A A A
PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2023
OF THE CONDITION AND AFFAIRS OF THE

American Modern Home Insurance Company

NAIC Group Code 0361 0361 NAIC Company Code 23469  Employer's ID Number 31-0715697
(Current) (Prior)
Organized under the Laws of Ohio , State of Domicile or Port of Entry OH
Country of Domicile United States of America
Incorporated/Organized 01/25/1965 Commenced Business 09/01/1965

7000 Midland Blvd.
(Street and Number)

Statutory Home Office Amelia, OH, US 45102-2607

(City or Town, State, Country and Zip Code)

7000 Midland Blvd.
(Street and Number)

Main Administrative Office

Amelia, OH, US 45102-2607

, 800-543-2644 5230

(City or Town, State, Country and Zip Code)

Mail Address P.O. Box 5323

(Area Code) (Telephone Number)

Cincinnati, OH, US 45201-5323

(Street and Number or P.O. Box)

(City or Town, State, Country and Zip Code)

7000 Midland Blvd.
(Street and Number)
Amelia, OH, US 45102-2607 ,
(City or Town, State, Country and Zip Code)

Primary Location of Books and Records

800-543-2644 5230
(Area Code) (Telephone Number)

Internet Website Address www.amig.com

Statutory Statement Contact Anthony William Dirksing 800-543-2644-5230

(Name) (Area Code) (Telephone Number)
tdirksing@amig.com 513-947-4276
(E-mail Address) (FAX Number)
OFFICERS
Chairman of the Board Michael Gerard Kerner # SVP /CFO René Gobonya
President / CEO Andreas Matthias Kleiner VP / Treasurer Ryan Patrick Donahue #
OTHER

Charles Schuster Griffith Ill, SVP / Secretary

DIRECTORS OR TRUSTEES
Elizabeth Ann Levy-Navarro
Alice Chamberlayne Hill
Richard Leonard Alleyne

Michael Gerard Kerner #
Andreas Matthias Kleiner
Oliver Jurgen Horbelt

Lisa Anne Pollina
René Gobonya

State of Ohio
County of Clermont

SS

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief,
respectively. Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an
exact copy (except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition
to the enclosed statement.

Charles Schuster Griffith IlI
SVP / Secretary

Andreas Matthias Kleiner
President / CEO

René Gobonya
SVP /CFO

a. Is this an original filing? .........ccccceeene
Subscribed and sworn to before me this b. If no,
day of 1. State the amendment number........

Yes[ X ] No[ ]




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....oovvreiiieiecieteiieeeeeae st s 44,567,949 |............. 9.749 |....... 44,567,949 |.....ooovvre 0 44,567,949 |............. 9.749
1.02 All Other GOVEIMMENLS .........cocveveeeeceieieiieeeieeeeeaee e s 5,606,542 |............ 1.226 |........ 5,606,542 |.......cceeieenn 0 [ 5,606,542 |............. 1.226
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [eeeeeeereeeeeeenenes [0 Y | IS [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
JoLUE=T =11 1=Y=Y [OOSR U U OO PUUURTTTUURRI! PPN 4,620,079 |............. 1.011 |......... 4,620,079 |...cooveeieen O e 4,620,079 |............. 1.011
1.06 Industrial and MISCEIANEOUS ............ccovevevererereeeeeeeeeeeiereee e e 77,466,207 |............ 16.946 |....... 77,466,207 | 0 o 77,466,207 |.......... 16.946
1.07 HyDrid SECUMHES ....vcvivieiiiiicieieieee st [ 0.000 [.eeeeeeverriennee O fooeeeeieririeeen O o [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens O e O e (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans L0 .. .
1.11 Unaffiliated certificates of dePOSIt ............ccceeeveveeeiieeieiieeeeveceeeeee e 0 e 0.000 [ O fooeeeeieririeeen O o [0 I 0.000
1.12 Total long-termM DONAS ........c.cvveececeeeeeeeeececeeeeeeee e 132,260,777 |............28.932 |...... 132,260,777 | O [ 132,260,777 |........... 28.932
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeeverevevererereeeeee e [V 0.000 [eeeeeeereeeeereenee O oo O o (0 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee 0 fremeneeieien O e [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne O oo O e (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [reeeecereeeeereenenes O oo O o (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee O fooeeeeieririeeen O o [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens O e O el (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccoevenencncncn oo 248,263,613 |............ 54.307 |..... 248,263,613 |.......cooceee 0 [ 248,263,613 |.......... 54.307
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes (VN RN | ISR (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes (VN SRR | ISR (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes O fooeeeeieririeeen O o (O 0.000
3.09 Total COMMON STOCKS ....evveeeeceeeeerereneneeeeeeresesesseeee e seeseeeaessesenssessesnes e 248,263,613 |............ 54.307 |...... 248,263,613 |.......cooveeen O [ 248,263,613 |........... 54.307
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 ........c.ceeuereeeriririeieieieeeieseseseeeeeees s 53,581,284 |............ 11.721 ... 53,581,284 |........coeveeee O [ 53,581,284 |........... 11.721
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes O oo O o (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 0 oo O e [0 I 0.000
5.04 Total real @SEALE .......oooueeeeeeeeeicciceeeeee et e 53,581,284 |............ 11.721 |....... 53,581,284 ..o O [ 53,581,284 |........... 11.721
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccccoerrninernnnneeniesneneeeeeeseseseesseees oo (3,673,399)............ (0.804),........ (3,673,399)..cececreenn 0 e (3,673,399)........... (0.804)
6.02 Cash equivalents (Schedule E, Part 2) ..........ccoceevvieeeuerereineeseereeisnns oo 26,298,164 |.............. 5.753 |...... 26,298,164 |.......ocoovveeen 0 e 26,298,164 |............. 5.753
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee O oo O o (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................ooo.c... 22,624,765 |............. 4.949 |....... 22,624,765 |........cooveeeen 0 [ 22,624,765 |............. 4.949
7. CONACLIOBNS .......oveeieceiieeteeeeec ettt s s oo e ee e eeeeenenens [V 0.000 [eeeeeereeeeeeennne (VN SRR | ISR (0 0.000
8.  Derivatives (SChedUIE DB) .........cccceurueuiiiiieieieieieeeeesteeieeee e et [V 0.000 [.eeeevverreennes O fooeeeeieririeeen O o [V 0.000
9. Other invested assets (Schedule BA) ...........ccccceeeeeveveveveevecceeeeeeseeeveens foenenenenn800,000 [ 0.066 |............. 300,000 |eeeveeeirieenen O e 300,000 |............. 0.066
10.  Receivables for SECUMHES ..........ccvurvriicieirirriieeeieeecceiseeseseeeeesensesene oo 118,127 [ 0.026 |............ 118,127 | 0 e 118,127 | 0.026
11.  Securities Lending (Schedule DL, Part 1)...........cccceeeeieieieiereeceeeeeeeeeees reeeeneseneneeeneees 0 o 0.000
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s 0.000
13. Total invested assets 457,148,566 100.000 457,148,566 457,148,566 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PIOT YEAI ..........c.ceueuiriiiririetetetetesetre sttt ettt eses et st se st s sesesese e sessesesesesesesese s s s s sebesesese st s ssesesebebesesane e <eessenanesenanas 50,276,878
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........uiiiiiiiiitiii ettt bbbttt bbb bbbt aa e e reeresreeresbesaeeteeaeeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiiiiieieieeeeeecee ettt sens seeeesereseiraeaea 5,432,185 ..o 5,432,185
Current year change in encumbrances:

3.1 T0tAlS, PArt 1, COIUMN T3 .....iiitieieiieeieeetet ettt ettt ettt s ettt a et et e s e s e se s es e s et et eb et esess s es et et esesesesesess s es et e s et esesesess s es e st et eseses bbb ebee et et neea e bbbt natae e 0

KT e =T T )[04 Vo e OO PP OO RRR 0 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... .ottt ettt ettt bt ateeae e oheesheesh e e bt e a bt e a bt ea bt ea e e eae e eHeeAhe e b e e bt e a b e em bt eabeemeeeheeabeeas oeneeseeseesaeenteenseannens 0
Deduct amounts received on diSposals, Part 3, COIUMN 15 ...ttt ettt e et e sbeesheesbeesbe e beaaseeasesasesseeebeeebeesbeenbeenbeanbeemseassesheeas Seessmeesasesaesaesaesaaeaaaeas 0

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiieiietetierie ettt ettt ee b e b e ee b £ e b bR b £t E bRt o bbbttt 2o enenmnsea et es e na et es 0

6.2 TOtAlS, PArt 3, COIUMN T3 ... .oiuiiiiiiiiiiietetetet ettt tet et et ese e et et ea et et et e s eae s eses et eseb et eses s s eses et et et esesesess s es s e s et esesesess s essseseseseses bbb ebee et st et e et bbbt 0 0
Deduct current year’s other than temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....ovvitieieieieieietetet ettt ettt ettt s e ettt t et et e s e se s eseseseseb et eses s e es e st e s et eseseseas s es et e s et esesesnss s essseseseseses bbb ebee et et neea et ettt seeae e 0

7.2 TOLAIS, PArt 3, COIUMN 10 ...utiiieiietetierece ettt eee et te e b e ee bbb ee e b e e £t eeE b e e 1 ee e E R b £ £ h bbb e e e e st b bbbttt 2o s enmnsea et esenns st et s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiiiiiiteiirist ettt ee bbb bbb oo E bbb te bbbt es et ennna et et 2,127,779

8.2 TOtAlS, PAMt 3, COIUMN D ....eeieie ettt eact et e e s s e eteteses s s saetetesesnsssesesesesensssetesesasensssesesesasensesesesasasensnsstesasasanas 16 e etetEeb e b sttt e b e e s 0 2,127,779
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........cesururuereririiriririsieteretesesest sttt st s et st sssse st sesesesesessssesesese soesssenesenanas 53,581,284
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.ceuiiiiriiiriiieietetesitst st teteteteses et st ss st sesesesesesessssesesesesesesessssssesesesesesessessesesesesans oeseseneseananaes 53,581,284

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:

o B ) = S =T TR o 10 o e P PRPRRTPNS

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 9 ............... . .. .. . R J PP PPPPRPRPIRE

5.2 Totals, Part 3, Column 8 ..... ORI W R T W W SO R

Total gain (loss) on disposals, Part 3, Column 18\ ... ... . I . FE USSP
Deduct amounts received on disposals, Part 3, CHEmn G ... \GR......... 4. ... P

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

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

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..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 Modern Home Insurance Co.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI ............cceuruiiiiiriiirietetetes ettt sttt sesese st st s s e se bt sesese e sessssebeseseses e e se s e sesesesesese e se s e sesesesesene s nes <oessanneseneneaanans 300,000
Cost of acquired:

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

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

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0
3.2 TOtAlS, PArt 3, COIUMN T2 ....oiuiuiuiiiiiieietetetetet ettt sttt et ettt s e bbb s ese e se s e es b eb et e s es et e s s s e b e b e s e s e st e e e s a b e b e s e se st e e e s s bbb en s s escee s se e sesnenenesninanan 0 e 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

LTS e = T = IR 7107 Vo e T PO PO TR 0

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ottt sttt ettt a bt e ae e she e sheesh £ e be e bt e a bt ea bt ea et ehe e £R e e Ahe e b e e bt e b e em bt embeeaeeaaeesheess oemeeseeseesaeeseeenseennens 0
Deduct amounts received on diSPoSalS, Part 3, COIUMN 16 ........cciiiiiiiiiiiii ettt ettt ettt et esteesbeesheesbeesbe e beeaseeasesasesseesheeebeesbeenbeenbeenbeenseesseaseeas Seeeemseeaseaaesaaesaesaaeanaeas 0
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiei ettt ettt e et e ea e e eaeess e e st e et e as e easeea e e ea e e ea e e ee e e s e e st easeemseeaeeemeeeaeeeseeaseaaeas Sheeemseasseaseenaenseeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bt E b8t E e E b £ e ot E b e e et b bbbttt bbb e nsna et et s ennsna et en s 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......cccceceuiiriririririereteieriise sttt et sesesee e s ssesesesesesans <sessseseeseseenanans 300,000
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .......ciiiiiiiiiiiiieieietiit sttt ettt sttt st se st s e s bt sese st e s s s esesesesese e s ss s e s sesenen 5eeessseseanansenanas 300,000

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAN ..........c.coovurueueeeeeeeeceeteteeeeeescaetetetesesssaetetesesesssseaesesesessssetetesesensssesesesesensssssesesasassssetesesssensssnsess seesesessacaes 440,968,545
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............cc.iuiiiiiiiiieieeteteet ettt etee st eseetese st ese st eae st ete et ete s et ess et ess et esesaesesseseesebe s et essebess st essssessssesessesessabens seseeesenesennane 1,535,771
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 226,239

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

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T .ottt ettt ettt ee b eh e b et E b e £ eE b b8 £ £ e b E £t E A b8 £ £ et E bbbt s e bbbttt e et s s en s e s en (44,950,592)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiueiiieieeceeteeeeeeeeceete et eeees e et teteeesssaeaetesesessssesesesesenssesaesesasenssessesesesensssssesesesassnsssesasasansssnsesesasnns febesessasscsstesananas 82,876

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 17,091,711

DedUCt aMOTHZAtION OF PIEIMIUM .......viieceeeeteteecceeeeeete e e seee et ete s s saesesetesesesssasseseses s sssssesesesessssssesesasassssssesesasesssssesesas s sssssesesasasnsnseses s s ssnsseesasasssssansns Seesesessssseesesannan 246,739

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 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 M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 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 M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 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) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 380,524,389
(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) .........cccueueieieececteteeeeeeeceete et eeeessaete e s eseesseete st esenssesaesesesensssssesesesensssssesasssensssssesesssanas feeseseseseninas 380,524,389

SI103



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cocooeevveevieeiersee s oo, 44,567,949 |................. 41,582,809 |.......c........ 44,459,065 |................. 44,800,886
Governments 2. CANAGA ... 570,644 |...ccceverees 562,253 oo 593,245 |...cooveree 569,000
(Including all obligations guaranteed 3. Other Countries 5,035,899 4,784,706 5,070,482 5,121,000
by governments) 4. Totals 50,174,492 46,929,768 50,122,792 50,490,886
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 4,620,079 4,150,812 4,654,097 4,613,318
Industrial and Miscellaneous, SVO 8. United States .....coooveeeeeeeeeeeeeeeeeee e 53,091,766 |................. 48,754,396 |................. 53,302,403 |................. 53,220,141
Identified Funfi& Unaffilia}ted Bank 9. CANAUA ..o 4,520,037 ..o 4,394,839 |.......coec... 4,549,548 ..o 4,495,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 19,854,405 18,507,407 20,053,953 19,984,238
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 77,466,208 71,656,642 77,905,904 77,699,379
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 132,260,779 122,737,222 132,682,793 132,803,583
PREFERRED STOCKS 14.  United States .......ccceevvevierieeeeee e 0 feeeeeeeeeeee [0 U 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 .0 . .0 . ...0
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 248,263,613 248,263,613 181,985,324
25.  Total Common Stocks 248,263,613 248,263,613 181,985,324
26. Total Stocks 248,263,613 248,263,613 181,985,324
27. Total Bonds and Stocks 380,524,392 371,000,835 314,668,117
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.
SCHEDULE D - PART 1A - SECTION 1

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

1 4 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

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

............... 8,072,860

............. 29,082,003

............... 3,009,472

............... 4,403,615

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11 12
Total Publicly Total Privately
Traded Placed (a)

8,072,860

44,567,950

53,296,563

44,567,950 0

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

............... 3,415,648

............... 4,087,308
............... 1,397,321

............... 7,336,700
............... 1,394,374

............... 3,516,665
............... 1,397,321

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. 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

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

364,264

1,898,830

1,573,160

625,978

157,845

4,620,077

4,743,463

4,620,077 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

No

6
Maturity
Date

7

Total Current Year

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

............. 32,868,916

..15,615,282 |....

R 1,371,962

.............. 5,464,611
..6,511,172

............... 2,386,889

...1,069,813 |.

.............. 1,250,958

332,286 |...

9
Total from Col. 7
Prior Year

8
Col. 7 as a % of
Line 12.7

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

47,350,891

.............. 2,022,924

.28,002,395 |.

47,512,821

R 2,111,754

...31,145,840 |....

............. 39,355,299
.21,840,681 |.

............... 7,995,592
..6,251,714
............... 1,472,223

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

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

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

BB NAICE ...,

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 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 Modern Home Insurance Co.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

14.2NAIC 2 ...
14.3 NAIC 3 ...

..3,986,818 |...

.23,238,002 |..

1

.23,238,002 |.
...... 672,614 |.

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e d) ...... 17,232,289 |............ 64,417,231 |........... 10,047,243 |............... 7,416,482 |............. 1,512,981 [ [V 100,626,226 |.........coceeeeeeen 761 | XXX e e XK e 92,059,991 |............... 8,566,235
122 NAIC 2 ... N , . ..15,615,282 |.... ....7,908,493 ...1,069,813 |.. 332,286 |... .29,489,716 |.. .23,238,002 |.. .6,251,714
123 NAIC 3 e (D) e 2,751 [ 1,371,962 |.coovriee 648,211 | 121,913 | 0 fooreeeeeeeieeeeen 0 o 2,144 837 | 16 [ XK o XK e foeeeec 672,614 |............... 1,472,223
124 NAIC 4 i (D) s (1 [V [0 T | B ST 0 [ O e 0 [ 000 | XXX e e XX o (V1 A 0
125 NAICS .o (D) e [V [0 0 [ O o 0 [ 0 ](C) e 0 oo 020 e XK o XXX e oo (V1 A 0
126 NAIC6 ... 0 0 0 0 0 . 0 0
12.7 TOtalS .o 21,798,882 |............. 81,404,475 |............. 18,603,947 |.............. 8,608,208 |.............. 1,845,267 132,260,779 oo 100.0 |............ D,9, ¢, GOV TR D.9,0. CUN R 115,970,607 |............. 16,290,172
12.8 Line 12.7 as a % of Col. 7 16.5 61.5 14.1 6.5 1.4 100.0 XXX XXX XXX 87.7 12.3
13. Total Bonds Prior Year
13ANAIC T e 14,208,160 |............. 69,945,235 |............. 19,475,046 |............... 7,778,229 | 1,482,877 | O o XK e e XK | 112,889,547 [ 765 | 103,923,623 |.............. 8,965,924
13 2NAIC 2 et 2,790,339 |............. 16,046,345 |............. 11,676,944 |.............. 1,626,496 |.................400,090 |...ocooooverereeiiree O o XXX e e XX o 32,540,214 | 22,0 .l 26,289,788 . 6,250,426
13.3NAIC3 ... ... 1,596 |... 1,495,173 |.... ...614,985 |.... ..106,888 |.. ..1,572,785
134 NAIC4 ... e 0 o [V (V1 A 0 [ O e O e XK foeeee e e XXX e e O o000 e O [ 0
13.5NAICS ... 0. 0. 0 o 0. .0
13.6 NAIC6 ... 0 0 0 0 ( 0
13.7 TOtalS .o 17,000,095 |............. 87,486,753 |............ 31,766,975 |.............. 9,511,613 ... 1,882,967 (b) ....147,648,403 |..................... 100.0 |........... 130,859,268 |............. 16,789,135
13.8 Line 13.7 as a % of Col. 9 11.5 59.3 21.5 6.4 1.3 100.0 XXX 88.6 11.4
14. Total Publicly Traded Bonds
T4ANAIC T e 15,821,132 |............. 58,186,779 |............. 9,602,064 |............... 6,993,556 |............... 1,456,457 |.ooooveee [ A 92,059,988 |.........ccccvevve..... 69.6 |........... 103,923,623 | 7004 | 92,059,988

144 NAIC4 ... 0 e O e O e O e O e O e 0 [ 020 | O e 000 | 0.
TA5NAICS e e 0 [ O e O e O e O e O [ 0 [ 000 | O e 000 e 0
T4B NAIC B ..o 0 0 0
14.7 TOtalS .o e 19,807,950 |.............68,895,948 |.............17,501,557 |............... 7,976,406 |.............. 1,788,743 |.....oovreereee 0 | 115,970,604 115,970,604
14.8 Line 14.7asa % of COL 7 ....cveveveeereeeeeforreeccc 7.1 9904 | 150 6.9 | 1.5 | 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 15.0 52.1 13.2 6.0 1.4 0.0 87.7 XXX XXX XXX 87.7 XXX
15. Total Privately Placed Bonds
151 NAIC T e 1,411,157 oo 6,230,452 |......cocoe.. 445179 ..o 822,926 .. 56,524 | 0 8,566,238 | 6.5 [ 8,965,924 | 6.1 XK e [ 8,566,238
15.2NAIC 2 ... 5,456,814 |...cocvevvee 9,000 . 2 .6,251,714
15.3NAIC 3 et 2, 10T |l 821,261 | 848,211 [ O | O e 0 [ 1,472,223 | T 1,572,785 oo LI I O D, 0. O TR 1,472,223
154 NAIC 4 oo O 0 [ O o
155 NAIC S et O 0 [ O o
15.6 NAIC 6 ... 0
15.7 Totals ...ooeeeeieeeee 12,508,527
15.8 Line 15.7as @ % Of COL 7 ...oveveeveeeeeeeeforei 12,2 e 76.8
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 1.5 9.5 0.8 0.5 0.0 0.0 12.3 XXX XXX XXX XXX 12.3

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

................................. 0 current year, $

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

................. 16,290,172 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
............ 0 current year of bonds with Z designations and $

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.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........c.ccceveiricoineencnneeens o, 8,072,392 |............. 29,080,776 |.............. 3,009,182 |...coceuee 4,403,615 [ 0 XXX e 44,565,965 |......ccvvienne 33.7 | 53,294,105 |..cooviiiiinns 36.1 | 44,565,965

1.02 Residential Mortgage-Backed Securities ...

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

...... 1,227 |..

290 |

...... 1,985 |.

....2,458 |..

...... 1,985 |.

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

1.05 Totals 8,072,860 29,082,003 3,009,472 4,403,615 0 XXX 44,567,950 33.7 53,296,563 36.1 44,567,950 0
2. All Other Governments

2.01 Issuer Obligations ...........c..cccc..... e 3,415,648 |.....ccccoeee 567,482 |............... 1,397,321 | 121,913 | 104,178 |............ D.9,0 VNI R 5,606,542 |.....cooveveiciinne 4.2 | 8,837,962 |......coovvvvrriree 6.0 | 5,085,899 [..cooeiiinne 570,643

2.02 Residential Mortgage-Backed Securities ............ [o.ccccoooiiieiennnnn. 0 0]

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

2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

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

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

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

Possessions, Guaranteed

4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities ...

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

4.04 Other Loan-Backed and Structured Securities ... 0 0
4.05 Totals 0 0
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations .............c.ccce..... P A 131,414 | 1,145,863 |.....ccooveveeee 947,785 | [V (V1 O XXX [ 2,225,062 [...oooeieiieins 1.7 [ 2,089,530 [...eoveeieiieias 1.4 | 2,225,063
5.02 Residential Mortgage-Backed Securities ... 232,850 |. ...752,967 |.. ..625,375 |.. ...2,395,017 |.. . 2,653,933 |... 2,395,017 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R 0 Jooeeeeeeeeeeeeieeeenn 0 e 0 e XK [ 0 e 000 oo 0 e 000 oo 0
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0
5.05 Totals 364,264 1,898,830 1,573, 160 625,979 157,846 XXX 4,620,079 4,743,463 4,620,080
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccoceeeeeerirereeerieeeeeies [, 9,446,568 |............ 41,418,260 |............. 11,809,277 |...coceeeeee 3,432,966 |.............. 1,583,243 |........... D.0.0 SN 67,690,314 |[...oooiiine 51.2 [ 70,587,568 |.....ccoovevirieienne 47.8 | 55,335,838
6.02 Residential Mortgage-Backed Securities ............ [o.ccocoiiiicins 23 |85 82 [ O | 0 D,9, 0. CUN R 190 [, 0.0 [, 219 [, 0.0 Joeeeeeiiieeiees 190
6.03 Commercial Mortgage-Backed Securities .......... [.....ccccocviiienan. 0 oo 209,538 [ 369,455 [ 0 | 0 D,0,0 NN U 578,993 | 0.4 [, 580,886 |...eveveieriiienne 0.4 | 578,993
6.04 Other Loan-Backed and Structured Securities ... 499,519 XXX 9,196,711 7.0 9,601,741 6.5 5,831,658 3,365,053
6.05 Totals 9,946,110 XXX 77,466,208 58.6 80,770,414 54.7 61,746,679 15,719,529

~

. 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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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

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 ...........cccceeeireeinceinccinccnnes o, 21,066,022 |.............. 72,212,381 oo 17,163,565 |......oceceeee. 7,958,494 ... 1,687,421 ... 120,087,883 |.....coiveiiiins 90.8 [ XXX [ D.9.%, CHNRTIN RPN 107,162,765 |.............. 12,925,118

12.02 Residential Mortgage-Backed Securities .......... |cooooicne. 233,341 [ 754,279 | 625,747 |.eceeerenee 625,979 157,846 |............ XXX oo [ 2,397,192 .o 1.8 [ D.9,0 SN XXX oo [ 2,397,192 | 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

P R 21,798,882

81,404,475 |.............. 18,603,947 |.....cocoees 8,608,208 |.........c..... 1,845,267

115,970,608

16,290, 171

12.10 Line 12.09 as a % of Col. 7 16.5 61.5 14.1 6.5 1.4 0.0 100.0 87.7 12.3
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 16,276,063 |.............. 79,093,511 | 28,959,106 |................ 8,790,570 ....1,689,915 |............ D.9,0 TN RUNR XXX i ... 134,809, 165 121,790, 163

13.02 Residential Mortgage-Backed Securities .......... 257,132 |... .. .690,515 2,656,610 |. ...2,656,609 |..

13.03 Commercial Mortgage-Backed Securities ........ . 0. .580,886 ...580,886 |. ..580,886 |..

13.04 Other Loan-Backed and Structured Securities . |. .1,536,468 9,601,741 |. 5,831,608 |..

13.05 SVO Identified FUNAS ........cccooevirineneneniiinens foerenens XK foreereees XX oo XXX foreeees XXX foreeeees XXX o0 e XXX o XXX i oo 0 [ 020 e 0.

13.06 Affiliated Bank Loans ... L0 .0

13.07 Unaffiliated Bank LOANS ..........ccccuveiiieneninins fooeeeiciciecciceee 0 [0 o0 [0 [0 [ XXX e XXX e XXX 0 [ 020 o, 0

13.08 Unaffiliated Certificates of Deposi 0 0 0

13.09 TOtalS ... [ 17,000,095 |.......coc... 87,486,752 |......cocnv. 31,766,975 |..c.oovennene 9,511,613 oo 1,882,967 |..eovieiiiicicces (V) D.9.0 TN RUNR D,9.0 TN RUN 147,648,402 130,859, 266

13.10 Line 13.09 as a % of Col. 9 11.5 59.3 21.5 6.4 1.3 0.0 XXX XXX 100.0 88.6
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 19,574,608 |.............. 62,100,473 |............... 16,506,356 |................ 7,350,429 .... 1,630,898 ...121,790, 163

14.02 Residential Mortgage-Backed Securities .233,342 ... .. .625,747 ..625,978 |.. 157,845

14.03 Commercial Mortgage-Backed Securities ........ [ 0

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 ...cooveeiieieeieeeeeee s

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

....369,455

................ 7,976,407
....................... 5.1 [ 6.9
52.1 13.2 6.0 1.4 0.0 87.7

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 ...oooeveiiiiciicicceics
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

................ 1,102,389
......................... 6.8

631,801
......................... 3.9

0.8 0.5
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total NONadMItEEd @MOUNLS ..o e e e e e e e e e e e e e e e

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

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 83,756,722 |.ocvereeerennneeeeeen 0 [ 83,756,722 |.eceeeeeeceeeeeereeana
2. Cost of cash equivalents aCqUIrEd .............ccccoeevvevereueueeeceeeie e oo 50,870,543 |..coovirieeriinnieeenn O [ 50,870,543 |..oovoiriieeeiiia
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V
6. Deduct consideration received on diSPOSAIS .............ccccoveveveverereeieeeeieeieieieiens |oerereseieneens 108,329,101 [.ooovviercvicnicineen 0 e 108,329,107 [ooooviveciecececce
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 oo 0 [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) ot [reee s 26,298,164 |....ooovoeeerrneicceenen 0 [ 26,298,164 | ..o
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T
12. Statement value at end of current period (Line 10 minus Line 11) 26,298,164 26,298, 164

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Home Office Building and Land ........cooeeeeeeieeeeenns [oeeeeennns Amelia .ooooiiiiiiiiiiiiinns L oy . 12/31/2012 .. |. 07/01/2021 .. |............ 91,646,435 |.....oooeeeeeeeeeee 0 e, 53,581,284 |............ 50,000,000 |............. 2,127,779 |ooeeeieiieeeeeees [V N [ (2,127, 779) .o [V 5,760,028 |............. 4,430,644
0299999. Property occupied by the reporting entity - Administrative 91,646,435 53,581,284 50,000,000 2,127,779 0 0 (2,127,779) 0 5,760,023 4,430,644
0399999. Total Property occupied by the reporting entity 91,646,435 53,581,284 50,000,000 2,127,779 0 0 (2,127,779) 0 5,760,023 4,430,644

0699999 - Totals

91,646,435

53,581,284

50,000,000

2,127,779

(2,127,779)

5,760,023

4,430,644
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

0199999. Acquired by Purchase

5,432,185

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Home Office Buildings and Land Amelia . 01/02/2023 ..... Solar PV Panels & Inverters CC 993 .... 0. 0 . 254,051
Home Office Buildings and Land Amelia . 05/01/2023 ..... Architecture & MEP Design - Campus Renovation . 0. 0 .300,477
Home Office Buildings and Land Amelia . 08/01/2023 ..... Architectural Design Services - Elevar .. 0. 0 . 203,824
Home Office Buildings and Land Amelia . 08/01/2023 ..... Construction Management - Turner . 0. 0 . 240,567
Home Office Buildings and Land Amelia . 08/01/2023 ..... Engineers work - kohrs .. 0. 0 .. 55,043
Home Office Buildings and Land Amelia . 09/01/2023 ..... Turner Con - AMIG Bui lding onference Center . 0. 0 . 623,577
Home Office Buildings and Land Amelia . 09/01/2023 ..... Elevar - AMIG Campus Renovations E-11768 ........ 0. 0 .. 22,648
Home Office Buildings and Land Amelia . 09/01/2023 ..... Melink Solar & Geo Inc - AMIG Campus Renovation 0. 0 . 279,645
Home Office Buildings and Land Amelia . 10/01/2023 ..... Turner Con - AMIG Build 1 & Conf Cent II .. 0. 0 .608,462
Home Office Buildings and Land Amelia . 10/01/2023 ..... Elevar Design - AMIG Campus Renovations 0. 0 .. 17,493
Home Office Buildings and Land Amelia . 10/15/2023 ..... Ostermancrow - AMIG Campus Renovation .. 0. 0 414,800
Home Office Buildings and Land Amelia . ..10/15/2023 ..... Melink Solar Inc - AMIG Campus Renovation . 0. 0 .407,816
Home Office Buildings and Land ... Amelia .... 11/15/2023 ..... KLH Eng - Amig Campus Renovation G0 19,558
Home Office Buildings and Land ... Amelia .... 11/15/2023 ..... Turner Cons - Amig Campus Renovation ...0 ...0 0. ... 179,724
Home Office Buildings and Land Amelia covviiiiiiiiniinreiereeeeeeeeeens [ OHe e [0 1171572023 Revolution Interior Design - AMIG Campus Renovatio . 0 0 0 .
Home Office Buildings and Land Amelia . ..11/15/2023 ... Elevar Design - AMIG Campus Renovations ... 0
Home Office Buildings and Land ... Amelia .... 12/15/2023 ..... Melink Solar System - Campus Renovation .... G0
Home Office Buildings and Land ... Amelia .... 12/15/2023 ..... Turner Cons - Campus Renovation 0.
Home Office Buildings and Land Amelia covveiiiiiiiiniiineieieeeeieeeeeeeens [ OHe e [0 1271572023 Thyssenkrup Elevator - Campus Renovation 0
Home Office Buildings and Land Amelia coveeeeieeeiie e eeeeeeeeeeeseeees [ OHe e [0 1271572023 KLH Eng - MEP Design - Campus Renovation 0
Home Office Buildings and Land .. Amelia tivveeiiiiiiiiinininiseiseeeseeeseees [ O e 12/15/2023 L Ostermancron Inc - Project Renovation .0 .
0
0

0399999 - Totals

5,432,185




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

EO3, E04, EO5, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE BA - PART 1

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

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

6299999 -

Totals

300,000

300,000

. Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$

$..
3B..$..

$

$

coocooo




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

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

NONE

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

NONE

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-PT-9 ..... UNITED STATES TREASURY SENIOR GOVT BND .....oovvvvvnn fooeven | eenin | s LA e 667,800 . 109.4180 [.................525,206 |.....ceuvvnnnnns 480,000 0 |.eeens (11,125) [oneeiennnnnnn 0 foorriiiiiinns 0 Jeeen 4.750 |...... LA | R FORR 8,612 [.oeiiiiinnnnns 22,800 |....01/04/2022 ...|....02/15/2037 ...
912810-80-2 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ... 70,520 |...63.8280 |... ...74,000 |.. O e 159 0 0 | 10125 1.398 ....10/30/2020 ...|....08/15/2040 ...
912810-ST-6 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA 1,860,564 |...66.3480 |... .2,003,000 |.. O 8,244 0 [0l 10375 1.804 ...02/16/2021 ...|....11/15/2040 ...
912810-SW-9 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ... 85,266 |...71.8950 |... ...91,000 |.. O e 282 |0 k0l 10875 | 2.213 ....05/20/2021 ...|....02/15/2041 ...
912810-SY-5 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA .. 557,578 |.. 76.1680 |... . . O e (1,639) [eeecciinn0 o0 000002250 | 1.812 ....08/24/2021 ...|....05/15/2041 ...
912810-TF-5 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA .. 997,222 |...76.7270 |... 799,414 |.... . . ....1,000,334 O e 1,766 [0 o010l 2.375 | 2.654 ...08/24/2022 ... |....02/15/2042 ...
912810-TH-1 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA .. 167,141 |...87.7340 |... 175,469 |.... ... 200,000 |.. 168,382 O e 1,084 L0 0000003250 |l 4.521 ....11/08/2022 ...|....05/15/2042 ...
912828-77-8 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...92.8240 |... ..5,601,942 |.... .6,035,000 |.. ....5,951,762 O 25,859 [eeeiieeeennn0 e l0 el 10500 |- 1.954 ...08/24/2022 ...|....01/31/2027 ...
912828-77-8 ..... UNITED STATES TREASURY SENIOR GOVT_BND . LA ...92.8240 |. ..245,984 |. .262,911 |.. .0 ... 054 | .1.954 ....02/28/2022 .. 0173172027
912828-2C-7 ..... UNITED STATES TREASURY SENIOR GOVT_BND . LA ...96.0510 |. ..816,432 |. .852,106 |.. .0 (1,792) |- .0.910 ....02/28/2020 .. 02/28/2025
912828-2C-7 ..... UNITED STATES TREASURY SENIOR GOVT_BND . LA ...96.0510 |. .. 3,890,057 |. .4,060,035 |.. .0 (8,537) | ......0.910 ...02/28/2020 .. 02/28/2025 ...
912828-7L-7 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...94.6330 |... 2,019,464 |.... ... 2,134,562 O e (21 0 feeeiiiieel0 10000000375 | 0.355 ....05/05/2020 ...|....04/30/2025 ...
912828-7T-0 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...94.1760 |... .. .... 1,705,749 O 882 o0 [0 0000002250 |l 0.302 ....06/29/2020 ...|....05/31/2025 ...
912828-Z-3 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...93.9260 |... ...57,000 |.. O e 1 0 k010002202250 |- 0.270 ....06/30/2020 ...|....06/30/2025 ...
912820-AJ-0 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...93.3550 |... ..939,000 |.. O e 110 0 [0 0000202250 | 0.262 ....09/01/2020 ...|....08/31/2025 ...
91282C-AZ-4 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...92.8630 |... 1,024,000 |.. O e (136) [0 o0 1000000375 | 0.362 ....11/30/2020 ...|....11/30/2025 ...
912820-8C-4 ... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...92.6760 |... ..339,000 |.. O 2,891 0 00000000375 | 1.164 ....12/14/2021 ... |....12/31/2025 ...
91282C-80-3 ... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...92.4100 |... 1,991,000 |.. ....1,981,653 O e 4,267 o0 feeeieiiieeel0 0022202500 |- 0.719 ....02/26/2021 ...|....02/28/2026 ...
912820-CE-9 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...89.3320 |... ... 666,000 |.. 666,557 O e (122) eiennl0 [0 el 12250 | 1.230 ....06/28/2021 ...|....05/31/2028 ...
91282C-CV-1 UNITED STATES TREASURY SENIOR GOVT_BND . LA ...88.2890 |. . 1,422,000 1,425,375 |.. .0 .1.073 ...09/02/2021 .. 08/31/2028
912820-Ci-9 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...91.6800 |. ..284,000 .283,785 |.. .0 .0.779 ....08/31/2021 .. 08/31/2026
91282C-CX-7 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...96.8440 |. .1,707,000 1,706,293 |.. .0 .0.434 ....09/15/2021 .. 09/15/2024
91282C-DF-5 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...89.0040 |. . 184,000 .183,582 |.. .0 .1.424 ... 11/02/2021 .. 10/31/2028 ...
91282C-DJ-7 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...83.0230 |. .1,750,000 1,676,970 |.. .0 .....1.948 ...02/25/2022 .. 11/15/2031 ...
912820-DJ-7 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...83.0230 |... ..355,000 |.. 340,437 O e 1,696 [0 [0 1l 1375 | 1.948 ....02/22/2022 ...|....11/15/2031 ...
91282C-DV-0 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...99.6460 |... .2,600,000 |.. 2,598,985 O e 12,391 0 feiel0 0100002875 |l 1.357 ...02/09/2022 ...|....01/31/2024 ...
912820-DZ-1 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...96.5040 |... O e 847 fenl0 0000 10500 | 1.614 ....02/28/2022 ...|....02/15/2025 ...
91282C-EC-1 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...93.7420 |... 0 e 10,494 |0 k0l 10875 | 2.706 ....04/07/2022 ...|....02/28/2027 ...
912820-EG-2 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...99.2540 |... 3,741,872 |.... O e 11575 [0 [0 000002250 | 2.565 ....04/20/2022 ...|....03/31/2024 ...
91282C-EN-7 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA ...96.1910 |... 1,154,297 |.... . 1,192,866 O e 2,009 [0 o0 102,750 |- 2.939 ...04/29/2022 ... |....04/30/2027 ...
91282C-EU-1 UNITED STATES TREASURY SENIOR GOVT_BND . LA ...97.7340 |. .. 2,003,555 |. .2,050,000 .2,050,972 |.. .0 .2.841 ....08/01/2022 .. 06/15/2025 ...
91282C-EU-1 . UNITED STATES TREASURY SENIOR GOVT_BND . LA ...97.7340 |. .. 1,974,234 |. .2,020,000 .2,020,958 |.. .0 ... 2.841 ....08/01/2022 .. 06/15/2025 ...
912820-G0-8 ..... UNITED STATES TREASURY SENIOR GOVT BND ... J RO R . .. 990,820 |. 100.4730 |........eunn.. 1,004,727 |.... .1,000,000 |.. 991,776 O 986 o0 i 0.000.4.000 . 4.153 ...03/03/2023 ... |....02/28/2030 ...
0019999999. Subtotal - Bonds - U.S. Governments - Obligations 44,457,074 | XXX 41,580,769 44,798,900 44,565,965 0 XXX XXX XXX
362020-48-5 ... GOVERNMENT NATIONAL MORTGAGE A POOL# 002 .... [ I LA . 103.2720 |... ) I O 0 0 [0 000007500 |- 7.602 ....12/13/2011 ...|....10/20/2030 ...
362020-LV-1 ..... GOVERNMENT NATIONAL MORTGAGE A POOL# 003 . 4 1.A .. . 102.9050 |. .542 .0 .6.886 ...12/13/2011 .. 02/20/2031
36206P-UR-9 . GOVERNMENT NATIONAL MORTGAGE A POOL# 417 . 4 1.4 .. . 102.6380 |. .102 .0 .6.852 ....12/13/2011 .. 05/15/2026
36206V-JP-3 . GOVERNMENT NATIONAL MORTGAGE A POOL# 422 . 4 1.A .. . 102.6380 |. 119 .0 eee.. 1.424 ....12/13/2011 .. 03/15/2026 ...
36207F-LH-2 ..... GOVERNMENT NATIONAL MORTGAGE A POOL# 430 ... 4. LA . 102.6380 |... ..972 .. Ol o0 000007500 . 7.585 ...12/13/2011 ...|....10/15/2029 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 1,991 [ XXX 2,040 1,986 1,984 XXX XXX 13 147 XXX XXX
0109999999. Total - U.S. Government Bonds 44,459,085 | XXX 41,582,809 44,800,886 44,567,949 XXX XXX 170,024 652,461 XXX XXX
125094-A0-5 ..... CDP FINANCIAL INC SENIOR CORP_BND 144A . A 1 | TAFE L .. 593,245 |...98.8140 |... ....570,644 |o.ooiiiiiinnnn0 i (2,865) |0 000030150 L 2.629 ...04/10/2015 ...|....07/24/2024 ...
168863-D0-8 ..... CHILE REPUBLIC OF SENIOR CORP_BND . .|D. 1.FFE .. 103,854 |...67.0210 |. 104,178 |.. ......3.518 ....05/27/2021 .. 01/22/2061 ...
195325-EA-9 ..... COLOMBIA REPUBLIC OF SENIOR CORP_BND D...... 1 L. SAFE L. .. 168,421 ]...71.2940 |... . 171,000 |.. LG 121,918 1404 86 0 0 ] 4125 4.235 ...04/19/2021 ... |....02/22/2042 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
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459058-EP-4 ... INTERNATIONAL BANK FOR RECONST SENIOR CO .......ccvunfonn -nn Dovevee | veeeeennns LLAFE L 563,145 [...96.9590 |[......ccevvnnnnns 551,696 |.................569,000 |........cc.eenn 567,482 [.ooovvvvvnnnnnn0 v 931 0 00 000022.500 . 2.674 ....02/07/2019 ...|....07/29/2025 ...
500769-HX-5 ..... KFW SENIOR CORP_BND D...... v |- LAFE e 2,845,057 |...99.5650 |........eenn.. 2,832,634 |.... 2,845,004 |o.eiieiiiiieen0 e 27) [0 o0 ]l 2.625 2.624 ....02/07/2019 ...|....02/28/2024 ...
91087B-AM-2 ..... MEXICO UNITED MEXICAN STATES SENIOR COR ...........ofeen ... D...... 2. | 2.BFE ... 1,390,005 |...84.5330 |.............. 1,202,068 |.... . L 1,897,321 |0 e 2947 0 ol 0000.2.659 ). 2.922 ...06/17/2021 ...|....05/24/2031 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 5,663,727 | XXX 5,346,958 5,690,000 5,606,542 XXX 155,229 XXX XXX
0309999999. Total - All Other Government Bonds 5,663,727 | XXX 5,346,958 5,690,000 5,606,542 155,229 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds of XXX 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 XXX XXX
313560-50-2 ... FEDERAL NATIONAL MORTGAGE ASSO SENIOR AG .... .. 927,690 |...81.4920 |... 814,925 |.... .1,000,000 |.. 947,786 ....08/29/2021 ...|....08/05/2030 ...
3135G0-K3-6 ..... FEDERAL NATIONAL MORTGAGE ASSO SENIOR AG . . 1,169,110 |...95.5510 |. .. 1,087,365 |. .1,138,000 . 1,145,863 |.. ...07/14/2016 .. 04/24/2026 ...
745291-DF-8 ..... CORPORACION PARA EL FINANCIAMI SENIOR MU .... .. SD.. N I .. 155,350 |. 100.8170 |... 131,062 |.... . 130,000 |.. 131,414 ...07/09/2014 ...|....06/01/2024 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 2,252,150 [ XXX 2,033,352 2,268,000 2,205,063 XXX XXX
31283G-MN-4 FEDERAL HOME LOAN MORTGAGE COR POOL# GOO .... N A . 102.0170 |... ....12/13/2011 ...|....06/01/2025 ...
31292G-7H-3 . FEDERAL HOME LOAN MORTGAGE COR POOL# COO . 4 A . 101.3880 |. ...12/13/2011 .. 12/01/2029 ...
31292H-D6-8 . FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 . 4 A . 102.0170 |. ....12/13/2011 .. 07/01/2030 ...
31202H-0C-1 ... FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 ... I L A . 105.2890 |... ....12/13/2011 ...|....05/01/2032 ...
31292L-116-8 ..... FEDERAL HOME LOAN MORTGAGE COR POOL# C04 ... N A ...92.1360 |... ...10/19/2012 ...|....10/01/2042 ...
31208F-U3-4 ..... FEDERAL HOME LOAN MORTGAGE COR POOL# C46 ... I L A . 103.0960 |... ....12/13/2011 ...|....09/01/2030 ...
31368H-MB-6 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 190 .... N A . 102.9620 |... ...12/13/2011 ...|....12/01/2034 ...
31374G-WP-8 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 313 ... I L A . 102.5780 |... ...12/13/2011 ...|....01/01/2028 ...
31379K-MY-6 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 421 ... N A . 103.1710 |... ....12/13/2011 ...|....03/01/2028 ...
31384V-2A-9 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 ... I L A . 102.5780 |... ....12/13/2011 ...|....07/01/2030 ...
31384V-T8-5 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 ... N A . 102.5780 |... ....12/13/2011 ...|....05/01/2030 ...
31398K-CN-8 . FREDDIE MAC FHLMC_35-87 SENIOR AGENCY_CM . 4 A ...96.2090 |. ....12/13/2011 .. 10/15/2039
31407H-HS-8 . FEDERAL NATIONAL MORTGAGE ASSO POOL# 831 . 4 A . 101.6140 |. . 3,661 ...12/13/2011 .. 10/01/2035
31407M-MR-3 ..... [FEDERAL NATIONAL MORTGAGE ASSO POOL# 834 . 4 A . 102.9650 |. . 4,596 ....12/13/2011 .. 07/01/2035 ...
3140J0-TN-5 ... FEDERAL NATIONAL MORTGAGE ASSO POOL# BN7 .... N A ...89.9880 |... 1,952,175 |.. .... 1,988,442 ...10/25/2019 ...|....09/01/2049 ...
3140L5-FK-7 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# BR6 .... 4 A ...85.6710 |... .146,320 ....08/11/2021 ...|....03/01/2051 ...
31418\1-K7-6 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# ADO ............|ee. ... 4 e | 1A . 102.9760 [..oevvniiiiieeennn 2,421 | 2,351 2,471 ...12/13/2011 ...|....01/01/2039 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 2,401,947 | XXX 2,117,460 2,345,318 2,395,016 0 (1,328) 0 0 XXX XXX XXX 5,982 71,790 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 4,654,097 | XXX 4,150,812 4,613,318 4,620,079 0 1,627 0 0 [ XXX XXX XXX 14,587 111,386 XXX XXX
00206R-GQ-9 ..... AT&T INC SENIOR CORP_BND 2B FE |t 289,656 |...97.9210 |.................250,677 |..cevuuniieeennn256,000 [..eneeeennnnnnns 281,584 |.oeeeeennnnnnn (V) (4,003) |-eveeeeeeeennnnn (VI 0 |oueeen 4.300 |...... 2.462 [FA oot e 4,159 | 11,008 |....12/13/2021 ...|....02/15/2030 ...
00206R-KH-4 ..... AT&T INC SENIOR CORP_BND 2 e [ 2B FE L .. 530,212 |...82.6940 |... ....536,776 0. ...01/27/2022 ... |....02/01/2032 ...
00206R-LV-2 ..... AT&T INC SENIOR CORP_BND N2 e 2B FE L ... 86,183 ]...71.6690 |... . .. 0 . ....09/09/2021 ...|....09/15/2059 ...
023135-BC-9 ..... AMAZON.COM INC SENIOR CORP_BND ... A1 [ LEFE L ...95.9770 |... ..455,000 |.. 0. ....06/08/2018 ...|....08/22/2027 ...
023135-CF-1 ..... AMAZON.COM INC SENIOR CORP_BND ... 2 e | 1D FE L ...97.0710 |... .3,000,000 |.. 0 . ...04/11/2022 ...|....04/13/2027 ...
031162-CR-9 ..... AMGEN INC SENIOR CORP_BND A1 [ 2AFE L ...77.8120 |... 0. ....10/07/2021 ...|....02/21/2040 ...
035242-AM-8 ..... ANHEUSER-BUSCH INBEV FINANCE | SENIOR CO .. A [ 1GFE L ...99.6740 |... . ....548,523 0 . ...02/04/2021 ...|....02/01/2036 ...
037833-CU-2 ..... APPLE INC SENIOR CORP_BND B L .. 1.B FE ..|... ...99.0650 |... 281,344 |.... ....283,209 0. ....11/19/2018 ...|....05/11/2024 ...
05526D-BB-0 ..... [BAT CAPITAL CORP SENIOR CORP_BND 1 .2.BFE .. ...95.4310 |. ..828,344 |. .916,335 |.. .0 ....08/06/2020 .. 08/15/2027
05533U-AD-0 . BBVA BANCOMER SA  TEXAS BRANCH SENIOR CO . ..2.BFE .. ...99.3770 |. ..233,537 | .234,921 |.. .0 ...04/03/2014 .. 04/10/2024
06051G-JP-5 ..... BANK OF AMERICA CORP SENIOR CORP_BND .... . 1.GFE .. ...84.4330 |. ..168,866 |. .184,057 |.. .0 ....04/05/2022 .. 03/11/2032
06051G-J0-3 ..... BANK OF AMERICA CORP SENIOR CORP_BND . . 1.GFE .. ...92.5110 |. ..631,850 |. .685,244 |.. .0 ....04/28/2021 .. 03/11/2027 ...
101137-AV-9 ..... BOSTON SCIENTIFIC CORPORATION SENIOR COR .. |- 2.AFE .. ...99.5750 |... 446,097 |.... ... 447,991 0 . ...02/21/2019 ...|....03/01/2024 ...
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11135F-BL4 ..... BROADCOM INC SENIOR CORP_BND 144A .......coevvvvenvnns fooe ven ] nnnnns T L 2.CFE ot 209,543 |.. 87.0000 205,000 [...oeeviernnnnnn 208,875 [.oeeeviinnnnnnn (O R (22 1 FUUON | Y AU | B RN 3.469 |...... 3.246 ....11/16/2021 ...|....04/15/2034 ...
126650-DN-7 ..... CVS HEALTH CORP SENIOR CORP_BND A 2B FE L ...1,238,728 |...82.6060 |... . 1,394,000 |.. .... 1,268,276 0 [ 16,615 |0 o0 e 1.750 |...... 3.267 ....08/24/2022 ...|....08/21/2030 ...
14040H-CH-6 ..... CAPITAL ONE FINANCIAL CORPORAT SENIOR CO .. 2 e [ 2AFE L .. 1,089,480 |...89.9470 |... .1,092,000 |.. .... 1,090,351 O 410 |0 [0 e 1.878 |...... 1.919 ....11/18/2021 ...|....11/02/2027 ...
161175-BU-7 ..... CHARTER COMMUNICATIONS OPERATI SECURED C .. A1 [ 2.CFE Ll .. 710,459 |...84.3460 |... . 798,000 |.. ....124,887 O e 8,426 |0 [0 e 2.800 |...... 4.284 ...04/05/2022 ...|....04/01/2031 ...
20030N-DA-6 ..... COMCAST CORPORATION SENIOR CORP_BND A1 [ TG FE L .. 177,937 ]...90.0230 |... . 171,000 |.. ....175,951 LU R (/£ N N | I RPN | ) AN 2.650 |...... 2.120 ....06/04/2021 ...|....02/01/2030 ...
202795-JU-5 ..... COMMONWEALTH EDISON COMPANY SECURED CORP .. N2 e | LFFE L .. 107,977 |...64.9430 |... . 108,000 |.. ... 107,980 JLO N I | [ FORRRRRRt | B IEUPRRPRRPIN | B AT 2.750 |...... 2.751 ....08/05/2021 ...|....09/01/2051 ...
209111-GA-5 ..... CONSOL IDATED EDISON COMPANY OF SENIOR CO .. A1 [ TG FE L .. 436,914 |...86.3440 |... ....437,168 O 101 0 [0 e 2.400 |...... 2.428 ....06/03/2021 ...|....06/15/2031 ...
209111-GB-3 ..... CONSOL IDATED EDISON COMPANY OF SENIOR CO .. 2 ... .. 1.G FE ..|... .. 374,492 |...74.9550 |... ....374,540 O e 18 |0 o0 e 3.600 |...... 3.619 ...06/03/2021 ...|....06/15/2061 ...
22066R-AH-9 ... CUBESMART LP SENIOR CORP_BND ........... 2 .2.BFE .. 339,346 |...88.3010 |. .339,810 |.. .0 .2.250 |......2.325 ....11/18/2021 .. 12/15/2028
24703T-AE-6 ..... DELL INTERNATIONAL LLC SENIORCORPBND .... 1 .2.BFE .. . 38,859 |. 100.1590 |. ..36,514 |.. .0 .4.900 |......1.945 ....06/22/2021 .. 10/01/2026
25470D-AL-3 ..... DISCOVERY COMMUNICATIONS LLC SENIOR CORP 1 .2.CFE .. 539,894 |...99.7120 |. 522,272 |.. .0 ......4.900 |......3.821 ....04/08/2020 .. 03/11/2026 ...
26078J-AC-4 ..... DUPONT DE NEMOURS INC SENIOR CORP_BND e [ 2.AFE L ,285,325 1...99.2630 |... ,201,360 0 [ (35,944) |0 [0 e 4.493 |...... 1.234 ...08/20/2021 ...|....11/15/2025 ...
26442E-AE-0 ..... DUKE ENERGY OHIO INC SECURED CORP_BND ... 2 e | LFFE L ..651,260 |...78.1130 |... ....644,330 LU SR 721 1D N N | N RPN | ) A 3.700 |...... 2.882 ....01/21/2021 ...|....06/15/2046 ...
316773-DD-9 ..... FIFTH THIRD BANCORP SENIOR CORP_BND N2 e [ 2.AFE L .. 805,000 |...89.9680 |... ... 805,000 0 . PPN | N RPN | R I 1.707 |...... 1.707 ....10/28/2021 ...|....11/01/2027 ...
33767B-AB-5 ..... FIRSTENERGY TRANSMISSION LLC SENIOR CORP .. A1 [ 2.0 FE L .. 352,529 |...98.3850 |... ....342,103 LU PO - 72::) 1 RUUUUUURUUUUUOR | [ IR | B R 4.350 |...... 3.936 ...10/21/2014 ...|....01/15/2025 ...
37045X-CY-0 ..... GENERAL MOTORS FINANCIAL CO IN SENIOR CO .. A 2B FE L ...90.7550 |... . .. ...242,260 0 [ (2,092) |0 o0 e 3.600 |...... 2.508 ....08/24/2021 ...|....06/21/2030 ...
37045X-DS-2 ... GENERAL MOTORS FINANCIAL CO IN SENIOR CO .. 2 e [ 2B FE L ...85.1370 |... ... 508,000 |.. 493,040 O o 1,575 |0 [0 e 3.100 |...... 3.522 ....02/18/2022 ...|....01/12/2032 ...
37045X-DU-7 ..... GENERAL MOTORS FINANCIAL CO IN SENIOR CO .. A 2B FE L ...97.8940 |... .1,500,000 |.. ,499,869 O i n 99 |0 0 e 3.800 |...... 3.807 ...04/04/2022 ...|....04/07/2025 ...
37045X-DV-5 ... GENERAL MOTORS FINANCIAL CO IN SENIOR CO .. 2. .. 2.BFE ..|... ...96.3270 |... 558,699 |.... ... 580,000 |.. 573,444 O e 1,079 o0 [0 e 4.300 |...... 4.544 ....04/06/2022 ...|....04/06/2029 ...
38141G-2K-3 ..... GOLDMAN SACHS GROUP INC/THE SENIOR CORP_ 1 1.FFE .. ...92.7010 |. .. 3,429,934 |. .3,700,000 . 3,646,942 |.. .0 .2.640 |......3.011 ....02/22/2022 .. 02/24/2028
437076-CN-0 ..... HOME DEPOT INC SENIOR CORP_BND ... 1 1FFE .. ...95.6190 |. ..382,475 |. . 400,000 .398,571 |.. .0 .2.875 |......2.990 ....03/24/2022 .. 04/15/2027
459200-KK-6 ..... INTERNATIONAL BUSINESS MACHINE SENIOR CO 2 . 1.GFE .. ...74.6860 |. ..560,142 |. . 750,000 .685,809 |.. .0 .2.850 |......3.543 ....08/04/2022 .. 05/15/2040
46647P-CJ-3 . JPMORGAN CHASE & CO SENIOR CORP_BND .......ocevvvvvunnsfonn oue -2 1.EFE. ...88.6650 |. ..1,009,008 |. . 1,138,000 .1,138,000 |.. .0 .2.069 |......2.068 ....06/24/2021 .. 06/01/2029 ...
50077L-AB-2 ..... KRAFT HEINZ FOODS CO SENIOR CORP_BND .......ccevvuuuns foun oue N 2.BFE ...87.2790 |. ..218,197 |. ..250,000 .246,138 |.. .0 ... 4375 |......4.485 ...04/05/2022 .. 06/01/2046 ...
548661-DT-1 ..... LOWES COMPANIES INC SENIOR CORP_BND B L 2.AFE ...98.5950 |... . 171,000 |.. ....174,115 LU SRR 78:1c'5) N N | N RN | ) A 4.000 |...... 2.444 ....04/03/2020 ...|....04/15/2025 ...
548661-EH-6 ..... LOWES COMPANIES INC SENIOR CORP_BND .. 2 ... 2.AFE . ...93.5870 |... ....999,862 JLU N U I3 IRt | B IR | ) FOT 3.750 |...... 3.752 ....08/22/2022 ...|....04/01/2032 ...
617446-8U-6 ..... MORGAN STANLEY SENIOR CORP_BND 2. 1.EFE. ...79.8520 |... ....514,157 O e 8,187 o0 [0 e 1.79% |...... 3.706 ....04/07/2022 ...|....02/13/2032 ...
61772B-AB-9 ..... MORGAN STANLEY SENIOR CORP_BND 2 ... 1.EFE . ...92.1390 |... .... 3,622,633 O [ 475 0 0 e 1.5 |...... 1.721 ....02/03/2022 ...|....05/04/2027 ...
6533%K-BY-5 ..... NEXTERA ENERGY CAPITAL HOLDING SENIOR CO . 2. 1.6 ... ...91.9660 |... ....1,017,578 O o 134 0 [0 1.875 |...... 1.889 ...12/08/2021 ...|....01/15/2027 ...
665501-AM-4 ..... NORTHERN NATURAL GAS COMPANY SENIOR CORP .. 2 ... 1.G FE . ...70.2690 |... . O e 10 0 o0 e 3.400 |...... 3.447 ....04/07/2021 ...|....10/16/2051 ...
68389X-BW-4 ..... ORACLE CORPORATION SENIOR CORP_BND ....... 1 2.BFE ...79.7400 |. ..535,000 .550,919 |.. .0 .3.600 |......3.355 ....06/08/2021 .. 04/01/2040 ...
694308-J0-1 . PACIFIC GAS AND ELECTRIC COMPA SECURED C .. 1 2.CFE . ...84.5290 |. ..273,000 .278,635 |.. .0 .4.500 |......4.320 ....10/12/2021 .. 07/01/2040
737679-DG-2 ..... POTOMAC ELECTRIC POWER COMPANY SECURED C 1 1.F FE . ...99.5340 |. ..569,000 .568,982 |.. .0 .3.600 |......3.616 ....03/11/2014 .. 03/15/2024
744560-BK-1 ..... PUBLIC SERVICE ELECTRIC AND GA SECURED C . 1 1.F FE . ...97.8490 |. ..569,000 .568,728 |.. .0 .3.050 |......3.106 ....11/04/2014 .. 11/15/2024
828807-DK-0 ..... SIMON PROPERTY GROUP LP SENIOR CORP_BND 2 1.6 FE . ...88.4930 |. . 1,138,000 1,134,947 |.. .0 ......2.650 |......2.695 ....03/29/2021 .. 07/15/2030 ...
828807-DP-9 ..... SIMON PROPERTY GROUP LP SENIOR CORP_BND ... N L 1.G FE . ...91.3080 |... 1,241,000 |.. .... 1,240,083 O 298 |0 o0 e 1.375 |...... 1.400 ...08/09/2021 ...|....01/15/2027 ...
830867-AB-3 ..... SKYMILES [P LTD SECURED CORP_BND 144A I 2.BFE. ...98.3490 |... ....225,851 O o (3,244) |0 0 e 4.750 |...... 3.048 ...05/26/2021 ...|....10/20/2028 ...
842400-GK-3 ..... SOUTHERN CALIFORNIA EDISON COM SECURED C .. N L 1.G FE . ...83.9410 |... JLO I U (1) I FOURRRRRt | B IR | B AT 4125 |...... 3.021 ....12/16/2020 ...|....03/01/2048 ...
842400-GU-1 ..... SOUTHERN CALIFORNIA EDISON COM SECURED C .. B L 1.6 FE . ...85.8180 |... O 828 o0 [0 e 2.250 |...... 2.410 ....11/30/2021 ...|....06/01/2030 ...
842587-DH-7 ..... SOUTHERN COMPANY THE SENIOR CORP_BND 2 ... 2.BFE ...88.9160 |... .. .. O e 187 0 [0 e 1.750 |...... 1.786 ....02/23/2021 ...|....03/15/2028 ...
87264A-Bi-4 ..... T-MOBILE USA INC SENIOR CORP_BND ... 2. 2.BFE. ...91.4190 |... ..321,000 |.. O e (2,612) |0 o0 e 3.500 |...... 2.574 ....10/07/2021 ...|....04/15/2031 ...
91159H-JC-5 ..... US BANCORP SENIOR CORP_BND 2. 1.G FE . ...91.8%0 |... .3,500,000 |.. ... 3,500,000 JLO I I | I APt | B ISP | B AT 2.215 |...... 2.215 ...01/20/2022 ...|....01/27/2028 ...
92343V-FR-0 ..... VERIZON COMMUNICATIONS INC SENIOR CORP_B 2. 2.AFE ...82.2480 |... 537,079 |.... ....616,536 LU R Y151V I N | I RPN | ) AN 1.750 |...... 2.623 ...01/13/2022 ... |....01/20/2031 ...
92556V-AD-8 . VIATRIS INC SENIOR CORP_BND .... 1 2.C FE ...84.6520 |. ..193,006 |. .227,843 |.. .0 ......2.700 |......2.712 ....10/29/2021 .. 06/22/2030 ...
928563-AK-1 ..... VMWARE INC SENIOR CORP_BND ..... 2. 2.CFE ...87.6730 |... 324,391 |.... . 370,000 |. ....368, 144 O 381 0 0 1.800 |...... 1.914 ...09/02/2021 ... |....08/15/2028 ...
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95000U-2F-9 ..... WELLS FARGO & COMPANY SENIOR CORP_BND ................ LEFE L 281,970 1...95.5960 |.......o0venenn 250,461 |..........eee... 262,000 f..ieeenennnns 271,766 V) K. 2 ) FON 8,374 |....04/23/2021 ...|....06/17/2027 ...
96950F-AN-6 ..... WILLIAMS COMPANIES INC SENIOR CORP_BND .... oo |--2.BFE ... ...99.7490 |....oovnennnns 1,424,419 |.... .... 1,428,000 Ms ...... . 61,404 |....08/19/2021 ...|....03/04/2024 ...
98956P-AU-6 ..... ZIMMER BIOMET HOLDINGS INC SENIOR CORP_B . voo |- 2.BFE ... L.96.4170 |oooeeeennnnnns 1,020,097 |.... .... 1,058,000 W ... . 15,341 |....11/16/2021 ... |....11/22/2024 ...
064159-3X-2 ..... BANK OF NOVA SCOTIA SENIOR CORP_BND vee |- 1.F FE ). ...98.6430 |... ....3,118,061 A0 ...... . 21,826 |....10/06/2021 ...|....04/15/2024 ...
13645R-BD-5 ..... CANADIAN PACIFIC RAILWAY COMPA SENIOR CO . e | 2B FE ... . ...96.4120 |... Do . 10,908 |....11/17/2021 ...|....12/02/2024 ...
349553-AM-9 ... FORTIS INC SENIOR CORP_BND vee |--2.CFE ... .. 624,085 |...94.9260 |... 540,129 |.... .. . 594,307 A0 ...... . 17,383 |....12/10/2020 ...|....10/04/2026 ...
00084D-AW-0 ..... ABN AMRO BANK NV SRBN CORP_BND 144A .. woo |- 2.AFE L) 1,310,417 |...87.9710 |... ,151,538 |.... .1,309,000 |.. .... 1,310,026 Do . 32,332 |....12/09/2021 ...|....12/13/2029 ...
00253X-AA-9 ..... AADVANTAGE LOYALTY IP LTD SECURED CORPB .... L] 3AFE L. ...99.2790 |... 824,013 |.... . 830,000 |.. ....824,013 ...09/24/2021 ...|....04/20/2026 ...
00774M-AM-7 ... AERCAP |RELAND CAPITAL DAC SENIOR CORP_B .2.BFE .. ...98.0890 |[. ..241,299 |. .245,159 |.. ....10/19/2020 .. 08/14/2024
00774M-AV-7 ..... AERCAP |RELAND CAPITAL DAC SENIOR CORP_B .2.BFE .. ...92.5920 |. .. 742,589 |. .801,219 |.. ....10/21/2021 .. 10/29/2026
00774M-AW-5 ..... AERCAP |RELAND CAPITAL DAC SENIOR CORP_B .2.BFE .. ...91.2990 |. ..322,285 | .352,543 |.. ... 1072172021 .. 10/29/2028 ...
03938L-BA-1 ..... ARCELORMITTAL SA SENIOR CORP_BND vee |--2.CFE ... ...98.4550 |... 514,918 |.... ....555,600 ...09/17/2021 ...|....03/11/2026 ...
05401A-AL-5 ..... AVOLON HOLDINGS FUNDING LTD SENIOR CORP_ veo |- 2.CFE ... ...96.5810 |... 823,839 |.... ....882,405 ...01/05/2021 ...|....04/15/2026 ...
05583J-AH-5 ... BPCE SA SRBN CORP_BND 144A oo |- 2.AFE )., ...93.0660 |... 232,664 |.... ....244,158 ....02/08/2022 ...|....10/06/2026 ...
05583J-AK-8 ..... BPCE SA SRBN CORP_BND 144A woo |- 2.AFE ). ...90.7560 |... 712,437 |.... ... 785,000 ....10/12/2021 ...|....10/19/2027 ...
05968L-AM-4 ..... BANCOLOMBIA SA SENIOR CORP_BND ... oo |- 3.AFE ... s ...96.7840 |... 550,701 |.... .. .. ....550,701 ....01/23/2020 ...|....01/29/2025 ...
06279J-AB-5 ..... BANK OF IRELAND GROUP PLC SENIOR CORP_BN .. oo |- 2.AFE L)L 1,198,015 |...91.1800 |... ,143,402 |.... . 1,254,000 |.. ,221,373 ....04/19/2022 ...|....09/30/2027 ...
404280-CV-9 ..... HSBC HOLDINGS PLC SENIOR CORP_BND vee |- 1.GFE ... ...87.2930 |... 596,208 |.... 679,302 ...10/05/2021 ...|....08/17/2029 ...
456837-AU-7 ..... ING GROEP NV SENIOR CORP_BND 144A |- 1.GFE L ...94.0950 |... 535,401 |.... s ....572,168 ....02/09/2021 ...|....07/01/2026 ...
47216F-AA-5 ... JAZZ SECURITIES DAC SECURED CORP_BND 144 .3.BFE .. ...93.1410 |. ..186,283 |. 200,000 .186,283 |.. ....02/15/2022 .. 01/15/2029
566007-AC-4 ..... MARB BONDCO PLC SENIOR CORP_BND 144A ... L3.AFE .. ...81.1820 |. ..461,928 |. 569,000 .461,928 |.. ....01/14/2021 .. 01/29/2031
606822-CA-0 ..... MITSUBISHI UFJ FINANCIAL GROUP SENIOR CO . 1.GFE .. ...96.4150 |. .. 1,022,961 |. .1,061,000 1,061,000 |.. ...10/05/2021 .. 10/11/2025
63906Y-AD-0 ..... NATWEST MARKETS PLC SENIOR CORP_BND 144A .. 1.EFE .. ...91.2580 |. ..501,008 |. ..549,000 .544,883 |.. ... 1171272021 .. 09/29/2026 ...
74977R-DJ-0 ..... COOPERATIEVE RABOBANK UA SRBN CORP_BND 1 .. 1.G FE .. 1,678,971 |...92.8390 |. .. 1,584,768 |. .1,707,000 1,692,806 |.. ...08/29/2021 .. 09/24/2026 ...
822582-BE-1 ..... SHELL INTERNATIONAL FINANCE BV SENIOR CO . .. 1.DFE ..|... .. 733,201 ]...95.2300 |... 666,610 |.... ... 700,000 |.. 729,631 ...03/24/2022 ...|....05/11/2035 ...
82620K-AX-1 ..... SIEMENS FINANCIERINGSMAATSCHAP SENIOR CO .. .. 1.EFE ..|... .. 340,918 |...99.0530 |... 337,770 |.... ..341,000 |.. ....340,995 ....08/02/2021 ...|....03/11/2024 ...
82620K-BF-9 ..... SIEMENS FINANCIERINGSMAATSCHAP SENIOR CO .. .. 1.EFE ..|... .. 399,002 |...78.2640 |... 313,058 |.... . 400,000 |.. ....399,190 ....08/02/2021 ...|....03/11/2041 ...
853254-BZ-2 ... STANDARD CHARTERED PLC SENIOR CORP_BND 1 .. .. 1.G FE ..|... ,345,080 |...91.5700 |... ,250,849 |.... .1,366,000 |.. ,354,760 . ....08/29/2021 ...|....01/14/2027 ...
853254-C6-3 ..... STANDARD CHARTERED PLC SENIOR CORP_BND 1 .. .. 1.G FE ..|... .. 465,861 |...91.4460 |... 427,052 |.... ... 467,000 |.. Ll 182 | ....01/06/2022 ...|....01/12/2028 ...
86562\1-CA-6 ..... SUMITOMO MITSUI FINANCIAL GROU SENIOR CO .. .. 1.G FE ..|... 1,715,672 |...94.6280 |... 1,615,302 |.... 1,707,000 |.. ....1,710,146 ... (2,036) | ...08/29/2021 ...|....07/08/2025 ...
874060-AX-4 ..... TAKEDA PHARMACEUTICAL CO LTD SENIOR CORP .. .. .. 534,529 |...85.6880 |... 467,854 |.... ..546,000 |.. 537,664 [......ccoooeeenn 0 |oviinnnnnnns 1,225 |. ...06/25/2021 ... |....03/31/2030 ...
1019999999. Subtotal - Bonds - Industrial and Misc

Obligations 68,123,602 | XXX 62,621,293 67,932,000 67,690,313 78,259 (77,774) 0 0 XXX XXX XXX
05946X-BV—4 ..... |BANC OF AMERICA FUNDING CORPOR SENIOR WH ............ | ...... | ....... |4 ......... | TARM 192 1...95.8890 |..eevvuniiiinnnnnnnns 181 [ 188 |oeeviiieeeenninnnns 190 [oeiieiiiieeeees (U [ (U 0 |...... 6.000 ...12/13/2011 ...|....05/20/2033 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 192 [ XXX 181 188 190 0 0 0 0] XXX XXX XXX
17328R-AZ-2 ..... |C|TIGHOUP COMMERCIAL MORTGAGE LCF SENIOR ............ | ...... | ....... |4 ......... | TA i 586,040 |...86.2170 |.....couunnnnnnns 490,577 |vvvunniiinnnnnd 569,000 [......ccceunnnnns 578,993 |....oiiiiiinnnd 0 e (1,893) |uevuenniieinnnnd [ 0 )...... 2.717 ...02/13/2020 ... |....02/18/2053 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 586,040 | XXX 490,577 569,000 578,993 0 XXX XXX
081331-AE-0 ..... BELVOIR LD LLC VA SENIOR MUNITAX_BND REV .... vee |- 1LEFE ). .. 111,459 |...98.0320 |... 109,310 |.... 111,504 .. 111,472 0 . ....02/24/2005 ...|....12/15/2035 ...
14316N-AE-9 ..... CARMAX AUTO OWNER TRUST CARMX SUB ABS_AB ... woo |- 1LAFE L) ,702,801 |...94.3250 |... .. 2,549,601 |.... .2,703,000 |.. ....2,702,824 0. ....01/20/2021 ...|....10/15/2026 ...
362554-AE-7 ..... GMCAR_21-4 ABS_ABS _21-4 - TAFE L. ,137,884 [...92.8880 |.............. 1,057,063 |.... .1,138,000 |.. .... 1,137,945 0 . ...10/13/2021 ...|....10/18/2027 ...
380149-AE-4 ..... [GM FINANCIAL CONSUMER AUTOMOBI SUB ABS_A . 1AFE .. ,990,663 |...94.3050 |. .. 1,877,613 |. .1,991,000 1,990,890 |.. .0 ...04/06/2021 .. 12/16/2026 ...
63942B-AA-2 . NAVIENT STUDENT LOAN TRUST NAV ABS_ABS _ . 1AFE . ,068,506 |...88.0910 |. ..941,399 |. . 1,068,662 .1,068,558 |.. .0 ....01/19/2021 .. 05/15/2069 ...
63042K-AA-2 ..... NAVIENT PRIVATE EDUCATION LOAN SENIOR AB ... S AFE L. .. 839,519 |...86.6960 |... 728,932 |.... ... 840,787 |.. 839,784 0. .. 1171772021 ... |....04/15/2070 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
09629E-AJ-0 ..... [BLUEMOUNTAIN CLO LTD BLUEM_17 MEZZANIN A ............|-. ... D...... 4 s .. 2.CFE . L..92.1500 |..ooovviinnns 734,436 |..coovvnnnnnns EC L0070 R | R RPN | [ AU N RPN | ) RO 8.677 |...... 8.761 | JAJO .... 14,024 64,421 |....08/21/2017 ...|....10/21/2030 ...
...99.6350 |...coonuiiiiienns 546,235 |...covnunnanns 548,238 |....uieeeennn..548,288 [0 0 0 0 [ 6.587 |...... [SCRICH N R PO 7,528 |oeenaeeaenes 32,714 |....02/26/2021 ...|....10/18/2029 ...
Loan-Backed and Structured Securities 9,196,070 | XXX 8,544,589 9,198,191 9,196,711 0 185 0 o[ XXX XXX XXX 25,185 181,236 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 77,905,904 | XXX 71,656,640 77,699,379 77,466,207 78,259 (79.482) 0 0 [ XXX XXX XXX 492,832 1,922,185 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 120,496,553 | XXX 111,582,372 120,688, 900 120,087,883 93,200 (6,078) 0 0 XXX XXX XXX 692,288 2,572,617 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 2,404,130 | XXX 2,119,681 2,347,492 2,397,190 0 (1,329) 0 0] XXX XXX XXX 5,996 71,948 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 586,040 | XXX 490,577 569,000 578,993 0 (1,893) 0 0 [ XXX XXX XXX 1,288 15,460 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 9,196,070 | XXX 8,544,589 9,198,191 9,196,711 0 185 0 o[ XXX XXX XXX 25,185 181,236 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 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 132,682,793 | XXX 122,737,219 132,803,583 132,260,777 93,200 (9,115) 0 0 XXX XXX XXX 724,751 2,841,261 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A.LS ....61,907,166 1B ..$ ................. 414,623 1C..$ ... DS 3,725,462 1E.$............. 7,300,487 1F .$ ..o 9,157,772 1G.$ ............. 18,030,716
B  2A.$ ... 9,464,819 2B..$ ... 14,522,823 2C ..$ ... 1
1C 3A..$ 1,958,555 3B ..$ ..o 186,283 3C..$ ... 0
1D 4A .8 .. 4B .. 4C ..$ .0
1E 5A...$ ... 5B .. 5C..$ ...
1F 6..... $




SCHEDULE D - PART 2 - SECTION 1

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

Showing All PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired

(g
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13- 14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 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 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 XXX XXX
02970#-10-8 ... [AMERICAN SOUTHERN HOME INSURANCE COMPANY .......coew |vevevvmnnns | ermmmnns]ommmnneeeennnns 1,000,000.000 |......ccvvennnns 19,979,215 |......... 20.460 |.eeeernnnnnnnn 19,979,215 oeeeiieieennnns 6,800,000 [-+enneeeemmnnneeeeenn 0 e 0 e 0 s (20,764,342)]. e [V (20,764,342) L 11/15/1982 ... e
03048#-10-4 ... [ AMERICAN WESTERN HOME INSURANCE COMPANY 200,000.000 56,449, 956 56,449,956 |..........ennnn. 12,250,000 (4,669,254) O (4,669,254) L 12/28/1977 L) el
40145#-10-8 ... [AMERICAN MODERN SELECT INSURANCE COMPANY ...........|.... 10,000.000 50,246,466 50,246,466 |................ 12,557,472 ...(11,398,172) UV S (11,398,172) .. 06/01/1991 .. ..coet wenees
AMERICAN MODERN PROPERTY & CASUALTY INSURANCE
320798-10-7 ... [COMPANY ...eeeeeeeeeeeee e e e e e e e e e e ...2,500,000.000 .... 105,664,227 |......... 42.290 .. 105,664,227 |......eeunnnnnn 132,477,852 ... (24,148,513) ...0 ...(24,148,513) .. 01/15/2008 ..|..coet wenens
02756@-10-0 ... [AMERICAN MODERN INSURANCE COMPANY OF FLORIDA ...... 500,000.000 15,923,749 . 15,923,749 |..ovvvnnninns 17,900,000 i . 15,923,749 ....0 .... 15,923,749 .. 06/10/2005 ..]...cos aennns
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 248,263,613 XXX 248,263,613 181,985,324 0 0 0 (45,056, 532) 0 (45,056,532) XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 248,263,613 XXX 248,263,613 181,985,324 0 0 0 (45,056,532), 0 (45,056,532) XXX XXX
5989999999 - Total Common Stocks 248,263,613 XXX 248,263,613 181,985,324 0 0 0 (45,056,532)| 0 (45,056,532) 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 248,263,613 XXX 248,263,613 181,985,324 0 0 0 (45,056,532)| 0 (45,056,532) 0 XXX XXX

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

coocooo




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued

CuUsIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-G0-8 ......... UNITED STATES TREASURY SENIOR GOVT BND ~ 4.000% 02/28/30 ......eeevvuuuniiiiiuunnniiiiiiennnsiiiiisssnsiiseenses [ onneeeeeesnnnnees ....03/03/2023 ... [MERRILL LYNCH INTERNATIONAL ..iivvuunniiiiueunniiiiiunnnniisiiusunnsssssnssssssssssssnsssssrensnssssssssnsnsssssnsnnnns |oosnnnseeeeesnnnnseseesnnnnneereees |onnnseeeeesnnnneseresnnns 990,820 |..uuunniiiiiiiiiens 1,000,000 [..oevvvenniiiiiiiiiiiiiiiinnns 652
0109999999. Subtotal - Bonds - U.S. Governments 990,820 1,000,000 652
2509999997. Total - Bonds - Part 3 990,820 1,000,000 652
2509999998. Total - Bonds - Part 5 544,951 550,000 359
2509999999. Total - Bonds 1,535,771 1,550,000 1,011
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0

€13

1,536,771




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 4

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

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
GOVERNMENT NATIONAL MORTGAGE A POOL# 002987
36202D-J8-5 ...| 7.500% 10/20/30 ....eevvrrrmnnnnnniniiiiiiiiiiiiiias [ ceeens .. 12/01/2023 . [Paydown .......ccovvvvvvenisorniniiiiiiiiiins | (S [C L O (L PO 64 |l (VN (1 PO [V F (I SO [V (- (VN (V1 O [V 31..10/20/2030 .
GOVERNMENT NATIONAL MORTGAGE A POOL# 003040
36202D-LV-1 .. | 7.000% 02/20/31 ....evvvmmrmmnnnnnnnnnnninninninnans [ eeeeens ..12/01/2023 . [Paydown .......ccevvvvvvieisooviiiiiiniiiiis | 183 |t LK O L PO 184 (VN (1 PO [V [V SO (VN F L (VN (1 O [V SN 41..02/20/2031 .
GOVERNMENT NATIONAL MORTGAGE A POOL# 417392
36206P-UR-9 ...| 7.500% 05/15/26 .......cevvvreeeeeeiieiiiniiiiiiinns [ eeeeens ..12/01/2023 . [Paydown ... .05/15/2026 .
GOVERNMENT NATIONAL MORTGAGE A POOL# 422470
36206V-JP-3 .. | 7.500% 03/15/26 .......evvvvveeieeiiiiiiiiiiiiiiiins [ eeeenn .. 12/01/2023 . [Paydown .......ccevvvvvveiisoreiniiiiiiiiiis o AT T, [ P T (VN (1 PO [V [V SO [V T [ (VN (1 O [V 31..03/15/2026 .
GOVERNMENT NATIONAL MORTGAGE A POOL# 430628
36207F-LH-2 .. | 7.500% 10/15/29 ....evvvvvviiiiiiiiiiiiiiiiiiiiiiins [ e ..12/01/2023 . [Paydown ... ..10/15/2029 .

I4E

UNITED STATES TREASU MERRILL LYNC

912810-TH-1 .. | 3.250% 05/15/42 ...vevvviiiiiiiiiiieeeiiee | e ..06/17/2023 . | INTERNATIONAL .....oooun fornmnnani e 905,234 |.......... 1,000,000 |............ 835,708 |............ 836,487 [...oooeennnaens 0 , 019 [0 [ 838,506 ..05/15/2042 .
UNITED STATES TREASURY SENIORGOVTBND

912828-45-6 .. | 2.750% 05/31/28 ..oooeeniiiiieiiiie e ..05/31/2023 . |Maturity ... ..1,905,000 |........... 1,905,000 |......... 1,900,893 ..1,904,639 |.. .0 ..1,905,000 |.... ..05/31/2023 .
UNITED STATES TREA

912828-28-6 .. | 1.875% 02/15/23 ...oooeenriiiieiiiiieei e ..02/15/2023 . [Maturity ......ooooooeiis [ e 422,000 |............. 422,000 |......ee.een 435,352 | 422,571 |ooeiiee 0 foiieeaenns [(747] S [V SR (G741 ST [\ 422,000 fooeeereennnneens (O R (L R [V PO 2,901 ]..02/15/2023 .
UNITED STATES TREASURY SENIORGOVTBND

91282C-AK-7 .. | 0.125% 09/15/23 ...coeerriiiieiiiiiieceiies e ..00/15/2023 . [Maturity ..o [ e 654,000 |............. 654,000 |............ 652,927 |............ 653,740 |..cenriieenn. (VN R PN [V R 260 |oeoiiieeeenns [\ ST 654,000 |........ccenee (O R [V R [V O 818 [..00/15/2023 .
UNITED STATES TREASURY SENIORGOVTBND

91282C-DD-0 ...| 0.875% 10/31/28 ..eoveeeniiiiieiiieeeee e ..10/31/2023 . [Maturity .....ooooooeeiiiis [ e 711,000 |...eeeneeeens 711,000 |............ 700,584 |............ 710,409 f...oooennnnnns [V R 501 | [V R, 501 [, 0 foeennnn. 711,000 |ooeonninennn. (O R (L R [V PO 2,666 |..10/31/2023 .
UNITED STATES TREASURY SENIOR GOVT_BND

91282C-DM-0 .. ]0.500% 11/30/23 ..vvveeeeeiiiieeeeeeiiieeeeeee [ e .. 11/30/2023 . [Maturity ..ooooveeeeinies | e 5,263,000 |........... 5,263,000 {.......... 5,253,543 |.......... 5,258,656 |................. 0 fueennnne. 4,344 |ooveenn O e 4,344 |ueeeeeens 0f....... 5,263,000 |................ 0 foeeeeeeennes 0 i [V FPRROOUON 26,315 .. 11/30/2023 .

0109999999. Subtotal - Bonds - U.S. Governments 9,860,705 9,965,471 9,788,476 9,786,974 0 7,004 0 7,004 0 9,793,977 0 66,729 66,729 75,427 XXX
EUROPEAN INVESTMENT BANK SENIOR CORP_BND

208785-HR-0 .. | 2.875% 08/15/23 .. ..08/15/2023 . |Maturity ... ... 2,845,000 [........... 2,845,000 [......... 2,878,400 ..2,849,830 |.. .0 ..(4,830) ... ..2,845,000 |.... ..08/15/2023 .
CORPORACION PARA El

745291-DF-8 .. |MUNI_BND REV  5.125% 06/01/24 ............... Cooe ..06/01/2023 .|Call 100.0000 ..o forveeiiiiiiiiiiieens o 260,000 |............. 260,000 ............ 310,700 |............ 265,153 |..oooiieiennn Ofnnnnnn (2,842) )0 0 eeiiennns (2,842) |0 Ofeernnn. 262,310 fooiiiiiinnnnns Ofuennnn Q3] (2,31 6,663 |..06/01/2024 .

0309999999. Subtotal - Bonds - All Other Governments 3,105,000 3,105,000 3,189,100 3,114,983 0 (7,672) 0 (7,672) 0 3,107,310 0 (2,311) (2,311) 88,457 XXX
FEDERAL HOME LOAN MORTGAGE COR POOL# G00365

31283G-MN-4 .. | 8.000% 06/01/25 ......oevveeieiiiiiieeiiiieeee | e ..12/01/2023 . {Paydown ........ccoueeeieeifornninn e 79 feueiiiiiiis [4 F, 80 | 79 [oreeiieiies (VN R (LN R, [V R [\ U (I ORI 79 |, (O R (L R [V Y 3..06/01/2025 .
FEDERAL HOME LOAN MORTGAGE COR POOL# C00896

312926-7H-3 ...| 7.500% 12/01/29 ....oooiiiniiiiiiiiiiiiecee e ..12/01/2023 . | Paydown .... .12/01/2029 .
FEDERAL HOME LOAN MORTGAGE COR POOL# C01023

31292H-D4-3 ...| 7.000% 07/01/30 .oeeenenrriiieeiiiiiieeeeiiiis [ e ..03/01/2023 . | Paydown ..07/01/2030 .
FEDERAL HOME LOAN MORTGAGE COR POOL# C01025

31292H-D6-8 ...|8.000% 07/01/30 ..oeeeneriiiieeiiiiiieeceiiiis [ e ..12/01/2023 . | Paydown .... ..07/01/2030 .

FEDERAL HOME LOAN MO

31292H-0C-1 ...| 6.500% 05/01/32 ...eevveiiniiiiiieieiiiieeceect | e .. 12/01/2023 . [Paydown .......cccoueeveeiifornneiii [ 57 o 57 [eveeeiie 189 | 189 [oeneiiiiies [V R, (] R [V R () A 0 foreeeeiinnns 157 | (O R (L R [V N 5..06/01/2032 .
FEDERAL HOME LOAN MORTGAGE COR POOL# (04269

31292L-W6-8 .. | 3.000% 10/01/42 ....evvevieeiiiiiieeiiieeeee | e ..12/01/2023 . | Paydown .... ..10/01/2042 .

FEDERAL HOME LOAN MO

31298F-U3-4 ...| 6.500% 09/01/30 ....evvreieeiiiiiiiieieiiieeeee | e ..12/01/2023 . {Paydown ........ccoueeeieeifornninn e 27 fereieieeiiis 2 F 2 R Y7 (VN R (LN R, [V R [\ U (I ORI P2 R (O R (L R [V N 1]..09/01/2030 .
FEDERAL HOME LOAN MORTGAGE COR POOL# C47742

312986-87-6 .. | 7.000% 02/01/31 .eevriiiiiiiiiiieee e e ..00/01/2023 . {Paydown .......cccoueeeeeees forneinni e L R [ F [ 55 | [V R (] R [V R () AU (I ORI 23 (O R (L R [V N 2..02/01/2031 .
FEDERAL NATIONAL MORTGAGE ASSO POOL# 190354

31368H-MB-6 .. | 5.500% 12/01/34 ...oooiiiiiiiiiiiiiieeeee e ..12/01/2023 . |Paydown ........ccoveeeeeiformniini e 5,851 | 857 IO 6,370 | 6,213 | 0 foiiieanns (73] I [V SR (73 R [\ SR 5,851 |, (O R (L R [V O 175 (.. 12/01/2034 .
FEDERAL NATIONAL MORTGAGE ASSO POOL# 313954

31374G-WP-8 .. | 6.500% 01/01/28 .....ovviiiiiiiiiiiiiieee e ..12/01/2023 . [Paydown .......cccoeeeeeeifornneni [ 643 |oeeeiiies [ R 663 [o.oeeeeennines 651 | [V R ()] R [V R (2] AU 0 foreeeeiinnns 643 [oveeiieinnis (O R (L R (15 RN 22..01/01/2028 .
FEDERAL NATIONAL MORTGAGE ASSO POOL# 421675

31379K-MY=6 .. | 7.000% 03/01/28 ......oevveeiaiiiiiiieiiiieeee e ..12/01/2023 . [Paydown .......cccoeeeeeeifornneni [ (1728 R 102 102 | 102 [oeeeeiiies [V R (LN R, [V R [\ U 0 foreeeeiinnns 102 | (O R (L R [V 4 ..08/01/2028 .
FEDERAL NATIONAL MORTGAGE ASSO POOL# 535469

31384V-2A-9 .. |6.500% 07/01/30 ..eevvvvreeeaiiiieeeeiiiceee e ..12/01/2023 . {Paydown .......cccouveeieeiformninni e 65 [cueeeeieiis [31) F, (53 R (L7 IO (VN R N [V RS 3 |l (I ORI 65 | (O R (L R [V N 2..07/01/2030 .
FEDERAL NATIONAL MORTGAGE ASSO POOL# 535275

31384V-T8-5 .. | 6.500% 05/01/30 ....evveeeeeeiiiiiieeeeiiieeeee | e ..12/01/2023 . [Paydown .......cccueeneeiifornneii [ 198 o 198 [ 197 | 197 [l (VN SRR, T [V R 1o, 0 foreeeiiiinns 198 [ (O R [V R, [V A 71..05/01/2030 .

FREDDIE MAC FHLMC_35-87 SENIOR AGENCY_CMO
31398K-CN-8 .. | 36-87  4.500% 10/15/39 ..oooveenvveeeeeeeein [ e ..12/01/2023 . [Paydown ......oeeeveeeeeeefoveeeiiiiiiiieeeeis e 22,339 ..o 22,339 ... 23,400 |............. 22,988 [.ooeeinnnee Ofieennn. [(2:)) O O e, (648) [.evveeeeennnnnes 0feeennnns 22,339 [oeieiiennnnns 0 fieeeeeennnes 0], 0, 413 )..10/15/2039 .




L'vL3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 4

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

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
FEDERAL NATIONAL MORTGAGE ASSO POOL# 831041
31407H-HS-8 .. |5.000% 10/01/35 ...evvvvvmrnniinniiniiniiiiiiiiinans [ eeeeens ..12/01/2023 . [Paydown .......ccevvvvvvveisorrniiiiniiiiis | K 1 R K 1 P, 255 [ 257 [ (VN (30 PO [V F [ (VN F 263 |oeeiiiiiiiiies (VN (V1 O [V N 71..10/01/2035 .
FEDERAL NATIONAL MORTGAGE ASSO POOL# 834768
31407M-MR-3 .. ]5.500% 07/01/35 ...eevvvvvieiiiiiiiiiiiiiiiiiiiiians [ eeeeens .. 12/01/2023 . [Paydown .......cceevvvvviiisooriiniiiiiiniiins |, 1,033 |, 1,033 ..07/01/2035 .
FEDERAL NATIONAL MORTGAGE ASSO POOL# BN7755
3140J0-TN-5 .. | 3.000% 09/01/49 .....eevvvveiiiiiiiiiiiiiiiiiiiiiins [ eeeeens .12/01/2023 . [Paydown ... ...198,603 |... .. 198,603 ..09/01/2049 .
FEDERAL NATIONAL MORTGAGE ASSO POOL# BR6469
3140L5-FK-7 .. 12.500% 03/01/51 ..eevvveiiiiiiiiiiiieiiiiieiiiiiiins [ eeeees .. 12/01/2023 . [Paydown .......ccovvvvvveiisooriiniiiiiiiiiis e, 8,268 |.....ooeeeenns 8,268 ..03/01/2051 .
FEDERAL NATIONAL MORTGAGE ASSO POOL# AD0317
31418M-K7-6 .. |5.500% 01/01/39 ..12/01/2023 . | Paydown ... 318 ... ... 318 ..01/01/2039 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 252,019 252,019 XXX
BANC OF AMERICA FUNDING CORPOR SENIOR
05946X-BV-4 .. |WHOLE_CMO _03-1  6.000% 05/20/33 ...........|...coes .. 12/01/2023 . [Paydown ........cevvvvveviii]oenniiiiiiiiiininens e P23 FO 2. O 2 | PN (VN [V [V O U SO [V P2 PO (VN [V [V 1..05/20/2033 .
BELVOIR LD LLC VA SENIOR MUNITAX_BND REV Redempt ion
081331-AE-0 .. | 144A  5.300% 12/15/35 ...coevvveeeeeeeeeeeeeens [ ..12/15/2023 .[100.0000 .......coeveeriees e e 6,506 |....ooevnnnnnns 6,506 [....vvvnnnnnnns 6,503 |............... [ITVZ (VN 2 PO [V O P2 (VN FRTRRR 6,506 |................ (VN [V [V O 260 |..12/15/2035 .
ECOLAB INC SENIOR CORP_BND ~ 0.900%
278865-BK-5 .. | 12/15/23 ..oooooiiiiiii [ 12/15/2023 . [Maturity .........ooooooiis |ovnnnniniiiiiiiiiiens [, 1,422,000 [....oonnnnn 1,422,000 |......... 1,421,019 |.......... 1,421,530 |oevveeiiiiinnnns [V U LY{V N EO [V LLY{V R 0l....... 1,422,000 [...oeennnnnnnnne (VN [V (VN O 12,798 |.. 12/15/2023 .
NAVIENT STUDENT LOAN TRUST NAV ABS_ABS _21-A
63042B-AA-2 .. | 144A  0.840% 05/15/69 .......eevvvvvvvvvvnnnnns [ eeeeenn ..12/15/2023 . [Paydown ........cceevvvvviiieniiiiiiiiinieieens e 245,412 |............. 245,412 |............ 245,317 ..05/15/2069 .
NAVIENT PRIVATE EDUCATION LOAN SENIOR
63042K-AA-2 .. | ABS_ABS _21-G 144A  1.580% 04/15/70 ....... ..12/15/2023 . [Paydown . 132,744 132,744 .. . 132,543 |.. ..04/15/2070 .
928563-AG-0 .. | VMWARE INC SENIORCORPBND ~ 0.600% 08/15/23 ..08/15/2023 . [Maturity ... ..1,317,000 |.......... 1,317,000 |......... 1,315,617 ..08/15/2023 .
AADVANTAGE LOYALTY IP LTD SECURED CORP_BND Redempt ion
00253X-AA-9 .. | 144A  5.500% 04/20/26 . ..10/20/2023 .| 100.0000 ... ...166,000 |... .. 166,000 .. 174,719 ..04/20/2026 .
NEUBERGER BERMAN CLO LTD NE
64131J-AL-0 .. | 17-25A 144A  6.587% 10/18/29 ..10/18/2023 . |Paydown ......cceevveviiiiii]oniiiiiiiiiieieeeees | 20,762 | 20,762]............. 20,762 ..10/18/2029 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,310,452 3,310,452 3,316,569 3,302,986 12,740 (5,272) 0 7,468 0 3,310,452 0 0 0 31,973 XXX
2509999997. Total - Bonds - Part 4 16,528, 176 16,622,942 16,552,671 16,462,533 12,740 (11,511) 0 1,229 0 16,463,758 0 64,418 64,418 200,226 XXX
2509999998. Total - Bonds - Part 5 563,535 550,000 544,951 0 0 126 0 126 0 545,078 0 18,458 18,458 4,723 XXX
2509999999. Total - Bonds 17,091,711 17,172,942 17,097,622 16,462,533 12,740 (11,385) 0 1,355 0 17,008,836 0 82,876 82,876 204,949 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 17,091,711 XXX 17,097,622 16,462,533 12,740 (11,385) 0 1,355 0 17,008,836 0 82,876 82,876 204,949 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
UNITED STATES TREASURY SENIOR GOVT_BND CITICORP SECURITIES
912820-GQ-8 .. [4.000% 02/28/30 ..eevvvuuaereernnnnnnreerennns [ernnnnn ..03/03/2023 . |MERRILL LYNCH INTERNATIONAL ... |..05/17/2023 .|MARKETS ......covvuiiererrnnn Jovrmnnnnaneas 550,000 |.......... 544,951 |.......... 563,535 [......cce.. 545,078 |.oevuuieeeennnn [U PP P [U PP 126 | [ PP (U I 18,458 |....ennneet 18,458 |..eeenneeees 4,728 [ 359
0109999999. Subtotal - Bonds - U.S. Governments 550,000 544,951 563,535 545,078 0 126 0 126 0 0 18,458 18,458 4,723 359
2509999998. Total - Bonds 550,000 544,951 563,535 545,078 0 126 0 126 0 0 18,458 18,458 4,723 359
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals

544,951

563,535

545,078
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 XXX XXX
03048#-10-4 ........... AVERICAN WESTERN HOME INSURANCE COMPANY ........cccoiviiiiiiiiiiiiiiiiiiiciiieiisiensen e sisesnseinseinss. [ovvvsievsisiiieee | | e, 2CIB1 -
Investment in US
Insurance Company
........ 35912 ........|......31-0920414 ....... |SCA's ... 56,449,956
02970#-10-8 ........... AVERICAN SOUTHERN HOVE INSURANCE COMPANY ........coiiiiiieiiiiiiiiiiieieccieestee s sesessensneeines [vvvsiivsisisiene | | e,
Investment in US
Insurance Company
........ 41998 ........|......59-2236254 ....... [SCA's ... rerrreeeneenenn 19,979,215 | 0 i 0 00000 |, 0.0
40145¢-10-8 ........... AVERICAN MODERN SELECT INSURANCE COMPANY ........cviiiiiieieieiesiesee e snennennens [oovveviesiesevieeeee | 21B1 -
Investment in US
Insurance Company
........ 38652 ........|...... 38-2342976 ....... [SCA's ... ceveenienieneens 50,246,466 ..o 0 e 0 00000 |, 0.0
32079@-10-7 ........... |AMERICAN MODERN PROPERTY & CASUALTY INS COMPANY
Investment in US
Insurance Company
........ 42722 ........|......43-1262602 ....... [SCA's ... cevrenennennen 105,664,227 oo 0 i 0 00000 |, 0.0
02756@-10-0 ........... AVERICAN MODERN INSURANCE COMPANY OF FLORIDA .....cveiveieiieiieineiniiniesiesiesiesiesiesiesiesie e siesiesiesesiesesesenne [ovveviesiesieiieeeee | 21B1 -
Investment in US
Insurance Company
........ 12314 ........[......20-2769607 .......|SCA's ... oo 15,928,749 | 0 i 0 00000 . 0.0
1199999. Subtotal - Common Stock - U.S. P&C Insurer 248,263,613 0 XXX XXX
1899999. Total Common Stocks 248,263,613 0 XXX XXX

1999999 - Totals

248,263,613

1. Total amount of goodwill nonadmitted $ ............................
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 6 - SECTION 2
3

4
Total
Amount of Goodwill

Stock in Lower-Tier Company Owned
Indirectly by Insurer on
Statement Date

Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

SCHEDULE E - PART 1 - CASH

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

Depository Code Interest Year of Current Year Balance *
US Bank ...oevereeeieeeeee e oo Cincinnati, 0hi0 ..oooovveeieenieeiieiinin [ eereeie 00000 e O e O e 402,920 |..XXX.
US Bank ......... ... Cincinnati, 477,415) [..XXX.
Fifth Third Bank Cincinnati, .. (356,378) .. XXX.
US Bank ......... . Cincinnati, (3,046,306) |.. XXX.
US Bank Cincinnati, 0hio ooooonveenieninenininnies [ e 00000 | 0 i 0 o (390,519) .. XXX.
0199998 Deposits in ... 16 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 4 0 194,298 [ XXX
0199999. Totals - Open Depositories XXX XXX 4 0 (3,673,399)| XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 4 0 (3,673,399)[ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash XXX XXX 4

0 (3,673,399)] XXX

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

1. January..... 4,577,698 4. (20,215,237) 7. (4,017,531) 10. October ... (4,401,807)
2. February...|.coooniinnne 6,647,737 5. (36,545,746) 8. (4,877,186) 11.  November... ... (4,503,070)
3. March 2,153,364 6. (4,420,340) 9. September (4,108,881)] 12. December (3,673,399)

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

CusIP

1 2

Description

3 4 5

Rate of Interest

Code Date Acquired

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9

Amount Received
During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

857492-88-8 ....... |STATE STREET INSTITUTIONAL MONEY MARKET ......eeeiiisuurrireiiniiiiiiiiiiiiiiieeiiiiiiiiee e ettt et e e e

............................. 11,689,301

8209999999.

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

11,689,301

138,589

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

............................. 14,608,863

1,117,538

8309999999. Subtotal - All Other Money Market Mutual Funds

14,608,863

1,117,538

8609999999 - Total Cash Equivalents

26,298,164

1,256, 127

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

coocooo




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE American Modern Home Insurance Co.

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

4

Fair Value

5
Book/Adjusted
Carrying Value

6

Fair Value

© ©® NGO RN

-
-

Alabama
Alaska
Arizona

Arkansas

California

Colorado .....
Connecticut
Delaware .........cccccooeeveniiiniicnnenns
District of Columbia
Florida

Georgia

Hawaii .....cccooviiiiiiiiiiiiceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ..........cccocevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate Alien and Other

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

WORKERS' COMP ...

846,346

0.

.0
829,461

Subtotal

4,722,367

4,526,692

5801.

5802.
5803.
5898.

5899.

DETAILS OF WRITE-INS

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

Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

OFFICE OF WORKERS' COMPENSATION PROGRAM
REQUIREMENT

WORKERS' COMP

730,346
116,000

846,346

713,461
116,000

829,461

E29
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