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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

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. GOVEIMMENLS .....covvreiiiiiiiieieieieeeeeie et s 53,296,563 |............ 9.205 |........ 53,296,563 |.....cccoovvrrennn 0 i 53,296,563 |............. 9.205
1.02 All Other GOVEIMMENLS .........oovveeeeeeieieiieieeeeeeeee e s 8,837,962 |............ 1.526 |......... 8,837,961 oo 0 | 8,837,961 |............ 1.526
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [reeeeeereeeeeeeenes [0 Y | IS [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEET ...t 4,743,463 |............. 0.819 |......... 4,743,463 |.....cooveveen 0 o 4,743,463 |............. 0.819
1.06 Industrial and MISCEIIANEOUS .............ccceeveiereeereieeeeeeeeeeieeeee e e 80,770,415 |............ 13.950 |........ 80,770,415 [ O [ 80,770,415 |........... 13.950
1.07 HyDrid SECUMHES ....vovivieiiiiieteteieieee et [ 0.000 [.eeeevverrennes O fooreeeeeireeeens O o (O 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 L0 .. .
1.11 Unaffiliated certificates of d@POSIt ............cccvcveeveveeeireeieeceeceecereeeee e 0fiieeeenn 0,000 [ O fooreeeeeireeeens O o [0 I 0.000
1.12 Total long-terM DONAS ........c.cvveececeeeeeeeeececeeeeeeee e 147,648,403 |............25.501 |...... 147,648,402 |.......ocoocveee 0 | 147,648,402 |........... 25.501
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) ....................foreeeecccicnene. (V) 0.000 [reeeeeereeeeeeenenes O oo O o (I 0.000
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 ...........cccoevrnenicncncn oo 293,320,145 |............ 50.661 |...... 293,320,145 (..o O e 293,320,145 |.......... 50.661
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 fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee O fooeeeeeirieees O o (O 0.000
3.09 Total COMMON STOCKS .....c.cveeeeeieiiicrerireeieie e e 293,320,145 |............ 50.661 |...... 293,320,145 | O [ 293,320,145 |........... 50.661
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e . .
4.04 Mezzanine real eState 10aNS ..........coveueririiecennceersneee oo [V 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ..........cceeuereeeriririeeeieeieeeeseseeeeeeeee e 50,276,878 |............. 8.684 |....... 50,276,878 |........ceeeeen 0 [ 50,276,878 |............. 8.684
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 real ESTAte .......c.oeuiiiieeeeeeeeeeee e e 50,276,878 |............. 8.684 |........ 50,276,878 |......ceeeeeeeen O [ 50,276,878 |............. 8.684
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccooviiireininnnneeeeeeneseseseseeeeene oo 3,687,853 |.............. 0.637 |........ 3,687,853 | 0 e 3,687,853 |............. 0.637
6.02 Cash equivalents (Schedule E, Part 2) ...........ccocoeeeeierenininsseeeeens froeene 83,756,722 |........... 14.466 |........ 83,756,722 |...covveeieenn 0 e 83,756,722 |.......... 14.466
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 .....................|occoe... 87,444,575 |............ 15.103 |........ 87,444 575 | O [ 87,444 575 |........... 15.103
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 578,990,001 100.000 578,989,999 578,989,999 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiiiiririetetetetese ettt bt etese sttt sesse bt sesese e sessesesesebesesesese s s s s ebesesese st s ss s e s ebebesesane e <eesesnanesenanas 52,300,638
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........ciiiiiiiiitiie ittt bbb bbb bbb e s e sreeresresresbeetesteeaeeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.oiuiiiiieieeeeeececce ettt seas e eeesebebebeeeae e senees 6,832 ..o 6,832
Current year change in encumbrances:

3.1 TOtAlS, PArt 1, COIUMN T3 ....ooiieieiiiiieeeetetet ettt ettt ettt s e ee st a et et et e s e se s ee e s et e s eb et esess s es et et e s et eseseseas s as et ese b et esesnss s sseseseseseses bbb ebee et et st ea et bbb st 0

3.2 TOtAlS, Pt 3, COIUMN 17 .ttt ettt te et ee bbb ee b e E b8 £ e R b £ eh L E b ot b bttt 2o s emsnsma et enen et et en 0 e 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ...ttt ettt ettt et e st e eae e sheesheeoh £ e bt e bt e a bt ea et ea e e eae e oh e e ehe e b e e bt e beem bt eabeemeeeaeeabeens oemeeseeseesaeesteenseennens 0
Deduct amounts received on diSpoSsals, Part 3, COIUMN 15 ...ttt ettt e et e sbeesheesbeesbe e beeaseeasesasesheesheesbeesbeenbeeabeenseanseeaseeseeas Seeeesseeaeesaeeaaesaeeaaeaiaeas 0

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiieiietetire ettt ettt ee bbb te bbb e E b b€ eE b b £t E b o bbbttt 2o enensnsea et s e s e s s 0

6.2 TOtAlS, PArt 3, COIUMN T3 ... .uuitiiiiiieieietetet ettt ettt et et se e e st e s et et et e s ese s es e s et et es et esess s eses et et et eseseseas s es et e s et et esesess s eseseseseseses bbb ebee et et neea bt ebebeeeae e 0 0
Deduct current year’s other than temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....ovvieieieieie ettt ettt ettt e ettt et et e s e se s es e s et et es et esess e es et et et et e s eseseas s es et e s et et esesess s eseseseseseses bbb ebee et neneea bt ebeb et 0

7.2 TOLAIS, Pt 3, COIUMN 10 ...utiiietieietiereie ettt te e b e et ee b b e £s e h e oot E b b1 £ e b b e E e E b b e 2ot b ettt e o s emsns et et nnen et e s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiieieitetiie ettt b bbb h bt E bbbt h bbbttt bbbttt en e et s s en e 2,030,592

8.2 TOtAlS, PArt 3, COIUMN 9 .....oeieieeeececeeteee ettt ee ettt e e s s e et et e s es e s saetetesesnssseseseseseesssetesesasensssesesesasensssesesesaseessssaesasasanas 16t aestEeb e b e ne ettt en e s 0 2,030,592
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........cceururuereriiriiririsietetetesesest st stsse e sesesesest st sssse s sesesese e s s s esesese ssesessnesenenas 50,276,878
[D2=o [0 o) =T M To o E=To (4 a 11 C=To JR= 0 a Lo TN L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........ceuiuiiiiriiiiiiieteterisitst st tetetetesesese st ssssesetesesesesesssessesesesesesessssssssesesesesesesssssesesesesans oeseseneseasinaes 50,276,878

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOF VAT .........ciiiiiiiiiie et —see e e e e e e e e e e e e e e eeneea
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbb bbbt bbbttt b e aR e e a e e b e s b e sbesbesteeaeeaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e et e e st e e st e aae oeabeeabeeabe et e et e et e aaeeaReeas eeesseesseaseeaaeeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T i TR o1 10 o e PP PPRRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..o b bbbt bbbt b b e 0o b e se e b e 0o b e e b e e b e e h e e b b e e b e b e saebe 220 A 8 SRS AR SR L AR e R L AR e R e e b e R e e b e bt ebesebeses st
P aXeTo (U= o) e Tt oTU o | OO PRTS
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9 .............. . e . R R B ¢ttt eeeeeareeae e

5.2 Totals, Part 3, Column 8 ..... PRI W Y T W W T Y

Total gain (loss) on disposals, Part 3, Column 18 NG . ... Y ! e FE SR
Deduct amounts received on disposals, Part 3, CHImn ... \GR......... A ..... )

Deduct amortization of premium and mortgage i ] et e L e s
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..ot b e b e b et b e bbb b e s b b e b b e e b e e bt b e e e b e R e SR e R e e s e b e b e bbbt b e

O e = R o Ty A o] [0 T T O OSSR
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.ccuiiiiiiiiiiiiiiiieieeeieieies —eeeeee e
TOtal VAIUBLION @IIOWENCE ... .ottt h e et et e et et e e e e S E e H e SRt SR e e R e SR e 4R e 4R e e R e £ R £ e R e e e e e E e SR e e R e SR e £ ee e R e e R e e R e e ee e e e e ReeEe e Reeeeeeeeaeas SR e E e e e bbbt
ST o] ol = I (g T= Y B o TU T R
Deduct total NONAAMIEA @MOUNLS ..ot e et e e oo e oo et e e e £ e e e e e e e e e h e e R e SR e e R e SR e e R e e R e £ R oo R e e e e e R e e e e e e e eheeeeeeeeeeeeeaae s S0eas e b e b et et e e e e

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......oiiiiiiiiiiiiie ettt bbb e e e e e e e e e e eaees

S102



© ® N o

10.

1.
12.
13.

-

> N

© N o o

10.
1.
12.
13.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI ............cceuruiiiiiriiieieteteteset ettt tesee st st s et betesesese e sesessebebesesese e s e s e sebebesesese e se s e s esesesesere e ses <oessanseeeneeenenans 300,000
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbb bbb bbbttt b e aa e s b e ereereeresbesaesaeeaeeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ..ottt eas eesseeanesbesareeareeareeareeas 0 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T8 .....vvivieiiieieieeetetet ettt ettt bt es et st s e st et et e s eae s es et et e s eb et esess e eses et eseseseseseas s es et e s et et esesess s ss s se s et et es bbb ebee et et st ea bt ebeb et 0
3.2 TOtAIS, PArt 3, COIUMN T2 ....oiuiiiiiiiiiiiieieietetet ettt sttt ettt ettt s e b be s e s ese e se s e es s e b et e s ese e e s s s e s e s e s e s e st e ee s e s b e b e s e s e st e se s s bbb es s s es e e s sese e nenenesnanana 0 e 0
AACCTUAI OF GISCOUNT .......cvovieececeet ettt ee et te e s es s e saeteseseessaesetesesesssssaesesesesssseeesesesensssetesasesaesssesesasesensssetesesesnsssetesasaeensssesasesessnsesesesesessssnsesesesassnsns eb s tscheb et ettt caetetennae 0

Unrealized valuation increase (decrease):

LTS e = ST = IR 7107 Vo Y TSP 0

5.2 TOLAIS, PArt 3, COIUMN 9 ...ttt ettt b et ee bbb ee b4 40 E b e £ e LR b £t h e b e e ot b ettt 2o e en s et et es e et s 0 e 0
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN T ... ..ottt ettt ettt a et s et e sh e e sheeeh e e bt e bt e a bt ea et ea et ehe e £h e e Ahe e b e e bt e b e em bt embeeaeeeaeeabeeas oemeeseeseesseenteenseaneens 0
Deduct amounts received on diSPoSalS, Part 3, COIUMN 16 ........cciiiiiiiiiiiit ettt ettt ettt et e eteesbeesteesbe e beeabeeaseesseassesseeebeeebeesbeenbeenbeenbeenseenseasaeas Seseeseeeneesaesaaesaeeaaeaaaeas 0
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiei ettt e et e eaeesae e st e se e s e easeeaeeeaeeea e e eseeas e e s e e s e eaeeaaseeaeeemeeemeeeaeeaseesaes Sheeesseessenssenseeaeeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovvieieieiieie ettt ettt ettt ettt ae ettt e b e s et e s e se e es e s et et eb et esess s es et et et et esesessas s es et e s et esesesess s eseseseseseses bbb ebee et st neea e b bbb neeae e 0

9.2 TOtAIS, Pt 3, COIUMN 14 ..ottt ettt b et te bbb te bbb et s e E b b e £ ee LR b £t h b e 2ot E ettt 2o s ensn s et et enen s na et s s 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bt E e E b £t E b2 E ot E b b e s et E bbbt bbb e nsna et et e s ennsna et en e 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oieiueieieiee ettt ettt et ea e e e et se b s sese s ee s s s e s et et et e s e as s es s e s e s et e s e s e se e s es s e s et et esess s as s sesa se e e bbbt eae et e e bebetis 0 e 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-T-849-T0) .......cccceieiiririririsieretetisiise sttt ses et sesee st ssssesesesesans <sessmeseesesseaenans 300,000
[D2=To [0 o) =T Mo o E=To (g g 1L C=To IR= a0 Lo 0L OO 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciiiiiiiiiiiiteieietiit st ettt sttt ettt s e st b sese e e s s e s esesebesesese e ssssesesesenen oesesesessannenananas 300,000

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteteteeeescaete et esessssesetesesessssesesesesessssssesesesessssssesasesensssesesasesnssastesessssnssansesans seessscscaesns 427,925,016
.................. 73,323,720
...187,347

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

JaXeTe (U= o) e TotoTU o | USROS URRPRO

Unrealized valuation increase (decrease):

4.1. Part 1, Column 12 .(249,680)
4.2, Part 2, SECHON 1, COIUMN 15 .....voiiiiicieieiiieeeee ettt s et s et s bt et s s s st et s s s sesennas .0
4.3. Part 2, SECHON 2, COIUMN 13 .....ooicceceeee ettt ettt et e s es e s s s s s s ae s e s s s s sesesesas s ansssesssasssssssssesansanansesanas ..5,826,655

4.4. Part 4, Column 11 5,576,975
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiuiiiiiceceete e eeee ettt et e eaete et eseessseae st e s esssastesesesessssssesesesensssssesesasessssssetesesensssesesasssensnsnsesasasansnen fesessasscsesns (1,761,118)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.cooiuiuiiiiuieieeeeieeeeeeteeee et ee ettt et e s et et e s e s es e s et eas et eassessaseeseseeneaeeneaen 64,028,531
DedUCt aMOTHZAtION OF PIEMIUM ........vvececeeteteeececeeeeeeteee e ceeeeeete s s saeaeeete s s sssassesesesessssssesesesessssssssesasesssssseseses s sssnssses s s sssssnsesasansesssss et s s nsnsssesesasssssansns <hesesesstsseesesasnan 274,971

Total foreign exchange change in book/adjusted carrying value:

LTS R =Y TR 0713731 e TSROSO 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt ettt h b e b st h b et ettt s b et et tatae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiuieieiieieieteteee e eeeeeee e e eesees e e e esesesesee s e s eseseee e e e s eseseeee e e s eseseees e e seseees e e e s e seaesesesasnas Soisnenseeebss s s se s es 0

8.4, Part 4, COIUMN 15 ...ttt b ettt e b bt ee e E b bt E bbb £ eh b4 e £ eE bR b £ oS E b e £ et b bttt bbb s enensns et na et en 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN 14 L.ttt b £t E e E e e R b eo b4 £ oS E s £ oL E b1 £ e bbbt es bbb e enensnsna et en st et en 0

9.2. Part 2, SECHON 1, COIUMN 17 ..ottt e eeeee e e s es e e e 2 e sesesesee e e s eseeee e 222 s e s eeeeee e 2 s e s eeesee e e s e s eseeee e s e s e s esesesasnas Soisnsne et ebss s s ane e s es 0

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

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt ettt eae et et et et et et et e s ese s et e s e s et e b e s es s e s sses e s e s esesesesesessesas e s et e s e s esesesseses s et et e s eseas st esesesa bbb ebee et st ne e e e b bbb nenae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cooviiiiiiiiiiiiiiniicsescsi e 20,106
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-7T+8-9+10) ........ccceevivirereceereeeeeeeeeceeteesesesssseae et esesssssesesesessssssesesesessssesesasas seesesesascaes 440,968,545
(DTt Lot i (o) =TI aTeT g F=Te o Ty (=T o IR= T4 ToT USSR 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) ......c.ovvcueueieieeeeececeeieeeeeesceeae e eseeseeaetesesenssasaesesesesssssaesesesessssssesesasasssssesesesassssssssasanas £essssscsesans 440,968,545
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccoeeevveevreriiersee s oo 53,296,563 |......cccvunee. 49,086,226 |................. 53,256,723 |..cceeerene 53,756,357
Governments 2. CANAGA ... s 573,508 |.ccoeiine 553,852 .o 593,245 |...cocvvve 569,000
(Including all obligations guaranteed 3. Other Countries 8,264,453 7,850,851 8,414,932 8,356,000
by governments) 4. Totals 62,134,524 57,490,929 62,264,901 62,681,357
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
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 4,743,463 4,186,433 4,757,211 4,735,335
Industrial and Miscellaneous, SVO 8. United States .....coooveeieeeeeeeeeeeeeeee e 56,991,231 |..cocooveeen. 50,628,365 |................. 57,130,400 |.....c............ 57,077,301
Identified Fur}fis, Unaffilia}ted Bank 9. CANAUA ..o 4,529,772 ..o 4,227,548 | 4,549,548 ..o 4,495,000
Loans, Unafilated Cortiicates of 10._ Other Countries 19,249,412 17,065, 170 19,542,525 19,437,531
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 80,770,415 71,921,083 81,222,474 81,009,832
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 147,648,402 133,598,445 148,244,651 148,426,524
PREFERRED STOCKS 14.  United States .......ccceevvevveeieeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 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 .0 . .0 . ...0
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeee e
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 293,320,145 293,320,145 164,085,324
25. Total Common Stocks 293,320,145 293,320, 145 164,085,324
26. Total Stocks 293,320,145 293,320, 145 164,085,324
27. Total Bonds and Stocks 440,968,547 426,918,590 312,329,975
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.
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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

TANAIC T e e 8,950,566 |............. 34,818,691 |..cocoveene 4,283,934 |............... 5,243,372

1.2NAIC2..

T3 NAIC 3 o

TANAIC A .o

1.5NAICS ..

TBNAIC 6 ..o . .

1.7 Totals 8,950,566 34,818,691 53,296,563 36.1 34,763,717 24.8 53,296,563 0
2. All Other Governments

24 NAIC T e 3,112,583 |.....cooc. 4,120,067 |-.ovoeeeeeeernneieeeene O e 0 o 104,050 [ XXX oo 7,336,700 |.eoveeeceeeienenns 5.0 [oreiinns 9,253,514 | [T 6,763,192 | 573,508

2.2NAIC 2 oo O e 0 1394374 | O O O K e e 1,394,374 | 0.9 [ 1,391,509 [ 1.0 | 1,394,374 oo

2.3NAIC 3
24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

GoIs

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

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..

3.4 NAIC 4

3.5 NAIC 5

3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

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 256,554 1,977,219 1,630,324 686,314 193,062 XXX 4,743,463 3:2 8,162,242 5:8 4,743,463 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.
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

4
Over 10 Years
Through 20 Years

5
Over 20 Years

No

6
Maturity
Date

7

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1
6.2NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

............. 29,029,258

...16,046,345 |....

R 1,495 173

............. 13,560,788
..10,282,570

............... 1,848,543

.. 1,626,496 |.

............... 1,185,775

400,090 |...

9
Total from Col. 7
Prior Year

8
Col. 7 as a % of
Line 12.7

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

47,512,821

............... 2,111,754

.31,145,840 |.

....................... 32.2|............50,631,959

R 2,824,238

...33,261,563 |....

............. 39,120,405
.24,895,413 |..

............... 8,392,416
..6,250,427
............... 1,572,785

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

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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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.
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

15.5NAICS ...
15.6 NAIC6 ...

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e d) ... 14,208,160 |............. 69,945,235 |............. 19,475,046 |............... 7,778,229 |............... 1,482,877 | [V 112,889,547 103,923,623 |.............. 8,965,924
12.2NAIC 2 ... N , . ...16,046,345 |.... ..11,676,944 .. 1,626,496 |.. 400,090 |... 32,540,214 |.. .26,289,787 |.. ..6,250,427
123 NAIC 3 e [(S) R 1,59 |..cocvoveee 1,495,173 [ 614,985 |.................. 106,888 |.........cooveverrrerrnee 0 [ 0 o 2,218,642 .o 15 o XX e e XXX e o 645,857 |.....co........ 1,572,785
124 NAIC 4 o (D) s (1 [V [0 T | B ST 0 [ 0 o 0 [ 000 | XXX e e XX e (V1 A 0
125 NAICS e (D) s [0 (1 0 [ 0 e 0 [ 0 ](C) e 0 oo 020 e XK o XXX e oo (V1 A 0
12.6 NAIC6 ... 0 0 0 0 0 0 0
12.7 TOtalS .o 17,000,095 |............. 87,486,753 |............. 31,766,975 |.............. 9,511,613 ... 1,882,967 147,648,403 130,859,267 |............. 16,789,136
12.8 Line 12.7 as a % of Col. 7 11.5 59.3 21.5 6.4 1.3 0.0 100.0 88.6 11.4
13. Total Bonds Prior Year
13ANAIC T e 4,040,608 |............. 70,872,645 |............ 21,095,137 |.coeenee 5,255,864 |......cc.c.... 1,547,183 102,811,432 |.ocoov 73.2 | 91,097,133 |............. 11,714,299
13 2NAIC 2 ettt 1,092,647 |............ 12,835,617 |............. 16,537,443 |............... 4,033,006 |....coveeerene 154,359 | O [ XK e XXX e o 34,653,072 |.ocoovve L A 28,553,928 |.............. 6,099,144
13.3NAIC 3 e 0. .2,280,837 |.... ...543,401 2,967,023 |.... ..1,043,198 |.. ..1,923,825
134 NAIC4 ... 0 e [V 0 [ O e O e O | XX e e e XX [ 0 [ 020 | (V1 A 0
13.5NAICS ... 0. 0. .0 L0 0. .0
13.6 NAIC6 ... 0 0 0 0 . 0 0
13.7 TOtalS .o e 5,133,250 |............. 85,989,099 |............. 38,175,981 |............... 9,288,870 |............... 1,844,327 ... 140,431,527 | 100.0 |........... 120,694,259 |............ 19,737,268
13.8 Line 13.7 as a % of Col. 9 3.7 61.2 27.2 6.6 1.3 100.0 XXX 85.9 14.1
14. Total Publicly Traded Bonds
TAANAIC T e 13,741,260 |............. 63,142,102 |............. 18,269,545 |............... 7,344,352 | 1,426,364 |......oooeee [V 103,923,623 |.....cvoveveree 71004 | 91,097,133 | 64.9 |......... 103,923,623
14.2NAIC 2 ... .2,790,339 |............ 12,188,700 |...............9,493,360 |..... 1,417,299 | .26,289,788 |.. ...28,553,928 |.... .26,289,788 |..
T4.3NAIC 3 e 0 forrieeeennnn 538,969 [ 0 | 106,888 |.. ...645,857 [.ooiiiiieee 004 | 1,043,198 [ 0.7 o 645,857 |..
144 NAIC4 ... e 0 e O e 0 e 0 [ O e O e 0 [ 000 | [0 O | Y | S 0.
TAE5NAIC S oo 0 [ O e O e 0 [ O e O e 0 [ 020 | 0 [ 000 | 0
T4B NAIC B ..o 0 0 0 0 0
14.7 TOtalS .o e 16,531,599 |............. 75,869,771 |.............27,762,905 |.............. 8,868,539 |............ 1,826,454 |.....cooveveirieee O [ 130,859,268 |.......................88.6 |.......... 120,694,259 130,859,268
14.8 Line 14.7asa % 0f COL 7 ..voveveeveeereeneforeii 126 | 580 [ 2122 | 6.8 | LA 000 [ 100.0 [ XX o XXX ovovveren e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 11.2 51.4 18.8 6.0 1.2 0.0 88.6 XXX XXX XXX 88.6 XXX
15. Total Privately Placed Bonds
154 NAIC T e 466,900 |............... 6,803,133 |...cceoenve 1,205,501 [ 433,877 o 56,513 | 0 [ 8,965,924 | 601 11,714,299 B8 [ XK o 8,965,924
15.2NAIC 2 ... .3,857,645 |.... ....2,183,584 . .... 6,250,426
15.3NAIC 3 e 1,090 |ii00906,204 | 0814980 [ 0 O e 0 1,072,780 | T 1,928,820 [ T O 1,572,785
154 NAIC 4 oo

15.7 Totals
15.8 Line 15.7asa % of Col. 7 .......ccceceuvrenen.
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12

0.3

7.9

2.7

(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 $

16,789,136 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $

(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 $§

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

0; NAIC3 $

0; NAIC4 $ .o 0; NAIC5 $

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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
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
1. U.S. Governments
1.01 Issuer Obligations ............cccoveeirecineeneineienens e, 8,950,015 |............. 34,817,253 |.............. 4,283,465 |.............. 5,243,372 oo 0 XXX ovvivies oo 53,294,105 |..ccoviiiirnnns 36.1 | 34,760,785 |...oovvecnne 24.8 | 53,294,105

1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........

...... 1,438 |..

... 469 |..

...... 2,458 |..

..2,932 |...

...... 2,458 |.

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

1.05 Totals 8,950,566 34,818,691 4,283,934 5,243,372 0 XXX 53,296,563 36.1 34,763,717 24.8 53,296,563 0
2. All Other Governments

2.01 Issuer Obligations ...........cccceeeueenee [ T 3,112,583 | 4,120,067 |............... 1,394,374 .o 106,888 |.....cocvennee 104,050 |............ D, 0. & SRR RN 8,837,962 |.cooveiieiiinne 6.0 |ooeine 10,787,808 |....ccvvvveeiieiis A P 8,264,453

2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations ...........cccce..

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals

etc., Non-Guaranteed

. U.S. Special Revenue & Special Assessment Obligations

5.01 Issuer Obligations ...........cccceeeireeineoinecineineies [oeeeieeiieeeee e [V 1,149,161 oo 940,369 |.voeeveiieieee [V (V1 D.0.0 SN 2,089,530 [...eoveiieiiiias 14 [ 4,918,909 |.ooviiiiiine, 3.5 [, 2,089,530

5.02 Residential Mortgage-Backed Securities ... 256,554 |. .. 828,058 |.. ..689,955 |.. .. 2,653,933 |.. . 3,243,333 |... 2,653,933 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [0 [0 T 0 Jooeeeeeeeeeeeeieeen 0 e 0 e XK [ 0 v 000 oo 0 e 000 oo 0

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

5.05 Totals 256,554 1,977,219 1,630,324 686,314 193,052 XXX 4,743,463 8,162,242 4,743,463
6. Industrial and Miscellaneous

6.01 Issuer Obligations ..........cccocoeerrereeeeeerenennnns [, 4,213,465 |............ 39,007,030 |............. 22,340,898 |.............. 3,440,310 |......c....... 1,585,865 |............ D00 S 70,587,568 |.....ccoovevirieienne 47.8 | 75,123,596 |...oovevvieiiinns 53.5 [ 58,142,075

6.02 Residential Mortgage-Backed Securities ... [ 27 | 94 | [ I R [ P (V1 XXX [ 219 | 0.0 [, 348 [ 0.0 [, 219

6.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [V R [V 580,886 |...eeovereieiiieiias [V (V1 XXX e, 580,886 |...eveveieriiienne 0.4 [ 582,957 |oeoveeeiiieiine 0.4 [, 580,886

6.04 Other Loan-Backed and Structured Securities ... 466,900 7,563,651 1,536,468 34,722 0 XXX 9,601,741 6.5 11,010,860 7.8 5,831,608 3,770,133

6.05 Totals 4,680,392 46,570,775 24,458,343 3,475,039 1,585,865 XXX 80,770,414 54.7 86,717,761 61.8 64,554,788 16,215,626
7. Hybrid Securities

7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
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

8.06 Affiliated Bank Loans - Acquired

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.
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

1 2 3 4 5 6 7 8 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

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 ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 e (V1 TR 0.0 e [ TR 0

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

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

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

12.01 Issuer Obligations ..........cccceoveiieneeieieieeeees e 16,276,063 |.............. 79,093,511 e, 28,959,106 |....ocvenenee. 8,790,570 ....1,689,915 1. 134,809,165 |....ooeiiiieiene 91.3 [ D.9.0 NI RUN D.9.0 NI RUNR 121,790,163 |....cveneee 13,019,002

12.02 Residential Mortgage-Backed Securities .......... ..o 257,132 oo 829,590 |.ceovveiiiienns 690,515 |.eeveeeeienne 686,321 193,052 |............ D,9,0. G R, 2,656,610 [coceooeeiiiieee 1.8 | D,9.0. NI RO D,9, 0. NI 2,656,610 [..ooeiiiiiee 0

12.03 Commercial Mortgage-Backed Securities ........ ....580,886

12.04 Other Loan-Backed and Structured Securities . |- .466, ,563, .1,536,468

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals
12.10 Line 12.09 as a % of Col. 7

31,766,975 |...ovennee 9,511,613 | 1,882,967 oo [V R 147,648,402 |......oveneinns 100.0 |ooeeeees XXX e D,0,0, CRURNIN ST 130,859,267 |.............. 16,789, 135
21.5 6.4 1.3 0.0 100.0 XXX XXX XXX 88.6 1.4
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13. Total Bonds Prior Year
13.01 Issuer Obligations ...........ccceoviiiinrniniiiiiiene
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

................ 8,363,620 ... 1,787,673

B R, 5,133,251

13.09 Totals cor feeri 5,133,251 [ 85,980,000 |.............. 38,175,981 [.............. 9,288,870 |..ccoceeneee 1,844,327 [ (VN D\9,0 TN RURR D,9.0 TN RUR 140,431,528 |....coooeiiicns 100.0 [ooeenne 120,694,259

13.10 Line 13.09 as a % of Col. 9 3.7 61.2 27.2 6.6 1.3 0.0 XXX XXX 100.0 XXX 85.9
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeeircoineiincienceens oo 16,274,466 |.............. 69,208,573 |............. 26,491,504 |................ 8,182,218 .... 1,633,402 .... 121,790, 163 . ....110,293,379 . 121,790, 163

14.02 Residential Mortgage-Backed Securities .267,132 ... ..829,590 |.. .690,515 ..686,320 |.. 193,052 . . 2,656,609 |.

14.03 Commercial Mortgage-Backed Securities ........ [ [V TR 0 ... 580,886

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 ..eoveeieieceee e ,531, ,869, ,762,905 ..o 8,868,538
14.10 Line 14.09a@s @ % Of COL. 7 ...ccuvevvveeveeieiieieens oo 1206 | 580 [ 2022 6.8
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 11.2 51.4 18.8 6.0 1.2 0.0 88.6 XXX XXX XXX 88.6 XXX

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 ......ccovvviiiiiiicce
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 0.3 7.9 2.7 0.4 0.0 0.0 1.4 XXX XXX XXX XXX 1.4
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total NONAdMItEEd @MOUNLS ..o e e e e e e e e e e e e e e d e e e e e

Statement value at end of current period (Line 10 minus Line 11)

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

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

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

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 .............ccovoeueueveras |oeecererereecens 41,033,990 |oeoveerrcenerreneeeeen 0 [ 41,033,990 |ovovevreeeeceeeeeeeeeieae
2. Cost of cash equivalents aCQUIrEd .............cceeueveeeccueueeeeeeeeceeeeeeeseseee e [ 169,848,467 ..o 0 o 169,848,461 |.....cooviceeeieiae
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 .............ccccovvveveuerereeieeeeieeieieieiens |oerereniieneens 127,125,729 |0 [ 127,125,729 oo
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 [reee e 83,756,722 |..cverveeerenrneeeeeen 0 [ 83,756,722 |..ocveeiieeeerreeieine
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) 83,756,722 83,756,722

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Home Office Building and Land ........cooeeeeeeeieeennns [oeeeeeens Amelia .ooooeiiiiiiiiiiiinns OHooooiiiiiiiiiiiiiiee, . 12/31/2012 .. |. 07/01/2021 .. |............ 86,214,249 |......oooeeiiiiennnns [ 50,276,878 |............ 50,000,000 |............. 2,030,592 [..cooeiiiiiiiiiin [V N [ (2,030,592)]..cccceiiiiiiiiinn [V 5,760,023 |............. 5,081,746
0299999. Property occupied by the reporting entity - Administrative 86,214,249 0 50,276,878 50,000,000 2,030,592 0 0 (2,030,592) 0 5,760,023 5,081,746
0399999. Total Property occupied by the reporting entity 86,214,249 0 50,276,878 50,000,000 2,030,592 0 0 (2,030,592) 0 5,760,023 5,081,746

0699999 - Totals

86,214,249

0 50,276,878

50,000,000

2,030,592

(2,030,592)

5,760,023

5,081,746
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location

2 3 Additional

Actual Cost Book/Adjusted Investment

Date at Time of Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Home Office Buildings and Land ........oeeeesiieusiienniinniiisiieiieeeiresneeenrenaes AMEl T tiie it L0 PP PP PPPPTPTT PN 01/15/2022 ..... = N T O 5 | PPN 0 foeiiiiiiiiiniiiiiad 6,832
0199999. Acquired by Purchase 0 6,832

0399999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

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

EO3, E04, EO5, EO6
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
................ INVESTMENT IN LLOYDS .......oeeeeeeeeeeeeeeeeeeenee. | 8D, | Amelia weveeeeeeeeeeeeeeeneenennnnnnns |ooeeeeen . OHeennss. . | AMERICAN MODERN HOME ... fooeeiiees oo ]....08/08/1962 .. |.eeeeee o .. 300,000 el 0 el 300,000 e O e 0 O e O v O e 0 0., 100..000
5999999. Any Other Class of Assets - Affiliated 300,000 300,000 0 0 0 0 0 0] XXX
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0] XXX
6199999. Total - Affiliated 300,000 300,000 0 0 0 0 0 o] XXX

6299999 -

Totals

300,000

300,000

. Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$

$..
3B..5..

$

$

cooooo




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

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

E08, E09



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 1

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

oL

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP Bond | strative Actual Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-PT-9 ..... UNITED STATES TREASURY SENIOR GOVT BND .....ovvvvvnn fooe ven ] eeenen | s LA 667,800 . 109.2420 [.................524,363 |......ouvvvnnnnn 480,000 (VI O ([ RPN | I AR | R ROV 2 £ 1 I RN LA | R FOR 8,612 [..oooviiinnnnns 22,800 |....01/04/2022 ...|....02/15/2037 ...
912810-80-2 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ... 70,520 |...62.1020 |... ...74,000 |.. O e 156 [0 o0 e 10125 1.398 ....10/30/2020 ...|....08/15/2040 ...
912810-ST-6 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA 1,860,564 |...65.0120 |... .2,003,000 |.. LU R T I N N RPN | I S <74 T8 AN 1.803 ...02/16/2021 ...|....11/15/2040 ...
912810-SW-9 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ... 85,266 |.. 70.6800 |... O e 236 [0 feeeiiel0 -l 10875 | 2.213 ....05/20/2021 ...|....02/15/2041 ...
912810-SY-5 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA .. 557,578 |...75.1760 |... . O e (1,611 0 [0 000002250 | 1.812 ....08/24/2021 ...|....05/15/2041 ...
912810-TF-5 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA .. 997,222 |...76.3520 |... 998,568 O e 1,345 0 0]l 2.375 | 2.654 ...08/24/2022 ...|....02/15/2042 ...
912810-TH-1 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...87.6720 |... .... 1,003,785 O 941 L0 00000032250 | 4.521 ....11/08/2022 ...|....05/15/2042 ...
912828-45-6 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...99.2580 |... .... 1,904,639 O 860 [0 feeiiel0 el 2.750 |- 2.797 ....07/09/2018 ...|....05/31/2023 ...
912828-77-8 ..... UNITED STATES TREASURY SENIOR GOVT_BND . LA ...90.2850 |. ..5,687,965 |. .6,188,161 |.. .0 .1.953 ...03/24/2022 .. 0173172027
912828-78-6 ..... UNITED STATES TREASURY SENIOR GOVT_BND . LA ...99.6580 |. ..420,556 |. ..422,000 422,571 |.. .0 .0.268 ....04/01/2020 .. 02/15/2023
912828-2C-7 ..... UNITED STATES TREASURY SENIOR GOVT_BND . LA ...93.3480 |. .. 4,574,035 |. .4,900,000 . 4,922,470 |.. .0 ......0.910 ...02/28/2020 .. 02/28/2025 ...
912828-7L-7 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...91.2660 |... 1,947,608 |.... .2,134,000 |.. ....2,134,983 O e (420) [eeeeeen0 feeeeiiieeel0 12000375 | 0.355 ....05/05/2020 ...|....04/30/2025 ...
912828-7T-0 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...90.7810 |... .1,707,000 |.. .... 1,704,868 JLUJ RS (VI N N RPN | RO | <4 I AN 0.302 ....06/29/2020 ...|....05/31/2025 ...
912828-ZI-3 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...90.5900 |... ...57,000 |.. O e 1 0 00022202250 |- 0.270 ....06/30/2020 ...|....06/30/2025 ...
912820-AJ-0 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...89.9220 |... ..939,000 |.. O e 110 0 [0 0000202250 | 0.262 ...09/01/2020 ...|....08/31/2025 ...
91282C-AK-7 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...96.8630 |... ..654,000 |.. O e 370 [0 [0 00125 | 0.182 ....10/19/2020 ...|....09/15/2023 ...
912820-AZ-4 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...89.4450 |... .1,024,000 |.. O e (136) eeeeeeennl0 feiiiiel0 0000000375 | 0.362 ....11/30/2020 ...|....11/30/2025 ...
91282C-8C-4 ... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...89.3710 |... 331,144 O e 2,561 [0 feeeiieel0 10000000375 | 1.164 ....12/14/2021 ...|....12/31/2025 ...
912820-80-3 UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...89.1050 |... .... 1,977,386 O 244 0 000000202500 . 0.719 ....02/26/2021 ...|....02/28/2026 ...
91282C-CE-9 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...86.5780 |. ... 666,679 |.. .0 .1.230 ....06/28/2021 .. 05/31/2028
912820-CV-1 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...85.3830 |. . 1,422,000 . 1,426,076 |.. .0 .1.073 ...09/02/2021 .. 08/31/2028
91282C-Ci-9 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...88.5430 |. ..284,000 .283,706 |.. .0 .0.779 ....08/31/2021 .. 08/31/2026
912820-CX-7 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...93.1990 |. A .1,707,000 1,705,292 |.. .0 .0.434 ....09/156/2021 .. 09/15/2024 ...
91282C-DD-0 ..... [UNITED STATES TREASURY SENIOR GOVT_BND . LA ...96.4340 |. ..685,643 |. . 711,000 .710,409 |.. .0 ......0.476 ....11/02/2021 .. 10/31/2023 ...
91282C-DF-5 ... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...86.3160 |... 158,822 |.... . 184,000 |.. ....183,499 O e 79 0 [0l 1375 | 1.424 ....11/02/2021 ...|....10/31/2028 ...
91282C-DJ-7 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...81.3910 |... 1,713,278 |.... .2,105,000 |.. ....2,007,211 O e 8511 0 0l 10375 1.948 ....02/25/2022 ...|....11/15/2031 ...
91282C-DM-0 ... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...96.2110 |... 5,063,582 |.... .5,263,000 |.. .... 5,258,656 O e 4,737 o0 [0 022.0.500 |- 0.591 ....12/02/2021 ...|....11/30/2023 ...
91282C-DV-0 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...95.9490 |... .2,600,000 |.. ... 2,586,594 0 feeennnn 10,904 |0 e l0 10000202875 |l 1.357 ...02/09/2022 ...|....01/31/2024 ...
912820-D-1 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ..583,080 |...94.1330 |... O 838 fennl0 [0l 10500 |- 1.614 ....02/28/2022 ...|....02/15/2025 ...
91282C-EC-1 UNITED STATES TREASURY SENIOR GOVT_BND ... LA .. 1,351,787 |...91.5860 |... 1,286,782 |.... 1,359,349 O e 7,562 o0 o0 el 10875 | 2.706 ...04/07/2022 ...|....02/28/2027 ...
912820-EG-2 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...97.0230 |. .. 3,657,784 |. . 3,755,539 |.. .0 . 2.565 ....04/20/2022 .. 03/31/2024 ...
91282C-EN-7 ..... [UNITED STATES TREASURY SENIOR GOVT_BND . LA ...94.7660 |. ..1,137,188 |. .1,200,000 1,190,857 |.. .0 eeee. 2.939 ....04/29/2022 .. 04/30/2027 ...
912820-EU-1 ..... UNITED STATES TREASURY SENIOR GOVT_BND .. J T R . ...96.6520 |.............. 3,933,750 |.... .4,070,000 |.. ....4,073,213 Ol (443 0 0 )00.2.875 . 2.841 ...08/01/2022 ...|....06/15/2025 ...
0019999999. Subtotal - Bonds - U.S. Governm Obligations XXX 49,083,741 53,753,900 53,294,106 0 XXX XXX XXX
362020-48-5 ... GOVERNMENT NATIONAL MORTGAGE A POOL# 002 .... U I 1.A ... . 103.8130 |... ] L I O 0 0 0000007500 |- 7.601 ....12/13/2011 ...|....10/20/2030 ...
362020-LV-1 ..... GOVERNMENT NATIONAL MORTGAGE A POOL# 003 . 4 1.A .. . 101.2650 |. .675 .0 .6.855 ....12/13/2011 .. 02/20/2031
36206P-UR-9 . GOVERNMENT NATIONAL MORTGAGE A POOL# 417 . 4 1.4 .. . 100.6430 |. . A 147 .0 .6.913 ...12/13/2011 .. 05/15/2026
36206V-JP-3 . GOVERNMENT NATIONAL MORTGAGE A POOL# 422 . 4 1.A .. . 100.6430 |. 192 | 190 .0 ... 1.444 ...12/13/2011 .. 03/15/2026 ...
36207F-LH-2 ..... GOVERNMENT NATIONAL MORTGAGE A POOL# 430 .... 4. LA . 100.6430 |... ... 1,136 |.... .1,129 .. O 0 o0 000007500 . 7.550 ...12/13/2011 ... |....10/15/2029 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 2,465 [ XXX 2,485 2,456 2,457 0 (1) XXX XXX 15 182 XXX XXX
0109999999. Total - U.S. Government Bonds 53,256,723 | XXX 49,086,226 53,756,357 53,296,563 0 53,137 XXX XXX 171,014 527,500 XXX XXX
125094-A0-5 ..... CDP FINANCIAL INC SENIOR CORP_BND 144A ..........covvefen von|Annnens 1. | TAFE L .. 593,245 ]...97.3380 |... ....573,508 0 | (2,79 [0 0 0030150 2.629 ...04/10/2015 ...|....07/24/2024 ...
168863-00-8 ..... CHILE REPUBLIC OF SENIOR CORP_BND . . 1FFE .. 103,854 |...62.2590 |. .104,050 |.. .0 ......3.518 ....05/27/2021 .. 01/22/2061 ...
195325-EA-9 ..... COLOMBIA REPUBLIC OF SENIOR CORP BND ..........coeeeefeee oonfD.ueees 1.. L. SAFE L. .. 168,421 |...62.5070 |... . 171,000 |.. ... 106,888 |......... (35979 .o 82 o0 o000 40125 4.235 ...04/19/2021 ... |....02/22/2042 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

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
208785-HR-0 ..... EUROPEAN INVESTMENT BANK SENIOR CORP_BND ............[ees ... Dovevee| veeeeennns LAFE L 2,878,400 |...98.8540 |.............. 2,812,410 |oorierinnnnn 2,845,000 |....ccvvunnnns 2,849,830 |....uniiiiiinnnnd (U O (7,609) [.coooeiiiiieennn0 Jeeeieiiiinnl0 [l 2,875 | 2.598 ....02/07/2019 ...|....08/15/2023 ...
459058-EP-4 ... INTERNATIONAL BANK FOR RECONST SENIOR CO D...... - TAFE L. ...95.4460 |... ..569,000 |.. e 907 [0 a0 f022.500 . 2.674 ....02/07/2019 ...|....07/29/2025 ...
500769-HX-5 ..... KFW SENIOR CORP_BND D...... S LAFE L ...97.5380 |... .2,845,000 |.. e () [0 0 [ 20625 | 2.624 ....02/07/2019 ...|....02/28/2024 ...
745291-DF-8 ..... CORPORACION PARA EL FINANCIAMI SENIOR MU .. [V vevevneens |- LB FE L.f... . 101.4470 |... ..390,000 |.. e (4,865) |oeeeeiieeeeenn0 [0 5125 2.445 ....07/09/2014 ...|....06/01/2024 ...
91087B-AM-2 ..... MEXICO UNITED MEXICAN STATES SENIOR COR . TP D...... 2 .o | 2.BFE ... ...80.6530 |... .. . 1,422,000 |.. ... 1,394,374 e 2,865 [0 0 L 2.659 2.922 ...06/17/2021 ...|....05/24/2031 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 9,008,177 | XXX 8,404,704 8,925,000 8,837,962 (35,979) (11,311) XXX 257,011 XXX XXX
0309999999. Total - All Other Government Bonds 9,008,177 | XXX 8,404,704 8,925,000 8,837,962 (35,979) (11,311) XXX 257,011 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 0 XXX 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 0 XXX 0 XXX XXX
313560-50-2 ... FEDERAL NATIONAL MORTGAGE ASSO SENIOR AG .... .. 927,690 |...79.3790 |... 793,791 |.... 940,369 O e 7,201 |0 o0 .. 0.875 | 1LTHE | FA L ....08/29/2021 ...|....08/05/2030 ...
3135G0-K3-6 ..... FEDERAL NATIONAL MORTGAGE ASSO SENIOR AG .... . 1,169,110 |...93.7110 |... .. 1,066,427 |.... ... 1,149,161 O 3243) eeneniieennn0 o000 2,125 )L 1,818 AD e ...07/14/2016 ... |....04/24/2026 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 2,096,800 | XXX 1,860,218 2,089,530 0 4,048 XXX XXX
31283G-MN-4 ..... [FEDERAL HOME LOAN MORTGAGE COR POOL# GOO . 1.4 .. .. 185 . 101.6400 |. .0 ...12/13/2011 .. 06/01/2025 ...
31292G-7H-3 . FEDERAL HOME LOAN MORTGAGE COR POOL# COO . 1.A .. . 102.1970 |. .0 ...12/13/2011 .. 12/01/2029 ...
312024-D4-3 ...... FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 ... LA . 102.0140 |... 0. ....12/13/2011 ...|....07/01/2030 ...
31292H-D6-8 ..... FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 ... LA . 101.6400 |... 0 . ....12/13/2011 ...|....07/01/2030 ...
31202H-0C-1 ... FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 ... LA . 103.0670 |... 0. ....12/13/2011 ...|....05/01/2032 ...
31292L-116-8 ..... FEDERAL HOME LOAN MORTGAGE COR POOL# C04 ... LA ...92.6760 |... 0 . ...10/19/2012 ...|....10/01/2042 ...
31208F-U3-4 ..... FEDERAL HOME LOAN MORTGAGE COR POOL# C46 ... LA . 102.7720 |... 0. ...12/13/2011 ... |....09/01/2030 ...
31298G-S7-6 ..... FEDERAL HOME LOAN MORTGAGE COR POOL# C47 ... LA . 102.0140 |... 0 . ....12/13/2011 ...|....02/01/2031 ...
31368H-MB-6 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL#1903 ... LA . 103.2210 |... 0. ....12/13/2011 ...|....12/01/2034 ...
31374G-WP-8 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL#3139 ... LA . 101.6500 |... 0 . ....12/13/2011 ...|....01/01/2028 ...
3137K-MY-6 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL#4216 . 1.4 .. . 100.0450 |. .0 ...12/13/2011 .. 03/01/2028
31384V-2A-9 . FEDERAL NATIONAL MORTGAGE ASSO POOL#5354 . 1.A .. ...99.5940 |. .0 ...12/13/2011 .. 07/01/2030
31384V-T8-5 ..... [FEDERAL NATIONAL MORTGAGE ASSO POOL#5352 . 1.4 .. . 101.6500 |. .0 ....12/13/2011 .. 05/01/2030 ...
31398K-CN-8 ..... FREDDIE MAC FHLMC_35-87 SENIOR AGENCY_CM ... LA ...96.2390 |... 0 . ...12/13/2011 ...|....10/15/2039 ...
31407H-HS-8 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 831 ... LA . 102.0720 |... 0. ....12/13/2011 ...|....10/01/2035 ...
31407M-MR-3 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 834 ... LA . 103.4780 |... 0 . ....12/13/2011 ...|....07/01/2035 ...
314040-TW-5 ... FEDERAL NATIONAL MORTGAGE ASSO POOL#BN77 ... LA ...89.0320 |... 0. ...10/25/2019 ...|....09/01/2049 ...
3140L5-FK-7 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# BR6 .... N LA ...85.0350 |... 0 . ...03/11/2021 ...|....03/01/2051 ...
31418\-K7-6 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# ADO ...........fees veefoennens 4. LA . 103.8920 0 ...12/13/2011 ...|....01/01/2039 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 2,660,477 | XXX 2,326,215 2,597,335 2,653,933 0 (2,441) 79,888 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 4,757,217 1 XXX 4,186,433 4,735,335 4,743,463 0 1,607 112,821 XXX XXX
00206R-GQ-9 ..... AT&T INC SENIOR CORP_BND A1 [ 2B FE L .. 289,656 |...94.1600 |... ....285,586 0 foeennnn.. (3,8%) | . 11,008 |....12/13/2021 ...|....02/15/2030 ...
00206R-KH-4 ..... AT&T INC SENIOR CORP_BND 2 e [ 2B FE L .. 530,212 |...78.3820 |... ....533,310 0 |.eeeennn.. 3,008 | ...01/27/2022 ...|....02/01/2032 ...
00206R-LV-2 ..... AT&T INC SENIOR CORP_BND 2 e [ 2B FE L ... 86,183 ...66.9330 |... 0. ....09/09/2021 ...|....09/15/2059 ...
023135-BC-9 ... AMAZON.COM INC SENIOR CORP_BND ... e | LEFE L .. 437,514 ]...93.9670 |... ....445,470 0 . ...06/08/2018 ...|....08/22/2027 ...
023135-CF-1 AMAZON.COM INC SENIOR CORP_BND 2 e 1D FE L ...94.9000 |... ... 2,994,649 0. ...04/11/2022 ... |....04/13/2027 ...
031162-CR-9 . AMGEN INC SENIOR CORP_BND ....... 1 L2.AFE .. ...73.6420 |. ..31,402 |.. .0 ....10/07/2021 .. 02/21/2040
035242-AN-8 . ANHEUSER-BUSCH INBEV FINANCE | SENIOR CO 1 L2.AFE .. ...94.4440 |. .555,347 |.. .0 ...02/04/2021 .. 02/01/2036
037833-CU-2 . APPLE INC SENIOR CORP_BND ......... 1 .1.BFE .. ...97.3580 |. 281,060 |.. .0 ....11/19/2018 .. 05/11/2024
055260-8B-0 ..... BAT CAPITAL CORP SENIOR CORP_BND ..........eovvvvvvunns foun e 1 .2.BFE .. ...91.3560 |. .930,126 |.. .0 ....08/06/2020 .. 08/15/2027 ...
05533U-AD-0 ..... BBVA BANCOMER SA TEXAS BRANCH SENIOR €0 ....eoeveerefoes vunfvnnnnns . |- 2.BFE ..|... ...98.6010 |... ...234,638 0. ...04/03/2014 ...|....04/10/2024 ...
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06051G-JP-5 ..... BANK OF AMERICA CORP SENIOR CORP_BND ................. L 1GFE L 181,260 |...80.0430 |................. 160,085 [..........eennns 200,000 |oeeevvrnnnirnnns 182,429 [oviiiinnnnnnnd 0 fooeereeeee 1,169 oeiiiiiiienl0 fenl0 s 2.651 |...... I L7 1T E 1,620 |oovveeiininnnns 2,651 |....04/05/2022 ...|....03/11/2032 ...
06051G-J0-3 ..... BANK OF AMERICA CORP SENIOR CORP_BND |- 1.GFE L. ..687,877 |...88.4700 |... . 683,000 |.. ....686,241 0 [ (985) |0 o0 e 1.658 |...... 1.505 . 11,324 |....04/28/2021 ...|....08/11/2027 ...
101137-AV-9 ..... BOSTON SCIENTIFIC CORPORATION SENIOR COR .. |- 2.AFE L .. 447,731 ...98.1340 |... ..448,000 |.. ... 447,934 LU RS - < T AU | N RN | ) AN 3.450 |...... 3.463 ...02/21/2019 ...|....03/01/2024 ...
11135F-BL-4 ..... BROADCOM INC SENIOR CORP_BND 144A .. |- 2.CFE ..|... .. 209,543 |...79.7730 |... ..205,000 |.. 209,197 JO I O (1) FOURRRRRt | B IEUUPRRRRIN | ) AU 3.469 |...... 3.246 ....11/16/2021 ...|....04/15/2034 ...
126650-DN-7 ..... CVS HEALTH CORP SENIOR CORP_BND |- 2.BFE ... ,238,728 |...78.8090 |... . 1,394,000 |.. ,251,661 O e 12,645 |0 [0 1.750 |...... 3.265 ....03/24/2022 ...|....08/21/2030 ...
14040H-CH-6 ..... CAPITAL ONE FINANCIAL CORPORAT SENIOR CO .. |- 2.AFE L. 1,089,480 |...87.0890 |... 951,016 |.... 1,092,000 |.. ,089,940 O [ 404 |0 [0 e 1.878 |...... 1.919 1171872021 ... 11/02/2027 ...
161175-BU-7 ..... CHARTER COMMUNICATIONS OPERATI SECURED C .. |- 2.CFE ... .. 710,459 |...77.8510 |... 621,249 |.... ... 798,000 |.. 716,461 O R - 1112 N U | RPN | B A 2.800 |...... 4.284 ...04/05/2022 ...|....04/01/2031 ...
20030N-DA-6 ..... COMCAST CORPORATION SENIOR CORP_BND .. 1.G FE ..|... .. 177,937 |...86.5120 |... . 171,000 |.. ... 176,740 O e (T72) |0 o0 e 2.650 |...... 2.120 ....06/04/2021 ...|....02/01/2030 ...
202795-JU-5 ..... | COMMONWEALTH EDISON COMPANY SECURED CORP 1FFE .. ...63.9930 |. . 108,000 107,979 |.. .0 .2.750 |......2.751 ....08/06/2021 .. 09/01/2051
209111-GA-5 ..... CONSOL IDATED EDISON COMPANY OF SENIOR CO .. . 1.GFE .. ...81.7520 |. ..438,000 .437,068 |.. .0 .2.400 |......2.428 ....06/03/2021 .. 06/15/2031
209111-GB-3 ..... CONSOL IDATED EDISON COMPANY OF SENIOR CO .1.GFE .. ...71.2670 |. . A 374,522 |.. .0 ......3.600 |......3.619 ...06/03/2021 .. 06/15/2061 ...
22966R-AH-9 ... CUBESMART LP SENIOR CORP_BND |--2.BFE ... .. 339,346 |...82.4160 |... 281,039 |.... ...339,586 O o222 o0 o0 e 2.250 |...... 2.325 ....11/18/2021 ...|....12/15/2028 ...
24703T-AE-6 ..... DELL INTERNATIONAL LLC SECURED CORP_BND ... |- 2.BFE ... .. 38,859 |...98.4300 |... ... 33,466 |.... O e (924) |0 [0 e 4.900 |...... 1.945 ....06/22/2021 ...|....10/01/2026 ...
25470D-AL-3 ..... DISCOVERY COMMUNICATIONS LLC SENIOR CORP .. |- 2.CFE ..|... ...96.9720 |... 0 [ (4,802) |veeeeeeeeen0 o0 e 4.900 |...... 3.821 ....04/08/2020 ...|....03/11/2026 ...
26078J-AC-4 ..... DUPONT DE NEMOURS INC SENIOR CORP_BND ... |- 2.AFE L ...98.3350 |... 0 e (35,529) |0 o0 e 4.493 |...... 1.234 ....08/20/2021 ...|....11/15/2025 ...
26442E-AE-0 ..... DUKE ENERGY OHIO INC SECURED CORP_BND ... |- 1LFFE L ...73.6360 |... 0 [ (2,362) |oeeeeeeeeeend0 o0 e 3.700 |...... 2.882 ....01/21/2021 ...|....06/15/2046 ...
278865-BK-5 ..... ECOLAB INC SENIOR CORP_BND | 1.GFE L ...96.2300 |... O 489 |0 [0 0.900 |...... 0.935 ....12/06/2021 ...|....12/15/2023 ...
316773-DD-9 ..... FIFTH THIRD BANCORP SENIOR CORP_BND .. |- 2.AFE L. ...88.6970 |... 714,013 |.... 805,000 0 . PPN | N FRPRRRROR | N IS 1.707 |...... 1.707 ...10/28/2021 ...|....11/01/2027 ...
33767B-AB-5 ..... FIRSTENERGY TRANSMISSION LLC SENIOR CORP .. .. 2.CFE ..|... ...97.4440 |... 332,283 |.... ....343,431 0 | L (1,278) [0 |0 e 4.350 |...... 3.936 ...10/21/2014 ...|....01/15/2025 ...
37045X-CY-0 ..... GENERAL MOTORS FINANCIAL CO IN SENIOR CO .. .2.CFE .. ...84.1560 |. ..191,876 |. .244,353 |.. .0 (2,041) |. .3.600 |......2.508 ....08/24/2021 .. 06/21/2030
37045X-DS-2 . GENERAL MOTORS FINANCIAL CO IN SENIOR CO .. .2.CFE .. ...78.3540 |. .398,039 491,464 |.. .0 .3.100 |......3.522 ....02/18/2022 .. 01/12/2032
37045X-DU-7 . GENERAL MOTORS FINANCIAL CO IN SENIOR CO .. .2.CFE .. ...96.5290 |. 1,447,942 |. 1,499,771 |.. .0 .3.800 |......3.807 ....04/04/2022 .. 04/07/2025
37045X-DV-5 ..... [GENERAL MOTORS FINANCIAL CO IN SENIOR CO .. .2.CFE .. ...89.5710 |. ..519,509 |. .572,365 |.. .0 .4.300 |......4.544 ....04/06/2022 .. 04/06/2029 ...
38141G-2K-3 ..... GOLDMANSACHSGROUPINC/THE SENIOR CORP_BND 1FFE .. ...89.03%0 |[. .. 3,204,426 |. .3,700,000 .3,635,098 |.. .0 ......2.640 |......3.011 ...02/22/2022 .. 02/24/2028 ...
437076-CN-0 ..... HOME DEPOT INC SENIOR CORP_BND | LR FE L ...93.2710 |... ... 400,000 |.. LU SRR 1A N | I RPN | ) AN 2.875 |...... 2.990 ....03/24/2022 ...|....04/15/2027 ...
459200-KK-6 ..... INTERNATIONAL BUSINESS MACHINE SENIOR CO .. |- 1.GFE L. ...72.5500 |... ... 750,000 |.. 0 2,308 0 o0 e 2.850 |...... 3.543 ....08/04/2022 ...|....05/15/2040 ...
46647P-CJ-3 ... JPMORGANCHASE&CO SENIOR CORP_BND |- TEFE L ...83.5190 |... .1,138,000 |.. O 0 o0 [0 2.069 |...... 2.068 ....06/24/2021 ...|....06/01/2029 ...
50077L-AB-2 ..... KRAFT HEINZ FOODS CO SENIOR CORP_BND ... |- 2.CFE ..|... ...81.2600 |... ..250,000 |.. . O e 82 o0 [0 e 4.375 |...... 4.485 ...04/05/2022 ...|....06/01/2046 ...
548661-DT-1 ..... LOWES COMPANIES INC SENIOR CORP_BND |- 2.AFE L ...98.0520 |... . 171,000 |.. ... 176,650 LU R (Y0 PO | I RPN | ) A 4.000 |...... 2.444 ....04/03/2020 ...|....04/15/2025 ...
548661-EH-6 ..... LOWES COMPANIES INC SENIOR CORP_BND .. .. 2.AFE ..|... ...88.9540 |... 889,539 |.... .1,000,000 |.. ...999,847 O e 17 el [0 e 3.750 |...... 3.752 ...08/22/2022 ... |....04/01/2032 ...
617446-8U-6 ..... MORGAN STANLEY SENIOR CORP_BND ... .1EFE .. ...75.1560 |. .. 445675 |. ..593,000 .505,971 |.. .0 .1.7% |......3.706 ....04/07/2022 .. 02/13/2032 ...
61772B-AB-9 ..... MORGAN STANLEY SENIOR CORP_BND ... 1.E FE .. ...87.7230 |. .. 3,192,256 |. . 3,639,000 .3,618,158 |.. .0 .1.593 |......1.725 ....02/03/2022 .. 05/04/2027
6533%K-BY-5 ..... NEXTERA ENERGY CAPITAL HOLDING SENIOR CO . L2.AFE .. ...88.5060 |. ..900,988 |. .1,018,000 1,017,445 |.. .0 .1.875 |......1.889 ...12/08/2021 .. 01/15/2027
665501-AM-4 ..... NORTHERN NATURAL GAS COMPANY SENIOR CORP .. 1.F FE .. ...67.4140 |. 38,426 |. 57,000 ..56,513 |.. .0 .3.400 |......3.447 ....04/07/2021 .. 10/16/2051
68389X-BW-4 ..... ORACLE CORPORATION SENIOR CORP_BND ....... .2.BFE .. ...73.3610 |. ..392,482 |. .551,675 |.. .0 ......3.600 |......3.35 ....06/08/2021 .. 04/01/2040 ...
694308-J0-1 ..... PACIFIC GAS AND ELECTRIC COMPA SECURED C .. |- 2.CFE ..|... ...78.1570 |... ....278,875 JLO I O . 1) I ARt | B ISR | ) AU 4.500 |...... 4.320 ...10/12/2021 ...|....07/01/2040 ...
737679-DG-2 ..... POTOMAC ELECTRIC POWER COMPANY SECURED C .. | LR FE L ...98.2970 |... ....568,894 LU R - < T AU | N RN | ) A 3.600 |...... 3.616 ....03/11/2014 ...|....03/15/2024 ...
744560-BK-1 ..... PUBLIC SERVICE ELECTRIC AND GA SECURED C . |- LFFE L ...96.6340 |... ....568,425 O o294 |0 0 e 3.050 |...... 3.106 ....11/04/2014 ...|....11/15/2024 ...
T4977R-DJ-0 ..... COOPERAT | EVERABOBANKUA (NEW SRBN CORP_BND .. | 1.GFE L ...88.3390 |... ... 1,687,736 O e 5,012 o0 [0 e 1.004 |...... 1.315 ....03/29/2021 ...|....09/24/202%6 ...
828807-DK-0 ..... SIMON PROPERTY GROUP LP SENIOR CORP_BND ... |- 1.GFE L. ...83.1690 |... .... 1,134,526 O e 410 |0 o0 e 2.650 |...... 2.695 ....08/29/2021 ...|....07/15/2030 ...
828807-DP-9 ..... SIMON PROPERTY GROUP LP SENIOR CORP_BND ... | 1.GFE L ...87.2770 |... .... 1,239,790 O 289 o0 [0 1.375 |...... 1.400 ....08/09/2021 ...|....01/15/2027 ...
830867-AB-3 ..... SKYMILESIPLTD SKYMILESIPLTD .. 2.BFE ..|... ...93.9970 |... 201,154 |.... O [ (3,148) |0 [0 e 4.750 |...... 3.048 ...05/26/2021 ...|....10/20/2028 ...
842400-GK-3 ..... SOUTHERN CALIFORNIA EDISON COM SECURED C .. .. 2.AFE ..|... ...79.7970 |... ... 45,485 |.... 0 | e (208) [0 |0 e 4125 |...... 3.021 ....12/16/2020 ...|....03/01/2048 ...
842400-GU-1 ..... SOUTHERN CALIFORNIA EDISON COM SECURED C 1.G FE .. ...82.3560 |. ..321,187 |. .0 L5183 | eeenn2.250 |......2.410 ....11/30/2021 .. 06/01/2030 ...
842587-DH-7 ... SOUTHERN COMPANY THE SENIOR CORP_BND ... ... 2.BFE ..|... ...84.1920 |... 479,051 |.... ..569,000 |. ....567,987 0. L1840 0 1.750 |...... 1.786 ...02/23/2021 ...|....03/15/2028 ...
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87264A-B-4 ..... T-MOBILE USA INC SENIOR CORP_BND .......evvvvvvvvnnnnns foon ven | unnnns 2 i L 2.CFE Ll 338,611 1...86.3800 |.......coeeeeeenn277,280 [oeenniiinnnnnnns 321,000 [ooeiiiiinnnnnns 335,466 |............ 4,054 |.......... (2,550) [ovvvvvvnnnnnnnnns [V FO 0 ... 3.500 |...... T 11V A 2,372 ....10/07/2021 ... |....04/15/2031 ...
91159H-JC-5 ..... US BANCORP SENIOR CORP_BND 2 e | LFFE L 3,500,000 |...89.8860 |... .3,500,000 |.. +0..3,500,000 [oeeeiniiiinn0 Jeoeiiii 0 0 0 22215 2215 ....... ... 33,163 |... ....01/20/2022 ... |....01/27/2028 ...
92343V-FR-0 ..... VERIZON COMMUNICATIONS INC SENIOR CORP_B ]2 ceeeeeenn |- 2AFE L ...77.5840 |... ..653,000 [.oooiiiiieeeeen 811,887 [ovnviiiiiiiinnnn0 4,403 |0 o0 [l 1750 i 2.622 ...01/13/2022 ... |....01/20/2031 ...
92556V-AD-8 ..... VIATRIS INC SENIOR CORP_BND ... A1 e | 2.CFE L ...78.1830 |... 228,000 [oinnnn227,821 [oniiiiiiiiiinnnn0 e 21 feiiiiiinnl0 o0 000022.700 . 2.712 ....10/29/2021 ... |....06/22/2030 ...
928563-AG-0 ..... VMWARE INC SENIOR CORP_BND A1 e | 2.CFE L ...97.3870 |... 1,317,000 [oooeiieeeennn 1,316,576 [onvnvviiiiinnnnn0 o679 [0 0 000000.600 . 0.652 ....07/20/2021 ... |....08/15/2023 ...
928563-AK-1 ..... VMWARE INC SENIOR CORP_BND ]2 e | 2.CFE L.l ...81.6580 |... 302,135 |.... . 370,000 |.. ..367,763 [0 875 [0 0l 10800 1.914 ....00/02/2021 ... |....08/15/2028 ...
95000U-2F-9 ..... WELLS FARGO & COMPANY SENIOR CORP_BND A1 e | LEFE L ...92.7580 |... 243,027 |.... 275,626 [0 | (3,798) [0 0 100030196 L 1.643 ....04/23/2021 ... |....06/17/2027 ...
96950F-AN-6 ... WILLIAMS COMPANIES INC SENIOR CORP_BND .... 1 e | 2.BFE L ...98.7900 |... . 1,410,727 ... 1,478,763 [0 | (49,288) [0 0 40300 0.802 ....08/19/2021 ... |[....03/04/2024 ...
98956P-AU-6 . ZINMMER BIOMET HOLDINGS INC SENIOR CORP_B . 1 .2BFE .. ...92.9680 |. ..983,600 |. .1,058,000 |.. .1.450 ....11/15/2021 .. 11/22/2024 ...
064159-3X-2 . BANK OF NOVA SCOTIA SENIOR CORP_BND .. 1 1FFE . ...94.5030 |. ..2,946,612 |. .3,118,272 |.. .0.693 ....10/06/2021 .. 04/15/2024 ...
13645R-BD-5 . CANADIAN PACIFIC RAILWAY COMPA SENIOR CO . A ..2.BFE .. ...93.2100 |. ..753,138 |. .807,313 |.. ......1.3% ... 1171772021 .. 12/02/2024 ...
349553-AM-9 ..... FORTIS INC SENIOR CORP_BND A...... 1 . |- 2.CFE ..|... ...92.7590 |... 604,187 [0 | (977 [0 0l 3L055 1.245 ...12/10/2020 ... |....10/04/2026 ...
00084D-AW-0 ..... ABN AMRO BANK NV SRBN CORP_BND 144A D...... 2 e |- 2.AFE L)l ...80.8630 |... 1,310,219 [0 e (188) [0 0 2,470 2.453 ....12/09/2021 ... |....12/13/2029 ...
00253X-AA-9 ..... AADVANTAGE LOYALTY [P LTD SECURED CORP B ... D...... ... |.3.BFE ..|... ...96.1650 |.................957,800 |.................996,000 |.................957,800 |[.........(67,290) |.........(10,626) [.......000vvuuue0 |ooeeeriiiiiininnl0 ..l 5500 |.oen 4.264 ...00/24/2021 ... |....04/20/2026 ...
00774M-AN-7 ..... AERCAP |RELAND CAPITAL DAC SENIOR CORP_B .. D...... 1 . |- 2.CFE ..|... ...94.6780 [....vvvvnnnnnnnnn232,900 |..eill...246,000 ...l 243,836 [0 e 10278 [0 0 2875 3.438 ....10/19/2020 ... |....08/14/2024 ...
00774M-AV-7 ..... AERCAP |RELAND CAPITAL DAC SENIOR CORP B .. D...... 1 . |- 2.CFE ..|... ...87.4440 |.........0000..nn 701,302 | 802,000 |..nnnnnnn800,955 [0 257 [0 0 2,450 L 2.486 ....10/21/2021 ... |....10/29/2026 ...
00774M-AW-5 ..... AERCAP |RELAND CAPITAL DAC SENIOR CORP_B .. D...... 1 . |- 2.CFE ..|... ...83.7780 |... 352,456 [0 B [0 00000030000 3.029 ....10/21/2021 ... |....10/29/2028 ...
03938L-BA-1 ..... ARCELORMITTAL SA SENIOR CORP_BND D...... 1 . |- 2.CFE ..|... ...96.5710 |... 505,067 |.... ....570,065 [....oeneiiinnnn0 Joeee (14,283) [0 0l 40550 il 1.643 ...00/17/2021 ... |....03/11/2026 ...
05401A-AL-5 ... AVOLON HOLDINGS FUNDING LTD SENIOR CORP_ D...... 1 .|.2.CFE ..|... ...90.6550 |... 773,288 |.... ....896,200 [0 | (12,488) [0 0 040250 2.627 ...01/05/2021 ... |....04/15/2026 ...
05583J-AH-5 ..... BPCE SA SRBN CORP_BND 144A .. L2.AFE .. ...88.8690 |. L222,171 |, 242,144 |.. .2.533 ....02/08/2022 .. 10/06/2026
05583J-AK-8 ..... BPCE SA SRBN CORP_BND 144A .. .2.AFE .. ...86.1940 |. ..676,626 |. 785,000 |.. .2.045 ....10/12/2021 .. 10/19/2027
05968L-AM-4 ... BANCOLOMBIA SA SENIOR CORP_BND ... C3.AFE .. ...94.7220 |. ..538,969 |. .538,969 |.. .3.154 ....01/23/2020 .. 01/29/2025
06279J-AB-5 ..... BANK OF IRELAND GROUP PLC SENIOR CORP BN ............feen ... .2.BFE .. ...84.3810 |. .. 1,068,135 |. 1,204,493 |.. .2.902 ....04/19/2022 .. 09/30/2027 ...
404280-CV-9 ..... HSBC HOLDINGS PLC SENIOR CORPBND .....cceeeeeeieecea o e 1.6 FE .. .. 80.7180 |. ..551,305 |. .678,693 |.. ....5% |. ......2.309 ...10/05/2021 .. 08/17/2029 ...
456837-AU-7 ..... ING GROEP NV SENIOR CORP_BND 144A |G FE L) ...89.9020 |... ....574,253 2 (2,084) [oovniiiiiiiinnnn0 0l 12400 1.025 ....02/09/2021 ... |....07/01/2026 ...
47216F-AA-5 ... JAZZ SECURITIES DAC SECURED CORP_BND 144 .. .| 3.BFE ... ...89.1150 |... 178,230 [onennnnni (15,536) | 766 [0 0 [l 4375 | 4.979 ....02/15/2022 ... |....01/15/2029 ...
566007-AC-4 ..... MARB BONDCO PLC SENIOR CORP_BND 144A D...... 2 |- 3AFE L) , ...76.7580 |... , ....436,755 |........(106,645) |.........oeeeenn 0 fenniiiiiiinnnnn0 0 000003.950 i 3.950 ....01/14/2021 ... [....01/29/2031 ...
606822-CA-0 ... MITSUBISHI UFJ FINANCIAL GROUP SENIOR CO .. D...... 2 |G FE L) 1,061,000 |...91.9450 |... 1,061,000 1,061,000 [oueneiiiiinn0 o0 0 0 000962 0.962 ...10/05/2021 ... |....10/11/2025 ...
63906Y-AD-0 ... NATWEST MARKETS PLC SENIOR CORP_BND 144A .. D...... .| 1EFE ..|... ...86.8300 |... reeeeeeeeeenn..549,000 [ 543,435 [0 e 1,428 [0 0 ]l 10600 1.882 ....11/12/2021 ... |....09/29/2026 ...
822582-BE-1 ..... SHELL INTERNATIONAL FINANCE BV SENIOR CO . D...... 1. .. 1.DFE ..|... ...02.7150 |... 649,008 |.... 731,699 [0 | (1,502) [0 0 4125 3.666 ...03/24/2022 ... |....05/11/2035 ...
82620K-AX-1 ..... SIEMENS FINANCIERINGSMAATSCHAP SENIOR CO [Deeennl [ 1EFE .. ...96.1140 |. ..324,338 |. .340,967 |.. .0.658 ....03/02/2021 .. 03/11/2024 ...
82620K-BF-9 ... SIEMENS FINANCIERINGSMAATSCHAP SENIOR CO L [D..eeil [ 1EFE .. ...73.4300 |. ..203,719 |. , .309,154 |.. .2.890 ....03/02/2021 .. 03/11/2041
853254-BZ-2 ..... | STANDARDCHARTEREDPLC SENIOR CORP_BND 144 .. [D......]2 1.6 FE .. ...86.6510 |. ..1,183,658 |. 1,366,000 01,361,191 |.. .1.73%6 ...03/20/2021 .. 01/14/2027
853254-CG-3 ..... |STANDARDCHARTEREDPLC SENIOR CORP_BND 144 .. .[D......]2 1.6 FE .. ...86.7350 |. ..405,051 |. 467,000 .466,033 |.. .2.652 ....01/06/2022 .. 01/12/2028
86562\-CA-6 ..... [SUMITOMO MITSUI FINANCIAL GROU SENIOR CO .. ADevenin] - .. 1.G FE .. ...91.1170 |. 1,555,363 |. .1,707,000 1,712,183 |.. (2,009) |. ... 1.361 ....03/29/2021 .. 07/08/2025 ...
874060-AX-4 ..... TAKEDA PHARMACEUTICAL CO LTD SENIOR CORP .. D...... 1. |.2BFE ... .. 534,529 |...81.6250 |... 445,672 |.... ..546,000 |.. 536,439 1199 [0 002,050 2.314 ...05/25/2021 ... |....03/31/2030 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 71,084,957 [ XXX 62,839, 127 70,837,000 70,587,568 (213,701) (104,215) 0 0 XXX XXX XXX 471,713 1,493,253 XXX XXX
05946X-BV-4 ..... |BANC OF AMERICA FUNDING CORPOR SENIOR WH ............ | ...... | ....... |4 ......... | TARM o 221 [..97.9190 [ 212 | AT 219 [ 0 Joeeeeeeeee (D 0 Joeeeeeeeeeees 0. 6.000 |...... 5.683 [MON ..ooe fooeeeiiiiiiiinnnnnn, L oy 13 |....12/13/2011 ... ....06/20/2033 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Residential Mortgage-Backed Securities 21| XXX 212 219 XXX XXX
17328R-AZ-2 ..... |CITIGROUP COMMERCIAL MORTGAGE LCF SENIOR . | .|4 | 1A ... .. .. 586,040 [...84.4110 |... 480,298 |.... ... 580,886 ...02/13/2020 ... |....02/18/2053 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 586,040 | XXX 480,298 569,000 580,886 0 (2,071) 0 0] XXX XXX XXX 1,288 15,460 XXX XXX
081331-AE-0 ..... |BELVO|H LD LLC VA SENIOR MUNITAX_BND REV ............ | ...... | ....... |1 ......... | 1TEFE |, 117,962 |...98.6620 |...........c..... 116,432 | 118,010 |.ovvveniiinnnnn 7,975 [ [ T 0l 0. 5.300 |...... 5.303 [ tevveee fooeiiiiiiiinnnn, AL O 6,255 |....02/24/2005 ...]|....12/16/2036 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year
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14316N-AE-9 ..... CARMAX AUTO OWNER TRUST CARMX SUB ABS_AB ..........eufees veu]vuunnns 4 s L ACFE e 2,702,801 |...90.4640 |.............. 2,445241 | 2,703,000 |...ccevvennnns 2,702,897 [.oovivvviieeenn0 v 89 [0 el l0 10,740 . 0.743 [MON ..... ... 889 ....01/20/2021 ...|....10/15/2026 ...
362554-AE-7 ..... GMCAR_21-4 ABS_ABS _21-4 ...eeoveeieeeeinineeeeeeenns oo e e | s .. 1.BFE .. ...90.1650 |...cevvnnnnnns 1,026,074 |....cceee 1,138,000 [...eoeeeennnnn 1,137,906 |-eevvveeeeeeeenn0 e 18 [0 0 [ 12250 o 1.255 [MON ..... ... 593 ....10/13/2021 ...|....10/16/2027 ...
380149-AE-4 ..... GM FINANCIAL CONSUMER AUTOMOBI SUB ABS_A .......ceevnfors vun]vunnnns 4 s .. 1.AFE .. ...91.3980 |....covnnnnnns 1,819,733 [oooeiiiiinnnn 1,991,000 |....ovvennnnn 1,990,805 fouenniiiinnnnnd Jovvviiiiieen 98 o0 0 el 12090 . 1.097 | MON ... ... 904 ....04/06/2021 ...|....12/16/2026 ...
63942B-AA-2 ..... NAVIENT STUDENT LOAN TRUST NAV ABS21-A14 .. |- 1AFE L. ...86.4610 |.. 1,136,158 |.oeeeeennn 1,314,074 e 1,313,926 [0 e 27 feiieiieenl0 i l0 002220840 |- 0.845 [MON ... L. 491 ) ....01/19/2021 ...|....05/15/2069 ...
09629E-AJ-0 ..... BLUEMOUNTAIN CLO LTD BLUEM_17 MEZZANIN A .. [D...... 4 |- 2.CFE ..].. ...84.9300 |.. ..676,892 |.....oeieeeennn 797,000 |ooenniiiinnnnn 797,000 |oeiiiiiinininn0 feeinniiinnnl0 [0 072250 7.309 [JAJO .. 1,717 |... ....08/21/2017 ...|....10/21/2030 ...
63942€-AA-2 ..... 0CT56_21-1A SENIOR ABS_ABS _21-G 144A ... v |Gt .. 1.AFE ..|.. ...84.6760 |.. ..824,351 |... 973,531 | 972,283 0 e 152 |0 0l 10580 | 1.616 | MON ... .684 ... LLA171772021 .. |....04/15/2070 ...
64131J-AL-0 ..... NEUBERGER BERMAN CLO LTD NEUB SENIOR ABS .. [ D...... 4 ... | 1AFE .. 978140 [ 556,563 569,000 f......ccoeeeeen0 Jooviiiiiinnninn o0 000005124 ). 5154 [JAJD oot foviiiiniiinns 6,074 ...02/26/2021 ...|....10/18/2029 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 9,601,255 | XXX 8,601,444 9,603,615 9,601,742 0 380 0 0 [ XXX XXX XXX 21,630 133,595 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 81,222,473 [ XXX 71,921,081 81,009,832 80,770,415 (213,701) (105,907) 0 0 XXX XXX XXX 494,632 1,642,321 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 0 [ 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 135,394,191 [ XXX 122,187,790 135,653,900 134,809, 166 (249,680) (58,340) 0 0 XXX XXX XXX 730,642 2,310,515 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 2,663,163 | XXX 2,328,912 2,600,008 2,656,609 0 (2,443) 0 0 [ XXX XXX XXX 6,674 80,083 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 586,040 | XXX 480,298 569,000 580,886 0 (2,071) 0 0] XXX XXX XXX 1,288 15,460 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 9,601,255 | XXX 8,601,444 9,603,615 9,601,742 0 380 0 0 [ XXX XXX XXX 21,630 133,595 XXX XXX
2459999999. Total - SVO Identified Funds 0| 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 148,244,650 [ XXX 133,598,444 148,426,524 147,648,403 (249,680) (62,474) 0 0 XXX XXX XXX 760,234 2,539,653 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1B .. 1C.$ .2,702,897 1D .. 3,726,348 1E.$............7,384,756 1F..$ .. ...12,704,155 1G.$........... 14,252,681
1B 2B .. 2C..$ 11,640,544
1C 3B .. 3C..$
1D 4B .. 4C ..$ ...
1E 5B .. 5C ..$
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 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- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 - 14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
02970#-10-8 ... [AMERICAN SOUTHERN HOME INSURANCE COMPANY .......coew | vevevmmnnns | ermmmnns]ommmnineeennnnn 1,000,000.000 |......ccvvnnnnns 40,743,557 40,743,557 |oeeeeeeeeennnnns 6,800,000 L 11/15/1982 ... e
03048#-10-4 ... [ AMERICAN WESTERN HOME INSURANCE COMPANY 200,000.000 61,119,210 61,119,210 [ocooevvennnnnns 12,250,000 L 12/28/1977 L) et
40145#-10-8 ... [AMERICAN MODERN SELECT INSURANCE COMPANY ...........|.... 10,000.000 61,644,638 61,644,638 |.......ccevneens 12,557,472 .. 06/01/1991 .. ..coet wenens
AMERICAN MODERN PROPERTY & CASUALTY INSURANCE
320798-10-7 ... [COMPANY ....ieieeeueieermnnnnareernnnnnarernnnnnaareernnnns [ooerennnnns |orennnnsfonnnneeeeennnns 2,500,000.000 |-eeevuunnnnnns 129,812,740 |......... 51.925 [ 129,812,740 [.....ccennnnnes 132,477,852 . eeveeneeieeiniiines [ PR [ PR [ 2,842,109 |..euniiiiii s [ 2,842,109 |o.eeiiiiiiiiiiiiaeees 0[..01/15/2008 ..|...... ......
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 293,320,145 XXX 293,320,145 164,085,324 0 0 0 5,826,655 0 5,826,655 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 293,320, 145 XXX 293,320,145 164,085,324 0 0 0 5,826,655 0 5,826,655 0 XXX XXX
5989999999 - Total Common Stocks 293,320, 145 XXX 293,320, 145 164,085,324 0 0 0 5,826,655 0 5,826,655 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 293,320,145 XXX 293,320,145 164,085,324 0 0 0 5,826,655 0 5,826,655 0 XXX XXX

Line

coocooo

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

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
912810-PT-9 ......... UNITED STATES TREASURY SENIOR GOVT_BND  4.750% 02/15/37 .|-...01/04/2022 ... |CITICORP SECURITIES MARKETS .. ....667,800 |.. 480,000 ..
912810-TF-5 ......... UNITED STATES TREASURY SENIOR GOVT_BND  2.375% 02/15/42 . |--..08/24/2022 ... |Various ....997,222 |.. .... 1,041,900 |..
912810-TH-1 ......... UNITED STATES TREASURY SENIOR GOVT_BND  3.250% 05/15/42 ...11/08/2022 ... |BANK OF AMERICA ... 1,002,844 |.. .... 1,200,000 |..
912828-77-8 ......... UNITED STATES TREASURY SENIOR GOVT_BND 1.500% 01/31/27 03/24/2022 ... |Various ....6,167,152 |.. .... 6,300,000 |..
912820-DJ-7 ......... UNITED STATES TREASURY SENIOR GOVT_BND 1.375% 11/15/31 .| J.P. MORGAN SECURITIES INC 1,998,700 |.. .... 2,105,000 |..
91282C-DV-0 . ..|UNITED STATES TREASURY SENIOR GOVT_BND  0.875% 01/31/24 .. 02/09/2022 ... [Various ................ . 2,575,690 . 2,600,000
912820-DZ-1 ..[UNITED STATES TREASURY SENIOR GOVT_BND 1.500% 02/15/25 .. 02/28/2022 ... | GOLDMAN SACHS & CO .583,080 .585,000
91282C-EC-1 ..|UNITED STATES TREASURY SENIOR GOVT_BND 1.875% 02/28/27 .. 04/07/2022 ... |Various .. . 1,351,787 . 1,405,000
912820-EG-2 ......... UNITED STATES TREASURY SENIOR GOVT_BND  2.250% 03/31/24 .|....04/20/2022 ... |Various .. ... 3,747,535 |.. .... 3,770,000 |..
91282C-EN-7 ......... UNITED STATES TREASURY SENIOR GOVT_BND  2.750% 04/30/27 veee|2..04/29/2022 ... [GOLDMAN SACHS & CO. ...eeeeeruueeeemmnuueeeeeenni e e e e eennes e e e eennna e e e eeennaaeeeeennnaneeeeennnanaeeeennnnnneeerenn |oennnuaseeeennnnseeeemnnnnneeerens |oonsaseeeemnnnnneeeens 1,189,547 |.. .... 1,200,000 |..
912820-EU-1 ......... UNITED STATES TREASURY SENIOR GOVT BND  2.875% 06/15/25 .|....08/01/2022 ... | J.P. MORGAN SECURITIES INC ... ... 4,073,657 |.. .... 4,070,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 24,355,014 24,756,900
00206R-KH-4 ......... AT&T INC SENIOR CORP_BND  2.250% 02/01/32 .oivevernniiiiiiiiiiieiiiiiis s cieii e e e reni s ennnns [ eeeeeennnans B O - 1T R RN 530,212 |ooeiiiiiieiiis 569,000
023135-CF-1 ......... AMAZON.COM INC SENIOR CORP_BND  3.300% 04/13/27 . |--..04/11/2022 ... |J.P. MORGAN SECURITIES INC ... .... 2,993,820 |.. .... 3,000,000 |..
06051G-JP-5 ......... BANK OF AMERICA CORP SENIOR CORP_BND  2.651% 03/11/32 .. .|-...04/05/2022 ... | GOLDMAN SACHS & CO. ............
126650-DN-7 ......... CVS HEALTH CORP SENIOR CORP_BND 1.750% 08/21/30 . |--..03/24/2022 ... |BANK OF AMERICA ...
161175-BU-7 ......... CHARTER COMMUNICATIONS OPERATI SECURED CORP_BND  2.800% 04/01/31 .. .|-...04/05/2022 ... |BARCLAYS CAPITAL .. . .. ..
37045X-DS-2 ......... GENERAL MOTORS FINANCIAL CO IN SENIOR CORP_BND  3.100% 01/12/32 ... veer|-...02/18/2022 ... | GOLDMAN SACHS & CO. . 490,129 |.. 508,000 ..
37045X-DU-7 ......... GENERAL MOTORS FINANCIAL CO IN SENIOR CORP_BND  3.800% 04/07/25 ... ..|....04/04/2022 ... |BARCLAYS CAPITAL .... .... 1,499,700 |.. .... 1,500,000 |..
37045X-DV-5 ......... GENERAL MOTORS FINANCIAL CO IN SENIOR CORP_BND  4.300% 04/06/29 . ...04/06/2022 ... | TORONTO DOMINION SECURITIES IN .
38141G-ZK-3 . .| GOLDMANSACHSGROUPINC/THE SENIOR CORP_BND  2.640% 02/24/28 02/22/2022 ... |RBC DOMINION SECURITIES INC
437076-CN-0 . ..|HOME DEPOT INC SENIOR CORP_BND ~ 2.875% 04/15/27 ... 03/24/2022 ... [MORGAN STANLEY & CO. INC
459200-KK-6 . ..| INTERNATIONAL BUSINESS MACHINE SENIOR CORP_BND ~ 2.850% 05/15/40 . 03/04/2022 ... [Various ............cceevnnnns .
50077L-AB-2 ......... KRAFT HEINZ FOODS CO SENIOR CORP_BND  4.375% 06/01/46 . |--..04/05/2022 ... [MORGAN STANLEY & CO. INC ... .... 245,958 |.. ....250,000 |..
548661-EH-6 ......... LOWES COMPANIES INC SENIOR CORP_BND  3.750% 04/01/32 .|-...03/22/2022 ... |BANK OF AMERICA ... ....999,830 |.. .... 1,000,000 |..
617446-8U-6 ......... MORGAN STANLEY SENIOR CORP_BND 1.794% 02/13/32 . |--..04/07/2022 ... |Various ....500,169 |..
61772B-AB-9 .........|MORGAN STANLEY SENIOR CORP_BND 1.593% 05/04/27 . .|-...02/03/2022 ... [BANK OF AMERICA 1,157,712 . ..
91159H-JC-5 ......... [US BANCORP SENIOR CORP_BND  2.215% 01/27/28 . |--..01/20/2022 ... [MORGAN STANLEY & CO. INC ... .... 3,500,000 |.. .... 3,500,000 |..
92343V-FR-0 VERIZON COMMUNICATIONS INC SENIOR CORP_BND 1.750% 01/20/31 ... .|...01/13/2022 ... | Various ....607,483 |.. ...653,000 |..
05583J-AH-5 . ..|BPCE SA SRBN CORP_BND 144A 1.652% 10/06/26 ...eeoeeeeeenennnns ....02/08/2022 ... |CANTOR FITZGERALD SECURITIES . . 240,378
06279J-AB-5 . ..|BANK OF IRELAND GROUP PLC SENIOR CORP_BND 144A  2.029% 09/30/27 . ....04/19/2022 ... |BARCLAYS CAPITAL ............. . 444,015 .
47216F-AA-5 ......... JAZZ SECURITIES DAC SECURED CORP_BND 144A  4.375% 01/15/29 ....02/15/2022 ... |CITICORP SECURITIES MARKETS .. ....193,000 |.. ....200,000 |..
822582-BE-1 .........[SHELL INTERNATIONAL FINANCE BV SENIOR CORP_BND  4.125% 05/11/35 . D... ....03/24/2022 ... |CITICORP SECURITIES MARKETS .. ....733,201 |.. ...700,000 |..
853254-0G-3 .. .. | STANDARDCHARTEREDPLC SENIOR CORP_BND 144A  2.608% 01/12/28 ...01/06/2022 ... [Various ....465,861 |.. .467,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 21,728,719 22,418,000 46,49%
2509999997. Total - Bonds - Part 3 46,083,733 47,174,900 117,333
2509999998. Total - Bonds - Part 5 27,239,987 27,509,300 17,630
2509999999. Total - Bonds 73,323,720 74,684,200 134,963
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 73,323,720 XXX 134,963




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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GOVERNMENT NATIONAL MORTGAGE A POOL# 002987
36202D-J8-5 ...| 7.500% 10/20/30 ....ceeerrunieeeenniieeeeeeenees e ..12/01/2022 .| Paydown ....eeeeeeeennnees foeeenne e [ (-7 (-7 FO (<78 O (7.2 IO [ [V [ [V O [V P (72 PP [V [V (U R 2..10/20/2030 .
GOVERNMENT NATIONAL MORTGAGE A POOL# 003040
36202D-LV-1 .. | 7.000% 02/20/31 ...ceeeerreieeeemnneeeeeennees e ..12/01/2022 .| Paydown ....eeeieeeriniees feeenn e [ 158 oo 158 [ 159 | 158 [ [ IR [ )] T (U (1) |eeeemneeeeees [V PO 158 |oveeeiieeeeenes [V [V (U R 6 [..02/20/2031 .
GOVERNMENT NATIONAL MORTGAGE A POOL# 417392
36206P-UR-9 ...| 7.500% 05/15/26 ......ceeevrmmnaeeeemnnnaeeeeenenas | eeeees ..12/01/2022 .| Paydown ... .05/15/2026 .
GOVERNVENT NATIONAL MORTGAGE A POOL# 422470
36206V-JP-3 .. | 7.500% 03/15/26 .....cceeeerenieeeeinnnieeeeennnas | e ..12/01/2022 .| Paydown ....eueeeeeenniees foeeeneeeeeenees [ [S15] (S5 (SIS (I3 IO [ [V [ [V O [V P (SIS T PO [V [V (U R 2..03/15/2026 .
GOVERNMENT NATIONAL MORTGAGE A POOL# 430628
36207F-LH-2 .. | 7.500% 10/15/29 ....ceieeeeieiieeeeeieneeeeeenee e ..12/01/2022 .| Paydown ... 0. ..10/15/2029 .

UNITED STATES TREASU CITICORP SEO

912810-SA-7 .. 3.000% 02/15/48 ......ooeveeeereccicicirines | e .04/11/2022 . [MARKETS ......ovuecicins |oevceemnereciciciens frcicininens 161,571 [oevee 169,000 [.....evvvn 198,589 |............ 198,498 [..evviinne (L R (831 o (L (831) |- (U IO 198,162 |-veveevnenne [ (36,590)|.......... (36,500)..ecvvenne 3,136 |..02/15/2048 .
UNITED STATES TREASURY SENIOR GOVT_BND

912810-8Y-5 .. 2.250% 05/15/41 .....ovvveeeececiciirinececicieas | e ..04/05/2022 . | BARCLAYS CAPITAL ...184,585 |............. 200,000 .. 214,453 .214,239 |.. L0 ..214,076 |.... .-(29,52)[..........(29,522)|... ..05/15/2041 .
UNITED STATES TREA CITICORP SECURITIES

912828-5P-1 .. [2.875% 11/80/28 ...veceeeeeecicicieeecas | e .04/08/2022 . [MARKETS .......cocoucucurns |oeucurmrericiciciens frcicininens 587,628 [..eucuvenee 583,000 -....cvc. 583,574 ....cuunnene 583,280 [-.ovcerecicnnne (LN TR (81 e (L (81) |oeeeceeeeena (U IO 583,198 [..vvvenene (L 4,425 .. 4,425 .. 11/30/2023 .
UNITED STATES TREASURY SENIOR GOVT_BND CITICORP SECURITIES

912828-20-7 .. [ 1.125% 02/28/25 ... | e ..04/04/2022 . [MARKETS .....ovucuceciens foeecieiniriicccicns [ 1,583,750 [-vevuenene 1,600,000 [......... 1,616,750 |......... 1,610,686 [....cevvnennnn (L R [6:700)] SRR (L (C:70)] (U 1,609,816 [...oveennee [ (76,066))......... (76,066)-.....onvnvn 10,810 |..02/28/2025 .
UNITED STATES TREASURY SENIOR GOVT_BND

912820-AlI-1 .. [0.250% 11/15/28 ..o | e .04/08/2022 . [Various .......ccccocucuens |oeucururineicccinns frocicininens 969,795 ... 996,000 [............ 997,945 |....ccc. 997,282 |- (L R [GL:72] R (L (147) [eoeccans (U IO 997,085 ...vveane [ (27,289)|......... (27,289)]..eec 880 |..11/15/2023 .
UNITED STATES TREASURY SENIOR GOVT_BND MORGAN STANLEY & (0.

912820-Cl-9 ...[ 0.750% 08/31/26 ... | e 1.01/20/2022 [ INC .o foeecieseeecccien feciciiin 649,120 |...eccc. 673,700 [......cn... 665,984 |............ 666,379 ..o (L I (LN SRR T (L 666,476 |........cocunene [ (17,386)]......... (17,356) ..o 2,038 |..08/31/2026 .
UNITED STATES TREASURY SENIOR GOVT_BND

912820-CY-5 ...[ 1.250% 09/30/28 ..o | e ..01/20/2022 . [BNP PARIBAS .......oecuue |oeucurmnirecicicinns frcicininens 310,931 [ 321,000 ... 316,611 |.oouceceene 316,721 [cuiiccne (L K (LN SRR K (L 316,760 [..evececennne (U (5,828)|....nce. [X:72:)) U 1,279 |..00/30/2028 .
UNITED STATES TREASURY SENIOR GOVT_BND J.P. MORGAN SECURITIES

912820-CZ-2 ...[ 0.875% 09/30/26 ......oeeeceiiiccecicireres | e ..02/22/2022 [ INC v o [ 54,408 |...ovnnne 57,000 |-.eceeeenne 56,176 |......cc... 56,204 |-ceeuenene (L P (LN SRR A [ (L IO 56,228 ...ooorecenee (U (GIVE:)) (1,735) [ 201..09/30/2026 .
UNITED STATES TREASURY SENIOR GOVT_BND J.P. MORGAN SECURITIES

912820-DB~4 ...[0.625% 10/15/24 ..o | e 1.01/18/2022 [ INC .o foecicisiecccices [ 1,117,818 | 1,138,000 [......... 1,131,688 |......... 1,131,985 oo (LN TR 112 [ (L 12 [ (U 1,182,077 [oceiiiaee [ (14,28)|......... (14,258)|..ecenne 1,895 [..10/15/2024 .
UNITED STATES TREASURY SENIOR GOVT_BND

912820-DF-5 ...[1.875% 10/31/28 ..o [ e ..01/28/2022 . [ DEUTSCHE BANK AG ..o foceviccciie [ 97,559 | 100,000............. 99,676 |............ 99,685 ..o (o RN 4l [ 4l [0 P 99,689 |..oooeevee. 0 (2,130)]........... (2,130 338 |..10/31/2028 .

0109999999. Subtotal - Bonds - U.S. Governments 5,667,687 5,828,172 5,881,920 5,875,307 0 (1.267) 0 (1.267) 0 5,874,039 0 (206,349) (206,349) 28,313 XXX
MANITOBA PROVINCE OF SENIOR CORP_BND

563469-U0-6 ...[2.125% 05/04/22 ... Auceen. [.0570472022 . [ Matur ity ..o [ o 1,650,000 |.......... 1,650,000 [......... 1,645,017 [.......... 1,649,645 ..o [N PR 355 [ (LN K (U 1,650,000 [o.vveveenee (LN R (L) R 0 [ 17,531 (..05/04/2022 .
CORPORACION PARA EL FINANCIAMI SENIOR

745291-DF-8 .. [MUNI_BND REV ~ 5.125% 06/01/24 ............... C...... |..06/01/2022 .| Cal | 100.0000 ... [ foen 245,000 |............. 245,000 |............ 22,775 [ 252,911 | 0fiinn [C3C70] R (LN R (2,647) |-veveecnrenne 0 [ e 250,264 ..ovvinene. 0 fiinns (5,264)]........... (5,264)]c.cevnvnnn 6,278 |..06/01/2024 .
CORPORACION PARA EL FINANCIAMI SENIOR Redempt ion

745291-DF-8 .. [MUNI BND REV  5.125% 06/01/24 ............... C......|..06/01/2022 .{100.0000 ....ooovovvvevnes fovvniiiicicis oo (] O (] R (U (L R (L R (L [ R 0 foviieiinne (U 0 foorerninnns 0 ..06/01/2024 .

0309999999. Subtotal - Bonds - All Other Governments XXX
FEDERAL HONE LOAN NORTGAGE COR POOL# 600365

31283G-WN-4 . [8.000% 06/01/25 ... | e ..12/01/2022 . | Paydoun ... ..06/01/2025 .
FEDERAL HOME LOAN MO

31202G-TH-3 ..[7.500% 12/01/29 ....ooeeecuiiieccicicirnes | e . 12/01/2022 . [Paydoun ........coccucucunes foeucurininiiccces [ 189 |- 189 [ LT O LT I (L SRR (L A (L T 0 [ (L I LT I (L SRR (L AT (LN AT 5 ..12/01/2029 .
FEDERAL HOME LOAN MORTGAGE COR POOL# 01023

31202H-D4-3 ...[7.000% 07/01/30 ..o [ e . 12/01/2022 . [Paydoun .......ccecucurunes forueiniiicccsine frecieieeeas L1 A L1 IO 10 | 10 oo (L SRR (L A (L T 0 [ (U IO L] IR (L SRR (L AT (LN AT 0 [..07/01/2030 .
FEDERAL HOME LOAN MORTGAGE COR POOL# 01025

31202H-D6-8 ...[8.000% 07/01/30 ..o [ e . 12/01/2022 . [Paydoun .........cecucurunes forueinineiccceie frecieiieeeees 20 [ Pl 20 [ 20 [ (L SRR (L A (L T 0 [ (U IO 20 [ (L SRR (L AT (LN AT 1..07/01/2030 .
FEDERAL HOME LOAN MORTGAGE COR POOL# 01351

31292H-0C-1 ... 6.500% 05/01/32 ... | eveees . 12/01/2022 . [Paydomn .......coovoveueuee fooreeiiiiieees [ 265 |- 265 [ P L J 0 [ (3] (LN SRR (] I (L I P (L SRR (L AT (L} AU 10 |..05/01/2082 .
FEDERAL HOME LOAN MORTGAGE COR POOL# 04269

31202L-16-8 .. [3.000% 10/01/42 ..o | e . 12/01/2022 . [Paydoun ........cocucurunes foeuririricccinee [ 30,335 [ 30,335 |- 31,601 [ocveenene 31,510 |oeeeciieene (L (1178 (L (1,178) |oceceeee (L IO 30,335 | (L SRR (L AT 0 [ 433 [..10/01/2042 .
FEDERAL HOME LOAN MORTGAGE COR POOL# 28218

312038-DX4 ...[6.500% 06/01/29 .......oovueeiuceceeirirrcicecens | e ..07/01/2022 . [Paydoun ........cccucucunes foeuruniniriieccens [ 207 | 207 [ P S P (L SRR (L A (L T 0 [ (L I PLr N (L SRR (L AT (LN AT 8 [..06/01/2020 .
FEDERAL HOME LOAN MORTGAGE COR POOL# 46902

31208F-U3-4 ...[6.500% 09/01/80 ... | e . 12/01/2022 . [Paydoun .........cecucurunes forueinineiccceie frecieiieeeees P ST P I L O P R (L SRR (L A (L T 0 [ (U IO L7 O (L SRR (L AT (LN AT 1/..09/01/2030 .

FEDERAL HOME LOAN MORTGAGE COR POOL# C47742
312986-87-6 .. | 7.000% 02/01/31 .oovvvveeeeeeeiiiieeeeeiiieee e [ s ..12/01/2022 . [Paydown .....ooeeevveeeeeefovneeiiiiiiiiieeei o [ o, YA K3 o, 72 [ oo Ofieeaennnes (1] AU, [V O, (M. Ofoeiieennne, [ I PPN 0 e, 0 i, O oY 3..02/01/2031 .
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L'vL3
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11 13 14 15
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Prior Year Other- Book/ Change in | Adjusted Stock Stated
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Identi- For- Name Con- Carrying Increase/ Impairment Value Carrying Disposal Gain (Loss) During Maturity
fication Description eign of Purchaser sideration Par Value Value Decrease Recognized| (11+12-13) Value Date on Disposal Year Date
FEDERAL NATIONAL MORTGAGE ASSO POOL#190354
31368H-MB-6 .. |5.500% 12/01/34 ...oooovvviiiiiiiiiiiiiiiiii [ e SPaydown Lo e 9,889 [ 9,889 |............. 10,767 |..coeennnnn 10,566 |.....coeeeeennns [V PO (74 5 | R, [V F (677) [vvvvvnvnnnnnne (VN F 9,889 |.ooeeeeiie 0 (V1 P | 1 R 265 |..12/01/2034 .
FEDERAL NATIONAL MORTGAGE ASSO POOL#313954
31374G-WP-8 .. |6.500% 01/01/28 ....evvennnie [ e SPaydown Lo e 1,256 | 1,256 [eveeeieennnnn 1,297 [, 1,278 | [V PR 72 | R, [V (41 ST (VN F T O | I F (V0 PO | F 42 (..01/01/2028 .

31379K-MY-6 ..

3137EA-EN-5 ..

31384V-2A-9 ..

31384V-T8-5 ..

31398K-CN-8 ..

FEDERAL NATIONAL MORTGAGE ASSO POOL#421675
7.000% 03/01/28
FEDERAL HOME LOAN MORTGAGE COR SENIOR
AGENCY BND  2.750% 06/19/28 ..................
FEDERAL NATIONAL MORTGAGE ASSO POOL#535469
6.500% 07/01/30
FEDERAL NATIONAL MOR
6.500% 05/01/30 ..eevvveeieeeiiiiieeeeeiiiees
FREDDIE MAC FHLMC_35-87 SENIOR AGENCY_CMO
_35-87  4.500% 10/15/39 ....
FEDERAL NATIONAL MORTGAGE ASS

. | Paydown ....

. | Paydown ....

. | Paydown ....

TORONTO DOMINION

.| SECURITIES IN ............

. |Paydown .....oeeinninnnnns

......... 2,864,047

N O o

.. 116

...... 2,845,000

....... 2,835,779

116 |

..03/01/2028 .

..06/19/2023 .

..07/01/2030 .

..05/01/2030 .

..10/15/2039 .

31407H-HS-8 .. |5.000% 10/01/35 .....oeereiiiiiiiiiieeiiiieeeeee | e S Paydown ..o e e 541 | 541 [ 525 [ 827 oo 0 [ 1 [ (U 13 | (I IO B4 ol 0 el 0 oeemeeeeeeen O et 15]..10/01/2035 .
FEDERAL NATIONAL MORTGAGE ASSO POOL# 834768

31407M-MR-3 .. | 5.500% 07/01/35 ....oeeiiiniiiieeiiiiiiieieeeees | e S Paydown ..o e e 1,514 |t 1,514 [ 1,488 [ 1,492 | 0 [ 22 [, (U P72 R 0 foreeeeianes 1,614 [oii 0 el 0 oeemeeeeeeen O et 29|..07/01/2035 .
FEDERAL NATIONAL MORTGAGE ASSO POOL#BN7755

3140J0-TN-5 .. | 3.000% 09/01/49 .....oevvvrvriiieiiiiiniiiiiiiiiians [ eeeeens SPaydown Lo e 448,597 | 448,597 |............ 457,587 |............ 457,396 |...ooooeeeeennns 0 e (8,799) [ (VN F (8,799) |- [\ O 448,597 |eeeeiiiiiiinn 0 [ 0 e 0 e 6,042 ..09/01/2049 .
FEDERAL NATIONAL MORTGAGE ASSO POOL# BR6469

3140L5-FK-7 .. | 2.500% 03/01/51 ...oooviiiiiiiiiiiiiiiieieeeees | e S Paydown ....eeeeeiie e e 64,868 |.............. 64,868 |............. 67,260 [............. 67,222 ceeeeiiiiiiens (O R 735 ) | OO [N T (2,383) [euveeeeacis (I IO 64,868 |.....ccceeveeena0 | [0 RPN 1 I SRR 830 |..03/01/2051 .
FEDERAL NATIONAL MORTGAGE ASSO POOL# ADO317

31418M-K7-6 .. | 5.500% 01/01/39 ...eoeeeiiuiinnneniiiiiiiieeeees [ s | Paydown ....eeeeeiiiiiiennfoieeeiies e, 753 | 753 [ 805 [ 798 | 0 foceeeeeeeeee (44)]ee [ [C2)] [\ PP 753 foeeeeeiiieen 0 e, [\ FOTOORY 1§ OO 21..01/01/2039 .

0909999999. Subtotal - Bonds - U.S. Special Revenu 3,437,519 3,418,472 3,420,391 0 0 (11,137) 0 3,409,251 28,269 34,568 XXX
AT&T INC SENIOR CORP_BND ~ 3.500% 06/01/41 CITICORP SECURITIES

00206R-JZ-6 .. | +evvvererernnniiiiiiiiiiiiiieeeeee e eeeeeeeeeeeeees [ eeeees B 1121310 S SRR RO RN 145,025 |............. 149,000 |............ 151,603 [............ 151,588 |..ovveeeeeinnnns [V O V4 | (VN (0] [N 151,580 |..ooocvveeeenn 0 | (6,556)|...0uvnnnnn(6,886)).cceeeeeenennn. 826 |..06/01/2041 .
AMGEN INC SENIOR CORP_BND  3.150% 02/21/40

031162-CR=9 .. | +evvrerrriiririiiiiiiiiiieeieeeeee e eeeeeeeeeeeenees [ eeeees .| WELLS FARGO SECURITIES |...evvvvreeiiinviinns Joenvinnnnns 148,087 |..ovveennnne 162,000 |............ 164,215 |............ 164,196 |....oeoeeennnns 0 e (M) [, [V E [ 1] R 0 feenenn. 164,186 |......ceeeeeen 0 | (16,148)|......... (16,148)|............... 2,495 [..02/21/2040 .
BANC OF AMERICA FUNDING CORPOR SENIOR

05946X-BV-4 .. | WHOLE_CMO _03-1  6.000% 05/20/33 ........... | ..eeeee S Paydown .. o e L R 126 [coeeiiiieeee 128 [, 128 [oveeeiiiiinens (VN R ) | (VN (3] (VN FORR LI O | ) A [0 N 1 I AN 5 [..05/20/2033 .
BANK OF AMERICA CORP SENIOR CORP_BND

06051G-JQ-3 .. | 1.658% 03/11/27 ....ovvvvrrrniininiiiiiiiiiiiiiiiiis [ eeeees .| GOLDMAN SACHS & CO. ... |oeeeveereeiiiiiiens foeiiiineens 462,79 |..oooonnnnee 500,000 ..03/11/2027 .
BAXALTA INC SENIOR CORP_BND ~ 3.600%

O717IM-AL=7 .. | 06/23/22 .....vvvveieeiiiiiiiiee e [ e .[Call 100.0000 ... foueeeeeiiiiiiiinenns [ 138,000 |..oooueneee 138,000 ..06/23/2022 .
BELVOIR LD LLC VA SENIOR MUNITAX_BND REV Redempt ion

081331-AE-0 .. | 144A  5.300% 12/15/35 ......covvviviieniiinns [ eennne 1100.0000 ..eeveeeiiiiieen foniiieee s o 6,166 |....ccvvvnenns 6,166 ..12/15/2035 .

097023-CY-9 ..

101137-AV-9 ..

103730-8R-0 ..

126650-CX-6 ..

172967-NE-7 ..

21688A-AL-6 ..

37045V-AS-9 ..

37045X-DA-1 ..

38141G-YB-4 ..

BOEING CO SENIOR CORP_BND  5.150% 05/01/30
B0S
CORP_BND  3.450% 03/01/24 ........cceeennnnns
BP CAPITAL MARKETS AMERICA INC SENIOR
CORP_BND ~ 3.060% 06/17/41 ...
CVS HEALTH CORP SENIOR CORP_BND .3009
03/25/28 oot
CITIGROUP INC SENIOR CORP_BND  2.520%
11/08/32 v
COOPERATIEVE RABOBANK UA  NEW SRPCORPBND
2.750% 01/10/23 .evvvviiieiiiiiiieceiie
GENERAL MOTORS CO SENIOR CORP_BND ~ 5.000%
10/01/28 o
GENERAL MOTORS FINANCIAL CO IN SENIOR
CORP_BND  2.700% 08/20/27 .......ccvvuvvrnnnnn
GOLDMANSACHSGROUPINC/THE SENIOR CORP_BND
2.615% 04/22/32 wovveiiiiiiiiiiiiiiiiiieeei

. | BANK' OF AMERICA

.| GOLDMAN SACHS & CO. ...

.| Call 102.0590 .....

CITICORP SECURITIES

« [MARKETS ...ovveeieeiiis

|Various ...oooeiiiiiiinnnn

CREDIT SUISSE FIRST

.| BOSTON COR .....oeeveeennne

MORGAN STANLEY & CO.

ING

TORONTO DOMINION

.| SECURITIES IN ............

. [WELLS FARGO SECURITIES

...258,935 |...

............ 587,860

...505,471 |...

......... 1,931,720
............ 539,534
............ 464,742
............ 100,210
............ 397,746

......... 1,392,877

.. 228,000

........ 576,000

.. 569,000

...... 1,491,000

......... 2,068,662
............ 569,146
............ 466,522
............ 113,475
............ 439,885

......... 1,537,096

.569,000 |..

....... 2,060,016
.......... 569,144
......... 466,186
.......... 112,904
.......... 439,295

....... 1,536,433

..569,000 |....

(128,296)

(143,556)

..(63,529)]....

(29,610)
(1,444)
(12,694)

(41,548)

..05/01/2030 .

..03/01/2024 .

..06/17/2041 .

..03/25/2028 .

.. 11/03/2032 .

..01/10/2023 .

..10/01/2028 .

..08/20/2027 .

..04/22/2032 .
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Current Total Foreign Bond
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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
INTERNATIONAL BUSINESS MACHINE SENIOR
459200-KA-8 .. |CORP_BND ~ 3.500% 05/15/29 ....ccevvvuueeaeenn | eeeens .03/04/2022 .| Various ......ceeeueeeeeeen foevemmmineeeeenniins Joieeeeens 903,186 |......ccvn 862,000 [......cc.... 947,045 |............ 945,480 |....ueeeeennnnns (U (1,882)]cceveneeeees (V) N (1,882) |vveeeeeeennnnn [V PO 943,597 |oeeieieeinnnnns [V (40,412)(......... (40,412)...ccevnnennns 9,370 ..05/15/2029 .
JABIL INC SENIOR CORP_BND  4.700% 09/15/22
466313-AG-8 .. | .eveniiiiiiiiii e eeenns | o 05/31/2022 . |Call 100.8782 ... |eeeeeeeeeeeeneeeee fereeeeennnns 947,246 | 939,000 |.eevvnnnnnnn 929,610 |............ 937,841 |oeeeieeeiennnnn [ IR 676 [.ceeeeeeenees [ PR [S7(- T PO [V PO 938,516 [..ceevvennnnnnns [V IR 484 | 484 |............. 39,630 |..09/15/2022 .
JPMORGANCHASE&CO SENIOR CORP_BND ~ 1.578%
46647P-CB-0 .. |04/22/27 .o eeeen | e ..02/28/2022 . | WELLS FARGO SECURITIES | eevvvreiveeeemnnns Joenennnns 4,189,585 |........... 4,387,000 |......... 4,390,159 |[.......... 4,389,736 ceeuueeeeeennnnns (1) (101)feeeeeeeiiies [ T (101) |eveeeeeeeees [V PO 4,389,635 |.......ccevnnnnn [V (200,050)........ (200,050)]ceevvnnnnns 24,999 |..04/22/2027 .
MORGAN STANLEY SENIOR CORP_BND  2.188%
617446-8Q-5 .. |04/28/26 .....oeeeeeeeeeeeeeee e | s ..02/03/2022 .| BANK OF AMERICA ...eevvve |oevemmmnneeeeennins Jenens 1,182,071 |oeeenennnns 1,133,000 |......... 1,173,052 |......... 1,169,039 [....ccvvvnnnnnnns (U (1,082)]cceeeeeeeeees (V) N (1,082) |-vveeeeeeennnnn [V PO 1,167,957 |oeeieeeennnnns [V (35,886)]......... (35,886)|.....cc0nnnnn. 6,817 |..04/28/2026 .
MORGAN STANLEY SUB CORP_BND  2.484% J.P. MORGAN SECURITIES
B174TY-EF-8 .. |09/16/36 ...eeeeeeeeeaeeeeeeeneeeeeeeeeeeeeennnan | s ..02/25/2022 .| INC ..eoeeeeeieeeeeceen fee e s 1,278,278 |.cevneent 1,422,000 |......... 1,407,488 |......... 1,407,685 |.eeeveeneennee [ IR L7 (U1 IR 132 e [V PO 1,407,817 |ooeeeieeiinnnnns [V (129,539)|........ (129,539)-ceveeeeees 16,189 |..09/16/2036 .
MORGAN STANLEY SENIOR CORP_BND  1.593%
B1772B-AB-9 .. | 05/04/27 ... eeeeenn | s ..04/07/2022 .| Various ......ceeeeeeeeeenn foeeemmmnnneeeennnns Jonees 1,104,648 |.......... 1,200,000 |......... 1,209,600 |......... 1,208,769 |.eevvvneeeeeenee (1) [CX)] [ T (436) [-eeeevnnnaaens [V PO 1,208,334 |oooveeeeeenee [V (1083,686)]........ (103,686)]....ccvvennnnn 8,195 [..05/04/2027 .
NAVIENT STUDENT LOAN TRUST NAV ABS21-A144A
63942B-AA-2 .. | 0.840% 05/15/89 .....ceeeerrmneeeeeinniaeeeeenenas | eeeees .. 12/15/2022 .| Paydown ....eeeeeeemnnies foeeennee e e 482,535 |....eenneeeen 482,535 |............ 482,465 |............ 482,471 | [ IR (S (U 64 | [V PO 482,535 |.eiiieeinnnnns [V [V [V A 1,707 |..05/15/2069 .
PECO ENERGY CO SECURED CORP_BND  2.375%
693304-AP-2 ...J 09/15/22 .eeeueiiieieeiee e | e ..04/20/2022 . | MARKETAXESS CORPORATI . |-eevvvemneeeeemnnins Jovneeeeees (V70 VU I 626,000 [............ 625,449 |............ 625,957 |ovveueeeeennnnns [ IR 1N (U 19 | [V PO 625,976 |....ccevvunnnnns [V 1,201 |oeeeees 1,201 |oeeeeieins 8,962 ..09/15/2022 .
SANTANDER DRIVE AUTO RECEIVABL SUBABS17-3
80284Y-AG-9 .. |3.200% 11/15/23 .eeeeeeeeeeeieeeeeeeeeeeeennn s ..01/15/2022 .| Paydown ....eeeveeemnnnies foeeennie s e 739,957 |oeveenees 739,957 [..oeeenennnn 739,890 |............ 739,902 |oeveueeeeennnnnn [ IR LS O (U 55 |eeeeriieeees [V PO 739,957 [ooeeeiiininns [V [V [V A 1,973 [..11/15/2023 .
SMALL BUSINESS LENDING TRUST S AGCYSENABS20-
83165W-AA-4 .. |AT44A  2.620% 12/15/26 ....eeeeeeeeeeeeeennn | e ..03/15/2022 .| Paydown ....euneveeemnnies foeeeeneeeeeeeis e 16,739 |oeeenes 16,739 [ceeenee 16,738 [ooeeeeenee 16,738 |oeeeeeeeeeeeee [ T s [ ) N PO [ P 16,739 |oeeeeeiieeeee [V [V (U 61 |..12/15/2026 .
VERIZON COMMUNICATIONS INC SENIOR CORP_BND
92343V-GH-1 ...| 2.100% 03/22/28 .....ceeeeeereeeeeeeeeeeeeeeennn e ..01/13/2022 .| Various .....cceeeeeeeeeenn foevemmmnnneeeemnninns Joeeeeeens 713,012 [ 720,000 [ 730,234 |............ 729,376 |oeeeeeeeeennnnns [ IR [(10)] (U1 IR (50) |+eeemrnneeeens [V PO 729,326 |..ccevvennnnnnnn [V (16,314)|......... (16,314)[....ccvnnnnnnns 4,634 |..03/22/2028 .
VERIZON COMMUNICATIONS INC SENIOR CORP_BND
92343V-GK-4 ...| 3.400% 03/22/41 .covveeeeeeeieeeeeeeeeeeeeeeen | e ..03/21/2022 .| BARCLAYS CAPITAL ..oeevveoermmmnineeeemnnines Jorneneeeens 599,810 [.....ccen 643,000 |............ 675,362 |............ 675,108 [..ceeeeeiennnnnes (1) [2210) ] FET [ T (2200 PO [V PO 674,823 |...ccovvnnnnnnns [V (75,014)|......... (75,014)f.....ccee 10,992 |..03/22/2041 .
Cl FINANCIAL CORP SENIOR CORP_BND  3.200% CITICORP SECURITIES
125491-AN-0 .. | 12/17/30 ... ..01/19/2022 . | MARKETS .... ...567,621 |... .. 569,000 ...561,074 561,618 |.. ..561,653 |.... ..5,968 [............ 5,968 |... ..12/17/2030 .

05578A-AA-6 ..

06738E-BU-8 ..

BPCE SA SENIOR CORP_BND 144A  2.750%
01/11/28 e
BARCLAYS PLC SENIOR CORP_BND ~ 2.279%

11724727 ...
BNP PARIBAS

..01/10/2022 .

..01/11/2022 .

CREDIT SUISSE FIRST
BOSTON COR

GOLDMAN SACHS & CO. ...

............ 639,121

...868,390 |...

............. 626,000

...879,000

............ 654,971

...879,401

............ 640,849

. 879,39 |..

........... 640,417

..879,301 |....

........... (1,29)

. (11,000)

..01/11/2023 .

.. 11/24/2027 .

09659M-2N-3 ...J 01/13/27 .o ..02/08/2022 .| Various ......ceeeeeeeeeenn foeeemmmninneeeennnns Jonens 1,312,996 |.......... 1,371,000 |......... 1,356,262 |.......... 1,357,225 |oveeeeeeeennnnns [ IR U7 e (U1 IR LY PR [V PO 1,357,372 |oeeeeeeeeeeenne [V (44,376)|......... (44,376) ..01/13/2027 .
HSBC HOLDINGS PLC SENIOR CORP_BND  1.645% MORGAN STANLEY & 0.

404280-CJ-6 .. | 04/18/26 . ..01/10/2022 .| INC 1,121,897 |... .. 1,138,000 ......... 1,156,434 ..1,154,293 |.. L0 ..1,154,146 |.... ..(32,249)..........(32,249)|... ..04/18/2026 .
0CT56_21- 1A

63942(-AA-2 .. | 1.580% 04/15/70 Coveren [ 12/15/2022 . [Paydomn ..o oo oo 164,469 |............. 164,469 |........... 164,221 [oooveee. 164,224 [ovoovoieianan [0 A 25 | (U 25 | [ 164,469 [....oovere.. ] ) O (U O 1,437 |...04/16/2070 .
ORBIA ADVANCE CORPORATION SAB

68560E-AA-6 .. | SENIORCORPBND144A 1.875% 05/11/26 ......... D...... ..03/14/2022 .| BANK OF AMERICA ...covvue |oevmmmnneeeemnnnes Jorneeeeens 801,820 |.eevvvnnnnnns 853,000 |....ennnnnnn 852,070 |.eeeevennnnn 852,185 |.oeeueeeeiennnns [ IR [ (U 7N IO [V PO 852,221 [oeeeiiiies [V (50,401)|......... (50,401) ....ccvvnnnnnns 5,553 |..05/11/2026 .
SHELL INTERNATIONAL FINANCE BV SENIOR CITICORP SECURITIES

822582-CB-6 .. |CORP_BND ~ 3.875% 11/13/28 ..eovveeeeeennnnns D...... ..04/07/2022 . |MARKETS ...oeeveneeeeeeenn Joeeemmmeeeecmnnees Jorneeeeens 291,898 |............. 284,000 |............ 281,813 |oeeeennnnns 282,409 |oeeeeeeeeinnnnns [ IR [ (U 56 |eeeerniieeees [V PO 282,465 |...ccevnnnnnnnns [V 9,433 |oeeeeennnnns I I 4,524 |..11/13/2028 .
SIENENS FINANCIERINGSWAATSCHAP SENIOR

82620K-AV-5 .. | CORP_BND 144A  0.400% 03/11/23 .............. D...... ..01/10/2022 .| WELLS FARGO SECURITIES |..eevveeirievrmmuunns Joumunnaaeens 565,740 |............. 569,000 |......ennnes 568,693 |............ 568,817 [.....ccovnunnnnns (U [N [ 5 |ecerrninaeeens [ PO 568,821 |.oovvuiiieenes [V (3,082)f........... (3,082)f-cceeeennnens 765 |..03/11/2023 .

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 26,147,441 26,829,992 27,390,824 27,356,458 0 (14,221) 0 (14,221) 0 27,342,235 0 (1,214,904) (1,214,904) 285,979 XXX

2509999997. Total - Bonds - Part 4 37,147,647 37,971,636 38,608, 152 38,554,712 0 (28,917) 0 (28,917) 0 38,525,789 0 (1,398,248) (1,398,248)| 372,669 XXX

2509999998. Total - Bonds - Part 5 26,880,884 27,509,300 27,239,987 0 0 3,767 0 3,767 0 27,243,754 0 (362,870) (362,870), 42,629 XXX

2509999999. Total - Bonds 64,028,531 65,480,936 65,848,139 38,554,712 0 (25,150) 0 (25,150) 0 65,769,543 0 (1,761,118) (1,761,118) 415,298 XXX

4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

6009999999 - Totals 64,028,531 XXX 65,848,139 38,554,712 0 (25,150) 0 (25,150) 0 65,769,543 0 (1,761,118) (1,761,118) 415,298 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

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
UNITED STATES TREASURY SENIOR GOVT_BND
912810-TC-2 .. [2.000% 11/15/41 .ooveeeeeiiiieeeeeeeees [ e ..02/15/2022 .| Various .......cceeeeereeemnnnnanes ..03/04/2022 .|Various .......ceeeueeeeeennn Joevmnnnnnnnes 260,300 [oeeunnnnns 246,920 |.......... 250,300 |.....ceeennn 246,939 |...oovnniens [ PO 19 | [ PO L1 PO [V PO (V1 ISR 3,362 [...ccvnnnnnn 3,362 |eeeennnnnns 1,349 |t 1,210
UNITED STATES TREASURY SENIOR GOVT_BND
91282C-DJ-7 ...[1.375% 11/15/31 oeeereiiieiiieeeeeeeee [ e ..01/19/2022 .| CITICORP SECURITIES MARKETS ... |..01/21/2022 .|BARCLAYS CAPITAL ....ccvvn |oermvnnnnnans 497,800 |.......... 477,780 |.......... 480,708 |.....ennn... 477,804 |evveeeeeeennnn [ PO P IO [ PO L IO [V PO (V1 ISR 2,904 [...ccennnnnn 2,904 |.ceennnnnnns 1,824 |t 1,230
UNITED STATES TREASURY SENIOR GOVT_BND J.P. MORGAN SECURITIES
91282C-DP-3 ...[1.375% 12/31/28 [ R ..01/04/2022 .| J.P. MORGAN SECURITIES INC ..... .01/21/2022 .| INC ... .. 3,500,000 |....... 3,456,250 |....... 3,427,5% |......... 3,456,515 |.eevveneeeeeenn O feeeieeeenn 265 [ 0 o265 [ 0 |0 e (28,917)]..........(28,917)|. ... 2,849 ...
UNITED STATES TREASURY SENIOR GOVT_BND
91282C-DQ-1 ...[ 1.250% 12/31/26 ...covvveeeeeeeeieeeeeeenn | e ..01/11/2022 .| Various .......ceeeueeeeeeennnaanean |- 01/20/2022 .| WELLS FARGO SECURITIES .. |.......... 2,460,000 |....... 2,430,804 |....... 2,420,313 |......... 2,431,004 |...covvnnnens (U PO 200 |eeeeeeeeeeeennas (U PO 200 |eeeeeeeeeennnnn [V PO (V1 (10,691)[........... (10,691)]-.eeeeeeeeee 2,089 [.ceieeeiiinnnns 954
UNITED STATES TREASURY SENIOR GOVT_BND
91282C-DR-9 ...[0.750% 12/31/23 [ R ..01/21/2022 .|Various . ..02/09/2022 .|BMO Nesbitt Burns ........ ...7,100,000 |....... 7,075,699 |....... 7,021,836 |......... 7,076,318 [ooeeeeenneeeeee O o819 o 0 o819 [ 0 0 e (54,482)|..........(54,482)|. ...6,031[...
UNITED STATES TREASU
91282C-DV-0 .. [0.875% 01/31/24 oeeeveeieieiieieeeeeeeee e ..02/09/2022 .|BMO Nesbitt Burns ................ |- 03/09/2022 .{Various ......ceeeeeeeuneeeee foeeeeennne 4,500,000 |....... 4,457,988 |....... 4,443,750 |......... 4,458,998 |..oovveeeeeeenn O [ 1,010 [ 0 e 1,010 [ 0 o0 e (15,248)|.......... (15,248)]............ 2,973
UNITED STATES TREASURY SENIOR GOVT_BND
91282C-DY-4 ...[1.875% 02/15/32 [ R ..03/04/2022 .|Various . ..03/24/2022 .|Various .... .. 2,322,200 |....... 2,311,499 [....... 2,222,147 |......... 2,311,584 |.oooenieeeeeen O [ 85 e O e 85 e 0 0 e (89,438)|..........(89,438)|. ... 4,685 |...
UNITED STATES TREASURY SENIOR GOVT_BND MORGAN STAN
91282C-DZ-1 .. [1.500% 02/15/25 ..eevvveeeeeeeeieeeeeeenn [ eevneen ..02/28/2022 .| GOLDMAN SACHS & CO. ..eevvvuennnns L.03/07/2022 .| eevuiiiiiniieieiiinieeeens feeeennans 1,000,000 |.......... 996,719 |.ceveennns 994,883 |............ 996,740 |evveeieeeennnnn [ PO 21 | [ PO A IO [V PO [V (1,857)ceeennnes (1,857)]eeeeeeennnn 912 | 622
UNITED STATES TREASURY SENIOR GOVT_BND
91282C-EC-1 .. [1.875% 02/28/27 oeevvvneeieeinnnnaneeeeennns [ evnnnnn ..04/05/2022 .| Various .......cceeesaereeenennnaaes ..04/11/2022 .| BARCLAYS CAPITAL ......cc. |oeeeeennns 3,300,000 |....... 3,226,507 |....... 3,160,781 |......... 3,227,217 |eeeevnnieeens [U PP ALV PPN [U PP ALV PP [ PP (U (66,436)].......... (66,436)]----0eeee 7,398 |oeeeeinnnnes 4,074
0109999999. Subtotal - Bonds - U.S. Governments 24,940,300 24,680, 166 24,422,316 24,683,119 0 2,953 0 2,953 0 0 (260,803)] (260,803) 29,560 14,115
CHARTER COMMUNICATIONS OPERATI SECURED CREDIT SUISSE FIRST
161175-CD-4 .. [CORP_BND ~ 2.250% 01/15/29 ......ccvvvvne | uunnnns ..01/19/2022 . | MORGAN STANLEY & C0. INC ....... ..04/05/2022 .|BOSTON COR .....cevvvnvvvnnn fovvrnnnnns 1,000,000 |.......... 953,300 |.......... 891,320 |............ 954,573 |..oovvvniiens (U PR 1,273 | (U PR 1,278 | [V (U (63,253)|.......... (63,253)]..ccvvnnnnns 5,125 [coeiiiiiiiinnns 375
BPCE SA SRP CORP_BND 144A 1.625%
05578A-AV-0 .. [01/14/25 . .ovveeriiiiiiiiiiiiiiieeeeee D...... ..01/10/2022 .| BARCLAYS CAPITAL ....vvvvvvnnnnns ..02/28/2022 .| BANK OF AMERICA ...........|veeeennns 1,000,000 |.......... 996,940 |.......... 981,070 |.evvvennnnns 997,070 |evveeniiiinnnnn (U FO 130 [oiieiiiiinns (U FO L[N PN [V (U AR (16,000)[......... (16,000)f............ 2,167 | 0
HSBC HOLDINGS PLC SENIOR CORP_BND HUTCHINSON SHOCKEY ERLEY
404280-CC-1 .. [3.973% 05/22/30 ..euvviiviivnnnniiiiiinnnnnnns D...... ..01/10/2022 . | MORGAN STANLEY & C0. INC ....... ..02/22/2022 . 1& 00 .uvvniiiiiiiniiiiiiiins foaviiiis 569,000 |.......... 609,581 |.......... 586,178 |............ 608,992 |..evuuniiiiinnnnn JU P (589)].cevvvnnnens [U P (589)].cevvnnnnnnns [0 o [V R (22,814)].......... (22,814)]..ccvvnnnnns 5,777 |ovevennnnnns 3,140
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,569,000 2,559,821 2,458,568 2,560,635 0 814 0 814 0 0 (102,067)| (102,067) 13,069 3,515
2509999998. Total - Bonds 27,509,300 27,239,987 26,880,884 27,243,754 0 3,767 0 3,767 0 0 (362,870) (362,870) 42,629 17,630
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals

27,239,987

26,880,884

27,243,754

(362,870)

(362,870)




913

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 0 XXX XXX
03048#-10-4 ........... AVERICAN WESTERN HOME INSURANCE COMPANY ......ueiuiieieeirienieniesieseeniesiesiesie sttt sie e sesesnne | ovveviesiesiesieeeee | | 2CIB1 -
Investment in US
Insurance Company
........ 35912 ........|......31-0920414 ....... |SCA's ... 61,119,210
02970#-10-8 ........... AVERICAN SOUTHERN HOME INSURANCE COMPANY ........cvieiieieieieiesiestesie e snennennens [oovveviesiesiesieeees |
Investment in US
Insurance Company
........ 41998 ........|......59-2236254 ....... [SCA's ... eeeeeneennenenn 80,743,557 | 0 e 0 00000 |, 0.0
40145¢-10-8 ........... AVERICAN MODERN SELECT INSURANCE COMPANY ........cviiiieieiiieiesieseeseesie e snennennens [ovvieviesiesiesceeeee | 2CIB1 -
Investment in US
Insurance Company
........ 38652 ........|...... 38-2342976 ....... [SCA's ... eeeeeneeneeneens 61,844,838 | 0 i 0 00000 |, 0.0
32079@-10-7 ........... |AMERICAN MODERN PROPERTY & CASUALTY INS COMPANY
Investment in US
Insurance Company
........ 42722 ........]......43-1262602 ....... |SCA's ... 120,812,740 | 0 i 0 02000 . 0.0
1199999. Subtotal - Common Stock - U.S. P&C Insurer 293,320, 145 0 0 XXX XXX
1899999. Total Common Stocks 293,320, 145 0 0 XXX XXX

1999999 - Totals

293,320,145

1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding
02756@-10-0 ........... American Modern Insurance COmPany Of FL ..........cueeiiuieiiiieetieeetieeeteee et e e et e e ettt e et e eeteaesaeeeeseeesnseaeesseeenseaeanneeas American Southern Home INSUranCe COMPANY ..........cccueeeiueeeiiureeieseeeiuseeeteeesuseeessseesseeessseeessseessseeessseesssseessseesssseess foeesssesesseessseeesssessnseeens [ PP 500,000.000 |..uveeeeereeereaneen 100.0
0299999. Subtotal - Common Stock 0 XXX XXX

0399999 - Total




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Home Insurance Co.

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

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

Code

Rate of
Interest

SCHEDULE E - PART 1 - CASH

Amount of Interest
Received During

Year

5
Amount of Interest
Accrued December 31
of Current Year

Balance

. Cincinnati,
. Cincinnati,
.. Cincinnati,
. Cincinnati,
Cincinnati,

.7,530,828 |..
.. (301,526) ..
(3,228,456)|..
(1,204,444)|..

0199998 Deposits in ... 9 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

depositories XXX XXX 0 0 152,350
0199999. Totals - Open Depositories XXX XXX 0 0 3,687,853
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0 0
0299999. Totals - Suspended Depositories XXX XXX 0 0 0
0399999. Total Cash on Deposit XXX XXX 0 0 3,687,853
0499999. Cash in Company's Office XXX XXX XXX XXX 0

0599999 Total - Cash

XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January...). (238,849) 4.
2. February..|l 971,683 5.
3. March (1,137,667) 6.

(3,541,940)
(2,078,511)
46,021

7.

9. September

.................... 1,535,789

(2,214,301)] 10. October.
11.  November...
1,504,463 12.  December

E27

3,687,853
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Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

CusIP

1 2

Description

3 4 5

Rate of Interest

Code Date Acquired

6

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

olo|lo|loc|lo|lo|o|c|o|o|o|o|o|o|o|o|e

857492-88-8 ....... |STATE STREET INSTITUTIONAL MONEY MARKET ......eeeiiisusrrieeriniiiiiiiiiiiiiiieetisiiiiie e s ettt et e et a e e

............................... 2,325,915

8209999999.

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

2,325,915

31846V-20-3 ....... |F|RST AMERICAN FUNDS CL INST G 1iiiietetiteieeiiiiite i ettt ettt ettt e et e e e

............................. 81,430,807

428,637

8309999999. Subtotal - All Other Money Market Mutual Funds

81,430,807

428,637

8609999999 - Total Cash Equivalents

83,756,722

469,746

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

cooooo
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DEPOSITS

States, Etc.

Type of
Deposit

Purpose of Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3

Book/Adjusted
Carrying Value

4

Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccoooeiiiiiiiiiiicicee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........cccocveiiniiiiineenene

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey .......ccccovveeneeieniieneens

New Mexico
New York

Oklahoma ...
Oregon .....coviveiiiininiene s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ........ccccooevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate Alien and Other

INS CODE 23-63-206(a)(4)
WORKERS' COMP

WORKERS' COMP ...

.0
699,867

.0
694,805

Subtotal

4,463,939 4,318,525

DETAILS OF WRITE-INS

OFFICE OF WORKERS' COMPENSATION PROGRAM
REQUIREMENT

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

699,867 694,805
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