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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Select 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. gOVEIMMENES .....ovviiiiiririieteicieiete sttt 36,055,768 |............ 35.245 |........ 36,055,767 |...cooceeerrennen 0 o 36,055,767
1.02 All Other GOVEIMMENLS ........cvvvveeeecieeieieie et e 311,056 311,056 311,056
1.03 U.S. states, territories and possessions, etc. guaranteed 575,996 575,996 575,996
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e 0 fereennnn 0000 [ [0 Y | IS 0
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 14,372,134 |............ 14.049 |........ 14,372,134 [ O [ 14,372,134 |........... 14.049
1.06 Industrial and MISCEIIANEOUS ............ccccevveverereeeeeeeeeeeeieieieee e e 24,973,187 |............ 24.412 |....... 24,973,188 ..o O [ 24,973,188 |........... 24.412
1.07 HyDrid SECUMHIES .....vvieeeeriiriccieteirrecie | [V O 0.000 [eeveciiciriciaes 0 freerereeieeen O e [ 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes O oo O o () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................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 ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 freenrreeieeen O e [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 freenrreeieeen O e [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee O fooeeeeeirieees O o (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V SRR | ISR () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V SRR | ISR () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccoorrineniinnnnseeieeeneseneseseeeeee oo (101,684)(............ (0.099)........... (101,684)......cooeeevceen 0 [ (101,684)|........... (0.099)
6.02 Cash equivalents (Schedule E, Part 2) ..........cccoevvveeeiveveineiececeeresseses [ 23,826,919 |........... 23.291 |........ 23,826,919 [ 0 23,826,919 |........... 23.291
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... 23,725,234 |............ 23.192 |........ 23,725,235 .o 0 o 23,725,235 |........... 23.192
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 102,300,049 100.000 102,300,050 102,300,050 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Select Insurance Co.

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Select Insurance Co.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiiiiiiiiiitiie ittt bbb bbbt bbb bbb E e E e b b £ E £ E e E e bt ARt e b e e b e e bt bt s 2o mse e e eeese e e e e e e e e eeeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiiii ittt bbbttt bbb bt aR e e aeebesbesreebesbesteeaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........o ittt et e e e e e et e eaeeaae oeabeeabeeabe et e et e et e aaeeabeeas eeesseesseaseenaseseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T i TR o1 10 o e R OO PRPRPNS

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbbt b b e b b e se e b e oo b e e b e e b e e b se e b b e s b b e saebe S0 HE SRS AR SR L AR e R L e b e R e e b e R e e b e b et ebesebese s st
P aXeTe (U= o e Tt oTU o | PR S
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ..o A ...
5.2 Totals, Part 3, Column 9 .......c..ccovcviiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 . e et eee et ttesuteeasntataasseannstaansssaanssaaansseessteessseesaseeeasteeaseeesabeeeasseeansseesase Saeeeeneeeenneeenaseeeaeeeenneeeas
[DI=Ye [0 @=Toqlo) g (V4= \iTo o le) f o 4=Taa 11U g g I=Ta o lo =T o] =T or - o] o PO
Total foreign exchange change in book/adjusted carrying value:

LS o] = S =T i TR o 10 T o e A PP PRRPS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt bbb b e b b e se e b e e b e e b e e e b e e e b e sd e b b e e b e b e saebs 2201 E SRS A RS AL e b oA L e b e R e e b e b e e b e b e ate esbesebese s e s et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b bbb e b bbb e s bbb b e e b et b e e b e e ek oA e S E e R e e s e b e b e b e bbb b

0T e = R o Ty A A o] [0 Ty e B O OSSR
Book/adjusted carrying value at end of current period (LINEs 1+2+3+4+5+6-7-8+9-10) .......ccciiiriiiiiiirierie ittt bbbttt sbeabe s Seeeeeeeee e s eee e e e eeeneeas
[D2=e [0 8 o) e=T Mo o E=Te (4 a 11 C=To 1= 04 T 0L PO RRPERRRRNY

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbb bbbt b bbbt bt E b e bbbt bt bt bt e bt b 2nsemseessene e e e e e e e e eeeeenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ............ccccueueveeeeeceeteteeeeeesctete et esessseesetesesesssaetesesesessssesesesesssssesesesassssssesesassnssssaesasasassnsesesasasns sestscsesesesanas 78,353,831
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 .............c.cuiiiiuiiiiteeitee ettt et ete st ete et ete et et et et e s e b ese et eas st ese st eae st ese et ebe s ebessesessesensssessssessssesessebeeseteseseasassesesenesennane 34,305,011
ACCTUAI OF QISCOUNT .......cvviviecececte et eeeceete e eeeee et et et eseessaeaetesesenssaeseseseseesesesesesesenseeetesaseseesss et sesesenses et sesessnsssetessesnsnaesasasassnsnsesesesesnsssntesesansneeen 101,883

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

4.2. Part 2, Section 1, COIUMN 15 ...ttt
T o= 1o 2 Y=ot 1[0 1720 001U ]2 Yo Wt < TSR
4.4, Part 4, COIUMN T .ottt ettt ee b ee b e o6 e E o8 E 1 £ 2 eE b b0 401 £ ot E b E £ 1ot E R b8 £t E bbbt b e bt e e s sen s e s en (203,008)
Total gain (105s) 0N diISPOSAIS, PArt 4, COIUMN 19 .........o.ouiiiiieeceeeeceeeeeeeeeeeeee e eeeeeeee e eeeetee e tes s eee s ees st eesseeesseeessaen s eeesseee s ees s see s ees s eee st esssesssassnannanan Saeeesseeassseesaeen (792,695)
Deduction consideration for bonds and stocks diSposed Of, Part 4, COIUMN 7 .........cc.cuiiiuiieieeeeieeceeee ettt et ettt et et et e e et e s et eae et ese s esseseseseseeeeeeeseneesennene 35,377,385
DedUCt aMOTHZAtION OF PIEIMIUM ........viiececeeeeeee e ceeeeeeee e seee et eee s s saesetetesesesssaesesesesessssssesesesessssssssssasasssssseses s s ssansesess s sssnseses s s sesnsss et s s eansssesasasassnansns <hetesesatseeesetannas 130,39

Total foreign exchange change in book/adjusted carrying value:

LTS R =Ty TR 7o) 13731 e TP TP TP 0

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

8.3. Part 2, SECHON 2, COIUMN M6 ......iuiuiieieiiieieteeeie et eseeeeeee e eseseses e e e eseseeesee e eseseseee e e e sesesee a2 e e s e s eseeee e e e seseseeee s e seaesesesasnas Soisnsne et ebas s s et es s 0

8.4, Part 4, COIUMN 15 ...ttt ettt bbb e £t e e E b4t E bbb eh b4 £ o bbb £ e E e E b £ st E b b et b e b s esemsnsea et s s st s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b et b £t e e E e h bR b€ eh e h €8S E b £ oL E SR b o bbbttt h b seeensnsea et es et et en 0

9.2. Part 2, SECHON 1, COIUMN 17 ..ottt ee e eses e e e e e e e sesesesee e e s e s esee e 2 e e s e e eeee a2 22 e e s e e ee e e a2 e s e s es e e e s e s e e s e s esesasnas Soisnene et eb s s s e e s s 0

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

9.4, PArt 4, COIUMN 13 ...oeeieieiieeete ettt ettt ettt ea et et et e te s et e s e s ese s et e st etebesessessses s e s et e s e s e s eseseeseses et e b e s esesessases s e s et e s esessas s esesese bbb ebee et et st e et bbb nenae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ........c.ccociiiiiiiiiiiiiniiisisescsi e 30,900
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9+10) ......ceevevrereeeereeeeeeceetetesesesseaetetesesesssaesesesessssaesssesssssetesesesananas seetsesesesesanas 76,288,143
(DTt Lot (o) =TI aTeT g F=Te Lo Ty (=T o JR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccuiuiioieececeeeeeeeectcte et ee e ettt eseesseeaetesesessssesesesssessesesesesesensssesesasssenssassesesensnanan ceebesesessacnes 76,288,143
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Select Insurance Co.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 2
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ........ccceveveveveeeeeeeee o 36,055,768 |......ccevevnene 33,158,034 |.coveveee 36,028,381 |.....ocoeoee 36,488,000
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 311,056 294,765 310,914 312,000
by governments) 4. Totals 36,366,824 33,452,799 36,339,295 36,800,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 575,996 556,768 594,981 575,000
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 14,372,134 13,255,504 14,392,231 14,400,000
Industrial and Miscellaneous, SVO 8. United States .....coooveeieeeeeeeeeeeeeeee e 21,195,052 |....ovenveee. 18,508,229 |................. 21,528,631 |.cccveeeen 21,311,000
Identified Funds, Unaffiliated Bank 9. CANAAA ..o e O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Loans, Unafilated Cortiicates of 10._ Other Countries 3,778,135 3,328,911 3,775,936 3,835,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 24,973,187 21,837,140 25,304,567 25,146,000
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 76,288, 141 69,102,211 76,631,074 76,921,000
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . .0 . ]
Industrial and Miscellaneous 21, CaNada ...coocceeeeeeeeeeeeeeeeeeeee ] 0 0 0
(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 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 76,288, 141 69,102,211 76,631,074

Sl04




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Select 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 3,896,781 |............. 17,861,274 |............... 9,118,003 |.............. 5,179,709
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

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 4,999,120 9,373,014 0 0 0 XXX 14,372,134 18:8 14,364,337 18:3 14,372,134 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Select 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 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years

Through 10 Years

Over 10 Years

Through 20 Years

5 6
No Maturity

Over 20 Years 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

............... 5,858,503

.6,793,587 |....

R 1,752,991

............... 4,602,970 |.................. 189,140
.. 1,888,640 |..

3,434,991

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)

11,064,867

.12,155,330 |..
................ 1,752,901

10,429,728

R 1,206,748

...17,099,268 |....

............. 10,064,866

R 1,752,991

...9,575,963 |..

.............. 1,000,001
..2,579,367

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
8.1 NAIC 1
8.2 NAIC 2
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAICS ..
8.6 NAIC 6
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 Select 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

14.2NAIC 2 ...

...1,078,473 |..

12,111,887 |....

61,068,763

9,575,964 |..

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 () Jue 9,811,665 |............. 33,092,791 |....coc... 13,720,973 |............... 5,368,849 |.......ccenene T4 486 | 0 e 62,068,764 |.........oovevereee 814 | XX oo XXX e fe 61,068,763 |.............. 1,000,001

12.2NAIC 2 ... N USRI 7,104,643 |.... ....3,434,991 .. 1,888,640 |.. .12,466,386 |.. ...9,575,963 |.. ..2,890,423

123 NAIC 3 e (D) el 0 1,752,997 [ O e 0 e O [ 0 o 1,752,991 [ 2.3 | XX e XXX e e 1,752,991

124 NAIC 4 o (D) il O 0 |oeeeeeeeeeermrreeeeen O e 0 e O e 0 o 0 [ 000 | XXX e e XX e 0

125 NAIC S e (D) il O 0 [(c) 0 oo 020 e XK o XXX e oo 0

12.6 NAIC6 ... N 0 (c) 0 0

12.7 TotalS .ooeeeeeeieeeeeeeeeeeeeeeeeeeeee e 9,811,665 |............. 41,950,425 |............. 17,155,964 |............... 7,257,489 |......cone.... 112,598 | 0((b) ... 76,288,141 | 100.0 o XXX e e XK [ 72,397,717

12.8 Line 12.7 as a % of Col. 7 12.9 55.0 22.5 9.5 0.1 0.0 100.0 94.9
13. Total Bonds Prior Year

13ANAIC T e 4,423,879 |..cocoeneene 40,676,508 |............. 11,894,191 |............... 2,835,939 60,047,811 |...cooveei 76.6 | 60,047,811

13 2NAIC 2 ettt 1,156,993 |............. 9,068,865 |.....ccvvnvne 4,368,263 |............... 2,466,870 17,099,268 |......c.cocvveenene 21.8 | 12,111,887

13.3NAIC 3 e 0. 21,036,298 | 0 [ ..170,450 |.. 1,206,748 |.... ...1,206,748 |..

134 NAIC4 ... 0 e 0 e O e 0 [ O e O e XK e e XXX e oo 0 [ 020 | 0.

13.5NAICS ... 0. 0 e O 0. L0 0.

13.6 NAIC6 ... 0 0 0 0 . 0

13.7 TOtalS .o 5,580,872 |............ 50,781,671 |............. 16,262,454 |............... 5,473,259 78,353,827 |...cocvvee 100.0 |..ocveee. 73,366,446

13.8 Line 13.7 as a % of Col. 9 7.1 64.8 20.8 7.0 100.0 XXX 93.6
14. Total Publicly Traded Bonds

T4 NAIC T e 9,811,665 |............32,092,791 |............. 13,720,973 |............... 5,368,848 60,047,811

15.5NAICS ...
15.6 NAIC6 ...

T4.3NAIC 3 oo O Joein 1,702,997 |l 0 [ 0 [ O o 0 1,752,991 | 228 1,206,748 |.... 1,752,991 |..
T4ANAIC 4 oo O i O e 0 [ e 0 e O e O e O 000 | [0 O | Y | S 0.
145 NAIC S oo O i O el O [ 0 |oeeeereeeerermeeeeen O e 0 e O 000 | 0 [ 000 | 0
14.6 NAIC 6 0 0 0
14.7 TotalS ..eooeeeieeeeeeeeeeeeeeeeeseeeneee . 9,811,665 ... 38,870,170 |............. 17,155,964 |.............. 6,447,321 | 112,598 | 0 [ 72,397 718 | 949 73,366,446 72,397,718
148 Line 14.7asa % Of COL 7 w.oovveveeeeeceeee o KT B3.T7 | 237 | 8.9 | 002 000 [ 10000 | XXX e e XK e XX e e 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 12.9 51.0 22.5 8.5 0.1 0.0 94.9 XXX XXX XXX 94.9 XXX
15. Total Privately Placed Bonds
151 NAIC T e O i 1,000,000 |...oooevevrerereeeeees O e T e O e 0 e 1,000,001 [oveeeeeereeee 128 e O e 000 | XK e 1,000,001
15.2NAIC 2 ... 2,080,255 |.... .. 2,890,422 |.. . 2,890,422
15.3NAIC 3 e
154 NAIC 4 oo

15.7 Totals ..ccoeveveeiieeee,
15.8 Line 15.7asa % of Col. 7 .......ccceceuvrenen.

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

0.0

4.0

0.0

(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 $

................... 3,890,423 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 $ oo,

0; NAIC4 §

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 Select 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 ............ccceeueveeeveveeeeeeeeceeeees [ 3,896,781 |............ 17,861,274 |............... 9,118,003 |..cvcveeeinene 5,179,709

1.02 Residential Mortgage-Backed Securities ...

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

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

1.05 Totals 3,896,781 17,861,274 9,118,003 5,179,709 0 XXX 36,055,767
2. All Other Governments

2.01 Issuer Obligations ..........cccereerreeineineineieeies [oeirieieiieeeee e [0 311,056 311,056

2.02 Residential Mortgage-Backed Securities ... L0 0] w0

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

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

2.05 Totals 0 311,056 311,056
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccoceevreereeeseeeeeeennes 575,9%

3.02 Residential Mortgage-Backed Securities 0.

3.03 Commercial Mortgage-Backed Securities .......... 0

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 ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...
4.05 Totals

. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccceeuenee
5.02 Residential Mortgage-Backed Securities ...
5.03 Commercial Mortgage-Backed Securities ..........
5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 4,999,120 9,373,014 0 0 0 XXX 14,372,134 14,364,337 14,372,134 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............ccooeiiiiiiiiiiniiiiieies e, [V 13,244,903 |.............. 7,016,452 |.............. 2,077,780 |cooveiene 112,598 |........... XXX ovvivies oo 22,451,733 oo, 29.4 [ 26,211,251 [ 33.5 [ 18,872,365 |.............. 3,579,368

6.02 Residential Mortgage-Backed Securities ............ |.o.ccccvveeveeceeeennnn. [V R [V [V [V (V1 XXX e, [V 0.0 [ [V 0.0 [ [V R 0

6.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [V R [V 1,021,509 oo [V (V1 D 0.0 ST 1,021,509 |oovoviiiiiiiene, 1.3 [ 1,024,584 |.cooveiiiie 1.3 [ 1,021,509 |vovivciiiiciieee 0

6.04 Other Loan-Backed and Structured Securities ... 339,768 1,160,178 0 0 0 XXX 1,499,946 2.0 1,499,910 1.9 1,499,947 (1)

6.05 Totals 339,768 14,405,081 8,037,961 2,077,780 112,598 XXX 24,973,188 32.7 28,735,745 36.7 21,393,821 3,579,367
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 0

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ................cccceeee.
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Select 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 ..........cccceoveveeenieeieeieeiceiceiees e 9,471,897 | 40,790,247 | 16,134,455 7,257,489 e 112,598 | XXX i o 73,766,686 | 96.7 o D.9.0 NI RUN XXX v forenrenieeend 69,876,262 |.......ccocnee 3,890,424

12.02 Residential Mortgage-Backed Securities .......... 0 | D\9.0 RN RUNR Da9, 0 TR T 0
12.03 Commercial Mortgage-Backed Securities ........ .1,021, ... 1,021,500 B e D,0. ¢ SRR D,0. % CHRRN RN 1,021,509
12.04 Other Loan-Backed and Structured Securities . |- . 1,499,947
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit .
12.09 Totals oo [ 9,811,665 |.ccecvnnee 41,950,425 |............ 17,155,964 |....ccvenvnnne 7,257,489 |.oeeeiieenn 112,598 |0 [ 76,288,141 | 10000 o D.9.0 NI RUN D.9.0 RN RUNRN 72,397,718 oo 3,890,423
12.10 Line 12.09 as a % of Col. 7 12.9 55.0 2.5 9.5 0.1 0.0 100.0 XXX XXX XXX 94.9 5.1
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 ..........ccccovirirenininins fooereiciciciceceee
13.08 Unaffiliated Certificates of Deposi .
13.09 Totals PR IS, 5,580,872 [...ccoeenne 50,781,671 |.cceenee 16,262,455 |.....ceenee 5,473,259
13.10 Line 13.09 as a % of Col. 9 71 64.8 20.8 7.0

................ 5,680,872 |.............. 49,281, eeeeeeeeenn 16,287, ceeeeeeeennnn 5,473,269 ceeeeeeeeenenen 4,987,382

78,353,828
100.0

14. Total Publicly Traded Bonds
14.01 Issuer Obligations ..........ccccevieiiieeiiieieieeeees e 9,471,897 .o 37,709,992 |....coceeeee. 16,134,455 [....ooveennee 6,447,321
14.02 Residential Mortgage-Backed Securities .. .0 . . .
14.03 Commercial Mortgage-Backed Securities ........ [oocoooninininccn0 Jininn0 e 1,021,509 [0 el 0 e XXX e e 1,021,509
14.04 Other Loan-Backed and Structured Securities . ....1,499,946
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 811, ,870, ,155,964 |..oooiiiinnnn. 6,447,321
14.10 Line 14.09 as @ % Of COL. 7 ....oovvvivieninininens foeeeeicieieicee 1806 |0 BBLT e 287 e 8.9
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 12.9 51.0 2.5 8.5 0.1 0.0 9.9 XXX XXX XXX 9.9 XXX

....... 1.004.584 |
....... 1,499 910

I 1.021.509 |
................ 1,499 946

...112,598

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 0.0 4.0 0.0 1.1 0.0 0.0 5.1 XXX XXX XXX XXX 5.1




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

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Select 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 .............cccoveveuevera |oeececueeneneenens 2,929,828 |...cooviverenrrnneeeen 0 [ 2,929,828 |....cveeecreeeereen
2. Cost of cash equivalents ACQUIrEM .............ccccueueveveecuceeeeeeeeeececeeeeeeeeeseaeeesenas e 50,791,776 |...oovveeicnierinneeenn 0 o 50,791,776 |cecvvieeerereeieeciins
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 ..............ccceuevevevececuereieeeeesceeiens [oreeeeeienes 29,894,686 |.......oovverriirieinnn 0 o 29,894,686 |........ccceverriirererinns
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 23,826,918 |0 e 23,826,918 |
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) 23,826,918 23,826,918

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

SI15




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

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09



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

SCHEDULE D - PART 1

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

oL

1 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest
4 5 8 9 13 14 15 16 17 18 19 20 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
e SVO Used to Book/ Year's Than- Book/ Admitted Stated
i Admini- Obtain Adjusted (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP g | Bond | strative Actual Fair Fair Par Carrying tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification n Char_[ Symbol Cost Value Value Value Value Accretion [Recognized Value of of Paid Accrued During Year Date
912810-SY-5 ..... UNITED STATES TREASURY SENIOR GOVT BND .....ovvvvvnn fooe ven ] eeenen | s LA e 2,680,664 |...75.1760 |.............. 1,879,395 |oovveennens 2,500,000 |.....ccvvnnnns 2,670,247 [.oovivvviieeenn0 e (7,746) [0 |0 f.2.250 | T812 N oo [ 7,303 |oeeeenieiinns 56,250 .|-...05/15/2041 ...
912810-TH-1 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...87.6720 |.............. 2,630,156 |..............3,000,000 |.............. 2,509,462 |........ccceueea0 [eeriiennnnni2,352 |ooeeiiiiieinnnnl0 e l0 000080250 .o 4.521 .|--..05/15/2042 ...
912828-3C-2 ... UNITED STATES TREASURY SENIOR GOVT_BND ... LA L..0.0000 [oooeeviiniiiiiiiiien O e 0 [ 0 0 [0 0 [0 ]400022.000 0.000 o|-... 1073172022 ...
912828-52-9 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...97.6370 |.............. 1,464,551 |.............. 1,500,000 |.............. 1,500,548 |......cccvveuuens0 feerreeennnn i (494) |oeennennneeinnnl0 [0 002,500 . 2.466 .|--..01/31/2024 ...
912828-W7-1 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA . ...96.8750 |... . 399,084 [0 7T 0 0]l 2,125 2.313 .|...03/31/2024 ...
91282C-8C-4 ... UNITED STATES TREASURY SENIOR GOVT_BND ... LA .. 299,320 |...89.3710 |... ... 300,000 |.. 299,583 |vvveieeeeennn0 o138 0 0 0375 0.422 o|--..12/31/2025 ...
912820-85-9 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...86.9140 |... .1,400,000 |.. 1,390,182 [0 i 1,802 [0 0l 12250 . 1.390 .|-...03/31/2028 ...
91282C-BII-0 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...89.3950 |... ..285,000 |oeeerrunneeeennn 284,157 [0 e 249 |0 k0010200750 |- 0.840 ...04/30/2026 ...
91282C-CE-9 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...86.5780 |. .3,000,000 .1.230 05/31/2028
91282C-CL-3 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...93.6760 |. .1,650,000 .0.341 07/15/2024
91282C-CR-0 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...85.0040 |. . 750,000 ......1.003 07/31/2028 ...
91282C-Cli-9 ... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...88.5430 |... .2,952,500 |.. 22,934,160 [ooeeeeeeniennn0 e 4,901 [0 k012200750 - 0.923 .|--..08/31/2026 ...
912820-CX-7 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...93.1990 |... .1,000,000 |.. ....998,999 |..oiiiiiiinnn0 [t 885 0 [0 00 0L375 0.434 .|...09/15/2024 ...
912820-CY-5 ... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...85.8830 |... ... 280,000 |.. 279,638 e e BT 0 [0 el 10250 1.273 . |--.-09/30/2028 ...
91282C-DM-0 ... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...96.2110 |... .3,900,000 |.. 03,896,781 [ooeiiiiiiienn0 it 3510 [0 o0 000002500 . 0.591 .|-...11/30/2023 ...
91282C-DN-8 ... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...93.5940 |... ... 500,000 |eeeuunieeennn..498,311 [0 |81 0 0 ]l 12000 - 1.175 o|--..12/15/2024 ...
91282C-DV-0 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...95.9490 |... .1,800,000 |..eovnnnnnn 1,787,974 [0 9,349 [0 00000000875 |l 1.500 .]....01/31/2024 ...
91282C-DZ-1 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...94.1330 |... 224,036 |.... 236,865 |.....cevvvnnneeec0 foeveninee 445 0 k0 el 10500 - 1.730 . |....02/15/2025 ...
912820-EB-3 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...88.5590 |... .. 1,239,820 |.... e 1,404,996 |ooeeiiiinennn0 v (B37) [0 eiil0 el 10875 | 1.814 ...02/28/2029 ...
91282C-EC-1 UNITED STATES TREASURY SENIOR GOVT_BND . LA ...91.5860 |. ..457,930 |. .487,832 |.. .2.4%5 02/28/2027
91282C-EF-4 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...93.8400 |. .. 3,399,348 |. .3,592,061 |.. L2711 03/31/2027
91282C-EH-0 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...96.2420 |. .. 1,251,148 |. 01,292,791 |.. .2.878 04/15/2025
91282C-EM-9 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...93.6560 |. .. 2,154,004 |. .2,290,320 |.. .2.948 04/30/2029 ...
91282C-EN-7 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...94.7660 |. .. 1,516,250 |. .1,600,000 . 1,587,809 |.. een. 2.939 04/30/2027 ...
912820-EU-1 ..... UNITED STATES TREASURY SENIOR GOVT_BND . LA ...96.6520 |... 299,622 |.... ... 310,000 |.. 310,245 |oevenvieeennn0 oo 34) |0 0 L 2,875 L 2.841 ...06/15/2025 ...
0019999999. Subtotal - Bonds - U.S. Governm XXX 33,158,034 36,488,000 36,055,768 XXX 133,217 XXX
0109999999. Total - U.S. Government Bonds 36,028,381 [ XXX 33,158,034 36,488,000 36,055,768 XXX XXX 133,217 437,281 XXX
344593-AF-5 ... |FONDO MIVIVIENDA SA SENIOR CORP BND 144A ............ | ...... |D ...... |1 ........... 2AFE | 310,914 [...94.4760 [.......ccoennnnnt 294,765 |..oovvnniiianns 312,000 [...oiiiiennnnnnns 311,056 [...ooeevennnenn0 e 142 o0 0l 4625 ). 4.704 [AO .oooen ferrrniniaiaennes 3,167 [t 7,215 |.... ...04/12/2027 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 310,914 | XXX 294,765 312,000 311,056 XXX XXX 3,167 7,215 XXX
0309999999. Total - All Other Government Bonds 310,914 | XXX 294,765 312,000 311,056 XXX XXX 3,167 7,215 XXX
13063B-N8-1 ..... |CAL|FORNIA ST PUB WKS BRD LEAS MUNITAX B ............ | ...... | ....... |2 ......... | TDFE |, 594,981 [...96.8290 [.......cceuunnnns 556,768 |......oceeeennnd 575,000 [....coeivunnnnnns 575,9% |...ooovereennnnn s (2,874) |oveeneieiennnn oo 0 )...... 4.988 |...... 4463 [A0 ..o [ PR T 28,681 ...04/01/2039 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 594,981 [ XXX 556,768 575,000 575,996 (2,874) 0 XXX XXX XXX 7,170 28,681 XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 594,981 [ XXX 556,768 575,000 575,996 (2,874) 0| XXX XXX XXX 7,170 28,681 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0| XXX 0 0 0 0| XXX XXX XXX 0 0 XXX
3130A5-R3-5 ... FEDERALHOMELOANBANKS SENIOR AGENCY BND .....evvveene oo ven e | s LA e 2,079,420 |...96.4340 |.............. 1,928,677 |cceeeeeeennn 2,000,000 |eeveunnaaens 2,026,358 |....ooeeeeennnnn0 [ (10,349) |-evveeeeeennn0 o0 2,875 | PR [ ) U FON 2,875 | 57,500 .|--..06/13/2025 ...
3135G0-5Y-5 ..... FEDERAL NATIONAL MORTGAGE ASSO SENIOR AG .... 1.4 .. ...86.1240 |......oeunnnns 3,014,325 |.... ....3,486,388 |.....oocevnnennn0 i 2,788 o0 00000000750 . 0.833 (A0 ...... .|-...10/08/2027 ...
3135G0-6H-1 ..... FEDERAL NATIONAL MORTGAGE ASSO SENIOR AG .... LA e . ...96.0590 |....covnnnnnns 4,802,966 |.... . s . e 4,999,120 [0 e 972 [0 k0002202250 . 0.270 [N ...... s B |- 1172772023 ...
3137EA-EX-3 ..... FEDERAL HOME LOAN MORTGAGE COR SENIOR AG ..........eofees veu]oeenns] oeeeeis LA e 3,835,104 [...89.9880 [.............. 3,509,536 |.....counnnnns 3,900,000 [....ccvvnnnnns 3,860,268 [.........cooeeee0 Joveennn 14385 [0 a0 [ 0U875 0.754 [MS ..o [vvvvnnniiinnnns 3,981 | 14,625 ...09/23/2025 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligation 14,392,231 [ XXX 13,255,504 14,400,000 14,372,134 XXX XXX 14,089 110,874 XXX
0909999999. Total - U.S. Special Revenues Bonds 14,392,231 | XXX 13,255,504 14,400,000 14,372,134 XXX XXX 14,089 110,874 XXX
031162-CR-9 ..... AMGEN INC SENIOR CORP_BND ....evveuneeeemnnnneeeemnnnns foon vee | s 1T os .. 2.AFE .. L. 73.6420 |...oovniiiiieennni 23,566 |oueniiiiinnns 32,000 fooreieiriieeeeenn 32,415 |0 e (19) 0 o0 ] 30150 3.050 [FA ...... . |--..02/21/2040 ...
06051G-JP-5 ..... BANK OF AMERICA CORP SENIOR CORP_BND .... vee |- 1.GFE ... ...80.0430 |... .2,620,000 |...oeenenennnn 2,365,210 [oiiiiiiiinnn 0 e 16,778 [0 00l 2,651 | 3.922|MS ...... .|-...03/11/2032 ...
097023-DG-7 ..... BOEING CO SENIOR CORP_BND .|--2.CFE ..|... .. 944,943 ]...90.8560 |... 865,860 |.... ..953,000 |.. 946,760 [......ccoeeeeen0 e 1817 |0 0l 2,196 ). 2.417 [FA ... ...02/04/2026 ...
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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
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Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
11135F-BL4 ..... BROADCOM INC SENIOR CORP_BND 144A .......ccevvvvenvnns foen ven ] nnnnns T L 2.CFE Ll 811,901 1...79.7730 |...cevvvennnnnnns 630,209 |oeevuniiiiiinnnn 790,000 |oeevvvnnnennens 810,168 |....cevvvnnnns 0 fooeereeenn (1,499) |0 el s 3.469 |...... 3.192 ....11/16/2021 ...|....04/15/2034 ...
161175-BX-1 ..... CHARTER COMMUNICATIONS OPERATI SECURED C .. N2 e |- 2.CFE L. .. 574,028 |...73.6550 |... . 610,000 |.. ....578,937 O 2,948 |0 0 e 2.300 |...... 2.943 ...04/22/2021 ...|....02/01/2032 ...
20030N-CR-0 ..... COMCAST CORPORATION SENIOR CORP_BND A1 [ TG FE L .. 103,813 |...98.4760 |... . 100,000 |.. ....100,975 LU R (/£ 1<) N MO | I RPN | ) A 3.700 |...... 2.870 ....03/27/2019 ...|....04/15/2024 ...
22966R-AC-0 ..... CUBESMART LP SENIOR CORP_BND e 2B FE L ...96.0230 |... ....264,772 O e T4 el o0 e 4.000 |...... 4.032 ...10/19/2015 ...{....11/15/2025 ...
24703T-AE-6 ..... DELL INTERNATIONAL LLC SECURED CORP_BND ... A1 [ 2B FE L ...98.4300 |... 188,001 |.... ....210,409 O e (5,189) |0 o0 e 4.900 |...... 1.945 ....06/22/2021 ...|....10/01/2026 ...
25179M-BF-9 ..... DEVON ENERGY CORPORATION SENIOR CORP_BND .. 2 e [ 2B FE L ...93.0990 |... 324,917 |.... . . ....369,291 0 [ (5,854) |0 o0 e 4.500 |...... 2.633 ...12/30/2021 ...|....01/15/2030 ...
254687-DH-6 ..... WALT DISNEY CO SENIOR CORP_BND e [ 2AFE L . 108.5420 |... 217,083 |.... . 200,000 |.. ....232,351 0 | L8071 0 [0 7.430 |...... 2.847 ....11/26/2019 ...|....10/01/2026 ...
292480-AK-6 ..... ETP LEGACY LP SENIOR CORP_BND 1 e 2.0 FE Ll ...94.9920 |... 926,177 |.... ..975,000 |.. ,040,651 0 e (15,575) |0 o0 e 4.400 |...... 2.5% ....12/09/2021 ...|....08/15/2027 ...
29379V-BX-0 ..... ENTERPRISE PRODUCTS OPERATING SENIOR COR 1 L2.AFE .. ...84.9520 |. ..348,305 |. . 410,000 .423,366 |.. 0 .2.800 |......2.282 ....04/26/2021 .. 01/31/2030
345397-82-8 . FORD MOTOR CREDIT COMPANY LLC SENIOR COR 2 L3.AFE .. ...90.4010 |. ..904,013 |. .1,000,000 .904,013 |.. 3) |- .3.375 |......2.364 ....11/10/2021 .. 11/13/2025
345397-88-5 . FORD MOTOR CREDIT COMPANY LLC SENIOR COR 1 L3.AFE .. ...91.2880 |. ..848,978 |. ..930,000 .848,978 |.. .(81,023) |. ......2.300 |......2.300 ...01/06/2022 .. 02/10/2025 ...
35671D-BJ-3 ..... FREEPORT-MCMORAN INC SENIOR CORP_BND 1 e 2.0 FE Ll .. 171,500 |...94.4380 |... 132,214 |.... . 140,000 |.. ... 169,341 |t 998 |oeeeeeeeen (2,107) [0 el s 5.400 |...... 3.188 ....12/21/2021 ...|....11/14/2034 ...
37045X-CY-0 ..... GENERAL MOTORS FINANCIAL CO IN SENIOR CO .. N |- 2.CFE ... .. 86,590 |...84.1560 |... ...67,325 |.... ...80,000 |.. LU R /{070 PO | N RPN | ) A 3.600 |...... 2.521 ....09/07/2021 ...|....06/21/2030 ...
46647P-CB-0 ..... JPMORGANCHASE&CO SENIOR CORP_BND e | LEFE L .. 87.8660 |... . 586,000 |.. JLO I U (' (1)) ARt | B IR | B AU 1.578 |...... 1.450 ....05/13/2021 ...|....04/22/2027 ...
46647P-CV-6 ..... JPMORGANCHASE&CO SENIOR CORP_BND . 2 e | LEFE L ...94.0160 |... .2,000,000 |.. O 0 o0 [0 2.5% |...... 2.592 ....02/16/2022 ...|....02/24/202%6 ...
61747Y-EF-8 ..... MORGAN STANLEY SUB CORP_BND N2 e [ 2.AFE L ...72.5130 |... ... 840,000 |.. O e e 269 |0 o0 e 2.484 |...... 2.530 ....09/20/2021 ...|....09/16/2036 ...
668444-AC6 ..... NORTHWNESTERN UNIVERSITY SENIOR CORP_BND A1 [ 1B FE L ...95.5920 |... ..250,000 |.. LU R (101 N N | I RPN | ) AN 4.643 |...... 4.204 ...04/17/2014 ...|....12/01/2044 ...
68389X-BW-4 ..... ORACLE CORPORATION SENIOR CORP_BND e 2B FE L ...73.3610 |... ...40,000 |.. O e B 0 o0 e 3.600 |...... 3.372 ....06/08/2021 ...|....04/01/2040 ...
797440-BZ-6 ..... SAN DIEGO GAS & ELECTRIC CO SECURED CORP .. B L .. 1.F FE ..|... ...79.0740 |... .1,000,000 |.. ....998,628 O o 164 0 [0 1.700 |...... 1.719 ...09/22/2020 ... |....10/01/2030 ...
842400-GK-3 ..... SOUTHERN CALIFORNIA EDISON COM SECURED C .. 1 L2.AFE .. ...79.7970 |. ..38,112 |.. .0 4,125 |......3.021 ....12/16/2020 .. 03/01/2048
842400-GU-1 ..... SOUTHERN CALIFORNIA EDISON COM SECURED C 1 .1.GFE .. ...82.3560 |. 217,623 |.. .0 .2.250 |......2.410 ....11/30/2021 .. 06/01/2030
87264A-Bi-4 ..... T-MOBILE USA INC SENIOR CORP_BND ......... 2 .2.CFE .. ...86.3800 |. 143,346 |.. .0 .3.500 |...... 3.564 ....02/03/2022 .. 04/15/2031
92343V-FR-0 . VERIZON COMMUNICATIONS INC SENIOR CORP_B -2 L2.AFE .. ...77.5840 |. . A .205,246 |.. .0 .1.750 |......2.916 ....04/05/2022 .. 01/20/2031 ...
92556V-AD-8 . VIATRIS INC SENIOR CORP_BND ............... N .2.CFE .. ...78.1830 |. ,563,669 |. 1,998,429 |.. .0 ......2.700 |......2.712 ...10/29/2021 .. 06/22/2030 ...
958102-AM-7 ..... WESTERN DIGITAL CORPORATION SENIOR CORP_ e [T L 2.CFE L ...94.1720 |... ,723,348 |.... .... 1,960,154 JLO Y 1< 151123 N N | I RPN | ) AN 4.750 |...... 2178 ....12/03/2021 ...}|....02/15/2026 ...
22534P-AB-9 ..... CREDITAGRICOLESA SRP CORP_BND 144A D...... .- 1.DFE ..|... ...89.9310 |... ....1,000,000 JLO I N | I ARt | B APPSR | B FOT 2.015 |...... 2.015 ...01/04/2022 ...|....01/11/2027 ...
225401-AT-5 ..... CREDIT SUISSE GROUP AG SENIOR CORP_BND 1 D...... 1 |- 2.BFE ... ...79.8680 |... ..375,000 |.. O s 1,139 |0 [0 e 1.305 |...... 1.634 ....06/07/2021 ...|....02/02/2027 ...
404280-CM-9 ..... HSBC HOLDINGS PLC SENIOR CORP_BND D...... 2 vee |- 1.GFE ... ...86.2210 |... .1,000,000 |.. 0 [ (2,557) |0 o0 e 1.589 |...... 1.319 ...01/21/2021 ...|....05/24/2027 ...
46590X-AR-7 ..... JBS USA FOOD CO SENIOR CORP_BND 144A .... D...... 2 e |- 2.CFE ... . ...87.4720 |... ..590,000 |.. O e 4785 |0 [0 2.500 |...... 5.275 ....08/19/2022 ...|....01/15/2027 ...
83368R-AZ-5 ..... SOCIETEGENERALESA SRBN CORP_BND 144A .... D...... 2 |--2.BFE ... .. 370,000 |...86.9160 |... 321,590 |.... . 370,000 |.. ... 370,000 O o0 0 o0 e 1.488 |...... 1.488 ....12/07/2020 ...|....12/14/2026 ...
83368R-BC-5 ..... SOCIETEGENERALESA SRBN CORP_BND 144A ... .. .. 497,350 |...86.0410 |... 430,205 |.... . 500,000 |.. ....497,906 O e M8 0 0 1.792 |...... 1.891 ...10/06/2021 ... |....06/09/2027 ...
1019999999. Subtotal - Bonds - Industrial and Miscella

Obligations 2,774,719 | XXX 19,560,203 22,646,000 22,451,731 (203,008) (67,726) 0 0 XXX XXX XXX 178,973 550,174 XXX XXX

95002E-BB-2 ..... |WELLS FARGO COMMERCIAL MORTGAG LCFSENIOR ............ | ...... | ....... |4 ......... | TAFE | 1,029,994 [...84.7670 [.......ccvnnnnnns 847,668 [......ccennnnn 1,000,000 |....ooeeennnnn 1,021,509 [.ooovvnnineaens (U] R (3,075) |-vvuuneeeeennnnn (U [ 2.725 |...... 2.375 [MON ..ooe [oeermnnnniaennes 2,211 | 27,250 |....02/07/2020 ...|....02/15/2053 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 1,020,994 | XXX 847,668 1,000,000 1,021,509 XXX XXX XXX
34533G-AE-9 ... FORD CREDIT AUTO OWNER TRUST F SENIOR AB ............ LLAFE L 499,989 |...96.0950 |.....oveiiinnnnn 480,476 |..eeeneeeiinnnn 500,000 |.eevevrnnniennns 499,995 [...oovviiineennnd0 foeninniind [0 000790 0.792 ....06/16/2020 ...|....11/15/2025 ...
58769V-AD-2 ..... MERCEDES-BENZ AUTO RECEIVABLES SENIOR AB .... 4 | LA FE L .. 499,986 |...95.2540 |... 476,268 |.... . 500,000 |.. 499,993 |0 o8 0 [0 ]0U770 0.772 ....06/16/2020 ...|....10/15/2026 ...
981631I-AD-8 ..... WORLD OMNI AUTO RECEIVABLES TR SENIOR AB ... v |4 o | LAFE L .. 499,879 |...94.5050 |... 472,52 |.... . 500,000 |.. ....499,959 ..o 30 0 0 ]40.0.820 L 0.828 ...06/16/2020 ...|....01/15/2026 ...

1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 1,499,854 | XXX 1,429,270 1,500,000 1,499,947 0 37 0 0 [ XXX XXX XXX 529 11,899 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 25,304,567 [ XXX 21,837,141 25,146,000 24,973,187 (203,008) (70,764) 0 0] XXX XXX XXX 181,773 589,323 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 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
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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 74,101,226 | XXX 66,825,274 74,421,000 73,766,685 (203,008) (35,959) 0 0 XXX XXX XXX 336,616 1,134,224 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,020,994 | XXX 847,668 1,000,000 1,021,509 0 (3,075) 0 0] XXX XXX XXX 2,271 27,250 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 1,499,854 | XXX 1,429,270 1,500,000 1,499,947 0 37 0 0 [ XXX XXX XXX 529 11,899 XXX XXX
2459999999. Total - SVO Identified Funds of 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 of 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 76,631,074 | XXX 69,102,212 76,921,000 76,288, 141 (203,008) (38,997) 0 0 XXX XXX XXX 339,416 1,178,372 XXX XXX
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ....52,949,358 1B ..$ .S 0 1D.$...o...... 1,575,996 1E..$............ 2,588,413 1F .$ .o 998,628 1G ..$....c........ 3,692,744
1B .2,078,102 2B ..$.. .$ . 8,264,600
1C 1,752,991 3B..$.. -$ .0
1D 4B ..$ .$ .0
1E 5B ..$ =S .0




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

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Select 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-TH-1 ......... UNITED STATES TREASURY SENIOR GOVT_BND  3.250% 05/15/42 .|....11/08/2022 ... |BANK OF AMERICA ... .... 2,507,109 |.. .... 3,000,000 |..
91282C-DN-8 ......... UNITED STATES TREASURY SENIOR GOVT_BND 1.000% 12/15/24 . |--..01/13/2022 ... |BNP PARIBAS 497,500 |.. 500,000 ..
91282C-DV-0 ......... UNITED STATES TREASURY SENIOR GOVT_BND  0.875% 01/31/24 ...02/24/2022 ... |J.P. MORGAN SECURITIES INC ... ... 1,778,625 |.. .... 1,800,000 |..
91282C-DZ-1 ......... UNITED STATES TREASURY SENIOR GOVT_BND 1.500% 02/15/25 .| CITICORP SECURITIES MARKETS ..
912820-EB-3 ......... UNITED STATES TREASURY SENIOR GOVT_BND 1.875% 02/28/29 . | BARCLAYS CAPITAL
91282C-EC-1 .|UNITED STATES TREASURY SENIOR GOVT_BND 1.875% 02/28/27 .. .| J.P. MORGAN SECURITIES INC

2.500% 03/31/27 ..
2.625% 04/15/25 ..
2.875% 04/30/29

91282C-EF-4 . ..|UNITED STATES TREASURY SENIOR GOVT_BND
91282C-EH-0 . ..|UNITED STATES TREASURY SENIOR GOVT_BND
91282C-EM-9 ......... UNITED STATES TREASURY SENIOR GOVT_BND

04/29/2022 ...
-|-...04/209/2022 ...
...04/20/2022 ...

.[Various ..
CITICORP SECURITIES MARKETS
BARCLAYS CAPITAL

. 1,200,758

... 2,289,308 |..
.... 1,586,063 |..

. 1,300,000

.... 2,300,000 [..

91282C-EN-7 ......... UNITED STATES TREASURY SENIOR GOVT BND  2.750% 04/30/27 e | GOLDMAN SACHS & CO. +.vevervevereresesesessesessesessesessesesessenessesessessssesessesessesessesessssensssesssessssesns |oesessessssesessessssesesseessese [oeneeseeeseeensesene 1,586,063 [ooririeviiieiiiiennns 1,600,000 |..
912820-EU-1 ..o UNITED STATES TREASURY SENIOR GOVT BND  2.875% 06/15/25 . |....08/01/2022 ... | J.P. MORGAN SECURITIES INC ... 310,279 |.. 310,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 15,974,612 16,570,500
344593-AF-5 ......... JFONDO MIVIVIENDA SA SENIOR CORP_BND 144A  4.625% 04/12/27 ..iveeiveeseessessneseenesienssieeseaeseaneeas | [ +.04/07/2022 .. [BANK OF AMERICA ...vereeeueesseesuenesuentasentseentasaneasanenssseneasenessenesueseaseneasanensesensasensesenssnenese |onessenessenensesensesensanenssene |oeeneaenssenessenensans KR 312,000
0309999999. Subtotal - Bonds - All Other Governments 310,914 312,000
060516-0P-5 ......... BANK OF AVERICA CORP SENIOR CORP_BND  2.651% 03/11/32 w.veueuvevirieriiereieiesieieeeeeseeieesieesnenesnens | oesneienneennens ...04/06/2022 ... | CITICORP SECURITIES MARKETS ......veuvrenereneasenestenessenessenessesensesenseseneesensssenessenessenessesessesesseses |orsesensssenessensssesesseesseens [reresserenseenseennns 2,348,437 |oeeeeeeene 2,620,000
097023-DG-7 ......... BOEING CO SENIOR CORP_BND  2.196% 02/04/26 o |--..01718/2022 ... | MORGAN STANLEY & CO. INC ... ....544,043 |..

345397-B8-5 ......... FORD MOTOR CREDIT COMPANY LLC SENIOR CORP_BND  2.300% 02/10/25 .. .+ |-..01/05/2022 .. | DEUTSCHE BANK AG ....929,991 |..

46647P-CV-6 ......... JPMORGANCHASE&CO SENIOR CORP_BND  2.505% 02/24/26 ...02/16/2022 ... | J.P. MORGAN SECURITIES INC ... ....2,000,000 |..

87264A-Bli-4 . .| T-MOBILE USA INC SENIOR CORP_BND  3.500% 04/15/31 ... 02/03/2022 .. | CITICORP SECURITIES MARKETS . 143,280

.| VERIZON COMMUNICATIONS INC SENIOR CORP_BND

224,000

92343V-FR-0 . . 1.750% 01/20/31 04/05/2022 ... |Various .. . 203,548 .
22534P-AB-9 .. .| CREDITAGRICOLESA SRP CORP_BND 144A  2.015% 01/11/27 .... ....01/04/2022 ... |BANK OF AMERICA . 1,000,000 . 1,000,000
46590X-AR-7 . ..| JBS USA FOOD CO SENIOR CORP_BND 144A  2.500% 01/15/27 .. D... ...08/19/2022 ... [Taxable Exchange .. 526,363 |.. 590,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 7,696,562 8,061,000
2509999997. Total - Bonds - Part 3 23,982,088 24,943,500
2509999998. Total - Bonds - Part 5 10,322,923 10,355,400
2509999999. Total - Bonds 34,305,011 35,298,900
4509999997. Total - Preferred Stocks - Part 3 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX
4509999999. Total - Preferred Stocks 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX
5989999999. Total - Common Stocks 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX
6009999999 - Totals 34,305,011 XXX
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SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
UNITED STATES TREASURY SENIOR GOVT_BND J.P. MORGAN SECURITIES
912810-SA-7 .. |3.000% 02/15/48 .....ceeeeeeeeeeeeeineeeeeeeennn e ..01/05/2022 .| INC ..eeeeeeeeneeeeeeei foeeemn e eeeenies e 105,430 |.oeeevnnnnnnns 89,000 |.eevennnnnnn 111,160 |............ 111,106 |ovveeeeeeenennns [ IR ()] (U [CC) PP [V PO 11,007 [oeeiieeinennns [V (5,667)]cccvnnnnns [CH:1T0] FET—— 1,045 [..02/15/2048 .
UNITED STATES TREASURY SENIOR GOVT_BND
912828-3C-2 ...| 2.000% 10/31/22 ....eieeeeieieeeeeeeneeeeeeeen e ..10/31/2022 . IMaturity ...ocooveeieeeeeen foeremnieeeeeeeies s 2,080,000 |.......... 2,080,000 |......... 2,074,069 |......... 2,078,967 [.eeeeeeeennnnnens (V) N 1,083 [ (1) 1,083 |eeeriieeeees [V PO 2,080,000 [oeeuueeeeennnnns [V [V [V AU 41,600 |..10/31/2022 .
UNITED STATES TREASURY SENIOR GOVT_BND CITICORP SECURITIES
912828-5K-2 .. |2.875% 10/31/23 .eeeeeeeeeeeeeeeeeeeeeeeeeeenn e .04/20/2022 . | MARKETS ... ...906,152 |... ... 900,000 ...897,750 . 899,135 |.. ..899,276 |.... ..10/31/2023 .
UNITED STATES TREASURY SENIOR GOVT_BND
912828-N3-0 .. |2.125% 12/31/22 ooeeeeeieeeeeeeeeeeeeeeeeeee | e .. 12/31/2022 . IMaturity oooeoereeieieees foeeeeneeeeeeeees s 2,250,000 |........... 2,250,000 |......... 2,226,09% |.......... 2,244,962 |..covvnnnnne (V) N 5,088 ..eoeiieeiiinnnns (1) 5,038 |..covvriniaaens [V PO 2,250,000 .. 12/31/2022 .
UNITED STATES TREASURY SENIOR GOVT_BND
912828-YA-2 .. | 1.500% 08/15/22 .....cceeeeeeeeeeeeinnnaeeeeennn e ..08/15/2022 . |Maturity ... ...100,000 |... .. 100,000 .. 99,950 .. .. 100,000 |.... ..08/15/2022 .
UNITED STATES TREASU
912828-YV-6 .. | 1.500% 11/30/24 ....oeeeeeieieeieeieeeeeeeee e ..01/18/2022 .| Various ......ceeeeeeeeeenn foevemmmnnneeeennnns Jonees 1,516,159 |.......... 1,500,000 |......... 1,488,340 |.......... 1,492,986 |.....ccvvvnnnnnns [ IR [ (U 57 oo [V PO 1,493,042 [...ccovnennnnnns [V 28,17 [ < T R 2,518 [..11/30/2024 .
UNITED STATES TREASURY SENIOR GOVT_BND
91282C-CL-3 ...| 0.375% 07/15/24 ..o e ..03/17/2022 . |Various .... ..2,790,557 |............ 2,850,000 ..2,852,433 |.. L0 ..2,852,372 |.... . (61,815)[......... (61,815))... ..07/15/2024 .
UNITED STATES TREASU J.P. MORGAN
91282C-CY-5 ...| 1.250% 09/30/28 ....eeeeeeeeneeeeeeeeneeeeeeeennn e ..01/05/2022 .| INC w.eveeeeeeneeeeeeeen foeeemneeeeeenes e 734,678 |............. 750,000 [...eeeeenee 748,828 |...coeennnn 748,867 |....cevenennnnnns [ 2 [t [ 2 | [V PO 748,869 |eevvenieaenne [V (14,192)(......... (14,192) ..09/30/2028 .
UNITED STATES TREASURY SENIOR GOVT_BND
912820-CZ-2 ...| 0.875% 09/30/26 .....eeeeerrmunaiieemnnnanreernnnns | canees .02/22/2022 .| Various ......cceeeeeeeeee fooreennnnneernnninns Joonianens 3,987,309 |........... 4,150,000 |......... 4,089,984 |.......... 4,092,015 |..oeuiieiinnnnns [V N 1,341 [t (O] A 1,341 | [V PO 4,093,356 [......ccconnnnns [V (106,047)]........ (106,047)]-.ccvvvnnnnns 13,367 |..09/30/2026 .
0109999999. Subtotal - Bonds - U.S. Governments 14,470,285 14,669,000 14,588,856 14,620,421 0 7,591 0 7,591 0 14,628,012 0 (157,728) (157,728)] 128,283 XXX
AMGEN INC SENIOR CORP_BND  3.150% 02/21/40
031162-CR-9 .. | weveneeeeeiie e [ s ..02/15/2022 . | WELLS FARGO SECURITIES |...evvvunvvvrivnnnnns Jovnnniennnns 163,520 ...oeeeeenen 168,000 |............ 170,297 |vevennnnnnn 170,278 [oooovviiiins [ N [0 FE [V O [ 1] R (VN FO 170,267 [overiiiinnnnns 0. (16,746)|......... (16,746)]..ccvvnnnnnnns 2,587 |..02/21/2040 .
BANK OF AMERICA CORP SENIOR CORP_BND
060516-J0-3 .. | 1.658% 03/11/27 ...oovvivviiiiiiiiiiniieciiiines e ..02/01/2022 .| BANK OF AMERICA ......co. ovvvvmnnnirriinnnnns Jovnnnnnns 4,126,573 |........... 4,251,000 |......... 4,276,590 |.......... 4,273,127 |oeeeiiiiinnnnns (U N (466)].......ccceennnn (U O (466) [vvvvvrrrnnnnnns [V PO 4,272,661 |...ccovvnnnnnnns [V A (146,088)|........ (146,088)]......0unnn.. 27,801 (..03/11/2027 .
MORGAN STANLEY & CO.
097023-DE-2 .. |BOEING CO SENIORCORPBND ~ 1.433% 02/04/24 . |....... ..01/18/2022 .| INC weeviiiiiiiiiiiiceini foerernieeeeceiis e 549,864 |............. 553,000 |...ceunnnnnn 553,582 |..euvunnnnns 553,007 |ouvveniiiinnnnns [ N (573 [V O (54) [ovvvvvvnnnnnnnns [V PO 553,043 [ovuiiiiiinnnns [V (3,178)]..s (KT V£-)] R 3,654 |..02/04/2024 .
CONNECTICUT LIGHT AND POWER CO SECURED MORGAN STANLEY & CO.
207597-EF-8 .. |CORP_BND ~ 2.500% 01/15/23 ....covvvvnvvvinnnn | ennnns ..04/20/2022 .| INC weevviiiininniieciinias foerennieeeeiiins e 205,310 [ 205,000 |......en.... 203,670 |...ccvvnnnn 204,846 |...uuniiiiinnnnns (U RN L1 O [ O 4 | [V PO 204,891 [...ccovvnnnnnnns [V N 49 | I [ 3,943 ..01/15/2023 .
CONOCOPHILLIPS CO SENIORCORPBND ~ 4.950%
20826F-AQ-9 .. |03/15/26 ...evviiiiiiiiiiiieiiii i | s ..01/19/2022 .| FTN FINANCIAL ..ovvvvninoevennnnieciiiiins fovnieneens 272,367 [.ooeeeeennnn 245,000 |.....oun..n. 244,902 |..ovuennnnnn 244,954 [....ooovnnnnnnnns (U O T s [ ) N PO [V PO 244,955 |ooiiiiiininnns [V 27,412 |eeeennns 2,412 [ 4,245 1..03/15/2026 .
DISCOVER BANK SENIOR CORP_BND  3.350%
25466A-AK=7 .. |02/06/23 ....oiiiiiiiiiiiieiiiiin e | s ..04/20/2022 . | MARKETAXESS CORPORATI . |..eevvvennvvriinnnnns Jovnnnnnns 1,508,475 |.......... 1,500,000 |......... 1,454,265 |......... 1,487,768 |..eovvnenne (U FCTRC 53 I IR [N N 3,351 | [V PO 1,491,119 | [V 17,356 |.oveeeenen 17,356 [ooeeevnnnnnns 35,733 |..02/06/2023 .
DISCOVER FINANCIAL SERVICES SENIOR CORP_BND
254709-AG-3 .. |5.200% 04/27/22 ..covvvniiiiiiniiiiiiiiiiieieees [ e ..04/27/2022 . IMaturity .....coooevvinins foorinnninnniiiiiins o 900,000 |.eeevvunnnnns 900,000 [..eunvenneee 946,404 |............ 903,896 |..vuniiiiinnnnns (U N ([8:115)] A (U (3,896) |-.ccvvvnnnnns (VN FO 900,000 |eevvennirinnns [V O [V (U A 23,400 |..04/27/2022 .
VERIZON COMMUNICATIONS INC SENIOR CORP_BND
92343V-GH-1 ...] 2.100% 03/22/28 ......vvvvvirriiiieiiiiiinenecinns | eeeees ..01/04/2022 .| Various ........ccceevevvenn foevevnnnnnnnnnnnnns Jovvinnennnns 403,363 |.....unnnnenn 404,000 |............ 408,568 |............ 408,130 [.ooeivviinnnnnnns (U RN [(5))] [ O [CS) ) PP [V PO 408,121 |oovveeeiiiens [V (4,758)..0vvnnnnne (4,758)..cccevnnnnnnn 2,451..03/22/2028 .
IMPERIAL BRANDS FINANCE PLC SENIOR CORP_BND MORGAN STANLEY & CO.
453140-AB-1 .. | 144A  3.500% 02/11/23 .....oevvvvvnnniirinnnnn D...... ..04/20/2022 .| INC weevvviiiiiineeeciiiis foereniieeceiii e 1,403,738 |.......... 1,400,000 |......... 1,367,198 |......... 1,391,062 [...oovvvvnnnnnnns () 2,416 [ [N N 2,416 |.oooeinis [V PO 1,393,478 |ooevveeiinnnnn [V 10,260 |..eevvennn 10,260 |oevennnnnens 34,164 |..02/11/2023 .
JBS FINANCE LUXEMBOURG SARL SENIOR CORP_BND
465920-AB-5 ...| 144A  2.500% 01/15/27 ...covvvvvvnnniiiiinnnnns D...... ..08/19/2022 .| Taxable Exchange ........|ceevevriiiiinninns Joviinnnnnnns 526,658 |............. 590,000 |............ 583,787 |..ccvvunnnns 583,899 |..uvuiiiiiinnnns [N N LT P [V O LT R [V PO 584,645 [.......oeennnnn. [V (57,987)|......... (57,987)|...cccevnnnn 10,899 [..01/15/2027 .

70014L-AC-4 ..

PARK AEROSPACE HOLDINGS LTD SENIOR CORP_BND
1440 4.500% 03/15/23 .
SOCIETEGENERALESA SRBN COf

..04/20/2022 .

CREDIT SUISSE FIRST
BOSTON COR ...

...268,250 |...

... 267,000

...256,988

. 264,288 |..

..264,960 |....

..3,290 |....

3,290 ...

..03/15/2023 .

83368R-AZ-5 .. | 1.488% 12/14/26 ....ooivvvvinniiiiiiiiiiiiiiinnnns ..02/22/2022 .| Various .......ccoeoveiviien fovevnninniniiiniinns Joviiininnnns 668,864 |.....ouunnnns 700,000 fo...nnnneens 700,000 [............ 700,000 |..evveennniinnns [ [ [ [ T [/ I 700,000 foooiiiiiinnnnns [ (31,136)]......... (31,136)f..ceevvennnnns 1,281 [..12/14/2026 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 10,986,982 11,183,000 11,166,251 11,185,345 0 2,793 0 2,793 0 11,188,140 0 (201,158) (201, 158), 157,400 XXX
2509999997. Total - Bonds - Part 4 25,457,267 25,852,000 25,755,107 25,805,766 0 10,384 0 10,384 0 25,816,152 0 (358,887) (358,887), 285,683 XXX
2509999998. Total - Bonds - Part 5 9,920,118 10,355,400 10,322,923 0 0 102 0 102 0 10,323,026 0 (433,808) (433,808) 74,768 XXX
2509999999. Total - Bonds 35,377,385 36,207,400 36,078,030 25,805,766 0 10,486 0 10,486 0 36,139,178 0 (792,695) (792,695) 360,451 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 35,377,385 XXX 36,078,030 25,805,766 0 10,486 0 10,486 0 36,139,178 0 (792,695) (792,695) 360,451 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE American Modern Select 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 J.P. MORGAN SECURITIES
912810-TC-2 .. [2.000% 11/15/41 .ooveeeeeiiiieeeeeeeees [ e ..02/15/2022 .| WELLS FARGO SECURITIES .......... ..03/04/2022 | INC weeveeeeeiinieeeeeenenn Joeennieees 136,900 |.......... 127,788 |.......... 131,665 |............ 127,807 |oeeeeeiieeeees [ PO 19 | [ PO L1 PO [V PO (V1 ISR 3,858 |oeeeninnnnnn 3,858 |.cceeeins 855 | Al
UNITED STATES TREASURY SENIOR GOVT_BND
91282C-DJ-7 ...[1.375% 11/15/31 oeeereiiieiiieeeeeeeee [ e ..01/31/2022 .| GOLDMAN SACHS & CO. ..eevvvvennnns ..04/06/2022 .| BARCLAYS CAPITAL ....ccevv |oevrnnnnnn 1,800,000 |....... 1,783,273 |....... 1,608,891 |......... 1,784,428 oo O e 1,149 | O [ 1149 0 0 e (125,532)[........ (125,532)
UNITED STATES TREASURY SENIOR GOVT_BND J.P. MORGAN SECURITIES
91282C-DQ-1 ...[ 1.250% 12/31/26 U ..01/07/2022 .| J.P. MORGAN SECURITIES INC ..... ..01/24/2022 .| INC ... ... 1,250,000 |....... 1,234,912 |....... 1,233,936 |......... 1,235,034 |.... .. (1,098)[........... (1,098)].
UNITED STATES TREASURY SENIOR GOVT_BND
91282C-EF-4 .. [2.500% 03/31/27 ...eevvvuuiieieennineaecnnnn [eeennns ..04/06/2022 .| CITICORP SECURITIES MARKETS ... |..04/07/2022 .|BANK OF AMERICA .....coeeeefvrmnnnnannes 299,500 |.......... 296,575 [.......... 296,704 |............ 296,580 |eevuiiiiiiennnnn [U PO N PP [U PO N PPN [ PP (U 124 | 124 | 225 [ 164
0109999999. Subtotal - Bonds - U.S. Governments 3,486,400 3,392,548 3,271,196 3,393,844 0 1,296 0 1,29% 0 0 (122,648) (122,648) 12,004 6,640
BANK OF AMERICA CORP SENIOR CORP_BND CITICORP SECURITIES
06051G-KJ-7 .. [2.551% 02/04/28 .........evvvvrvviinnnninnnn [ eennnnn ..02/01/2022 .| BANK OF AMERICA ........ccvvunnnnns ..04/06/2022 . |MARKETS ....oovvvvvnnniininns foevennnnns 4,251,000 |....... 4,251,000 |....... 4,022,339 |......... 4,251,000 |oeeeenniiiiinnnnn [ [V [ P [V (VN FTRR [V AU (228,661)|........ (228,661)]........... 19,279 |ovveeiiiiiiinnns 0
CONOCOPHILL IPS SENIOR CORP_BND 144A
208250-AX-2 .. [4.300% 08/15/28 ........vvvvvivnnnnniniiinnnn [ eeennnn ..01/19/2022 . |FTN FINANCIAL ....ovvvvvvnnnnnns ..08/11/2022 .| Call 110.3000 ...t fernnninnnns 300,000 [..eennnnn. 331,359 [.......... 330,900 |............ 330,751 |oeveeiiiiiiinnn O, (101 [ P (101 [V [V FO (30,751)).......... (30,751))...t 38,282 |..ccevnnnnnn 5,590
VERIZON COMMUNICATIONS INC SENIOR CITICORP SECURITIES
92343V-EU-4 ...[CORP_BND ~ 4.016% 12/03/29 .........cevvn | eennnnn ..01/04/2022 . |HUTCHINSON SHOCKEY ERLEY & CO . |..04/05/2022 . |MARKETS .......cevvvviivinnn Jovvnnnnnnnnns 268,000 [.......... 298,016 |.......... 283,608 |............ 207,431 [ Ol [(1:5))] I (U FO [£51:5)] I [V [V FO (13,823)].......... (13,823)]..cccennnnn 2,743 [cooiiiiiinnnnns 987
ROYAL BANK OF CANADA SENIOR CORP_BND RBC DOMINION SECURITIES
78016E-YM-3 .. [1.600% 01/21/25 .....ovvvvvvvnnniniiinnnnnens |Auunnns ..01/12/2022 . |RBC DOMINION SECURITIES INC. .. |..02/16/2022 .| INC. ....oeevivvvnniiiiinnnns fovvennnnns 2,050,000 |....... 2,050,000 |....... 2,012,075 |......... 2,050,000 J...ooniiiiinnnns [ U P [0 PO [U P [ Ol 0 loeeeeens (37,925)|.......... (37,926)..cceennnnn 2,460 |..oovunnniinnnns 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,869,000 6,930,375 6,648,922 6,929,182 0 (1,193) 0 (1,193) 0 0 (311,160)| (311,160), 62,764 6,577
2509999998. Total - Bonds 10,355,400 10,322,923 9,920,118 10,323,026 0 102 0 102 0 0 (433,808) (433,808) 74,768 13,217
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 10,322,923 9,920,118 10,323,026 0 102 0 102 0 0 (433,808) (433,808) 74,768 13,217




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

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



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

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
0199998 Deposits in ... 5 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 (101,684)] XXX
0199999. Totals - Open Depositories XXX XXX 0 (101,684)] XXX
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 | XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (101,684)] XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

(101,684)'

0599999 Total - Cash XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.....n (1,400, 174) 4. (1,031,229) 7. (563,845) 10. October ... (566, 183)
2. February...|.ccooonnenne (1,362,463) 5. (1,007,271) 8. (687,045)]  11. November... ... (649,371)
3. March (1,361,718) 6. (538,755) 9. September (498,197)[ 12. December (101,684)

E27
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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|oc|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

..6,156

8209999999.

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

411,879

6,156

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

.............................. 23,415,039

213,994

8309999999. Subtotal - All Other Money Market Mutual Funds

23,415,039

213,904

8609999999 - Total Cash Equivalents

23,826,919

220,150

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

cooooo




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

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

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 .......cccoveiiiiiiiiiees
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

......... (U R |
......... (O O |
......... (U R |
......... (O O |

......... (O O |
......... (U R |
......... (O O |
......... (U R |
......... (O O |

............... 119,312 |............... 106,252
......................... (O O |
......................... (U R |
......................... (O O |

......................... (O O |
......................... (U R |
......................... (O O |
......................... (U R |
......................... (O O |

Subtotal

............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 ol 0
............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 ol 0
............................................................................................................... 0 [ 0 i 0 e 0

XXX XXX 0 0 0 0

XXX XXX 2,478,993 2,345,996 2,455,839 2,187,012

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29




	JURAT
	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 2
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART A - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART B - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 3

