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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Select Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....oovvriiieiecieieieceeeeeae st s 35,965,613 |...........12.852 |........ 35,965,613 [....ooveicen 0 35,965,613
1.02 All Other QOVEIMMENTS ...t eeeae e ennaeae e 4,171,645 |............. 1.491 [ ....... 4,171,645 | 0 | 4,171,645
1.03 U.S. states, territories and possessions, etc. guaranteed ...............ocoov.|oeeeenee 8,597,805 |.............3.072 |......... 8,597,805 |...coveveeeeennn 0 | 8,597,805
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 5,613,695 |............. 2.006 |........ 5,613,695 |...ooioicricine 0fn. 5,613,695
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 57,304,755 |........... 20.477 |........ 57,304,755 | [ - 57,304,755 |........... 20.477
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 113,910,588 |........... 40.704 |...... 113,910,588 | 0]..... 113,910,588 |........... 40.704
1.07 HyDrid SECUMHES ....vcvivieiiiiicieieieee st [ 0.000 [.eeeeeeverriennee [OOSR [0 O [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccecvveiiiiiiiiiiiiiiiiieieseesees e
1.12 Total long-termM DONAS ........c.cvveececeeeeeeeeececeeeeeeee e 225,564,101
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeeverevevererereeeeee e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fooee.. 44,849 405 |............ 16.026 |....... 44,849,405 |.......coooee 0f.... 44,849,405 |........... 16.026
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cocooeoeernniieennnsees oo [V 0.000 [.eeeevverreennes (U R (U [V 0.000
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............c.oeeueriirininieieeieeeeessee e e 4,512,758 |............ 1.613 ... 4,512,758 | 0 4,512,758 |............. 1.613
3.09 Total COMMON STOCKS .....c.cveeeeeieiinicrereresieie et s 49,362,163 |............ 17.639 |........ 49,362,163 [....onoeeeceee [ — 49,362,163 |........... 17.639
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccoooviviueuiueieeeeeeieeeeieeeeee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccoeueiviiiecvereniieeeeieeenens oo 4,924,894 |............ 1.760 |......... 4,924,894 (..o 0fn. 4,924,894 |............ 1.760
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments ................c.... [ 4,924,894 |............ 1.760 |........ 4,924,894 |..........coveee [ 4,924,894 |............. 1.760
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 279,851,158 100.000 279,851,158 279,851,158 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Select Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Select Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

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

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 281,681,673
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 14,883,869
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 431,818

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

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

4.3. Part 2, SECHON 2, COIUMN 13 ...ttt ettt s e s e s et s s s s s s s s s eeesanen ....(652,474)

4.4, Pt 4, COIUMN T Lottt bbb 8 E e eh et E 8o £ 8o E b E b8 b e bbb bt E bbb bt bbb bbbt (4,795,774) ... (5,448,248)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.cuiuiiiieeececeeteie et ctete et et et caete s et eseessaeaesesesesssaetetesesensssssesesesessseesesesesnssessesasesensssesesesasssnsntesesssanas febesestatacaesns 4,515,230
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 19,754,118
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 1,383,960
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0

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

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt a s a sttt e s e s e s e se e s s s s e s et e s essaea s st s eseseseseas s s s seseseseans febebeetatt st neasebetebebeaeaeas 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt et a sttt e s e s e s e s s s s s et et e s s s s as s s st s eseseseseas s s st eseseseans Hebebebeett et neasesebebebsataeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesscaetetesesessseesesesesesssaesesssesenssaesesasanas seesesssscaesees 274,926,264
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) ........cccueueieeececteteeeeeeeceete et eeeescaete et esessssetetesesesssesaesesesessssssesesesessssssesasssensssssesesasenas Seesesesesesnas 274,926,264
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Select Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooeveveceeveeereeeeceee e 35,965,613 |....ocoeeeve 31,755,623 |..cooveveeee 37,026,701 |.cooveene 36,535,820
Governments 2. CaANAdA ..o e 3,138,031 [ooeeinee 3,107,730 [ooeeeiinee 3,734,490 |...oocvovenen 3,000,000
(Including all obligations guaranteed 3. Other Countries 1,033,614 1,031,390 1,261,680 1,000,000
by governments) 4. Totals 40,137,258 35,894,743 42,022,871 40,535,820
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 8,597,805 8,736,197 9,127,247 8,095,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 5,613,695 5,642,905 6,146,445 5,500,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 57,304,755 52,001,223 60,743,820 55,170,269
Industrial and Miscellaneous, SVO 8. United States .....cooooovieeeeeeeeeeeeeeeeee oo 113,276,415 |............... 101,569,454 |................ 114,792,047 | 110,600,000
Identified Funds, Unaffiliated Bank 9. CANAGA ... (O R [0 U [0 U 0
Loans, Unaffilated Cortiieates of 10._ Other Countries 634,173 623,058 781,512 600,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 113,910,588 102,192,512 115,573,559 111,200,000
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 225,564,101 204,467,580 233,613,942 220,501,089
PREFERRED STOCKS 14.  United States .......ccceeeeeeeieeecieeeee oo 0 feeeeeeeeeeee 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 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 .......cccceeveveeeceererereeeecn ... 45,993,427 |.. ...45,993,427 |.. ...22,001,893
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22. Other Countries 3,368,736 3,368,736 412,593
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 49,362,163 49,362,163 22,414,486
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 49,362,163 49,362,163 22,414,486
26. Total Stocks 49,362,163 49,362,163 22,414,486
27. Total Bonds and Stocks 274,926,264 253,829,743 256,028,428

Sl04




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Select Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years

Through 10 Years

Through 20 Years

5

Over 20 Years

7

Total Current Year

1. U.S. Governments

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

............... 3,041,419

............. 15,350,150

........... 10,519,087

............... 1,277,467 |..............8,756,530

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

15,350, 150

38,944,653

33,393,253

38,944,653

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

............... 4,171,645

............... 4,171,645

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

............... 4,171,645

4,171,645

4,171,645

4,257,330

4,171,645

GoIs

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

Guaranteed

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

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

............... 4,143,945

............... 8,597,805

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

............... 8,597,805

1,208,827

4,143,945

8,597,805

8,713,452

8,597,805

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

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

............... 1,001,273

............... 3,612,422

............... 5,613,695

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

............... 5,613,695

1,001,273

3,612,422

5,613,695

5,654,124

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

............... 5,689,782

22,955,898

57,304,755

55,410,008

5,689,782

22,955,898

17,360, 146

6,465,165

57,304,755

55,410,008

57,304,755




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Select Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

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)

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 46,570,378 33,778,656 12,795,664 93,144,698 . 98,030,370 . 92,129,319 .o 1,015,379
6.2NAIC 2 .. 5,394,236 |.... ....3,736,826 .. ..7,210,835 |... . " .20,765,890 |.. A ...21,865,292 |.... 9.6 .20,765,890 |..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6

6.7 Totals

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

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e e 0
B.2NAIC 2 .t 0
8.3 NAIC 3 ..
8.4 NAIC4 .. .
BENAIC S L. 0
B.BNAIC B ..ot 0

8.7 Totals 0

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 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 ...
10.5NAIC 5 ...
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 2023 OF THE American Select Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

12.5NAICS ...
12.6 NAIC6 ...

1 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date
12. Total Bonds Current Year

12ANAICT e (D) e 10,941,301 96,804,438 |............. 64,902,922 |............... 7,111,231 | 28,017,359 |..cooviieiciee
122 NAIC 2 ... 5,394,236 |.... ....3,736,826 ...4,423,993 |.. ..7,210,835 |...

123 NAIC 3 e

124 NAIC 4 oo

Total Current Year

........... 207,777,251
.20,765,890 |..

7

8
Col. 7 as a % of

Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

206,761,872

.20,765,890 |..

............... 1,015,379

12.7 TOtalS .o

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

102,198,674 |............. 68,639,748 |............. 11,535,224 |............. 35,228,194 |...coovn 227,527,762 |............... 1,015,379
12.8 Line 12.7 as a % of Col. 7 4.8 4.7 30.0 5.0 15.4 0.0 100.0 99.6 0.4
13. Total Bonds Prior Year
13ANAIC T e 8,730,717 |............ 91,916,186 |............. 67,355,057 |..cvnnen. 9,739,275 |..cocuee. 27,717,302 | O e XX e XX . 205,458 537 .o 9004 |l 204,441 104 . 1,017,433
132 NAIC 2 e (] S 6,436,341 |....c.co.... 3,752,057 |............... 4,429,630 |.............. 7,247,264

137 TotalS ..o 98,352,527 |....coenve 71,107,114 34,964,566 (b) ....227,323,829 |.........cce0e...... 1000 |..ecoee 226,306,396
13.8 Line 13.7 as a % of Col. 9 3.8 43.3 31.3 6.2 15.4 100.0 XXX 99.6
14. Total Publicly Traded Bonds
14.1 NAIC 1 96,804,438 |.............63,887,543 |............... 7,111,231 | 28,017,359 | [V IO 206,761,872 .o 90.5 |ieenne 204,441,104 [ 89.9(.......... 206,761,872
14.2NAIC 2 ... 5,394,236 |...............3,736,826 |..... ..4,423,993 |.. ..7,210,835 |... .20,765,890 |.. ...21,865,292 |... 9. .20,765,890 |..
T4.3NAIC 3 oo O o 0 |eeeeenreneeeeeeen O e [V 0 [ 0 e O e 000 | 0. 0.0 [ 0.
144 NAIC4 ... 0 e 0 0. 0. 0. 0 ...0. 0.
T45NAIC S oo O 0 |eeeeenreneeeeeeen O e [V [0 T | B ST [0 ST | Y | S 0 [ 020 | 0
14.6 NAIC 6 0 0 0 0 0 0
14.7 TOtalS ..o 102,198,674 |.............67,624,369 |............. 11,535,224 |............. 35,228,194 ..o 0 o 227,527,762 226,306,396 227,527,762
14.8 Line 14.7asa % of Col. 7 ... o 4.8 [ 4.9 | 20L7 [ T B 15.5 | 0.0 [ 100.0 [ XX [ X e X [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 4.8 44.7 29.6 5.0 15.4 0.0 99.6 XXX XXX XXX 99.6 XXX

15. Total Privately Placed Bonds
15.1 NAIC 1
15.2NAIC 2 ...
15.3 NAIC 3
15.4 NAIC 4
15.5NAIC5 ...
15.6 NAIC 6 ...

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

Section 12

0.0

0.0

0.4

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

0 current year, $

0 current year of bonds with Z designations and $

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

................... 1,015,379 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $

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

"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
............ 2,979,040 ; NAIC2 $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Select Insurance Company
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 ............cccoeeevreernceincienccnnes oreieiieine, 2,979,040 |....ccoenee 15,144,373 |............. 10,334,095 |............... 1,099,729 |....coneee. 8,756,530 XXX e 38,313,767 oo 16.8 [ 32,687,112 [ 14.4 | 38,313,767

1.02 Residential Mortgage-Backed Securities ...

.62,379 |.

...205,777 |..

.. 184,992 |..

77,738 |...

...630,886 |..

...630,886 |.

1.03 Commercial Mortgage-Backed Securities .......... |o..cccocooevivviieeennnns 0 oo O foe 0 e 0

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

1.05 Totals 3,041,419 15,350, 150 1,277,467 8,756,530 XXX 38,944,653 17.0 33,393,253 14.7 38,944,653 0
2. All Other Governments

2.01 Issuer Obligations ...........ccccooeioiiiiiniiiienicieciieees e, [V 4,171,645 | [V [V (V1 O D.0, 0. NN ORI 4,171,645 |, 1.8 [ 4,257,330 [ooooeiieieie 1.9 [ 4,171,645 | 0

2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities .......... |.o..ccccoovvevieveenn. 0

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

2.05 Totals 0 4,171,645 0 0 0 XXX 4,171,645 1.8 4,257,330 1.9 4,171,645 0
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccceeeeeeerieereeeieeeeeees [, 1,208,827 |............... 4,143,945 |.. ..o 3,245,083 | O e O e XK e [ 8,597,805 ..o 3.8 | 8,713,452 oo 3.8 o 8,597,805 |.ooveeieieieeiee 0

3.02 Residential Mortgage-Backed Securities L0 0. 0. .0 . .

3.03 Commercial Mortgage-Backed Securities .......... |.o.cccoccoveecvreennen. [V 0 0 [ 020 | 0

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

3.05 Totals 1,208,827 4,143,945 3,245,033 0 0 XXX 8,597,805 3.8 8,713,452 8,597,805 0
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations ...........ccccoeeerreeinecinecineienes fereeereeenene, 1,001,273 ..o 3,612,422 .o [V 1,000,000 [...ovevereeeiieieeene 0 D.0, 0. CUNIN ORI 5,613,695 oo, 2.5 [, 5,654,124 ..o 2.5 [ 5,613,695 oo 0

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 . .
4.05 Totals 1,001,273 3,612,422 0 1,000,000 0 XXX 5,613,695 2.5 5,654, 124 2.5 5,613,695 0
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccccceuueee B A 5,000,000 |............. 20,818,241 |............. 15,614,323 |.............. 3,202,457 |..cooveeenene 5,997,108 |........... XXX e 50,632,124 ..o 22.2 e 51,254,565 |.covveveiiiinene, 22.5 [ 50,632,124 |..ooiieeeee 0

5.02 Residential Mortgage-Backed Securities ...

...689,782 |.

.. 2,137,657 |..

.. 1,745,823 |..

..1,631,307 |...

468,062 |...

..6,672,631 |..

. 4,155,443 |...

6,672,631 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R [0 [0 T (V1 PSRN ¢ ¢ R RS 0 e 000 oo 0 e 000 oo 0
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0 . 0 0
5.05 Totals 5,689,782 22,955,898 17,360, 146 4,833,764 6,465, 165 XXX 57,304,755 25.1 55,410,008 57,304,755
6. Industrial and Miscellaneous
6.01 Issuer Obligations .............ccooeioiiiiniiiiniciciiees e, [V 51,964,614 |............ 37,515,482 |............... 4,423,993 |..cocvennne 20,006,499 |........... D,9,0. RN RO 113,910,588 |..oveviieiicienns 49.8 |........... 119,895,662 |.....ocvevrvennne 52.7 [ 112,895,209
6.02 Residential Mortgage-Backed Securities ............ |.occoooeveevieieenn. 0
6.03 Commercial Mortgage-Backed Securities .......... |.o..cccccoveevieieenn. 0
6.04 Other Loan-Backed and Structured Securities ... 0

6.05 Totals

~

. Hybrid Securities
7.01 Issuer Obligations ............c.c.......
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .....................
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
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Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Select Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Values by Major Type and Subtype of Issues
6 7 8

1 2 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

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 .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V 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 0 0.0 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ...........ccccoeevreeineinccineeees oo 10,189,140 |.............. 99,855,240 |.............. 66,708,933 |.......cocoee 9,726,179 |..covnenene 34,760,132 1 221,230,624 | 96.8 [.oooeenne XXX [ D.9.%, CHNRTIN RPN 220,224,245 |................ 1,015,379

12.02 Residential Mortgage-Backed Securities .......... | 752,161 | 2,343,434 |................ 1,930,815 [................ 1,809,045 [................ 468,062 |............ D.9.0 TN FUN 7,303,517 | 3.2 [ D.9.0 TN RUNR D.9.0 NN RUN 7,303,517 |- 0

12.03 Commercial Mortgage-Backed Securities

12.04 Other Loan-Backed and Structured Securities . |-

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

752,161
.0

................ 1,930,815

................ 1,800,045
....0

............. 102,198,674

68,639,748

35,228,194

227,527,762

................ 1,015,379

12.10 Line 12.09 as a % of Col. 7 4.8 4.7 30.0 5.0 15.4 0.0 100.0 99.6 0.4
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........cccceovvirineniinininniininns foeeeeeeee... 8,064,701 | 96,456,762 |.............. 69,797,500 |.............. 13,284,916 222,462,245 ..o 9729 e 221,444,812 |.....coee 1,017,433

13.02 Residential Mortgage-Backed Securities .......... 1,895,765 |.. ..883,989 |.. ...4,861,584 |.

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

. 1,309,605

4,861,584 |.

B R, 8,730,717

13.09 Totals ... [ 8,780,717 [ 98,352,527 |...coceenee 71,107,114 [ 14,168,905 |.............. 34,964,566 |.......cccoeoveiiienn (V) D.9.0 TN RUNR D,9.0 TN RUN 227,323,829 226,306,396

13.10 Line 13.09 as a % of Col. 9 3.8 43.3 31.3 6.2 15.4 0.0 XXX XXX 100.0 99.6
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 10,189,140 |.............. 99,855,240 |.............. 65,693,554 |................ 9,726,179 |..covnenene 34,760,132 |............ .. 220,224,245 | ...221,444 812 220,224,245

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

Section 12

.752,161 |...

2,343,434 |..

.1,930,815

1,800,045 |..

....468,062

7,308,517 |.

4,861,584 |.

...7,308,517 |..

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
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Select Insurance Company

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Select Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 9,598,276 |...cooeoeeeeriereeine [V O, 9,598,276 |..e.voveeeeceeeeereina
2. Cost of cash equivalents ACQUIFEM .............cccceueveveeececeeeeeeeeececeeee e seeeseeaeae e e 21,361,980 |.ovvecvrienne 2,979,040 |...ooovvinnne. 18,382,940 |.oovovieieciecici
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O O (O T 0 fooreeeeeeeee e
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiririiriieieieieieeesiieie e ssesesesenes [oesesesseneseesses s (O O (O O [V
6. Deduct consideration received on diSPOSAIS .............ccccoveveeevevererereeieiieeseeiens oeeeeeenenenenns 26,035,362 |-..cvveiecieieninceeeinne [V 26,035,362 |.ovoovviiiieieieiinn
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) e e 4,924,894 |........ccoenee 2,979,040 |oeirieee 1,945,854 | .o
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e [V RN [V RN [V T
12. Statement value at end of current period (Line 10 minus Line 11) 4,924,894 2,979,040 1,945,854

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Select Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Select Insurance Company

SCHEDULE D - PART 1

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

(1=

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
912810-EW-4 ..... UNITED STATES TREAS BDS A 2,849,365 . 103.5470 [.....eeeeenen 2,381,581 [cieeinnnnn 2,300,000 |....ccvvunnnns PAREX T2 (RN | ) R (41,350) |oonevrieneeenn0 feeiel0 6.000 |...... 3.986 ....11/30/2009 ...|....02/15/2026 ...
912810-EW-4 ..... UNITED STATES TREAS BDS ... A . 103.5470 |... . 700,000 |.. ....128,373 o (12,585) |oeeenieeeeenn0 [0 e 6.000 |...... 3.986 ...11/30/2009 ...|[....02/15/2026 ...
912810-FB-9 ..... UNITED STATES TREAS BDS ... A . 107.9100 |... ....106,275 e (1,462) [0 |0 6.125 |...... 4.342 ....04/28/2010 ...|....11/15/2027 ...
912810-FB-9 ..... UNITED STATES TREAS BDS ... A . 107.9100 |... 2,125,511 o0 e (29,236) |-vvveneeeeeennnns0 foeeeiiiiiii 0 e 6.125 |...... 4.342 ....04/28/2010 ...|....11/15/2027 ...
912810-FE-3 ..... UNITED STATES TREAS BDS ... A . 106.990 |... 00n2,260,779 [0 | (52,604) |..eeeeeeeeeeennl0 feiiiiiiiiiinnnnl0 e 5.500 |...... 2.495 ....12/20/2017 ...|....08/15/2028 ...
912810-0A-9 ..... UNITED STATES TREAS BDS ... A ...95.0310 |... n1,099,728 o0 e (5,281) [0 [0 e 3.500 |...... 2.693 ...06/13/2017 ...|....02/15/2039 ...
912810-SJ-8 ..... UNITED STATES TREAS BDS ... A ...70.1720 |... 4,542,450 o0 e (12,040) [0 fel0 2.250 |...... 1.787 ....02/08/2021 ...|....08/15/2049 ...
912810-SJ-8 ..... UNITED STATES TREAS BDS ... A ...70.1720 |... 4,214,080 |..eeieeennien0 e (11,169) [0 o0 e 2.250 |...... 1.787 ....02/08/2021 ...|....08/15/2049 ...
912828-2R-0 ..... UNITED STATES TREAS NTS A ...94.3790 |. . 2,482,905 |.. .2.250 |......2.448 ....10/25/2017 .. 08/15/2027
912828-20-6 ..... UNITED STATES TREAS NTS A ...81.8440 |. .5,945,048 |.. .0.625 |......4.391 ....09/06/2023 .. 05/15/2030
91282C-BL-4 . UNITED STATES TREAS NTS A ...83.6090 |. . . 4,389,049 |.. Ll 10126010491 ...03/03/2021 .. 02/15/2031 ...
91282C-CV-1 ..... UNITED STATES TREAS NTS ... A ...88.3830 |... 132,575 |.... ... 150,000 |.. 150,381 [ooeeeeeiiieeeenn0 e (79) [0 o0 [t 1.125 |...... 1.069 ....09/14/2021 ...|....08/31/2028 ...
912820-CV-1 ..... UNITED STATES TREAS NTS ... A ...88.3830 |... 751,256 |.... ... 850,000 |.. 852,159 |evveeiviiinnnnnn0 oo (449) |0 0 1125 |...... 1.069 ....09/14/2021 ...|....08/31/2028 ...
91282C-Ci-9 ... UNITED STATES TREAS NTS .....ieeevremariermmnnanreernensfonn oe e [ 1AL ...91.7230 |... .. 3,955,554 |.... . 4,312,501 |.. ....4,044,762 |...oooeieene 0 il 94,684 |0 0 0.750 |...... 3.201 ...08/19/2022 ...|....08/31/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 31,176,075 35,912,501 35,334,727 XXX XXX XXX XXX
36202E-5K-1 ..... GNMA GTD PASS THRU POOL 004450 A . 105.4450 |..................53,646 |........cc....... 50,876 |.oeeiiiniieeennnn53,080 el e (629) [0 o0 6.500 |...... 5.656 ....06/05/2009 ...|....05/20/2039 ...
36202E-J2-6 ..... GNMA GTD PASS THRU POOL 003881 ... A . 105.1640 |..oovvvnnnieennnnn 3,675 | 41,530 [ 42,587 0 170 [0 [0 7.000 |...... 6.124 ....08/29/2007 ...|....07/20/2036 ...
36202E-PP-8 ..... GNMA GTD PASS THRU POOL 004030 ... A L 105.6770 |.oeeevvneeeeenn 33,865 e 32,046 | 82,807 0 e (98) [0 o0 e 7.000 |...... 6.498 ...09/25/2007 ...|....09/20/2037 ...
36295H-R9-3 ...... GNMA GTD PASS THRU POOL 671112 ... A . 103.4910 |oooevvviiiiein 4759 | 4508 4897 0 e (B) 0 0 6.500 |...... 6.064 . ....11/19/2007 ...|....08/15/2037 ...
36296U-NG-1 ..... GNMA GTD PASS THRU POOL 701591 ... . A . 102.5330 |.oeeeenniieeeeennn 10,581 | 10,320 [t 10,708 |0 e (16) [0 o0 6.500 |...... 5.783 [MON ..... 56 ... ....08/25/2009 ...|....01/15/2039 ...
38378G-2Y-3 ..... GNMA 13 8 B .ivvvenniiiiiiniiiiiiiiiininniiinnnneesennnns foon eoe [ evnees |4 civviin foaes TA i 487,882 1...89.4770 |.................433,022 |................. 483,949 |............ 887,012 |0 o (380) v 0 o0 3.000 |...... 2.893 [MON ... [oeveeeeniiinnnns 1,210 ...12/19/2016 ...|....01/20/2043 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 633,628 | XXX 579,548 623,319 630,886 0 (958) XXX XXX 1,996 23,945 XXX XXX
0109999999. Total - U.S. Government Bonds 37,026,701 | XXX 31,755,623 36,535,820 35,965,613 0 19,279 XXX XXX 270,503 831,478 XXX XXX
110709-DL-3 ..... BRITISH COLUMBIA PROV CDA BD ... A ‘ .. 1.B FE ..|... ...3,734,490 |. 103.5910 |..evvennnnnnns 3,107,730 |.... 23,138,031 [0 (63,822) |..eeeveeeeeennnn0 fevniiiiiiinnnnnnn0 |...6.500 |...... 4120 [ ....... .... 89,917 [... .. 195,000 |....10/08/2013 ...|....01/15/2026 ...
458182-BV-3 ..... INTER AMERICAN DEV BANK ......... B PP PP . 1.LAFE ..|... .. 1,261,680 |. 103.1390 |.....eenneeees 1,031,390 |.... ....1,033,614 0 s (21,868) [--oeeeeeeveenee0 feeiiiiienneenn0 |......7.000 |...... 4.584 (D ....... TP 3,111 |... ... 70,000 |....04/19/2010 ...|....06/15/2025 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 4,996,170 | XXX 4,139,120 4,171,645 0 (85,685) XXX XXX 93,028 265,000 XXX XXX
0309999999. Total - All Other Government Bonds 4,996,170 | XXX 4,139,120 4,000,000 4,171,645 0 (85,685) XXX XXX 93,028 265,000 XXX XXX
341530-LU-8 ..... FLORIDA ST BRD ED PUB REF CAP OUTLAY SER C GO .... 2 e [ TAFE L 2,640,550 . 102.2340 |... 2,555,850 |.... .2,500,000 |.. 00n 2,857,676 [0 | (15,718) [eeeeeeiiiiennn0 Joiiiiiinnnnl0f.014.000 ..o 3.280 (D ....... R, 8,333 |... ..100,000 |....04/24/2018 ...|....06/01/2037 ...
93974D-YN-2 ... WASHINGTON ST SER 2017 A GO N2 e 1B FE L . 104.6130 |... 1,569,195 |.... .1,500,000 |.. ....1,586,269 |...ooeeeeennnnnn0 [ (31,847) [eeeeeeeneenn0 oeeeiiiieeeeeenl0 [1.222.5.000 ... 2.680 |FA ...... e 31,250 |... ... 75,000 |....11/07/2016 ...|....08/01/2037 ...
97705M-AZ-8 ..... WISCONSIN ST SER C GO ... 2 e [ 1B FE L . 100.6540 |... 1,207,848 |.... ... 1,208,827 [ooiiiiiiiinnn0 |l (26,237) |- eevvveeeennnn0 feiiiiiiiiiii 0 ..005.000 ..o 2.750 [MN ...... .... 10,000 |... ...60,000 |[....12/12/2016 ...|....05/01/2031 ...
97705M-XK-6 ..... WISCONSIN ST SER A GO ... e 2 .t .. 1.BFE ..|... . 117.5580 |... 3,403,304 |.... ....3,245,083 |oiiieiinnnnn0 [ (41,845) |.oeveeeeeeennnn0 foeeiiinn 0 ]....5.000 |...... 3141 [MN ...... .. 24,125 |... .. 144,750 |....05/10/2022 ... |....05/01/2034 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 9,127,247 XXX 8,736,197 8,095,000 8,597,805 0 (115,647) 0 0 XXX XXX XXX 73,708 379,750 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 9,127,247 | XXX 8,736,197 8,095,000 8,597,805 0 (115,647) 0 0 [ XXX XXX XXX 73,708 379,750 XXX XXX
235308-RA-3 ... DALLAS TX INDPT SCH DIST TAXABLE REF SER C GO ..... foee veu]vuenens 2 e L AFE e 1,212,990 |. 100.7600 |.............. 1,007,600 |...ccvvnnnnnns 1,000,000 [...eoeeeennnnn 1,000,000 |..eeneeeeennnnnn0 oo 0 0 o0 |l .6.450 ... 2.494 |FA ...... ....04/15/2015 ...|....02/15/2035 ...
442403-KA-8 ..... HOUSTON TX INDEP SCH DIST REF LTD TAX GO . 2 e [ TAFE L .. 1,087,090 |. 100.0980 |... 1,000,980 |.... .1,000,000 |.. 01,001,273 [0 e (10,641) [0 o0 00040000 . 2911 [FA ...... ....11/19/2014 ...|....02/15/2027 ...
735371-PV-2 ..... PORT SEATTLE WASH LTD GO BONDS 2 e | 1.CFE Ll .. 1,187,080 |. 106.9360 |... 1,069,360 |.... .1,000,000 |.. 1,062,708 |...ooeeeevnnenni0 e (19,765) [0 eeeeeeiieeeeeel0 0022250000 .. 2.806 |JdJ ....... ....03/06/2017 ...|....01/01/2031 ...
741701-4Y-9 ..... PRINCE GEORGES CNTY MD CONS PUB IMPT SER A GO .... 2 e [ TAFE L 1,601,355 |. 104.3630 |... .. 1,565,445 |.... LG 1,549,714 0 ] (10,024) [0 011040000 . 3.209 [ ....... ....06/13/2018 ...|....07/15/2035 ...
796269-VA-3 ..... SAN ANTONIO TX TAXABLE INDEP SCH DIST GO L2 ... . 1LAFE ..|... 1,057,930 |...99.9520 |... 999,520 |.... .... 1,000,000 seveennnneeeenns0 Lo 0 |...4.006 |...... 2.960 [FA ...... .. .. ...07/07/2015 ...|....08/15/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 6,146,445 | XXX 5,642,905 5,613,69% (40,430) XXX XXX 107,279 254,560 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 6,146,445 | XXX 5,642,905 5,500,000 5,613,695 (40,430) XXX XXX 107,279 254,560 XXX XXX
235241-1F-9 ..... DALLAS TX AREA RAPID TRANSIT TAXABLE SER A REV .. | 1.B FE ..|... 5,960,200 |...96.3830 |... ..4,819,150 |.... .5,000,000 |.. 5,774,664 [0 | (89,931) |.oeeeeeeeeeennnn 0 ferniiiiiiinnnnnn 0 ]..4.000 |...... 1.884|D ....... .... 16,667 |... ..200,000 |....11/10/2021 ...|....12/01/2031 ...
31331H-28-5 ..... FEDERAL FARM CR BKS ...eevvveueeeerermnunneeremnnnnnneneens foon voe [ ennnnes | wvvennenns founs 1A ). .. 951,472 |. 103.9720 |... 779,790 |.... ... 750,000 |.. 778,324 ..o 0 (15,743) |- evveeeeeeeeenn0 o0 ].....6.890 |...... 4.547 [MS ...... .... 15,646 |... ... 51,675 |....04/20/2009 ...|....09/12/2025 ...
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3133EM-3K-6 ..... FEDERAL FARM CR BKS ....cvvvviiviiiiiniieiivnieeeccvnns foee e e | s 1B FE o 5,997,000 |...65.2270 |.............. 3,913,620 |......evunnnn. 6,000,000 |..eevunnnnnnns 5,997,103 |oeevvevrinnnnnnd fooriiiiiiiinn 90 0 o0 002,590 Ll 2.593 |FA ...... 155,400 |....08/18/2021 ...|....08/24/2046 ...
3133EM-RN-4 ... FEDERAL FARM CR BKS .. .- 1.BFE ..|... ...68.7040 |....coonnnnnns 1,374,080 |.... .2,000,000 |.. e 1,999,967 [ooeiiiiiiiien0 o0 0 o0 2,340 ). 2.340 [FA ...... .46,800 |....02/17/2021 ...|....02/25/2041 ...
3133EM-S8-6 ..... FEDERAL FARM CR BKS .. 1.BFE. ...81.8400 |.......oennnns 2,455,200 |.... .3,000,000 |.. +...3,000,000 [...eereiinnnnnn oeviiiiiiin0 o0 0 0002.000 . 2.000 |JJ ....... .60,000 |....07/08/2021 ...|....07/14/2033 ...
3133MA-WE-5 ..... FEDERAL HOME LN BKS .. 1.A .. . 115.8690 |...ccvvnnnnnns 2,317,380 |.... .2,000,000 |.. 2,218,617 o0 e (29,832) [0 o0l 70125 5.027 [FA ...... .. 142,500 |....03/04/2009 ... |....02/15/2030 ...
3133XG-6E-9 ..... FEDERAL HOME LN BKS .. 1.4 .. . 103.3830 |.....cevnnnnns 2,067,660 |.... .2,000,000 |.. 202,060,208 |......ccevvnnnnnn oeiinnnn (22,824) [0 o0 000050750 . 4.437 (D ....... ..115,000 |....01/21/2011 ...|....06/12/2026 ...
3134A3-U4-6 ..... FEDERAL HOME LN MTG CORP .. 1.A ... . 113.8380 |.oeeeennnnnnns 1,138,380 |.... .1,000,000 |.. en 1,098,425 |oiiiiiieen 0 e (14,706) [0 o0 el 6.750 ). 4.758 [MS ...... ... 67,500 |[....11/02/2009 ...|....09/15/2029 ...
3134GX-TP-9 ..... FEDERAL HOME LN MTG CORP .. 1.BFE. ...98.6800 |........ounnns 4,934,000 |.... .5,000,000 |.. ....5,000,000 0 00000030500 . 3.500 [MN ...... .. 175,000 |....05/09/2022 ...|....11/27/2024 ...
31364A-6J-6 ..... FEDERAL NATL MTG ASSN MTN 1.B FE . . 103.4310 |..ceevnnnnnnns 1,034,310 |.... .1,000,000 |.. ....1,033,156 [REIOIR-1 1<) N ISR | R ISP | I At : 10 1 N IO 4.921 (0 ....... ....02/18/2010 ...|....01/10/2025 ...
31364F-KW-0 ..... FEDERAL NATL MTG ASSN ...... 1.BFE. . 108.4830 |. .. 5,159,451 |. .4,756,000 .5,020,500 |.. ..(59,510) |. .4.761 ....08/17/2010 .. 12/20/2027
373541-Y3-9 ..... [GEORGIA ST TAXABLE ELEC AUTH REV ... 1.F FE . . 100.5130 |. 1,427,285 |. . 1,420,000 .1,495,209 |.. .. (23,604) |. ......3.020 ....04/15/2016 .. 01/01/2027 ...
44244C-GT-8 ..... HOUSTON TX UTIL SYS REFUND SER 2016B REV . 1.CFE. ,156,320 |. 104.5490 |... 1,045,490 |.... ,000,000 .. .... 1,062,074 (17,092) [.vvvvvvvvvnnnnnn0 el 000005.000 .o 3.090 ...05/09/2017 ...|....11/15/2035 ...
KENTUCKY ST TURNPIKE ECON TAXABLE DEV ROAD SER B
491552-UY-9 ..... REV ... [N ISR RN 1. 1.DFE ..|... .. 417,199 . 100.1110 |... 375,416 |.... ..375,000 |. ....375,000 cend0 o0 [0l 52244 ) 3.174 ....06/23/2015 ...|....07/01/2025 ...
546398-DH-8 ..... [LOUISIANA ST PUB FACS AUTH PJ SER B REV 1.A FE . ,222,250 |. 104.0960 |. .1,040,960 | .1,000,000 1,049,061 |.. ..(19,574) |. ......3.330 ...09/24/2013 .. 05/15/2027 ...
546398-DJ-4 ..... LOUISIANA ST PUB FACS AUTH PJ SER B REV ... . e |2 e | LAFE L 1,200,610 |. 106.3870 |... ,063,870 |.... .1,000,000 |.. ....1,045,197 . .0 [......5.500 |...... 3.4% ....12/05/2013 ...}|....05/15/2032 ...
546475-TY-0 ..... LOUISIANA ST GAS & FUELS TAXABLE REV .....cceevvveeecfoos e ennnns Tons L ADFE e 1,198,050 |.. 77.6760 |..eeeeeeeennnnn 951,531 [ooeeeenninnnns 1,225,000 |oeevevvnnnnnns 1,202,490 [.oeeeeeennnnnnn (V1 s 78 ..., 2.364 ...05/04/2021 ...|....05/01/2035 ...
NEW YORK CITY NY TRANSTL TAXABLE FIN AUTH SER D
64971X-UY-2 ..... 2= PP UUUUPRPRRRPUUPRR RN Y Tons L AFE e 1,981,045 |...82.1090 ,551,860 |..ccvvvnnnnnns 1,890,000 [...eoeeeennnn 1,955,758 |..ooeeevveneeeni0 e (8,915) [0 o0 10002 2.500 ). 1.953 ....02/09/2021 ...|....11/01/2033 ...
677650-CA-2 ..... OHIO ST WTR DEV AUTH SER A REV ... 1.AFE. .. 1,170,000 |. 105.1200 |... ,051,200 |.... .1,000,000 |.. 1,047,692 [oiiiiiinennnl0 e (18,781) [0 o0 0000050000 . 2.940 ....11/18/2016 ...|....12/01/2034 ...
677650-CB-0 ..... OHIO ST WTR DEV AUTH SER A REV ... 1.A FE . .. 1,162,100 |. 104.9050 |... ,049,050 |.... .1,000,000 |.. .... 1,047,452 O PR (£ 1.3 AR | B R | B RO N 1[4 N 2.950 ....05/02/2017 ...|....12/01/2035 ...
880591-CJ-9 ..... TENNESSEE VALLEY AUTH PWR BD 1.4 .. 1,908,885 |. 104.4180 |... ,566,270 |.... .1,500,000 |.. .... 1,563,632 JLOJ R G 7 ) N N N RPN | RN o i £ 1 I AN 4.314 ....05/19/2010 ...|....11/01/2025 ...
880591-DV-1 ..... TENNESSEE VALLEY AUTH PWR BD 1.A ... .. 564,930 |. 105.1730 |... 525,865 |.... ... 500,000 |.. 545,584 O e (3,949) [0 e l0 ]l 40700 |- 3.564 ...09/19/2018 ...|....07/15/2033 ...
88213A-EN-1 ..... TEXAS ST ASM UNIV SYS BRD TAXABLE SER A REV 1.AFE. ...1,345,695 |...95.7520 |... .. 1,244,776 |.... .1,300,000 |.. ....1,311,846 O e (4,796) [0 [0 000002.916 |l 2.517 ....05/03/2016 ...|....05/15/2027 ...
914437-US-5 ..... [UNIV OF MA BLDG AUTH TAXABLE SER 3 REV . . .1.CFE .. 1,033,700 |...83.1430 |. ..831,430 |. .1,000,000 1,021,275 |.. .0 ......3.083 ....01/24/2020 .. 11/01/2040 ...
914455-PZ-7 ... UNIV MICHIGAN REF SER 2015 REV .........covviiiivunnnnns L 1AFE ... 2,029,010 |. 102.0050 |.............. 1,938,095 |.... .1,900,000 |. .... 1,938,890 0 [ (16,483) |oeeeneeeieennn 0 o0 )......4.000 .. 3.050 ...02/13/2018 ...|....04/01/2035 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 54,049,570 [ XXX 45,656,119 ,616,000 50,632,124 0 (447,441) XXX XXX XXX
3128M14-AX-1 ..... FHLMC 30 YR GOLD PC GRP POOL G02422 LA . 11,802 |. 104.6590 |... .. 11,595 ... . 11,079 .. 0 | v (28) [0 0 ]000006.000 . 4.886 ....10/14/2009 ...|....12/01/2036 ...
3128MJ-V2-3 ..... FHLMC 30 YR GOLD PC GRP POOL G08632 .. 1.A .. . 63,260 |...93.5710 |. 56,383 |. .0 (190) |. .2.882 ....04/28/2015 ..
3128MJ-WV-9 ..... FHLMC 30 YR GOLD PC GRP POOL GO8627 .. 1.4 .. 118,419 |...93.5710 |. ..105,749 |. .0 (354) |. .2.904 ....03/26/2015 ..
3128\J-WC-0 ..... FHLMC 30 YR GOLD PC GRP POOL G08642 .. 1.A .. 127,609 |...96.6650 |. 126,937 |.. .0 112 . e 2.722 ....07/16/2015 .. .
3128MJ-X7-0 ..... FHLMC 30 YR GOLD PC GRP POOL G08701 LA .. 345,668 |...91.1970 |... .... 344,355 0 | 2 (362) [orvniiiiiiiinnnn0 00000230000 . 2.669 ...04/19/2016 ...|....04/01/2046 ...
3128MJ-XK-1 ..... FHLMC 30 YR GOLD PC GRP POOL G08681 LA .. 141,338 |...93.5700 |... ....140,502 O e (274) |0 e l0 0022082500 |- 2.936 ....03/23/2016 ...|....12/01/2045 ...
3128J-YB-0 ..... FHLMC 30 YR GOLD PC GRP POOL GO8705 LA .. 955,469 |...91.4040 |... ...951,999 O [ (1,004) L0 o0 02223.000 |- 2.699 ....05/18/2016 ...|....05/01/2046 ...
3128P7-5H-2 ... FHLMC 30 YR GOLD PC GRP POOL C91748 .. LA ...96.2490 |... O e (992) eeeeeeeen0 e l0 0022282500 |- 2.947 ...04/09/2014 ...|....02/01/2034 ...
313200-dM-6 ... FHLMC 30 YR POOL SD8368 LA . 101.6140 |... O e (74) 0 feinl0 0006000 |- 5.910 ....12/01/2023 ...|....10/01/2053 ...
31326T-SA-6 ..... FHLMC 30 YR GOLD PC GRP POOL Q08313 LA ...97.5320 |... O e 178 0 e l0 002224000 |- 2.083 ....10/08/2014 ...|....05/01/2042 ...
31326U-KK-9 ..... FHLMC 30 YR GOLD PC GRP POOL Q08998 LA . ...94.8130 |... ....274,517 O e (323 0 [0 000232500 |- 3.159 ....06/06/2014 ...|....06/01/2042 ...
3132M6-NV-8 ..... FHLMC 30 YR GOLD PC GRP POOL Q26104 .. LA .. 188,123 |...96.6650 |... ...187,209 JLOJ O 23 L5 FORRRRRRRt | R AU | ) AU 34144 I AU 2.677 ....05/07/2014 ...|....05/01/2044 ...
3137BR-7J-8 ..... FHLMC CMO SER 4608 JV PAC ... 1.4 .. 431,022 |...82.8560 |. 428,143 |.. .0 .3.041 ...10/13/2016 .. 01/15/2085 ...
3138EE-RL-5 ..... FNVA PASS THRU POOL AK9490 .. 1.A .. ...97.3%0 |. 115,497 |.. .0 .3.041 ....09/23/2014 .. 04/01/2042
3138WG-DN-1 ..... FNVA PASS THRU POOL AS6408 .. 1.4 .. ...93.4440 |. 212,79 |.. .0 ......3.148 ....02/16/2017 .. 01/01/2046 ...
31392M-HL-9 ... FHLMC REMIC SER 2465 PG PAC .... LA . 103.1220 |... JLO I AU ( - FORRRUPRRRRt | R FUUUUPPRRRIN | ) SO - 1841 I AU 6.136 ....03/21/2006 ...|....06/15/2032 ...
31408G-ZH-3 ..... FNVA PASS THRU POOL 851344 .. LA . 104.6000 |... O e () L0 [0 00006500 |- 6.166 ....03/20/2006 ...|....02/01/2036 ...
31410G-KU-6 ..... FNVA PASS THRU POOL 888707 .. . e [ e AL . 104.5590 |... O e (74) 0 e l0 0 10022.7.500 |- 6.737 ...11/07/2008 ...|....10/01/2037 ...
31412F-H4-8 ..... FNMA PASS THRU POOL 923751 .....ceevvviivvinnnnnnnnnnnns fooe ven | nnnnns 4. LA . 103.1750 f..ooevveininnnnnn 3,346 i 33248 o 3,208 0 fooeiiiiieeen (30) |oevvvninneneennn0 foiiiiinnnnnn 0 )10 7.000 s 6.618 ...06/21/2007 ...|....04/01/2037 ...
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314120-A9-9 ..... FNMA PASS THRU POOL 928932 ........cevvnvvvvvrinnnnnennns foee ven | s 4 s R Y 62,719 |. 103.9830 |.....ccevvnrnnnnns 63,208 |...ooviiiiiiinnnn 60,874 [....coovvnnnnnns 62,573 |oeueniiiiinnnnd (U O 450 |oeeeiiiiinnnd 0 foorriiiiiinns 0 |..... 6.500 |...... 4.604 [MON ..... [oeeevevnniiininns EX U 3,957 |....08/27/2008 ...|....11/01/2037 ...
31418A-WW-7 ..... FNMA PASS THRU POOL MA1527 ......iieevinnnnneeemnnnnnes oo ven [ nnnnes 4 . b LA s 175,761 |...94.4660 |................. 164,926 [..ooeeeennnnnnns 174,588 |..oovvnnneees 175,188 |vvveeneeeennnd [V (70) foeeeeemnnnaaees (U 0 |..... 3.000 |...... 2.874 [MON ..o fooeeemnniiniaennes 436 |ooeenianiaennes 5,238 |....04/29/2014 ...|....08/01/2033 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 6,604,250 | XXX 6,345,104 6,554,269 6,672,631 0 (4,578) 0 0 XXX XXX XXX 25,307 127,936 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 60,743,820 | XXX 52,001,223 55,170,269 57,304,755 0 (452,019) 0 0 XXX XXX XXX 444,334 2,221,080 XXX XXX
00209A-AF-3 ..... AT&T WIRELESS SVCS INC SR NT .. N A |--2.BFE ... 1,316,381 |. 119.7860 |........c..... 1,317,646 |.... .... 1,199,366 JLO I Y ([0 < <15 ARt | R AP | I SOt : 1 £< 1 I AU 7116 |MS ...... .... 32,083 |... . 96,250 |....04/21/2003 ...|....03/01/2031 ...
037833-BY-5 ..... APPLE INC N .. 1.B FE ..|... ...97.5980 |.....counnnnns 1,951,960 |.... ....2,008,345 O v (4214) 0 [0 0000032250 | 3.022 [FA ...... e 23111 | . 65,000 |....01/17/2018 ...|....02/23/2026 ...
037833-DN-7 ..... APPLE INC N A .. 1.BFE ..|... ...94.2520 |...coonnnnnnns 5,183,860 |.... ....5,822,247 JLO I U -8 ;o I IRt | R AP | I SO 1 <0 ) AU 3.313 [MS ...... ... 34,451 |... .. 112,750 |....08/16/2022 ...|....09/11/2026 ...
05724B-AD-1 ..... BAKER HUGHES ... N .. 1.G FE ..|... ...93.6160 |.......oennnns 7,167,241 |.... .... 1,538,880 JLUJ . X VI O N RPN | I A~ 1 o} I AN 117 [N ) E N 7,013 |... .. 157,790 |....02/15/2022 ...|....12/15/2026 ...
06051G-HG-7 ..... BANK OF AMERICA CORP MTN .. N A .. 1.EFE ..|... ...95.5460 |... ....4,016,927 O e (3,704) |0 feeiiiieenl0 0000082970 |- 3.858 [MS ...... ....51,169 |[... .. 158,800 |[....03/19/2019 ...|....08/05/2029 ...
06051G-JA-8 ..... BANK OF AMERICA CORP MTN .. B L .. 1.G FE ..|... ...84.5290 |... ....1,221,983 O [ (5,613) [0 [0 flll.4.083 ).l 2.872 [MS ...... .o 11,455 ). ... 40,830 [....10/07/2020 ...|....03/20/2051 ...
06406R-AB-3 ..... BANK OF NY MELLON CORP .. 2 .. |- 1LFFE L ...96.2830 |... 3,369,905 |.... ... 3,475,959 O e 4,987 o0 0l 30442 | 3.613 [FA ...... .... 48,188 |... .. 120,470 |....08/08/2018 ...|....02/07/2028 ...
06406R-BA-4 ..... BANK OF NY MELLON CORP .. 2 .. | 1R FE L ...92.9840 |... 4,649,200 |.... ....5,011,987 O [ (3,889) [0 [0 fllll2.050 . 1.967 |JJ ....... L 44132 .. 102,500 |....01/24/2022 ...|....01/26/2027 ...
126650-CX-6 ..... CVS HEALTH CORP N L .. 2.BFE ..|... ...98.4200 |... 2,263,660 |.... ... 2,420,464 0 e (28,135) [0 o0 42300 |- 2.898 [MS ...... ... 26,373 |... . 98,900 |....01/15/2020 ...|[....03/25/2028 ...
126650-DK-3 ..... CVS HEALTH CORP 1 .2.BFE .. ...86.1390 |. ..1,119,807 |. . 1,439,637 |.. .0 (6,700) |. .3.248 . 13,406 . 53,625 |....06/01/2020 .. 04/01/2040
166764-BL-3 ... CHEVRON CORP ... 1 .1.CFE .. ...96.7380 |. ..2,902,140 |. . 2,965,079 |.. .0 13,844 |. .3.468 ....08/21/2018 .. 05/16/2026
19416Q-BX-7 ..... COLGATE PALMOLIVE CO SR MTN . .. 1.DFE .. . 104.0810 |. .. 1,561,215 |. .1,590,050 |.. .0 .. (62,752) |. ......3.130 ....01/19/2018 .. 05/19/2025 ...
20030N-BU-4 ..... COMCAST CORP |- 1.GFE L. .. 77.7810 |... 3,889,050 |.... ... 5,490,841 JU Y AU (15,919) |-eeveeeeeeenn0 o0 ]..223.400 ... 2.800 ...10/05/2020 ...|....07/15/2046 ...
20030N-DA-6 ..... COMCAST CORP | 1.GFE L. ...90.1310 |... 2,703,930 |.... ....3,060,809 O [ (9,638) [0 [0 [l 2,650 ..ol 2.217 ....03/24/2021 ...|....02/01/2030 ...
200339-AJ-8 ..... COMERICA BANK SUB NT . B . |--2.BFE ..|... . 102.4510 |... 2,049,020 |.... .... 1,996,039 O e 1,146 |0 o0 00072875 | 7.950 ....03/15/2001 ...|....09/15/2026 ...
20825C-AZ-T7 ..... CONOCOPHILLIPS 144A N .. 1.F FE ..|... ...84.8290 |... ....1,015,379 O [ (2,088) [0 [0 fnlll.2.400 ). 2.158 ....06/22/2021 ...|....02/15/2031 ...
22160K-AP-0 ..... COSTCO WHOLESALE CORP ... N A .. 1.EFE ..|... ...85.7880 |... . ....6,109,721 0 . 43,326 |0 |0 [ 10600 . 2.400 ....02/01/2022 ...|....04/20/2030 ...
264420-AL-8 ..... DUKE ENERGY PROGRESS LLC 1ST MTG ... N .. 1.F FE ..|... ...82.6880 |... 4,312,179 |.... ....5,220,587 L R {c1e:5) N N N RPN o I A~ 1[04 I AN 1.984 ....09/21/2021 ...|....08/15/2031 ...
26444H-AC-5 ... DUKE ENERGY FLORIDA LLC 1ST MTG .... N A .. 1.F FE ..|... ...96.6340 |... 4,831,700 |.... .... 4,980,895 O 5,822 o0 fil0 0022232200 |- 3.332 ...12/26/2018 ...|....01/15/2027 ...
29364D-AU-4 ENTERGY ARKANSAS INC . N .. 1.F FE ..|... ...97.1700 |... .. 1,943,400 |.... ....2,018,503 O e (8,844) 0 0000232500 |- 3.020 ....06/30/2017 ...|....04/01/2026 ...
293641-AX-6 ..... [ENTERGY LA LLC ... 1 1.FFE .. ...88.3390 |. ..883,390 |. .996,364 |.. .0 .3.105 ....11/09/2016 .. 06/01/2031
437076-CP-5 . HOME DEPOT INC ... 1 1FFE .. ...92.5190 |. ..2,700,630 |. . 2,549,390 |.. .0 .5.145 ....11/04/2022 .. 04/15/2032
46647P-CC-8 . JPMORGAN CHASE & COMPANY 1 . 1EFE .. ...84.7430 |. ..6,355,725 |. 7,547,734 |.. .0 .2.484 ....06/24/2021 .. 04/22/2032
478160-AJ-3 ..... JOHNSON & JOHNSON NT .eveeiiiiiiiieeccciiiececcviias feen e .|.. 1.CFE .. . 115.3990 |. ..1,387,096 |. .1,306,353 |.. .0 .5.161 ....03/09/2009 .. 09/01/2029 ...
501044-DN-8 . KROGER €O ...eeeeeeeeneeeeeemeieeeeeeeenee e e eeeeeneeeees fren e .|--2.BFE .. ...82.1290 |. .1,000,000 1,185,103 |.. .0 ......2.917 ...10/15/2020 .. 01/15/2050 ...
532457-A-0 ... LILLY ELI & CO NT .. .- LEFE ... . 103.3700 |... .1,500,000 |.. 1,565,486 O e (44,151 0 [0l 7125 | 3.923 ....11/21/2013 ...|....06/01/2025 ...
617446-8G-7 ..... MORGAN STANLEY MTN .... |- 1.GFE L. ...97.5020 |... .2,500,000 |.. 2,698,359 0 feeeennn(36,069) [oeeeneeeeenen0 o0 e 40431 | 2.741 ....01/13/2020 ...|....01/23/2030 ...
68389X-BE-4 ..... ORACLE CORP |- 2.BFE ... ...89.3700 |... .3,000,000 |.. 2,984,356 JLUJ R I [0Xc T N N RPN | A< 844 I AN 3.957 ....02/25/2019 ...|....05/15/2035 ...
68389X-BM-6 ..... ORACLE CORP ... |--2.BFE ... ...94.8620 |... .1,000,000 |.. O 8,282 o0 feeiiiiel0 002,650 |- 3.575 ....08/13/2018 ...|....07/15/2026 ...
T47525-AU-T ... QUALCOMM INC ... | LR FE L ...96.8170 |... . 1,483,086 LU Y Y11 R N RPN | RN < 1 I AN 3.606 ....04/04/2019 ...|....05/20/2027 ...
845743-BR-3 ... SOUTHWESTERN PUBLIC SERV 1ST MTG ... .. 1.G FE ..|... ...76.2460 |... 1,906,150 |.... 2,922,957 O e (13,012) [0 e l0 0022232700 |- 2.710 ...09/23/2020 ...|....08/15/2047 ...
907818-EK-0 ..... UNION PACIFIC CORP .......... .1.GFE .. ...75.3430 |. .. 1,130,145 |. .1,538,565 |.. .0 .3.187 ....06/02/2021 .. 08/15/2046 ...
911312-80-8 ..... UNITED PARCEL SERVICE INC . 1FFE . ...91.4470 |. .. 1,371,705 |. .1,500,000 1,621,320 |.. .0 .3.745 ....07/15/2019 .. 03/15/2049
91159H-HM-5 . US BANCORP ...... .1.GFE .. ...95.8590 |. .. 3,834,360 |. .4,000,000 .3,958,761 |.. .0 . 3.556 ....05/17/2018 .. 04/27/2026
913017-CP-2 . RTX CORP DEB L2.AFE .. ...83.5780 |. ..4,178,900 |. .5,000,000 .6,025,731 |.. .0 .2.82%5 ....09/11/2020 .. 05/04/2047
92343V-GJ-7 . VERIZON COMMUNICATIONS CORP . L2.AFE .. ...86.3500 |. ..2,158,750 |. . 2,537,460 |.. .0 ......2.316 ....06/15/2021 .. 03/21/2031 ...
931142-BF-9 ..... WAL MART STORES INC [T |- 1.CFE ..|... . 118.0870 |...cevvnnnnnns 3,542,610 |.... . ... 3,273,959 0 [ (36,421) [0 feeeeiieeel0 1l 72550 | 5.757 ...03/09/2009 ... |....02/15/2030 ...
656531-AD-2 ... NORSK HYDRO A S DEB ....eevnniiiiivunniiiiiinniniinieinnas foun oae D...... 1o, .. 1.DFE .. . 103.8430 |....ccounninnns 623,058 |................ 600,000 [.......ccoeennnns 634,173 [.ooiiiiiiinnnnns 0 fooeeee (17,27 |0 [0 |l 7,150 s 3.960 ...11/06/2013 ...|....11/15/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 115,573,559 | XXX 102,192,512 111,200,000 113,910,588 0 (141,996) 0 0 XXX XXX XXX 1,061,340 3,795,320 XXX XXX
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1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 115,573,559 | XXX 102,192,512 111,200,000 113,910,588 0 (141,99) 0 0 [ XXX XXX XXX 1,061,340 3,795,320 XXX XXX
1309999999. Total - Hybrid Securities of 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
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 226,286,064 | XXX 197,542,928 213,323,501 218,260,584 0 (810,962) 0 0 XXX XXX XXX 2,022,889 7,595,307 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 7,327,878 [ XXX 6,924,652 7,177,588 7,303,517 0 (5,536) 0 0] XXX XXX XXX 27,303 151,881 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 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 of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 233,613,942 | XXX 204,467,580 220,501,089 225,564,101 0 (816,498) 0 0 XXX XXX XXX 2,050,192 7,747,188 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
....68,441,207 1B ..$........... 44,334,142 1C..$ ... ...10,681,448 1D .$............ 3,801,713 1E.$ ............. 19,230,868 1F ..$............ 29,868,679 1G..$............. 28,431,155
.8,563,191 .S ..12,202,698 2C..$ ...0
3C..$.. .0
4C .8 ... .0
5C..$... 0
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00287Y-10-9 ... [ABBVIE INC COM .. L A71,719 | ...285,344 |... 0. ...(320,048)|... 0. ... (320,048) |... ...0].. 01/02/2013 ..
031162-10-0 ... [AMGEN INC ... 458,045 |.. ....29,820 |... .0 0. ...0.. 10/15/2014 ..
075887-10-9 ... [BECTON DICKINSON & CO .. ..1,300,642 |.. ... 14,780 |... 0. 0. ...0].. 09/25/2023 ..
166764-10-0 ... | CHEVRON CORP ..3,096,664 |.. ....60,400 |... .0 0. ...0 .. 05/26/2023 ..
244199-10-5 ....|DEERE & CO ..1,005,333 |.. ... 45,450 |... 0. . 0. ...0].. 03/23/2020 ..
291011-10-4 ... [EMERSON ELECTRIC CO .. 207,255 | 0 8,757 |... .0 ....5,334 |... 0. ...0 .. 09/22/2010 ..
372460-10-5 ... [GENUINE PARTS CO ... ..1,263,755 |.. ...187,250 |... 0. (1,750,500)|... 0. ...0].. 03/06/2009 ..
437076-10-2 ... [HOME DEPOT INC . . ... 769,823 |.. ... 33,440 |... .0 ... 122,760 |... 0. ...0 .. 03/31/2020 ..
46625H-10-0 ... [ JPMORGAN CHASE & COMPANY . ....18,500.000 |.... ..1,751,332 |.. ... 74,925 |... 0. ....666,000 |... 0. ...0].. 0173172019 ..
58933Y-10-5 ....[MERCK & CO INC ........... .40,000.000 |. ..1,998,099 .87,600 .0 . (16,455)| 0 0f.. 12/11/2023 ..
609207-10-5 ... [MONDELEZ INTL INC CL A . .20,500.000 |. ..1,387,213 .0 .. 97,603 0 0[.. 10/03/2023 ..
741447-10-8 ... [PRICE T ROWE GROUP INC . .11,100.000 |. . 160,603 .0 0 0 [.. 03/22/2001 ..
882508-10-4 ... [ TEXAS INSTRUMENTS INC ....11,000.000 |.... ..1,292,734 |.. 0. 0. ...0].. 02/28/2020 ..
898320-10-9 ....[TRUIST FINL CORP ... ....33,000.000 |.... . 1,097,910 |.. .0 0. ...0 .. 12/06/2019 ..
902973-30-4 ... [US BANCORP DEL ....30,000.000 |.... .... 965,970 |.. 0. 0. ...0 .. 05/12/2020 ..
911312-10-6 ... [UNITED PARCEL SERVICE INC CL B .. ..6,000.000 |.... .... 552,654 |.. .0 0. ...0 .. 03/14/2017 ..
92343V-10-4 ....[VERIZON COMMUNICATIONS e e .22,200.000 |.... . .... 605,299 [.. 0| 0. ...0 .. 08/24/2010 ..
G1151C-10-1 ... [ACCENTURE PLC IRELAND PLC SHS .......coeeevevveniiiies [ornennnnnns [ T 9,600.000 |..................3,368,736 |........350.910 |...............3,368,736 |........ccc0uuunnnns 412,593 0 0 0..01/15/2010 ..|...... ......
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 44,849,405 XXX 44,849,405 18,807,643 114,943 1,205,134 0 (1,059,692)| 0 (1,059,692) 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 44,849,405 XXX 44,849,405 18,807,643 114,943 1,205,134 0 (1,059,692) 0 (1,059,692) 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
464287-23-4 .... [ ISHARES MSCI EMERGING MKT IDX FD ETF ...ooveeeenns [ evvvvnnnns | eevvnnas]eeee e 19,000.000 |-.veeneeeennnnnnn.. 763,990 |......... 40,210 |eeernnnnnenne 763,990 |.eevenneeeeinnnnnns 406,125 [.ooeeeeieeeeeeeeeens [V 20,105 [oeeeeeeeiieieeeeeenans [V 43,890 |eeeeeeeeeniieeeees [V 43,890 |oeeueiiieiiieeeeees 0f.. 02/27/2009 ..|...... ...
78463X-87-1 ... [SPDR INDEX SHS FDS S&P INTL SMALL CAP ETF .. ....14,000.000 |.... ... 444,640 .... 234,597 |.. .. 01/29/2009 ..
922042-77-5 ....|VANGUARD FTSE ALL WORLD EX-US ETF TP P e ....45,000.000 |.... ..2,526,300 ..2,172,952 |.. .. 06/19/2017 ..
97717W-80-2 ... [WISDOMTREE INTERNATIONAL HIGH DIV FD ETF ......oooe [eevvemnnees | eemennns]iviininiiiiiiannns 20,000.000 |..cevvunnniiiinnnnnn 777,828 |......... 38.891 | 777,828 [, 793,169 .. 09/17/2010 ..] .. aenens
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 4,512,758 XXX 4,512,758 3,606,843 0 159,491 0 407,218 0 407,218 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5989999999 - Total Common Stocks 49,362,163 XXX 49,362,163 22,414,486 114,943 1,364,625 0 (652,474) 0 (652,474) 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 49,362, 163 XXX 49,362, 163 22,414,486 114,943 1,364,625 0 (652,474) 0 (652,474) 0 XXX XXX

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A .. ...0 1B..§.. ...0 1C.$..
1B 2A.. 0 2B..$.. 0 2C.$..
1C 3A ... .0 3B..5.. .0 3C..%..
1D 4A ...0 4B..$ .. .0 4C..$ ..
1E 5A 0 BB LS 0 5C..%
1F 6..... .0
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912828-70-6 ......... UNITED STATES TREAS NTS  0.625% 05/15/30 ....iieuuuunniiiiiuuiiiiiiiiiiiiiiiiisuisesiiisnineeseersnnseseesnnns | onneeeeeesnnnnees B0y 2 T T LT P AP 5,872,349 |..cevvniiiiiiiiiinnnns 7,500,000 [..oiiiiniiiiiiiiiis 13,290
0109999999. Subtotal - Bonds - U.S. Governments 5,872,349 7,500,000 13,290
313200-dM-6 ......... |FHLMC 30 YR POOL SD8368  6.000% 10/01/53 ..ieevuuriiiiiiuuiniiiiiiuiiiiiiiiiuise e s ciiiii s e e s eisnin e e e eeanaaneas | ................. |....12/01/2023 |FHN T PP AP 2,947,556 |...covvuiiiiiiiiiiinnnns 2,929,249 [ 5,858
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,947,556 2,929,249 5,858
2509999997. Total - Bonds - Part 3 8,819,905 10,429,249 19,148
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 8,819,905 10,429,249 19,148
4509999997. Total - Preferred Stocks - Part 3 0

4509999998. Total - Preferred Stocks - Part 5 0

4509999999. Total - Preferred Stocks 0

075887-10-9 L.2.00/25/2023 .. [P MOTGAN ..uiiiiiiiiie it e s s e e r s ssesannaes [rrn e 2,000.000 531,333 |...

166764-10-0 . . ....05/26/2023 ... | ISI Equity Research Sales ..20,000.000 |.. .. 3,096,664

58933Y-10-5 ......... MERCK & CO INC ....12/11/2023 ... |KeyBanc Capital Mkts R 10,000.000 1,048,755 |...

609207-10-5 ......... MONDELEZ INTL INC OL A iiertniiieeiinnnueeeeeenni s e e e eeenee s e e eeenne s e e sennnseseernnsasseeennnnaseeennnnnssesnnnns | onnnseessennnns . 10/03/2023 ... [ JP MOTgaN ...iiiiiii it iiitt e e e e it s e eeritn e s e eeren s eeerrne e teeernnneeeeenen e teernnnnaeeeernnnnaseeennnnnns [snnaneeeenennnnaeeeees 20,500.000 [-.oeiiiriiiiaeiennnns 1,387,212

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 6,063,964

5989999997. Total - Common Stocks - Part 3 6,063,964

5989999998. Total - Common Stocks - Part 5 0

5989999999. Total - Common Stocks 6,063,964

5999999999. Total - Preferred and Common Stocks 6,063,964

6009

14,883,869
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Select Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
GNMA GTD PASS THRU POOL 004450  6.500%
36202E-5K-1 .. 105/20/39 ...ooooeiiiiiiiiiii ..12/01/2023 . [Paydown .......ccovvvvvvviisooriiniiiiiiniiins o, 5,879 [coeiiiiiiinns 5879t (27 6,206 [....evvnnnnnnnnee [V F, (K7270] R (VN F (327) |oeeeeeeeieees (VN F 5,879 |t (VN (V1 O [V O 277 |..05/20/2039 .
GNMA GTD PASS THRU POOL 003881  7.000%
36202E-J2-6 .. |07/20/36 ....evvveiiiiiiiiiiiiiiiiiie e [ e .. 12/01/2023 . [Paydown .......cceevvvvviiisoriinniiiiiiinins e 11,180 [oevvvvnnnnnee 1,180 ...t 11,546 |............. 11,419 [ [V F, [412))] R [V F [412) ) [V F 11,180 [oeeeiiinnnnnne (VN (1 O [V O 239 ..07/20/2036 .
GNMA GTD PASS THRU POOL 004030  7.000%
36202E-PP-8 .. |09/20/37 ...oovviiiiiiiiiiiiiiiiiieiieeeeeeeecee e .12/01/2023 . [Paydown ... ..09/20/2037 .
GNMA GTD PASS THRU POOL 671112 6.500%
36295H-R9-3 ...| 08/15/37 .eevvveiiiiiiiiiiiiiieiiieeeeeeeeeeeeeeiens [ e ..12/01/2023 . [Paydown ..08/15/2037 .
GNMA GTD PASS THRU POOL 701591  6.500%
36296U-NG-1 .. |1 01/15/39 ... ..12/01/2023 . [Paydown .. ..01/15/2039 .

383786-2Y-3 ..
912810-EQ-7 ..

GNMA 13 8 B 3.000% 01/20/43
UNITED STATES TREAS BDS  6.250% 08/15/23 .

..12/01/2023 .
..08/15/2023 .

Paydown .
Maturity ...

3,200,000 |...

......... 3 978 500

(44 970)|...

..3,200,000 |....

. ..01/20/2043 .
...200,000 |..

08/15/2023 .

0109999999. Subtotal -

Bonds - U.S. Governments

3,273,255

3 273,255

4,083,049

(46,011)

3,273,255

201,434

XXX

FHLMC 30 YR GOLD PC GRP POOL G02422

1284-AX-1 . [6.000% 12/01/36 veovvrverreerceenensrninenens | oo .12/01/2023 . |Paydoun ... 1,684 ... ...1,684 o 1,684 |.... ..12/01/2036 .
FHLIC 30 YR GOLD PC

3128J-V2-3 .. |3.500% 03/01/45 ..o | oo . 12/01/2023 . [Paydomn .e.eereereeeees o [, 5,886 [..ooovvonnnes 5,886 |-.vvoorennenn [IRTE] 8,147 | 0 frreerienns (F:7)] A 1) [F:7)) L S 5,886 ..03/01/2045 .
FHLIC 30 YR GOLD PC GRP POOL G08627

128J-WV-9 .. |3.500% 02/01/45 ..eveververrerreecrierisces | oo .12/01/2023 . |Paydoun ... 10,723 ... 10,723 |.... ..02/01/2045 .
FHLIC 30 YR GOLD PC

128IINC-0 .. |4.000% 05/01/45 .vovvevereenrerrerriecneneees | oo . 12/01/2023 . [Paydomn ..eeeevenceenees fnercci s 18,847 18,847 [onrrerrinns ) L L 399 |..05/01/2045 .
FHLIC 30 YR GOLD PC GRP POOL G08701

28I-KT-0 .. |3.000% 04/01/46 oo | oo .12/01/2023 . |Paydoun ... ..04/01/2046 .
FHLIC 30 YR GOLD PC

28K . |3.500% 12/01/45 ..o | oo . 12/01/2023 . [Paydomn ..eeeeeenceenees fnercci e, 13,905 [.voovvnrinee 13,905 |-+vvooienee 14,505 [ovooeneens 4447 o 0 frreerienns ()] A— ) O (7)) ) 13,905 [orvorerriens ) L L 256 [..12/01/2045 .
FHLIC 30 YR GOLD PC GRP POOL G0B705

3128J-YB-0 .. |3.000% 05/01/46 .evovveverrerrercneerirenens | oo 12/0172028 . |PaydoNN oo oo [ 85,368 [..eoovvenne 85,368 |...cvoovene 87,469 |-vvvoucrenn 87,283 |- 1) (1,875)]1eneerrerenn 0 [ (1,875) forevevrciinn ) 85,368 |-.orvereennenn ) L ) 1,360 |.. 05/01/2046 .
FHLIC 30 YR GOLD PC GRP POOL C91748

3128P7-5H-2 ...| 3.500% 02/01/34 ..o | oo . 12/01/2023 . [Paydomn ..eeeevenceenees fnercci s 53,623 [-crvvrerenne 53,623 [..oveneene. 3 ) I 54,889 |...oooienene. 1) (1,268)] oo 0 [ (1,266) [orvvvvrienne ) 53,623 [.oorierrinns ) L L 989 [..02/01/2034 .
FHLIC 30 YR GOLD PC GRP POOL 008313

31326T-5A-6 .. [4.000% 05/01/42 «..oevoeeereenrerrereneecieneees | ceeee 12/0172028 . |PaydoNN oo oo [ 19,21 [ CIZL 20,456 |-ovvooiene 20,207 .o 1) (1,055) | oo 0 [ Q107 ) 19,21 [ ) L L 398 [..05/01/2042 .
FHLIC 30 YR GOLD PC GRP POOL 008998

313260-KK-9 .. |3.500% 06/01/42 «..vev-eoeeenrerrereiecnenenes | ceeee . 12/01/2023 . [Paydomn ..eeeevenceenees fnercci s 2,978 |- 24,978 ... 25,642 |- 25,525 [ 0 frreerienns (G770] IO 1) A (G770 U ) 2,978 | ) L L 445 |..06/01/2042 .
FHLIC 30 YR GOLD PC GRP POOL 026104

3132N6-NV-8 .. |4.000% 05/01/44 ...eoveoeeencereerreeceeneees | oo 12/0172028 . |PaydoNN oo oo [ 2,532 | 2,532 ..o 25,847 |- v I E T A 1) (1,219 v 0 [ (1,219) [-evoererinne ) 2,532 [ ) L L 798 [..05/01/2044 .
FNIA PASS THRU POOL AK9490  4.000%

BI3BEE-RL-5 .. | 04/01/42 ..o | e . 12/01/2023 . [Paydomn ..eeeevenceenees fnercci s 12,748 o 12,748 [ovoonnenn 13,449 [oooooinnn 13,383 [oovoorerciens 0 frreerienns (X15] A 1) A (1)) ) 12,748 [ ) L L 267 ..04/01/2042 .
FNIA PASS THRU POOL ASG408  3.500%

B13BNG-DN1 . [ O1/01/46 v | oo 12/0172023 . |PaydoNn oo oo [ 20,84 [ 20,841 |orvvonenn. A I 21,330 oo 0 frreerienns 1)) ES— 1) A 1)) ) 20,841 |orvenriennns ) L L 31 [..01/01/2046 .
FHLIC REMIC SER 2465 PG PAC  6.500%

302U .| 06/15/32 ..o | e . 12/01/2023 . [Paydomn .oeeereeneenees o [, 6,641 [oevorvrcrnns 6,641 [+rvvrrvnnnn 6,807 [-voorvenriene 8,737 |ovvverrerreenne 0 [ (96)]-venvererenn 0 frrereeeeiis ()] - L S 8,641 |orrvereennene. ) L L 234 ..06/15/2032 .
FNIA PASS THRU POOL 851344 6.500%

314086-ZH-3 .. [02/01/36 ...vvoovververrerrereeenseeseninneneenes | oo 12/01/2028 . |Paydomn oo oo [ 2,806 [.eoocvrerenes 2,806 |-crvooennnn 2,874 [, 2,847 | 0 [ )]s 0 frrereeeeiis (€3] P L S 2,806 |-orvoorienene. ) L L 100 |..02/01/2036 .
FNWA PASS THRU POOL 888707  7.500%

BU106-KU-6 . [ 10/01/37 v | oo . 12/01/2023 . [Paydomn .oeeereeneenees o [, 4,208 [ 4,208 oo 4,424 |, 4,378 | 0 frreerienns (169)]-oeverereene 1) A Q) L S 4,208 oo, ) L L 160 |..10/01/2037 .
FNUA PASS THRU POOL 923751 7.000%

BUH2F-HA8 . |04/01/37 oo eeenneneeees | oo . 12/01/2023 . [Paydonn w.ooeencenreeees o [, bV I bV I 291 [ FL YN IO 0 frrereeieris 1] I ) S 1) A— 1) IO 284 [oroerienn. ) L [ 11]..04/01/2037 .
FNWA PASS THRU POOL 928032 6.500%

BUHAAG-9 . | T1/01/37 oo | oo . 12/01/2023 . [Paydomn ..eeeevenceenees fnercci s 44,840 |- 44,840 |...conen. 46,199 |- rvvorienn 45,760 |..ovonienene. 0 frreerienns (C22)] A 1) A 7)) ) 44,840 | ) L ) 1,679 |..11/01/2037 .
FNWA PASS THRU POOL MA1527  3.000%

BIH1BA-W-7 .. | 0B/01/33 .vvoevorerereeecceeeeseneeneeeenes | oo . 12/01/2023 . [Paydomn ..eeecvenceenees fneisci e, 30,840 [orvvverecnn. 30,840 | ovvoncene. 31,088 |-ovvonien 30,959 [-voorercinnns 0 frreerienns Q1] 1) A (118) [ ) 30,840 |ovverirnnnn ) L L 484 (..08/01/2033 .
KENTUCKY ST TURNPIKE ECON TAXABLE DEV ROAD Redenption

491552-UY-0 ...|SER B REV_ 5.244% 07/01/25 voovvvvvvriisss | o .07/01/2023 .]100.0000 ..voveeveevien o [, 175,000 |oovoovenee 175,000 [ovvvoeenee 194,603 |..ooovenc 175,000 | O o, [ S [ o3 N | RO 175,000 [oronieerienns 0L, [ S [ 9,177 |..07/01/2025 .

0909999999. Subtotal - Bonds - U.S. Special Revenues 589,236 589,236 622,710 600,791 (11,554) 0 (11,554) 589,236 XXX

478160-AF-1 .. | JOHNSON & JOHNSON DEB  6.730% 11/15/23 ‘ ‘..11/15/2023 | aturity ... e 4,215,000 [-oooor 4,215,000 ..o 4,834,456 4,265,685 |.. (50,685))|... ..(50,685) |... ..4,215,000 |.... . 11/15/2023 .

504918-All-4 .. | WICROSOFT CORP  3.625% 12/15/28 .............|.. .. 12/15/2023 . | Maturity ... 550,000 |..ovocvenr 550,000 |oevcvnene. 584,345 ..554,046 |.. ..(4,046)]... . (4,086) ... 550,000 |.... .. 12/15/2023 .
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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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
68389X-AS-4 .. | ORACLE CORP  3.625% 07/15/23 ........ceuun.... ..07/15/2023 . |Maturity ....oooooeiiiiiies foveeiiiiiieeeeeeeeees e 1,000,000 |.......... 1,000,000 ......... 1,071,610 |.......... 1,023,348 |..ovvvveenennnes [ FPOOOO (23,348).cevveeeeennnnnes (U (23,348) [0 0., 1,000,000 f....ovvennnnneee 0 Ol [ 36,250 |..07/15/2023 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 5,765,000 5,765,000 6,490,411 5,843,079 0 (78,079) 0 (78,079) 0 5,765,000 0 0 339,858 XXX
2509999997. Total - Bonds - Part 4 9,627,491 9,627,491 11,166,170 9,763,136 0 (135,644) 0 (135,644) 0 9,627,491 0 0 559,325 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 9,627,491 9,627,491 11,166,170 9,763,136 0 (135,644) 0 (135,644) 0 9,627,491 0 0 559,325 XXX
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 XXX
00287Y-10-9 ...] ABBVIE INC COM ....ovvvvveiniiiiiiiiineicciiiies [ e ..02/22/2023 . | Various ...2,687,634 ... .... 174,203 .0 02,513,431 [l 2,513,431 |...
031162-10-0 ... | AMGEN INC ..ooovveiiiiiiiiiiiiiiiiee e .12/11/2023 . [KeyBanc Capital Mkts .. ..1,088,605 |... .... 523,480 L0 0565125 |.......... 565,125 |...
037833-10-0 ...] APPLE INC ..eevvriiiiiiiiiiiciiineeeccviieeees [ s ..04/24/2023 . |Various .... 1,640,019 |... .. 235,823 .0 . 01,304,196 |....... 1,304,196 |...
166764-10-0 ... CHEVRON CORP .......oovvvvvvviiiiiiiiiiiciincnieeenns [ nnenns [oe 04/24/2023 .| JP Morgan .. 337,465 |... .. 353,595 L0 . 82 538 |.... 0254027 | 254,927 |...
ISI Equity Research
403949-10-0 ... |HF SINCLAIR CORP .......eevmmmmmmmnnnnnnniiiiiinnnns [ eeeeees ..05/26/2023 . [Sales ........oooeeeeeieiins |oeeens 38,800.000 |......... 1,659,622 [..evvvevvieiiiiiiiinns o 2,020,434 |.......... 2,013,332 |........... 16,102 | (1 PO (VN F 16,102 |oooevveininnnns 0....... 2,020,434 |l 0]........ (369,812)[........ (369,812)[..cevvvennnns 34,920 |.oooeees oot
ISI Equity Research
65341B-10-6 ...|NEXTERA ENERGY PARTNERS LP .....cccooiiiiiiiiiia| veeennn ..05/26/2023 . Salesq....Y ......................... 20,388.000 |......... 1,187,360 |.oooooeeeeeeeeieiieees [ 1,563,316 |.......... 1,428,995 |.......... RECT 72 I A | 1 RN | [ A, 134,321 [ 0....... 1,563,316 [......oevveeeee 0]........ (375,956)........ (375,956)...cvvvennnns B, 742 e s
75513E-10-1 ... ]RTX CORP ..eevveniiiiiiiiieiciiiinee e [ s ..04/26/2023 .| Cowen & Company LLC .... |.........2,500.000 ... ... 121,025 |............ 262,300 |[........ (131,275)].... (131,275) [ 0 [ 121,025 [onniiiiiiinnnnnn 0 o 127,396 ... 127,396 |...
911312-10-6 ...|UNITED PARCEL SERVICE INC CL B ...ccoeeveeeeens oo ..06/01/2023 . [MKM/Roth Partners LLC . |.........2,000.000 |... . ....213,415 ,680 |........ (134,265)|.... .. . (134,265) [..evvveveennnnnn 0 | 213,415 |l 0 e 122,611 |, 122,611 |... ,
G29183-10-3 ... |EATON CORP PLC ....ooveeeeeeiiieeeeieeeeeeeeeee C...... ..10/03/2023 .| P Morgan ......ooevveeeees |oveennns 5,000.000 |......... 1 041,475 [ovvvvnniiiiiiiiiiiinn foriiinnnn, 668,163 |............ 784 750 |........ (116,587)].0evvvvernnnnnnns [0 oy 0leeeees (116,%87)]................0 |.......... 668,163 |................0 |..........373,312 [.......... 373,312 | 12,900 fooeeeens aennnns
5019999999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 10,126,627 XXX 5,611,397 10,407,170 (4,795,774), 0 0 (4,795,774) 0 5,611,397 0 4,515,230 4,515,230 155,116 XXX
5989999997. Total - Common Stocks - Part 4 10, 126,627 XXX 5,611,397 10,407,170 (4,79,774) 0 0 (4,795,774) 0 5,611,397 0 4,515,230 4,515,230 155,116 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 10, 126,627 XXX 5,611,397 10,407,170 (4,79,774) 0 0 (4,795,774) 0 5,611,397 0 4,515,230 4,515,230 155,116 XXX
5999999999. Total - Preferred and Common Stocks 10, 126,627 XXX 5,611,397 10,407,170 (4,795,774), 0 0 (4,795,774) 0 5,611,397 0 4,515,230 4,515,230 155,116 XXX
6009999999 - Totals 19,754,118 XXX 16,777,567 20,170,306 (4,79,774) (135,644) 0 (4,931,418) 0 15,238,888 0 4,515,230 4,515,230 714,441 XXX
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Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

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

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

Schedule E - Part 1 - Month End Depository Balances

NONE

E26, E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Select Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

Description

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

...................... UNITED STATES TREAS BILLS §/T

12/19/2023

............................. 5.240

02/06/2024

............................... 2,979,040

.................................... 5,212

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations

2,979,040

5,212

0109999999. Total - U.S. Government Bonds

2,979,040

5,212

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

31846V-41-9 FIRST AMER TREAS OBLIG CL V
61747C-58-2 . MORGAN STANLEY INSTL LIQUIDITY TREAS .
94975H-29-6 ALLSPRING TREASURY PLUS MM INST .

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

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

8609999999 - Total Cash Equivalents

4,924,894

312,151

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

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

1. Al@bama ... AL [ ] e

2. AIASKA ... AR ] s

3. ANZONA el AZ || s

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

5. California .....ccoceeeeveeecieeiiiieii s CA s | s

6. Colorado ......c.ccoevrvnvniiniiniinicneedCO i | e

7. ConNeCtiCUL ....c.eeeeieeeieeeieeeeee . CT s e | s

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

9. District of Columbia .................... DC |..... B...... WOrkers Comp ..oeuceeeeeeeeeeceeeeeee s
10.  Florida .....cccooveviiiiiiiiiiiiciice
11, GEOrgia ..coveeeeeieeeeeieeieeesees
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13, 1daho e
14, lNOIS ..o
15, Indiana .......cccoeiiiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccocooveiiiiiii e
21. Maryland
22. Massachusetts ...........c.ccceceueennne MA it ] s [ee e [V [V [V 0
23.  Michigan ........ccccceueveveeereieererennn MI oot ciriee]| e ettt [V [V [V 0
24, MINNESOta ....coovvvneiiieeieenen MIN [ e | e e [V [V [V 0
25.  MiSSISSIPPI <vvvvveveveveveieeeeeie MS it i | e [ee e e (V1 [V [V 0
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire .........c.ccccoeveunn. NH i e e [t [0 [0 [0 0
31, New JEersey ......coceeveevenieenienienns
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovveiiiieiie i
37. Oklahoma ...
38, Oregon ....ccoevriiiiiiiiineeeees
39. Pennsylvania ..............c.cccceuennn.. PA [ | et [oe et (V1 (V1 (V1 0
40. Rhode Island .........cccovivieiereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........c.cccoeveveveneee. SC eres ceviee| et [eeeae e [V [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e et [V [V [V 0
43, TennesSee ......ccccovveevevevereverennn TN oot crieies] ettt e [eenene e (V1 [V [V 0
44, TeXaS ..oooviviieiiiieieeieeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ............ccccceeuen. AS i et | e e [V [V [V 0
53, GUAM ..ot GU e ervee| e [ee et (V1 [V [V 0
54.  Puerto RiCO .......cccovvuererereiiine PR it et | e e [V [V [V 0
55. U.S.VirginIslands ............ccccccu..... VI [ e | e e (V1 (V1 [V 0
56. Northern Mariana Islands ........... MP it iviie] s [ [V [V [V 0
57. Canada
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 2,518,894 2,351,628 4,673,439 3,182,576

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)
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