/2044 ...
3137BR-7J-8 ..... FHLMC CMO SER 4608 JV PAC ... LA ...80.1310 |... 330,658 |.... ....428,284 O 9725 |0 e l0 0022282500 |- 2.983 ...10/13/2016 ...|....01/15/2055 ...
3138EE-RL-5 ..... FNVA PASS THRU POOL AK9490 1.4 .. ...96.1520 |. ..118,420 |. 129,289 |.. .0 .2.663 ....00/23/2014 .. 04/01/2042 ...
3138WG-DN-1 ..... FNVA PASS THRU POOL AS6408 .. 1.A .. ...93.0380 |. ..213,199 |. .234,536 |.. .0 .2.821 ....02/16/2017 .. 01/01/2046
31392M-HL-9 ... FHLMC REMIC SER 2465 PG PAC . 1.4 .. . 103.6740 |. .0 ......5.989 ....03/21/2006 .. 06/15/2032 ...
31408G-ZH-3 ..... FNVMA PASS THRU POOL 851344 LA . 102.5720 |... O e (44 0 0 |.2.6.500 |- 6.166 ....03/20/2006 ...|....02/01/2036 ...
31410G-KU-6 ..... FNMA PASS THRU POOL 888707 .. LA . 106.1840 |... . O e 15 0 [0 0000.7.500 |- 6.415 ...11/07/2008 ...|....10/01/2037 ...
31412F-H4-8 ..... FNVMA PASS THRU POOL 923751 .. . e [ e AL ...99.6210 |... ... 3,513 ... O e 26 o0 feeeiiieel01.022.7.000 |- 1.560 ....06/21/2007 ...|....04/01/2037 ...
314120-A9-9 ..... FNMA PASS THRU POOL 928932 ........ceevvvviivnnnnnnnnens foon ven | unnnns 4. LA . 103.2540 |...oovvnnnnnnnnns 109,153 |......ooeeeeen. 105,794 |neenn .. 107,883 |onnn 0 fooeeiiveenna(105) |oevvvenninennnn foiiiiinnennn 0 ].L...6.500 ... 6.075 ...08/27/2008 ...|....11/01/2037 ...
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31418A-W-7 ..... FNMA PASS THRU POOL MA1527 ......ovvivvvvvnnniininnnnnnn fone ven | nnnnns 4. LA e 206,808 |...93.9060 |........coeeeeens 192,909 |..ovveniiiinnnn 205,428 |...ouuiiiiiinnnn 206,217 [.ooiiiiiinnnnnns 0 leeeeeeens (345) |ovvvennininnnnnd [ 0 )...... 3.000 |...... 2.875 [MON ..ooe fooiiiiininniiiinns 514 |, 6,163 |....04/29/2014 ...|....08/01/2033 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 4,174,709 | XXX 3,719,282 4,039,256 4,155,443 0 1,204 11,996 143,918 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 58,418,972 [ XXX 49,235,888 52,830,256 55,410,008 0 (430,806) 435,611 2,158,739 XXX XXX
00209A-AF-3 ..... AT&T WIRELESS SVCS INC SR NT ..evvviiiiiiniieceiniinns foen e e [1 .2.BFE .. 1,316,381 |. 112.7540 |. .. 1,240,204 |. .1,100,000 1,209,701 |.. .0 (9,637) |. . 32,083 . 96,250 |....04/21/2003 .. 03/01/2031 ...
037833-BY-5 ..... APPLE INC .... 1 .1.BFE .. ...96.1390 |. .. 1,922,780 |. .2,000,000 .2,012,560 |.. .0 (4,090) | L2311 . 65,000 |....01/17/2018 .. 02/23/2026 ...
037833-DN-7 ... APPLE INC .... B L .. 1.B FE ..|... ...91.4020 |... 5,027,110 |.... .5,500,000 |.. ....5,260,217 0 ... 22,347 | e 34,451 .. . 56,375 |....08/16/2022 ...|....09/11/2026 ...
05724B-AD-1 ..... BAKER HUGHES N L .. 1.G FE ..|... ...89.7550 |... 6,871,643 |.... .7,656,000 |.. ... 7,501,250 0 [ 32,183 |0 o0 2,061 1l 2602 | D e [ 7,013 |... .. 160,420 |....02/15/2022 ...|....12/15/2026 ...
06051G-HG-7 ..... BANK OF AMERICA CORP MTN .. B L .. 1.F FE ..|... ...92.4300 |... 3,697,200 |.... .... 4,020,631 0 fereeennnn. (3,565) | ....51,169 |... .. 158,800 [....03/19/2019 ...|....03/05/2029 ...
06051G-JA-8 ..... BANK OF AMERICA CORP MTN .. N L .. 1.G FE ..|... ...78.9190 |... ... 1,227,595 0 |eeeeennn. (5,455) | e 11,455 .. ... 40,830 [....10/07/2020 ...|....03/20/2051 ...
06406R-AB-3 ..... BANK OF NY MELLON CORP ... 2 e | LFFE L ...93.6980 |... . .... 3,470,973 0 |eeeee... 4,800 | .... 48,188 |... .. 120,470 |....08/08/2018 ...|....02/07/2028 ...
06406R-BA-4 ..... BANK OF NY MELLON CORP .. N2 e | LFFE L ...89.9620 |... 4,498,100 |.... ....5,015,846 0 . . 44,132 .. . 51,250 |....01/24/2022 ...|....01/26/2027 ...
126650-CX-6 ..... CVS HEALTH CORP A1 [ 2B FE L ...96.8880 |... 2,228,424 |.... ... 2,448,599 0. ... 26,373 |... . 98,900 |....01/15/2020 ...|[....03/25/2028 ...
126650-DK-3 ..... CVS HEALTH CORP .. N L .. 2.BFE ..|... ...83.6380 |... 1,087,294 |.... .... 1,446,337 0 . .. 13,406 |... . 53,625 |....05/01/2020 ...|....04/01/2040 ...
166764-BL-3 ..... CHEVRON CORP ...... 1 .1.CFE .. ...94.9970 |. ..2,849,910 |. .2,951,235 |.. .0 ....08/21/2018 .. 05/16/2026
194160-BX-7 ..... COLGATE PALMOLIVE CO SR MTN . . .. 1.DFE .. . 106.1760 |. .. 1,592,640 |. . 1,652,802 |.. .0 ....01/19/2018 .. 05/19/2025
20030N-BU-4 ... COMCAST CORP ... 1 1.6 FE .. ...73.5790 |. .. 3,678,950 |. .5,506,760 |.. .0 ....10/05/2020 .. 07/15/2046 ...
20030N-DA-6 ..... COMCAST CORP ... |- 1.GFE ... ...86.8420 |... 2,605,260 |.... .... 3,070,447 0 . . ...08/24/2021 ...|....02/01/2030 ...
200339-AJ-8 ..... COMERICA BANK SUB NT . I .. 2.AFE ..|... . 107.1500 |... .... 1,994,893 0. .. 157,500 |[....03/15/2001 ...|....09/15/2026 ...
20825C-AZ-T7 ..... CONOCOPHILLIPS 144A ... e [ G FE L ...81.4920 |... ....1,017,433 0 . ... 24,000 |....06/22/2021 ...|....02/15/2031 ...
22160K-AP-0 ..... COSTCO WHOLESALE CORP B L .. 1.DFE ..|... ...82.0900 |... ....6,066,395 0. .. 102,528 |....02/01/2022 ...|....04/20/2030 ...
264420-AL-8 ..... DUKE ENERGY PROGRESS LLC 1ST MTG N L .. 1.F FE ..|... ...79.2900 |... ....5,221,282 0 . .. 105,169 |....09/21/2021 ...|....08/15/2031 ...
26444H-AC-5 ... DUKE ENERGY FLORIDA LLC 1ST MTG . B L .. 1.F FE ..|... ...94.6160 |... 4,730,800 |.... .... 4,975,072 0. ....12/26/2018 ...|....01/15/2027 ...
29364D-AU-4 ... ENTERGY ARKANSAS INC N L .. 1.F FE ..|... ...96.0820 |... 1,921,640 |.... ... 2,027,347 0 . ...05/30/2017 ...|....04/01/2026 ...
293641I-AX-6 ..... ENTERGY LA LLC ... B L .. 1.F FE ..|... ...85.6970 |... 856,970 |.... 995,937 0. ...11/09/2016 ...|....06/01/2031 ...
437076-CP-5 . HOME DEPOT INC ... 1 1FFE .. ...89.1500 |. ..2,602,289 |. . 2,514,440 |.. .0 ....11/04/2022 .. 04/15/2032
46647P-CC-8 . JPMORGAN CHASE & COMPANY 1 .1EFE .. ...80.4020 |. . 7,553,644 |.. .0 ....06/24/2021 .. 04/22/2032
478160-AF-1 ..... JOHNSON & JOHNSON DEB . .. 1.LAFE .. . 102.0350 |. . 4,265,685 |.. .0 ....03/26/2009 .. 11/15/2023
478160-AJ-3 ..... JOHNSON & JOHNSON NT .eveeiiiiiiiieiecciiiececcinias feen e .| 1AFE .. . 119.2760 |. 1,321,856 |.. .0 ....03/09/2009 .. 09/01/2029 ...
501044-DN-8 . KROGER €O +..eeeeeeeneeeeeeene e e eeeeene e e eeeenneeeees fren o .|--2.BFE .. .. 78.1810 |. .1,000,000 1,189,928 |.. .0 ...10/15/2020 .. 01/15/2050 ...
532457-A-0 ... LILLY ELI & CO NT .. I .. 1.F FE ..|... . 105.0940 |... .1,500,000 |.. 1,609,638 0. ....11/21/2013 ...|....06/01/2025 ...
594918-All-4 ..... MICROSOFT CORP e | LA FE L ...98.8810 |... ..550,000 |.. 0 . ....12/03/2014 ...|....12/15/2023 ...
617446-8G-7 ..... MORGAN STANLEY MTN .... A1 [ TG FE L ...93.5900 |... .2,500,000 |.. 0. ....01/13/2020 ...|....01/23/2030 ...
68389X-AS—4 ..... ORACLE CORP .. e 2B FE L ...99.2280 |... .1,000,000 |.. 0 . ....01/06/2015 ...|....07/15/2026 ...
68389X-BE-4 ..... ORACLE CORP .. A1 [ 2B FE L ...84.0250 |... 2,983,293 0. ....02/25/2019 ...|....05/15/2035 ...
68389X-BM-6 ..... ORACLE CORP ... N L .. 2.BFE ..|... ...92.0250 |... 969,501 0 . ...08/13/2018 ...|....07/15/2026 ...
747525-AU-T7 . QUALCOMM INC ... 1 1FFE .. ...95.0460 |. . 1,478,480 |.. .0 4,444 | ....04/04/2019 .. 05/20/2027 ...
845743-BR-3 . SOUTHWESTERN PUBLIC SERV 1ST MTG 1 . 1.GFE .. ...75.9140 |. .2,500,000 .2,935,968 |.. .0 ..(12,666) | ....09/23/2020 .. 08/15/2047
907818-EK-0 ..... UNION PACIFIC CORP .......... 1 .1.GFE .. ...73.6130 |. .1,500,000 1,539,752 |.. .0 (1,149) |. ....06/02/2021 .. 08/15/2046
911312-B0-8 ..... UNITED PARCEL SERVICE INC . 1 1FFE .. ...88.5130 |. 1,624,265 |.. .0 (2,839) | ....07/15/2019 .. 03/15/2049
91159H-HM-5 . US BANCORP .....ovvvvvivnnnnnns 2 1FFE .. ...94.5620 |. A . 3,942,562 |.. .0 ....05/17/2018 .. 04/27/2026 ...
913017-CP-2 ..... RAYTHEON TECHNOLOGIES CORP DEB ... e [ 2.AFE L ...82.6020 |.......eennnn. 4,130,100 |.... ....6,057,336 0 . ...09/11/2020 ...|....05/04/2047 ...
92343V-GJ-7 ... VERIZON COMMUNICATIONS CORP .... A1 [ 2AFE L ...82.3760 |.......oennnns 2,059,400 |.... ... 2,542,356 0. ....06/15/2021 ...|....03/21/2031 ...
931142-BF-9 ..... WAL MART STORES INC . |- 1.CFE ..|... L 117.9420 |...ooonnnnnnns 3,538,260 |.... .... 3,310,380 0. ...03/09/2009 ... |[....02/15/2030 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
656531-AD-2 ... NORSK HYDRO A S DEB ...eeevniiiiivunniiiiiinniniinniinnns foun oae D...... 1o LADFE i 781,512 1. 105.2930 |.....covunnnnnnns 631,758 |..oeiiiiiinnnn 600,000 [..eevvvnnniinnns 651,444 ..ol 0 .. (16,606) [..ocvvvnnninnens [ 0 )...... 7.150 |...... 3.960 [MN ... [ovivnnniiiiinnns 5,482 | 42,900 |....11/06/2013 ...|....11/15/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 122,063,971 [ XXX 105, 170,292 116,965,000 119,895,662 0 (277,468) 0 0 XXX XXX XXX 1,115,189 3,936,184 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 122,063,971 | XXX 105,170,292 116,965,000 119,895,662 0 (277,468) 0 0] XXX XXX XXX 1,115,189 3,936,184 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 231,077,321 [ XXX 197,340,212 214,963,501 222,462,245 0 (1,106,259) 0 0 XXX XXX XXX 2,150,991 7,735,811 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 4,882,885 | XXX 4,372,020 4,735,830 4,861,584 0 988 0 0 [ XXX XXX XXX 14,239 170,855 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2459999999. Total - SVO Identified Funds o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 235,960,206 | XXX 201,712,232 219,699,331 227,323,829 0 (1,105,271) 0 0 XXX XXX XXX 2,165,230 7,906,666 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A B 22,479,283 1C..$ ... ....9,437,821 1D .$........... 9,571,418 1E..$............. 8,103,644 1F . $.......... 38,415,286 1G..$............. 25,533,633
1B S . 11,270,707 2C ..$ .0
1C 3C..$... .0
1D 4C .5 ... .0
1E 5C..$ ... 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$
-$.
-$.

$

$

L




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

cl3

1 2 5 6 Fair Value Dividends Change in Book/Adjusted Carrying Value 17 18
7 8 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- of Carrying Fair Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Shares Value Value Fair Value Actual Cost During Year Unpaid (Decrease) Recognized (13-14) Value Acquired | Symbol
00287Y-10-9 ... [ABBVIE INC COM .. . 10,666,260 10,666,260 ... 645,922 |.. ...372,240 |... 0. . 1,729,860 |... 0. ...1,729,860 |... ...0].. 01/02/2013 ..
031162-10-0 ... [AMGEN INC .... 981,525 [.. ....58,200 |... .0 .. 282,525 ... 0. 282,525 |... ...0].. 10/15/2014 ..
037833-10-0 ... [APPLE INC e 285,828 [ O e 9,100 |... 0. ... (476,400)|... 0. ... (476,400) |... ...0].. 02/08/2016 ..
075887-10-9 ... [BECTON DICKINSON & CO .. .. 769,300 |.. ... 12,320 ... .0 0. ...0 .. 03/31/2020 ..
166764-10-0 ... [ CHEVRON CORP .. 11,190 ... 0. 0. ...0 .. 10/10/2001 ..
244199-10-5 ... |DEERE & CO . . ... 39,240 |... .0 0. ...0 .. 03/23/2020 ..
291011-10-4 ... [EMERSON ELECTRIC CO e 217,256 [ 0 e 8,673 |... 0. 0. ...0].. 09/22/2010 ..
372460-10-5 ... [GENUINE PARTS CO ... ...175,000 |... .0 0. ...0 .. 03/06/2009 ..
403949-10-0 ....[HF SINCLAIR CORP ... ....15,520 |... 0. 0. ...0|.. 09/28/2022 ..
437076-10-2 ... [HOME DEPOT INC ..... .30,400 .0 0 0 [.. 03/31/2020 ..
46625H-10-0 ... [ JPMORGAN CHASE & COMPANY . .18,500.000 |. . 74,000 .0 0 0[..01/31/2019 ..
58933Y-10-5 ....[MERCK & CO INC .......euennns .30,000.000 |. .82,800 .0 0 0 .. 11/23/2010 ..
65341B-10-6 ... [NEXTERA ENERGY PARTNERS LP . ...20,388.000 |.... 1,428,995 . . ....60,960 |... 0. 0. eee (291,752) |... ...0].. 1070772021 ..
741447-10-8 ... [PRICE T ROWE GROUP INC .. 1,210,566 . 160,603 |.. ....53,280 |... .0 0. een (972,138) |... ...0 .. 03/22/2001 ..
75513E-10-1 ... [RAYTHEON TECHNOLOGIES CORP COM .. e 121,025 [ O e 5,400 |... 0. 0. . ...0].. 04/03/2020 ..
882508-10-4 ... [TEXAS INSTRUMENTS INC .. ..1,292,734 |.. ....51,590 |... .0 0. veen (255,750) |... ...0 .. 02/28/2020 ..
898320-10-9 .... [ TRUIST FINL CORP . 1,097,910 |.. ....66,000 |... 0. 0. veer (512,160) |... ...0 .. 12/06/2019 ..
902973-30-4 ... [US BANCORP DEL ... 965,970 |.. ....55,800 |... .0 - . 0. .... (376,800) |... ...0 .. 05/12/2020 ..
911312-10-6 ... [UNITED PARCEL SERVICE INC CL B .. . ... 766,069 |.. .... 48,640 |... 0. ...(324,000)|... 0. ... (324,000 |... ...0 .. 03/14/2017 ..
92343V-10-4 ....[VERIZON COMMUNICATIONS .... 874,680 .... 605,299 [.. ....57,110 |... .0 ...(278,832)... 0. ... (278,832) |... ...0 .. 08/24/2010 ..
G1151C-10-1 ... [ACCENTURE PLC IRELAND PLC SHS ..2,561,664 |.. . 412,593 .38,688 .0 (1,418,016)| 0 ..(1,418,016) 0 (.. 01/15/2010 ..
G29183-10-3 ... [EATON CORP PLC .. ..5,000.000 |.... ... 184,750 668,163 [ 0 4,050 |... .0 . ... 116,587 |... 0. ...116,587 |... ...0].. 09/26/2022 ..|....
5019999999. Subtotal - Common Stock - Unaffiliated)

Publicly Traded 50,252,304 XXX 50,252, 304 18,355,076 1,330,201 0 35,608 0 35,608 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 50,252,304 XXX 50,252,304 18,355,076 1,330,201 0 35,608 0 35,608 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX 0 0 0 0 0 0 0 0 XXX XXX

464287-23-4 .... [ ISHARES MSCI EMERGING MKT IDX FD ETF ...ooveeeeens [ evvvennnns | eevvnnas]eeee e 19,000.000 |-.vvuneeeeeennnnnne 720,100 |oeeent 37,900 |oeeeeninineeeenn 720,100 [oueeeinnnieeeee i 406,125 [ O e 180472 [l 0 e (208,050)[-..cevvveeeeeeennnns O feiiiiiiinnns (208,050) .. 02/27/2009 .| .eees wennns
78463X-87-1 ... [SPDR INDEX SHS FDS S&P INTL SMALL CAP ETF .. ....14,000.000 |.... ...(117,040)]... .oen (117,040) |... .. 01/29/2009 ..
922042-77-5 ....|VANGUARD FTSE ALL WORLD EX-US ETF ....45,000.000 |.... . . . s .0 .. ...(501,300)|... .. ... (501,300 |... ...0].. 06/19/2017 ..
97717W-80-2 ... [WISDOMTREE INTERNATIONAL HIGH DIV FD ETF ......oooe eevvemnnens | eomennns]ivinniiiiiiininnnns 20,000.000 [..eevvunnniiiinnnnns 717,400 |......... 35.870 [iiveuenniiiinnns 717,400 [ 793,169 [..ovvveeiiiiiiiinenn 0 oot 40,893 |...oiiiiiiiiiiiiiins 0 Joeeeeeeee (56,776)..cooeeeeeeeeieeeeeen 0o (56,776) [.oovvvennnnniiiiinnnnns 0 .. 09/17/2010 ..|..ceun ....e.
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 4,105,540 XXX 4,105,540 3,606,843 140,887 0 (883, 166)| 0 (883, 166) 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX 0 0 0 0 0 0 0 0 XXX XXX
5989999999 - Total Common Stocks 54,357,844 XXX 54,357,844 21,961,919 1,471,088 0 (847,558) 0 (847,558) 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 54,357,844 XXX 54,357,844 21,961,919 1,471,088 0 (847,558) 0 (847,558) 0 XXX XXX

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

Number
1A 1A .. ...0 1B..§..
1B 2A.. ...0 2B..§ ..
1C 3A ... ...0 3B..%..
1D 4A ...0 4B..$..
1E 5A ....0 5B..%
1F 6.... .0

oo oo
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-CII-9 ......... UNITED STATES TREAS NTS  0.750% 08/31/26 ..e.vevessissessessinsissinsessinsensessessensesnesnesnesnesnesnennennens | concsnesnesnenss +0:08/19/2022 ... [ MEITS FATGO .ruviutiusitetetest et st ettt et st st ettt ettt sn e sn e nnesnesnennennesnennens |oenennennennennennesnennennenrennes |oorenrennenrennennenas 3,916,289 |.vevviiririiiiiiiiins 4,312,501 |oveiviiriniiniiiinieniens 15,381
0109999999. Subtotal - Bonds - U.S. Governments 3,916,289 4,312,501 15,381
97705M-XK=6 ......... [ WISCONSIN ST SER A 60 5.000% 05/01/34 ..vo.vvovevereessesesseesmesssesessnsesnesnessnssneeseesnsseesneneens | [...-05/1072022 ... JWel TS Fargo ..oveovvorecseesseissesseeseesssessosssesssnsessssnssssssnsssessnssnsssnsssesenessessnsenessnesnessnenesanes | P 3,311,446 |ovoveiiiiiiiiiiens 2,895,000 |..veviiiiiiiiinienie e 0
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 3,311,446 2,895,000 0
3134GX-TP-9 ......... [ FEDERAL HOME LN MTG CORP  3.500% 11/27/24 ovovoeeoseeseeesssssssseeesssnesssesnesssssnssseesnssneesnsneeens [.... 01205/00/2022 ... [WE 1S FATGO vvovvoseoosessesmseseesmesssessessssnssnssssssnsssnssssenssneenssnessnsanessneseessnssnessessnessnesnseseeas | P 5,000,000 [oeviiiiiiiiinienns 5,000,000 [oeviiiiiiiiiiiiiiiiiiiene 0
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,000,000 5,000,000 0
037833-DN-7 ......... APPLE INC  2.050% 09/11/28 +..veuveueeneeeeeeteseesee sttt nne | ceeeeeeeeeeeeeas 1008/16/2022 ... [RBC Caital MATKETS ..euveuvireirsieeieieteste ettt st snesnesn e snesne e [oenesnensenne st e ss e e e e e [rrenn e 5,287,870 [oeveeeeereieienen 5,500,000

05724B-AD-1 ......... BAKER HUGHES  2.061% 12/15/26 1 02202/15/2022 ... [WETTS FATGO wuveueeueeeeeeeeaeeeeaeeaeeateseeeeseeseeaseseesseseeasesseaseaseaseaseanesseaseasessessesnssnessessasnnans |oeeasessessessesnesssannannaneaens |oeessessesnsnnsenneens 7,469,117 |... ... 7,656,000

06406R-BA-4 .........[BANK OF NY MELLON CORP  2.050% 01/26/27 . ..01/24/2022 .. |KeyBanc Capital Mkts 5,000,000 [..

22160K-AP-0 .........[COSTCO WHOLESALE CORP  1.600% 04/20/30 .. ..02/01/2022 ... |RBC Capital Markets . 6,408,000 [..

437076-CP-5 ......... [HOME DEPOT INC  3.250% 04/15/32 ..... 11/04/2022 ... |KeyBanc Capital Mkts 2,919,000 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous ( 26,263,717 27,483,000 114,372
2509999997. Total - Bonds - Part 3 38,491,452 39,690,501 129,753
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 38,491,452 39,690,501 129,753
4509999997. Total - Preferred Stocks - Part 3 0

4509999998. Total - Preferred Stocks - Part 5 0

4509999999. Total - Preferred Stocks 0
403949-10-0 ......... HF SINCLAIR CORP ...00/28/2022 ... | IS] EQUity RESEAICH SAIES ....eveuiuireiatieiiiteeteetiete ettt sttt sttt sttt sttt eie e b b e beenesneenes [orennene e 38,800.000 |vvveuvereeeeeeeenns 2,029,434 |...

629183-10-3 . .. | EATON CORP PLC ... ..09/26/2022

ISI Equity Research Sales .......
Strategas Research Partners .

5,000.000 |..

.668, 163

5019999999. Subtotal - Common

olo|lo|lo|lo|loo|o|e|e

2,697,597
5989999997. Total - Common Stocks - Part 3 2,697,597
5989999998. Total - Common Stocks - Part 5 2,346,280
5989999999. Total - Common Stocks 5,043,877
5999999999. Total - Preferred and Common Stocks 5,043,877
6009999999 - Totals 43,535,329 XXX 129,753




I4E

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
GNMA GTD PASS THRU POOL 004450  6.500%
36202E-5K-1 .. | 05/20/39 ..eevuueieeieniaeeeeeenn e eeeeeee e eeeen | s ..12/01/2022 .| Paydown ...eeenereeemnniesfoeeeenieeeeeeis e 15,278 [t 15,278 |eeeees 16,218 [ooeeeeeeeeeee 16,013 |oeeeeeieeeeee (1) (WL10))] T [ T (740) |-veeeeeeennn [ P 15,278 |oveeiieeieeeee [V [V (U O 546 |..05/20/2039 .
GNMA GTD PASS THRU POOL 003881  7.000%
36202E-J2-6 .. |07/20/36 ...eeeeeeeeeeeeeee e | s ..12/01/2022 .| Paydown ..07/20/2036 .
GNMA GTD PASS THRU POOL 004030  7.000%
36202E-PP-8 .. |09/20/37 ...eeeeeeeeeeeeeeeeee e eeennn | e .12/01/2022 . | Paydown ... ..09/20/2037 .
GNMA GTD PASS THRU POOL 671112 6.500%
36295H-R9-3 ...| 08/15/37 ..o | e ..12/01/2022 .| Paydown ....eeeieeeriniees feeenn e [ 198 oo LS PO 205 [oeiieeieiies 204 | [ IR [(5)] (U (B) |+eeemmneeeees [V PO 198 |oveeeiieieeenes [V [V (U R 7 (..08/15/2037 .
GNMA GTD PASS THRU POOL 701591  6.500%
36296U-NG-1 .. | 01/15/39 ... ..12/01/2022 . | Paydown .. .39 | .. 398].. 419 . 47 .398 |. ..01/15/2039 .

383786-2Y-3 ..

GNMA 13 8 B 3.000% 01/20/43

..12/01/2022 .

Paydown .

125,846

. 125,846 ..

.126,868 |..

. 126,798

..125,846 |.

..01/20/2043 .

912810-EM-6 .. | UNITED STATES TREAS BDS  7.250% 08/15/22 .| ....... ..08/15/2022 . [Maturity ... 3,000,000 [.......... 3,000,000 ......... 3,918,125 3,062,230 |.. (62 230)]... .. . .. ..3,000,000 |.... . ..08/15/2022 .

0109999999. Subtotal - Bonds - U.S. Governments 3,151,387 3,151,387 4,071,851 3,215,619 (64,232) 0 (64 232) 3,151,387 220 106 XXX
FAIRFAX CNTY VA AUTH WTR REV REF  5.000% Redemption

303891-YA-7 .. | 04/01/29 ..ooooiiiiiiiiiiiiiice e e ..04/01/2022 . {100.0000 ... ..1,000,000 |.......... 1,000,000 |......... 1,181,810 |......... 1,006,412 |.. ..(6,412) ... .. 25,000 [..04/01/2029 .
FHLMC 30 YR

3128M4-AX-1 .. |6.000% 12/01/36 ..eevvvvvreeaiiiiiieeieiiiiiiee | e .. 12/0172022 . [Paydown .......ccovveeiennfornininiiiiiis e 3,109 | 3,109 (e 3,312 | 3,287 | (V) AR [Q14:))] PPN (VN FORR LG | S o 1 | | | s 87 (.. 12/01/2036 .
FHLMC 30 YR GOLD PC GRP POOL G08632

3128MJ-V2-3 .. | 3.500% 03/01/45 ..eovveiiiiiiiiieiiiiiiieeeeiis | e .12/01/2022 . | Paydoun ... ..15,728 |... .. 16,493 |.. .. (765)]... ..03/01/2045 .
FHLMC 30 YR GOLD PC

3128MJ-VV=-9 .. | 3.500% 02/01/45 ..eovveriiiiiiiiiiiiiiiiieeeeiis | e ..12/0172022 . [Paydown ......ccouveeneeisfornnenniiinis [ 31,028 |.uvvieennns 31,028 ..o 32,511 [ 32,478 [overeiiiiiinns (V) EIRR (1,450)]...cvveeeennns (VN FORORRR (1,450) ..02/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL GO08642

3128MJ-WC-0 .. | 4.000% 05/01/45 ...oevveriniiiiiiaieiiiiiieeeeis | e .12/01/2022 . [Paydown ... .0 ..(2,482)[... ..(2,482) ... ..05/01/2045 .
FHLMC 30 YR GOLD PC

3128MJ-X7-0 .. | 3.000% 04/01/46 .....vvvvveeiiiiiiiiaiiiiiieeeen | e ..12/0172022 . [Paydown ......ccovvvereniifornninniiiiiinis e 79,574 [cvveeeiiiiil 79,574 i 81,663 |...ccuvnnenn 81,600 |...ovevieennnns (V) AR (07| R (VN FORORRR (177 RO [V O 79,574 | (U SO (VN F [V O 966 |..04/01/2046 .
FHLMC 30 YR GOLD PC GRP POOL GO8681

3128MJ-XK-1 .. | 3.500% 12/01/45 ..evvveiniiiiiiiiiiiiiieeeeis | e .12/0172022 . |Paydown ....ooeeeeinnennnns forniennii L 38,090 |.uvvieeannns 38,090 [...ccennnnnns 39,733 [oevieeinnns 39,69 |...ccciiiiennn. (V) EIRR (1,609)].cceiiiiiinn. (VN FORORRR (1,609) [ooeeeeiiiienns [V O 38,090 [.vviiiiiinns (U S (VN E [V O 535 |..12/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL GO8705

3128MJ-YB-0 .. | 3.000% 05/01/46 .....ovvvveeiiiiiiinieiiiiiiieeen | e .. 12/0172022 . |Paydown .......ocouveveeenfornennannn i 213,550 |ooeeeiiies 213,551 [oooeeeenn. 218,806 |............ 218,654 | (V) EIRR (5,103)]...vvveieennns (VN FORORRR (5,103) |.evvvviiieannns [\ T 213,551 [oeieiiiiiiis (U S (VN E [V PO 2,658 |..05/01/2046 .
FHLMC 30 YR GOLD PC GRP POOL C91748

3128P7-5H-2 ...| 3.500% 02/01/34 ...ovveiiiiiiiiiiiiiiiiiiieeeeiis e .12/0172022 . |Paydown ....coeeeennneinenforniieinn [ 101,791 |oeens 101,791 [ 105,099 |............ 104,528 [oooeonniinnnnn. (V) EIRR (2,737)]vvveiaeenins (VN FORORRR (2,737) oo 0 foeenenn. 101,791 | (U S (VN E [V AU 1,724 1..02/01/2034 .
FHLMC 30 YR GOLD PC GRP POOL Q08313

31326T-8A-6 .. | 4.000% 05/01/42 ....ovvveiniiiiiiiaiiiiiiineeeein | e ..12/0172022 . [Paydown ......ccovvvereniifornninniiiiiinis e 25,807 [cuveeiennnes 25,807 |...uvvennnn 27,532 [ovvveeannns 27,448 |ooooeeiiiis (V) AR [Q=1 )] A (VN FORORRR (1,951) | [V O 25,807 |.iiiiiiinns (U SO (VN E [V O 533 ]..05/01/2042 .
FHLMC 30 YR GOLD PC GRP POOL Q08998

31326U-KK-9 .. | 3.500% 06/01/42 ....oovveeniiiiiiaaiiiiiiieeeen | e .12/0172022 . |Paydown ....ceeeveinneenneforneennii L 55,271 [cuveeeeniins 55,271 | 56,739 |..uvveeennnnn 56,651 [c.oveeiiiiiinns (V) EIRR (1,380)] e (VN FORORRR (1,380) [oeeeeiiiiieens [V O 85,271 |eiiiieiins (U S (VN E [V O 861 (..06/01/2042 .
FHLMC 30 YR GOLD PC GRP POOL 026104

3132M6-NV-8 .. | 4.000% 05/01/44 ....ooveviniiiiiiiiiiiiiiieeeen | e ..12/0172022 . [Paydown ......cccouveveeeisfornnenniiiiiinis e 44,637 [ooeeeeennns 44,637 ... 47,029 |...oeeennn. 46,909 [...oooiinninnns (V) EIRR (2,272) ] (VN FORORRR (2,272) | [V O 44,637 | (U S (VN E [V O 499 1..05/01/2044 .

3137BR-7J-8 ..

3138EE-RL-5 ..

3138WG-DN-1 ..

313920-H.-9 ...

314086-ZH-3 ..

314106-KU-6 ..

31412F-H4-8 ..

314120-A9-9 ..

31418A-W-T7 ..

491552-UY-9 ...

FHLNC CllD SER 4508 OV PAC  8.500% 01/15/55
NI
04/01/42
FNIA PASS THRU POOL ASG408  3.500%

01/01/46 ...
FHLMC REMIC

06/15/32 vvveeeiiiiiiiieei
FNMA PASS THRU POOL 851344  6.500%
02/01/36 vvvvveeieiiiiiie e
FNMA PASS THRU POOL 888707  7.500%
10701737 oo
FNMA PASS THRU POOL 923751  7.000%
04/01/37 vttt
FNMA PASS THRU POOL 928932  6.500%
/01737 oo
FNMA PASS THRU POOL MA1527  3.000%
08/01/33 eveiieiiiiiiiee e
KENTUCKY ST TURNPIKE ECON TAXABLE DEV ROAD
SER B REV  5.244% 07/01/25 ...oooovvvenennn.

..08/01/2022 .

..12/01/2022 .

12/01/2022 .

..12/01/2022 .

12/01/2022 .

..12/01/2022 .

12/01/2022 .

..12/01/2022 .

12/01/2022 .

..07/01/2022 .

Paydown ....

Paydown

Paydown ....

Paydown
Paydown
Paydown
Paydown
Paydown

Paydown

Redempt ion

100.0000

..(3,123)]...

............ (1,175)

. (3,123) ...

.. (1,622)|...

..01/15/2055 .

..04/01/2042 .

..01/01/2046 .

..06/15/2032 .

..02/01/2036 .

..10/01/2037 .

..04/01/2037 .

..11/01/2037 .

..08/01/2033 .

..07/01/2025 .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,224,857 2,224,859 2,463,249 2,260,217 0 (835,357) 0 (835,357) 0 2,224,858 0 0 0 49,189 XXX
Redempt ion
713448-CX-4 .. |PEPSICO INC ~ 3.100% 07/17/22 ..evvvvvvvvnnnn | ennnns ..05/17/2022 . 100.0%00 ................................................ 2,000,000 |..cvunnnns 2,000,000 |......... 1,995,840 |.......... 1,999,317 [oooiiiiiinnnnnns [N N 369 [ceveniiiiinnnnns [V O 369 [.ooiiiiinnnnnns [V PO 1,999,686 |......coeeeenne 0 ..07/17/2022 .
718546-AC-8 .. |PHILLIPS 66  4.300% 04/01/22 ..04/01/2022 . | Maturity .. 124,000 |... 124,000 |.eevennnnnee 130,780 ... 124,270 |.. 0. .0 124,000 |.... 0. ..04/01/2022 .
94974B-FC-9 ...| WELLS FARGO & CO  3.500% 03/08/22 . ..03/08/2022 . | Maturity .. ...2,000,000 |.......... 2,000,000 |......... 2,077,860 ..2,002,358 |.. 0. . ..0]........2,000,000 |.... .. 0. ..03/08/2022 .
1109999999. Subtotal - Bonds - Industrlal and Mlscellaneous (Unafflllated) 4,124,000 4,124,000 4,204,480 4,125,945 0 0 0 4,123,686 0 XXX
2509999997. Total - Bonds - Part 4 9,500,244 9,500,246 10,739,580 9,601,781 0 (101,849) 0 (101,849) 0 9,499,931 0 314 314 358,627 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 9,500,244 9,500,246 10,739,580 9,601,781 0 (101,849) 0 (101,849) 0 9,499,931 0 314 314 358,627 XXX
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 0 0 0 0 0 0 0 0 0
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0
03027X-10-0 ...| AMERICAN TOWER CORP REIT ....evvvnvvvvinnnnnnnnns [ eeeens ..06/13/2022 .| Various . 5,000.000 1,224,020 |. . 1,179,104 |.. . (283,3%)). 0. . (283,3%) L0 el 1,179,104 . 0
037833-10-0 ...| APPLE INC ...eeveeennn ..12/09/2022 . |Various . ..48,000.000 7,958,949 01,131,948 |.. ..(7,391,412)|. 0[......(7,391,412) 0 ]eennn 1,131,048 . 0
075887-10-9 ...| BECTON DICKINSON & CO . P ..04/01/2022 .| Spin Off ..ovvvviiniiiies i 0.000 |... s s e (2,407)]. .0 ...21,350 ... .0
166764-10-0 ...| CHEVRON CORP ....cevveeeeeeieeee e eeeeieeeeeeens [ eeeees ..10/28/2022 . |KeyBanc Capital Mkts ...|......... 4,510.000 |eeunnnnnnns 809,439 |..eeeieeeeeieeeeeen [oeeeeeiians 188,958 |............ 529,249 [........ (340,290) 0
Strategas Research
191216-10-0 ...| COCA COLA €O .evveeeeeeeennieeeeeeene e e eeenies [ eeeeens ..01/13/2022 . |Partners ......c.occeveeees |oeennnnn 28,193.000 |.eeeenn 1,714,163 [ e 1,236,982 |......... 1,669,308 |........ (432,326) [V 477,181 | 477,181
278865-10-0 ... ECOLAB INC ...evvviiiiiiiiiiiiiiniiiiirciiniieeees [ eeeeees ..06/02/2022 .| Cowen & Company LLC ... ... 3,000.000 |... .. 194,971 . (508,799)).... .0 . 308,565 |......... 308,565 |...
291011-10-4 ... | EMERSON ELECTRIC CO ..12/09/2022 .| Various ..1,800.000 |... ceeeennn (74,287)].... 0. 718,737 |l 78,737 ...
371901-10-9 ...| GENTEX CORP ..02/10/2022 .| JP Morgan .. .oenn(1,316,274)].... .0 [....... 1,085,389 |....... 1,085,389 |...
46625H-10-0 ... | JPMORGAN CHASE & COMPANY .. ..12/09/2022 .| Various .........ceeeeeeenn |oeeenn..17,000.000 |......... 2,247,900 |.eeemvneneeeeennnnnns feennnn... 1,886,841 |..........2,691,950 |........ (805, 109).... eei0 foennn.. 361,088 |......... 361,058 |...
713448-10-8 ...|PEPSICO INC ..056/03/2022 . | MKM Partners LLC . Y Y 8- 74 I PO .Y V. [\ I IS (270,541)].... o0 feenn..... 268,767
747525-10-3 ... | QUALCOMM INC ... ..02/10/2022 .| Various .. 1,460,228 |... ..(1,048,240)).... o0 [....... 1,045,508

Strategas Research
..05/20/2022 . |Par tners
..10/28/2022 . | Various .
..09/07/2022 . |Various .
Strategas Researcl
92343V-10-4 ... | VERIZON COMMUNICATIONS ..01/13/2022 . |Partners ...

G1151C-10-1 ... | ACCENTURE PLC IRELAND PLC SHS . ..08/26/2022 . |Various ....

842587-10-7 ... SOUTHERN CO .....
882508-10-4 ...| TEXAS INSTRUMENTS INC
911312-10-6 ... | UNITED PARCEL SERVICE INC CL B

..11,500.000
8,000.000
..10,000.000

..20,000.000 ...
..9,000.000 ...

844,436
1,333,669

1,820,461 |.

... 1,069,029 |...
...2,860,786 |...

[ R 1,031,377

386,820

.560,132 |..
. 1,020,543 |..
1,070,648 |..

. (228,538)|.
. (487,217)|.
..(1,072,752)|.

e (7,824)].
..(3,344,130)|....

. (228,538)
. (487,217)
..(1,072,752)

............ (7,824))...

....... (3,344,130) |....

. 1 020 543 |.
..1,070,648 |.

..1,031,377 |....
386,820 |....

...37,652

284,304 |.
. 313,126 |
. 749,813 |.

2,473,966 |....

5019999999 Subtotal - Common Stocks Industrlal and Miscellaneous (Unaffiliated) Publicly

Traded 26,137,993 XXX 11,171,529 28,785,030 (17,613,502) 0 0 (17,613,502) 0 11,171,529 0 14,966,465 14,966, 465 236,374 XXX
Strategas Research

464287-23-4 ... | ISHARES MSCI EMERGING MKT DX FD ETF ........ |....... ..03/29/2022 . | Partners ...8,000.000 ... ... 306,565 o (84,288) e O | 0 e (84,234)|... .0 L0 ...60,305 |....

464287-46-5 ... | ISHARES MSCI EAFE IDX FD ETF ......ccceeeccenns [ ennnes ..05/03/2022 . [ MKM Partners LLC . ...8,000.000 |... . ... 310,322 . (319,118)).... .. .. (319,118) |... 0. ...0].. L241,32%5 |........ . ..
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 918 517 XXX 616,887 1 020,240 (403,352) 0 0 (403,362) 0 616 887 0 301,630 301 630 1 513 XXX
5989999997. Total - Common Stocks - Part 4 27,056,510 XXX 11,788,416 29,805,270 (18,016,854) 0 0 (18,016,854) 0 11,788,416 0 15,268,095 15,268,095 237,887 XXX
5989999998. Total - Common Stocks - Part 5 2,518,737 XXX 2,346,280 0 0 0 0 0 0 2,346,280 0 172,455 172,455 8,068 XXX
5989999999. Total - Common Stocks 29,575,247 XXX 14,134,696 29,805,270 (18,016,854) 0 0 (18,016,854) 0 14,134,696 0 15,440,550 15,440,550 245,955 XXX
5999999999. Total - Preferred and Common Stocks 29,575,247 XXX 14,134,696 29,806,270 (18,016,854) 0 0 (18,016,854) 0 14,134,696 0 15,440,550 15,440,550 245,955 XXX
6009999999 - Totals 39,075,491 XXX 24,874,276 39,407,051 (18,016,854) (101,849) 0 (18,118,703) 0 23,634,627 0 15,440,864 15,440,864 604,582 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
2509999998. Total - Bonds 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
Strategas Research
244199-10-5 ...[DEERE & CO ..eevvvvvvvnnnnnnnnnnninnninnnnnnnes [ eeeeees ..08/26/2022 .| ISI Equity Research Sales ...... ..12/09/2022 . |Partners .........cccceeeeeen |oennnn... 3,000,000 |....... 1,162,343 |....... 1,315,851 |... 0 o0 s 153,507 ...0
20082K-10-5 .. [EMBECTA CORP ..04/01/2022 .| Spin Off .......ooooiiiiiiiis .04/13/2022 . |Morgan Stanley .. K (VN TN | N N 1,667 |... .0
65494J-10-3 ...[LINDE PLC . ..08/26/2022 .| 18| Equity Research Sales ...... ..10/28/2022 .| William Blair & Co ....... ..........4,000.000 |....... 1,162,587 e 0. L0 17,281 .. ...0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 2,346,280 2,518,737 2,346,280 0 0 0 0 0 0 172,455 172,455 8,068 0
5989999998. Total - Common Stocks 2,346,280 2,518,737 2,346,280 0 0 0 0 0 0 172,455 172,455 8,068 0
5999999999. Total - Preferred and Common Stocks 2,346,280 2,518,737 2,346,280 0 0 0 0 0 0 172,455 172,455 8,068 0

g1

6009999999 - Totals 2,346,280 2,518,737 2,346,280 0 0 0 0 0 0 172,455 172,455




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

Schedule E - Part 1 - Month End Depository Balances

NONE

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3 4 5 6

Code Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po

ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

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

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

31846V-41-9 .......
61747C-58-2 .......
94975H-29-6 .......

MORGAN STANLEY INSTL LIQUIDITY TREAS

. | ALLSPRING TREASURY PLUS MM INST . ittttttet ittt ettt ettt ettt et ettt Lo et e ettt e e et e ettt et e e et e et e et e et b bt e et ettt e e e e eatbeeaeeas

FIRST AMER TREAS OBLIG CL V' oeeeeeettiiiee ettt e e e e bbb e e e e e e bbb et e e e e e bbb e e e e e e e s bbb e e e e e e s b be b e e e e e abbe e e e e e e sbbneaaeeannes

U R 12/31/2022 ..........
JUPT R 12/31/2022 ..........
...................... 12/31/2022 ..........

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

8609999999

- Total Cash Equivalents

9,598,276

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

Number
1A

coococoo
w
w

.0
.0
0

.0 1G.$ ...



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Select Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

1. AlEbama ..o AL [ ] e

2. AIASKA ..o A AR ] s

3. ANZONA el AZ || s

4. Arkansas ..........cccceeeceveeeeeeene. AR o B...... Multiple Purposes

5. California ......coceeeeeeeieeiiiieci e CA s | s

6. Colorado .......ccoevvvnvniiniiniinicneedCO i | s

7. ConNeCtiCUt ....c..eeeeeeeieeeieeeee . CT s | s

8. Delaware ..........ccccceeeeeeveveneene. DE oo B...... Multiple Purposes ...

9. District of Columbia .................... DC |..... B...... Workers Comp ..o
10, Florida .....cccooveviiiiiiiiiiiiiciiee
11, GE0rgia .cooeeeeeieeieeieeieeeesees
12, Hawalii .cccoooovieiiiiiiiiiicicices
13, 1daho .o
14, OIS ..o
15, Indiana .......cccoeiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....cccocveiiiiiii e
21. Maryland
22. Massachusetts ...........c.ccceceeennne MA it ] s [ [V [V [V 0
23. Michigan ........ccccoeueveveeereierererennns MU oo ciriee| e [ee ettt (V1 [V [V 0
24, MINNESOta ....coovevneiiieeieene MIN [ e ] s e [V [V [V 0
25.  MiSSISSIPPI cvovveveveverereieeeeee MS it i | et [ee e (V1 [V [V 0
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooeviiniiiieieeeen,
30. New Hampshire .........c.ccccoeveunn. NH i e e [t [0 [0 [0 0
31, New JEersey ......coceveeveniesienienns
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovvieiiiirir
37. Oklahoma ...
38, Oregon ....cccovrininiiiiineeenes
39. Pennsylvania ..............c.cccceuennnn. PA [ | e [oeee et (V1 [V [V 0
40. Rhode Island .........ccccovivierereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........c.cceveveveneee SC et cevvee| et [ee e (V1 [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e e [V [V [V 0
43, TenNeSsSee ......ccceovveevevevevererennn TN oot ceiiies] ettt fersese et (V1 [V [V 0
44, TeXaS .eooovieiieiiieieeeeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeeeeeeeeeeeeee
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ............ccccceeu... AS e et | e e [V [V [V 0
53.  GUAM ..cocveeieeeeeeeeieeeee e GU i ervee| e et (V1 [V [V 0
54.  Puerto RiCO ......ccoverveuererciinne PR oo et | et e [V [V [V 0
55. U.S.Virgin Islands ...........ccccccu..... VI [ e | e e (V1 [V [V 0
56. Northern Mariana Islands ........... MP it cirii] s [ [V [V [V 0
57. Canada
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 2,319,834 2,306,478 2,705,262 2,671,312

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)
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