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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE American Modern Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooieiiiiriiiicietsirriceeieteise st sesseesen e 5,631,046 |.............. 3.967 |......... 5,631,046 |....cooviiiirne 0 fn 5,631,046 |............ 3.967
1.02 All Other GOVEIMMENLS .........c.cveveveeeeeeiiieieieeeeeeeeeee e eessesesesesesee e e 1, 208 [ 0.057 [ 81,273 [ 0 | 81,273 0.057
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 [V [0 [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAMANEEEA ..ottt [ 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
1.06 Industrial and MISCEIANEOUS ............ccoovvveerereeeeeeeeeee e e 736,238 |............. 0.519 [ 736,238 [ [V 736,238 |............ 0.519
1.07 HyDrid SECUMHES ....vcvivieiiiiicieieieee st [ 0.000 [.eeeeeeverriennee [OOSR [0 O [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified fUNAS .......cccvrreeeinniicennnneesneneeeeseneneseensen oo O o 00000 | O e O 0 0.000
1.10 Unaffiliated bank loans s 0.000
1.11 Unaffiliated certificates of deposit ............ccccceevveeeeeeeereeeeeeeeeeeseeesees Jeereeneeereeenes 0 foe0 . 00000 | O e O e O e 0.000
1.12 Total [ong-term DONAS .........c.cveveveeecieieieieeeeeeeeeeeeeieeeeese e eeneene. 0,448,557 [ 4.543 |......... 6,448,557 |.....ocooovee 0| 6,448,557 | 4.543
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeeverevevererereeeeee e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cocooeoeernniieennnsees oo [V 0.000 [.eeeevverreennes (U R (U [V 0.000
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm mMOMgages .........cccoeeeeeeevererereeecreeeeeeeseresesesenensnsnsnesesesesnsssssnssesesoesesenesssssssseesens O froenenennens 00000 | O ot O e 0 e 0.000
4.02 Residential mortgages .... s 0.000
4.03 Commercial MOMGAGES ........coeevevvevevererereeeieeeeeeeieeseeseesessssssneeseesenenesfoeesesesssssessesenens O fovnenennens 00000 | O et O e 0 e 0.000
4.04 Mezzanine real estate 10aNS ..........cccccccvrrneceennnieennneneeesneneeeeessssnnenneierenens O Lo 00000 |l O e O e O 0.000
4.05 Total valuation allowance ... s 0.000
4.06 Total Mortgage l0aNS ............coceeeereririririrneeeeesesesessenesesesesessssssssssedeesesesesnsnsnnneerens O foevenennnns 00000 |t O el O e 0 e 0.000
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccocerrriinnrnineeesseneseseeeeeseseeseseees e (19,157,288).......... (13.498)|......(19,157,288)......0cveveerencee 0f..... (19,157,288).......... (13.498)
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeevevevrineeeeveresiseeseens foocne 154,627,081 |.......... 108.946 |..... 154,627,081 | 0f..... 154,627,081 |.......... 108.946
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................}...... 135,469,793 |............ 95.448 |..... 135,469,793 |....ocvevee 0. 135,469,793 |........... 95.448
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 141,930,312 100.000 141,930,312 141,930,312 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE American Modern Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

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

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

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

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

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

A B e = =T i TR o1 10 o e PP PRTPS

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

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

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

Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

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
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE American Modern Property and Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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

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

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

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

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

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

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

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

10.1 Totals, Part 1, COIUMN 15 ... bbb b b e e b e bt b e b bt bbb d e b e e b et b e e ek 2R e SR e R e e s e bbb e b e bbb b

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAN ..........c.coovurueueeeeeeeeceeteteeeeeescaetetetesesssaetetesesesssseaesesesessssetetesesensssesesesesensssssesesasassssetesesssensssnsess seesesessacaes 126,444,048

Cost of bonds and StoCks aCQUIred, Part 3, COIUMN 7 .......ccuiiiiiiiiie it ittt ettt ettt e saeestee s bt e bt e beeabeesseessesheesheeebeesbe e beenseanseesseasseeseeeheeebe e beenbeenbee S esseeaaesseesasesaeesaeesanenes
Accrual of discount ...

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 ot b bbbt b b e bbb e bR E R b e bbbt bR
Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiieuiieeeeeeeeeeeete et et ea et e et s et e s e s e et ese et ese s eseaseseasesesenesennane 120,073,051
DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e eececeete et ceacaete s e s caeaete s s s ssssaese s s s sssseeees s s ssssseeesesssssssssses s s sssssssesas s ssssseses s s ssssseses s s ssansnsesassasansesasas 2eettscseeesesassacaes 47,538

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 bbbt e bR b€t 8 e E 4 €8 E e EH £t E SR bbb et b b eenensns et et en e 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 (LiINES 1+2+3+4+5-6-T+8-+10) ......cceeveverrerrereeeeeeseceeteeeseeeseeaetesesessseaesesesesssssesesesessssssesasasanas seesssesssesananns 6,448,560
(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) .........ccuruoiiiieeeceete e eeeeeceete e ee et caete et eeesssaeteseses s ssassesesesssseaesesesessssseesesesessnsnansasesanane Seesesesesenasncnns 6,448,560
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE American Modern Property and Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 2
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ........ccoeveveveeveeeeeeeee e 5,631,046 |.....ccoovnnnene 5,237,793 .o 5,580,132 |.ooereees 5,650,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 81,273 81,273 107,715 129,000
by governments) 4. Totals 5,712,319 5,319,066 5,687,847 5,779,000
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 0 0 0 0
Industrial and Miscellaneous, SVO 8. UNited States ....oooveeeeeeeeeeeeeeeeeeeeee e 0 [ 0 [ [0 O 0
Identified Funds, Unaffiliated Bank 9. CANAAA ..o e (O R [0 U [0 U 0
Loans, Unaffiliated Certificates of 10._ Other Countries 736,238 736,238 803,852 808,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 736,238 736,238 803,852 808,000
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 6,448,557 6,055,304 6,491,699 6,587,000
PREFERRED STOCKS 14.  United States .......ccceeeeeeeieeecieeeee oo 0 feeeeeeeeeeee 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . .0 . ]
Industrial and Miscellaneous 21, CaANada ....oocceeeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 6,448,557 6,055,304 6,491,699

Sl04




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE American Modern Property and Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

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

1. U.S. Governments
TANAIC T .. 10,900,198 | 5,631,047
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..o

17 Totals ) 61,359,930

2. All Other Governments
2.1 NAIC 1 O 3,095,697 A O
2.2 NAIC 2 O 1,050,481 8 e O
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

GoIs

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

3.1 NAIC 1 ..
3.2NAIC 2 ..

3.3 NAIC 3 ..

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
AANAIC T e
42NAIC 2 ..
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals ) 4,285,641




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE American Modern Property and Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

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

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 . 32,447,206
6.2NAIC 2 .. 0] . . .. 0. ..22,722,290 |....
6.3 NAIC 3 , B I R 1,390,836
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6

6.7 Totals

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

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e
B2NAIC 2 .o
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAIC 5 ..
B.BNAIC B ..ot

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 2024 OF THE American Modern Property and Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12ANAICT (e (D) ... 16,960,198 | 5,631,047
122 NAIC 2 ... N
123 NAIC 3 e
124 NAIC 4 oo

12.5NAICS ...
12.6 NAIC6 ...

12.7 TotalS .o f e 16,961,457 |.............. 6,005,569 |.................. 360,457 |......ccevennee V203 [ O . 0 (D) O e XK e ot XK e e O 23,408,756

12.8 Line 12.7 as a % of Col. 7 72.5 25.7 1.5 0.3 0.0 0.0 100.0 100.0
13. Total Bonds Prior Year

13ANAIC T e 25,132,988 |............. 53,094,057 |............ 14,236,802 |............... 7,568,221 | 1,156,406 | O [ XX [ XXX o 101,188,474 |......cocov 80.0 [..cooeeee. 94,990,695 |............... 6,197,779

13.2NAIC 2 e 3,179,729 |............ 14,426,102 |............... 4,256,953 |.............. 1,845,578 , e XXX e e 23,772,771 | 18.8 [ 19,468,529 |............... 4,304,242

13.3NAIC3 ... ...2,083 |.. .1,038,857 |.... ...349,896 .. WO ... 1,482,806 |... .

134 NAIC4 ... e 0 e [0 0 0. WO e XXX i [ 0f..

13.5NAICS ... .0 0 .0 0
13.6 NAICG ... 0 0 0 0
13.7 TOtAlS ..o e 28,314,800 |............. 68,559,016 |............. 18,843,651 |..............9,505,769 |............ 1,220,815 | 0 [ XK [ XK (b) ....126,444,051

13.8 Line 13.7 as a % of Col. 9 22.4 54.2 14.9 7.5 XXX 100.0
14. Total Publicly Traded Bonds
14.1 NAIC 1 O 94,990,695
14.2NAIC 2 ... . 0 L0 0. 0.
14.3NAIC 3 ...
144 NAIC4 ...
145NAICS ...
14.6 NAIC 6
14.7 TotalS e
14.8Line14.7asa % of Col. 7 ......cccceevuernrnnen.
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 0.0 0.0 0.0 0.0 0.0 0.0 0.0 XXX XXX XXX 0.0 XXX
15. Total Privately Placed Bonds
151 NAIC T e I TN I 6,197,779
15.2NAIC 2 ... 0 L0 .. 0. 4,304,242 |....
15.3NAIC 3 e
154 NAIC 4 e
15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals ..cceeveeeeiieienee

15.8 Line 15.7asa % of Col. 7 ... o
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 2.5 25.7 1.5 0.3 0.0 0.0 100.0 XXX XXX XXX XXX 100.0
(@) Includes $ e 736,238 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ oo 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 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.

(c)Includes $ oo 0 currentyear,$ ..ccccovrvinnineen 0 prior year of bonds with 5G| designations and $ ............cccceeveurereureneene 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .......... 16,960,198 : NAIC2 $ oooeveieieceiene 0 ; NAIC3 $ v 0; NAIC4 $ e 0; NAIC5 $ e 0; NAICB $ e 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE American Modern Property and Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

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

. U.S. Governments
1.01 Issuer Obligations ..........c.cccceue
1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

.............. 5,631,047

1.05 Totals XXX 22,591,245 61,359,931 22,591,245
2. All Other Governments
2.01 Issuer Obligations ............cccevvevieeenccenciineieneies [oveeereneiesereseienees 0 foeieveineeneieneee 0 feon 0 e 81,273 | 0 D.0.0. NN RO 81,273 | 0.3 [ 4,238,148 |.oooeiiieeenn 34 [ 0 [

2.02 Residential Mortgage-Backed Securities ...

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

2.05 Totals

w

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

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

Possessions, Guaranteed

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

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

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

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 XXX 0 0 0
4.05 Totals 0 0 0 0 XXX 0 0.0 0 0.0 0
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ............cccooeioiiiiiiiiiniiicciees e, 0 Jooeeeeeeeeeeeieeeee 0 e 0 e 0 e 0 [ XK [ 0 i 000 [ 2,289,637

5.02 Residential Mortgage-Backed Securities ...

5.03 Commercial Mortgage-Backed Securities ..........

..1,996,004 |...

5.04 Other Loan-Backed and Structured Securities ... 0 0
5.05 Totals 0 4,285,641
6. Industrial and Miscellaneous
6.01 Issuer Obligations ..o [ 1,209 | 874,522 [ 00360,457 i O e 0 D.9,0 SN TN 736,238 |.ocvceeeieiiee 31 49,194,867 |....ccoovvviernnns 38.9 [ 0 [ 736,238
6.02 Residential Mortgage-Backed Securities ............ [ 0 Joiiiciin 0 et 0 e 0 e 0 XXX oo oo, (U RN 0.0 oo (U O 0.0 [ooreireereereieneen 0 e 0
6.03 Commercial Mortgage-Backed Securities .......... [o.oooveriieriieinn 0 foeiiiiiiiiie 0 e 0 e 0 i 0 o XXX oo oo, (U RN 0.0 | 438,692 |..cooviiiieiine 0.3 [ 0 e 0
6.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 XXX 0 0.0 6,926,772 5.5 0
6.05 Totals 1,259 374,522 360,457 0 XXX 736,238 3.1 56,560, 331 4.7 736,238
7. Hybrid Securities
7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0
7.02 Residential Mortgage-Backed Securities ... L0
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0
7.05 Totals 0

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .....................
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 2024 OF THE American Modern Property and Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying

Values by Major Type and Subtype of Issues
6 7 8

1 2 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

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

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

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

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

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

12. Total Bonds Current Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities ..........
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

P R 16,961,457

12.09 Totals ..o e, 16,061,457 |, 6,005,569 |......cccevvennnne 360,457 [vovveeiiiinnnn 81,273 | oo [V [ P 23,408,756 |.....eoveeveirennennn. 100.0 o D.9.0. NI RUN XXX oo [V P 23,408,756

12.10 Line 12.09 as a % of Col. 7 72.5 25.7 1.5 0.3 0.0 0.0 100.0 XXX XXX XXX 0.0 100.0
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 27,719,461 17,632,680 |................8,880,135 |.......c..ee. 1,066,057 ..o XXX [ XXX [ XXX [ 116,793,610 | 92,4 |0 107,854,793 | 8,938,817

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

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

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

13.08 Unaffiliated Certificates of Deposi
13.09 Totals
13.10 Line 13.09 as a % of Col. 9

.218,477 |...

....594 866
.279,929
.336,176

2.4

126,444,051
100.0

90.9

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

Section 12

...107,854,793

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

15.04 Other Loan-Backed and Structured Securities . |.

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE American Modern Property and Casualty Insurance Company

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE American Modern Property and Casualty Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 75,075,676 |-eveeeececeeirreecieine [V 75,075,676 | ceveveeececeeeeeeeeeana
2. Cost of cash equivalents aCQUIFEd .............ccooeueueveeeecceeeeeeeeeeceeeeeeesesesseaeas [ 334,271,713 | 129,290,795 |....ccovneee. 204,980,918 ..o
3. ACCIUAI Of AISCOUNL .....cucvuieieiiiisiei ettt [ressessesesnsnines 494,403 |.....covciieee 494,403 |......oooiiieicee (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiririiriieieieieieeesiieie e ssesesesenes [oesesesseneseesses s (O O (O O [V
6. Deduct consideration received on diSPOSAIS .............ccccevvvevevereveeieeeeieeieeieiens |oereresieieneees 265,214,712 |.cccvne 112,825,000 |....ccevenenee 142,389,712 [
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oot [ennsninins 154,627,080 |....cccvcnnee. 16,960,198 |..........c..... 137,666,882 |....eocercecececreieieens
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ [V RN [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 154,627,080 16,960,198 137,666,882

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE American Modern Property and Casualty Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE American Modern Property and Casualty Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912820-80-3 ... UNITED STATES TREASURY SENIOR GOVT_BND LA ...2,932,781...95.8070 |...oeunnnnnnnn 2,874,207 |ooerieiinnnnn 3,000,000 |.eevvunnienns 2,982,767 LTI 0 [0 ]40000500 0.999 [FA .t |oviininniiinnns 5,097 |oeeeiiiiinns 15,000 |....12/27/2021 ... |....02/28/2026 ...
912820-CV-1 ..... UNITED STATES TREASURY SENIOR GOVT_BND oo |--SD.. LA ...2,647,351)...89.1920 |.............. 2,363,586 |...ccevnnnnnns 2,650,000 f....ccennnnnns 2,648,279 |..eeeeeeeennnn0 oo 446 0 0 1125 1.143 10,130 |oeeiiines 29,813 |....12/27/2021 ...|....08/31/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 5,580,132 | XXX 5,237,793 5,650,000 5,631,046 XXX 15,227 44,813 XXX XXX
0109999999. Total - U.S. Government Bonds 5,580,132 | XXX 5,237,793 5,650,000 5,631,046 XXX 15,227 44,813 XXX XXX
195325-EA-9 ..... |COLOMBIA REPUBLIC OF SENIOR CORP_BND |1 ........... 3.AFE .. 107,715 |...63.0020 L 81,278 129,000 [...ovevvennnnnnn 81,273 | (11,365) |ovveeeeeennnn 868 [ooiiiiiinnnn0 v l0 [ 4125 oLl 5.488 [FA ..coo |oevieeeiiiiinns 1,907 | 5,321 |....12/27/2021 ...|....02/22/2042 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 107,715 [ XXX 81,273 129,000 (11,365) XXX XXX 1,907 5,321 XXX XXX
0309999999. Total - All Other Government Bonds 107,715 [ XXX 81,273 129,000 (11,365) 1,907 5,321 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds of XXX 0 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 0 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 0] XXX 0 0 0 0 0 XXX XXX
00253X-AA-9 ..... AADVANTAGELOYALTYIPLTD AADVANTAGELOYALTY .......cevn foun -en D...... 390,911 [...99.6770 |....cevvvvnnnnnns 375,781 |ouveeiiiiiinnnn 377,000 |.... 375,781 2 (3,289) [evviiiiiiiiinn0 |0 0000052500 | 40575 [JAJO Ll [ 4,089 [ 20,546 |....12/27/2021 ...|....04/20/2026 ...
566007-AC-4 ..... MMARB BONDCO PLC SENIOR CORP_BND 144A 412,941 [...83.6330 [....ccevennnnnnns 360,457 |veveneieeennnn 431,000 |.... 360,457 1,801 [oeeeenniineeee0 o0 0000030950 [ 4517 |JJ s oo 7,188 | 17,025 |....12/27/2021 ... |....01/29/2031 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 803,852 [ XXX 736,238 808,000 736,238 13,520 (1,458) 37,571 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 803,852 | XXX 736,238 808,000 736,238 13,520 (1,458) 37,571 XXX XXX
1309999999. Total - Hybrid Securities 0] XXX 0 0 0 0 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 XXX XXX
2419999999. Total - Issuer Obligations 6,491,699 | XXX 6,055,304 6,587,000 6,448,557 2,155 14,375 87,705 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 0] XXX 0 0 0 0 0 0 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0| XXX 0 0 0 0 0 0 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans of XXX 0 0 0 0 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 XXX XXX
2509999999 - Total Bonds 6,491,699 | XXX 6,055,304 6,587,000 6,448,557 2,155 14,375 87,705 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
.5,631,046 W8 0 DS 0 1E.S i, 0 1F.S e, 0 1G.8 i, 0
.$ .0
.$ .0
W8 .0
O 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE American Modern Property and Casualty Insurance Company

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

NONE

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

NONE

Schedule D - Part 3 - Long-Term Bonds and Stocks Acquired

NONE

E11, E12, E13
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE American Modern Property and Casualty Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
36179U-V8-2 .. | GOVERNMENT NATIONAL MORTGAGE A POOL# MAG ... ..04/01/2024 . [PAYDOWN ...vvvvvvvivinninnisoeeeeeeeeeeeeeeeeeens e, 8,180 |.oeeeeeeeennns 8,180 [c.vvvuurnnnnnns 8,438 ....8,419 |.. L0 . (239)[... ...(239) ... ....8,180 |.... L0 0. ..07/20/2049 .
36179U-V8-2 .. | GOVERNMENT NATIONAL MORTGAGE A POOL# MA6 .. ..04/26/2024 . [A_EQEA .. .211,124 ). .279,692 |.. . 279,049 L0 ..279,069 |. 0 .0 ..07/20/2049 .
36202D-J8-5 ...| GOVERNMENT NATIONAL MORTGAGE A POOL# 002 .. ..04/01/2024 . [ PAYDOWN . .16 |.. .. 16 L0 .16 | 0 .0 ..10/20/2030 .
36202D-J8-5 ...| GOVERNMENT NATIONAL MORTGAGE A POOL# 002 .. ..04/26/2024 . [A_EQEA .. 174 |.. L0 0 .0 ..10/20/2030 .
36202D-LV-1 .. | GOVERNMENT NATIONAL MORTGAGE A POOL# 003 ... |....... ..04/01/2024 . [ PAYDOWN ... ... 46 L0 L0 .0 . ..02/20/2031 .
36202D-LV-1 .. | GOVERNMENT NATIONAL MORTGAGE A POOL# 003 ... |....... ..04/26/2024 . [ A_EQEA ... 367 0. L0 .0 . ..02/20/2031 .
36206P-UR-9 ...| GOVERNMENT NATIONAL MORTGAGE A POOL# 417 ... |....... ..04/01/2024 . [ PAYDOWN ... .12 L0 L0 .0 . ..05/15/2026 .
36206P-UR-9 ...| GOVERNMENT NATIONAL MORTGAGE A POOL# 417 ... |....... ..04/17/2024 . [ A_EQEA ... 65 0. L0 .0 . ..05/15/2026 .
36206V-JP-3 .. | GOVERNMENT NATIONAL MORTGAGE A POOL# 422 ... |....... ..04/01/2024 . [ PAYDOWN ... ... 18 L0 L0 .0 . ..03/15/2026 .
36206V-JP-3 .. | GOVERNMENT NATIONAL MORTGAGE A POOL# 422 ... |....... ..04/17/2024 . [ A_EQEA 12 0. L0 .0 . ..03/15/2026 .
36207F-LH-2 .. | GOVERNMENT NATIONAL MORTGAGE A POOL# 430 ... |....... ..04/01/2024 . [ PAYDOWN ... 7] L0 L0 .0 . ..10/15/2029 .
36207F-LH-2 .. | GOVERNMENT NATIONAL MORTGAGE A POOL# 430 ... |....... ..04/17/2024 . [A_EQEA .. 693 0. L0 .0 . ..10/15/2029 .
912810-QB-7 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. .| A_EQEA . 2,000,000 |.. . 2,576,875 |.. L0 ..2,462,535 |. 0 .0 ..05/15/2039 .
912810-8Q-2 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. .| A_EQEA .. 56,000 |.. .. 48,930 |.. L0 ...49,674 |. 0 .0 ..08/15/2040 .
912810-ST-6 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. N .| A_EQEA . 1,517,000 |.. . 1,381,951 |.. L0 .. 1,395,044 | 0 .0 ..11/15/2040 .
912810-SW-9 .. |UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA .. 0. ...65,178 |.... L0 .0 . ..02/15/2041 .
912810-8Y-5 .. |UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA .. L0 L0 .0 . ..05/15/2041 .
912810-TC-2 .. |UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA .. 0. L0 .0 . ..11/15/2041 .
912810-TF-5 .. |UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA .. L0 L0 .0 . ..02/15/2042 .
912810-TH-1 .. |UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA .. 0. L0 .0 . ..05/15/2042 .
912828-XT-2 .. |UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..05/31/2024 . [ MATURITY ... . , L0 . L0 .0 . ..05/31/2024 .
912828-27-8 .. |UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 .| A ,186,670 ,200,000 ......... 1,176,938 0. .1,186,670 |.... L0 .0 . ..01/31/2027 .
912828-ZL-7 .. |UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [ VARIOUS ... ,604,477 |... ,616,000 ,579,261 L0 ..1,604,477 |.... L0 .0 . ..04/30/2025 .
912828-2T-0 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. .| VARIOUS . ,668,000 |.. . 1,630,466 |.. L0 . 1,655,677 |. 0 .0 ..05/31/2025 .
912828-ZW-3 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. .| VARIOUS . . 468,000 |.. . 466,335 |.. L0 ..467,466 |. 0 .0 ..06/30/2025 .
91282C-AJ-0 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. .| VARIOUS . .551,000 |.. . 533,523 |.. L0 ..544,402 |. 0 .0 ..08/31/2025 .
91282C-AT-8 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. N .| A_EQEA .. .300,000 |.. .298,078 |.. L0 ..200,405 |. 0 .0 ..10/31/2025 .
91282C-AZ-4 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..04/17/2024 . [ A_EQEA . 776,000 |.. . 752,478 |.. L0 . 766,163 |. 0 .0 ..11/30/2025 .
91282C-BC-4 ...|UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA .. ... 257,000 .... 248,959 L0 L0 .0 . .. 12/31/2025 .
91282C-B0-3 ...|UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA .. 609,000 |............ 591,658 0. L0 .0 . ..02/28/2026 .
91282C-BT-7 .. |UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA .. ..1,100,000 |......... 1,091,191 L0 L0 .0 . ..03/31/2026 .
91282C-CE-9 ...|UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA .. .... 504,000 ....499,610 0. L0 .0 . ..05/31/2028 .
91282C-CR-0 ...|UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA .. . . ....500,000 .... 499,883 . L0 . L0 .0 . ..07/31/2028 .
91282C-CV-1 .. |UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [VARIOUS ... 1,675,748 |.......... 1,678,000 |......... 1,674,864 |......... 1 675,604 |.. 0. ..1,675,748 |.... L0 .0 . ..08/31/2028 .
91282C-CX-7 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..09/15/2024 . MATURITY ,003,000 ..1,093,000 |.. . 1,077,075 |.. . 1,088,839 L0 .1,093,000 |. 0 .0 ..09/15/2024 .
91282C-CY-5 ...|UNITED STATES TREASURY SENIOR GOVT_BND .. 04/17/2024 .| A_EQEA . 244,000 |.. . 240,741 |.. . 241,680 L0 0 .0 ..09/30/2028 .
91282C-DF-5 ...|UNITED STATES TREASURY SENIOR GOVT_BND .. 04/17/2024 .| A_EQEA .. .216,000 |.. .215,317 |.. L0 0 .0 ..10/31/2028 .
91282C-DV-0 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. 01/31/2024 . | MATURITY ..9,400,000 |.. . 9,208,511 |.. L0 0 .0 ..01/31/2024 .
91282C-DIV-8 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..04/17/2024 . [A_EQEA .. .500,000 |.. 492,793 |.. L0 0 .0 ..01/31/2029 .
91282C-DY-4 ...|UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA .. .... 961,600 ....893,338 0. L0 .0 . ..02/15/2032 .
91282C-EC-1 .. |UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA .. 2,920,000 |......... 2,855,028 L0 L0 .0 . ..02/28/2027 .
91282C-ED-9 ...|UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA .. 2,300,000 |......... 2,243,486 0. L0 .0 . ..03/15/2025 .
91282C-EE-7 .. |UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA .. .. 4,000,000 |......... 3,968,125 . . L0 L0 .0 . ..03/31/2029 .
91282C-EF-4 .. |UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 . [A_EQEA . s ... 822,212 |.. 0. L0 .0 . ..03/31/2027 .
91282C-EG-2 .. |UNITED STATES TREASURY SENIOR GOVT BND ...... [....... ..03/31/2024 . MATURITY ..3,000,000 |......... 2,981,385 ..2,997,603 |.. L0 L0 .0 . ..03/31/2024 .
91282C-EH-0 .. |UNITED STATES TREASURY SENIOR GOVT_BND .... ..04/17/2024 . 950,000 ... 949,315 |.. 0. L0 .0 . ..04/15/2025 .
91282C-EU-1 .. |UNITED STATES TREASURY SENIOR GOVT_BND .... ..04/17/2024 . . .... 2,860,000 |......... 2,862,570 |......... 2,861,357 |.. L0 L0 .0 . ..06/15/2025 .
91282C-FZ-9 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..04/17/2024 . 2,719,184 ..2,725,000 |.. . 2,717,230 |.. . 2,718,749 L0 0 .0 ..11/30/2027 .
912820-G0-8 .. |UNITED STATES TREASURY SENIOR GOVT_BND ..04/17/2024 . ...496,060 |... ...500,000]..... ... 495,410 |..... . 495,888 |. 0. Ol .0, ..02/28/2030 .
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91282C-HC-8 ...|UNITED STATES TREASURY SENIOR GOVT BND ......[....... ..04/17/2024 |AEQEA ..ooooeiieieieeee e e 1,989,752 |.......... 2,100,000 ]......... 1,981,967 |......... 1,986,815 [....uvvvvnnnnnnns 0 oeeeeennns 2,937 [ [ FPOOOOORs 2,97 | 0 o, 1,989,752 [..cccounnnnnnnn [ oy 0 ..05/15/2033 .
0109999999. Subtotal - Bonds - U.S. Governments 55,776,980 55,862,009 55,570,707 55,744,049 0 55,776,980 0 0 XXX
125094-AQ-5 ...| COP FINANCIAL INC SENIOR CORP_BND 144A A ..07/24/2024 . | MATURITY ... 431,000 |..... 436,567 |..... L 432,246 |. L0 ..431,000 L0 .0 . ..07/24/2024 .
168863-DQ-8 .. | CHILE REPUBLIC OF SENIOR CORP_BND 3. D. ..04/17/2024 . [A_EQEA .. .. 86,000 |.. .. 78,400 |.. 78,592 L0 .78,620 0 .0 ..01/22/2061 .
459058-EP-4 ...| INTLBANKFORRECONSTRUCT SENIOR CORP_BND .......|D...... |..04/17/2024 .|A_ECEA .. 431,000 .. .428,449 |.. . 429,852 0] 430,062 |. 0 0l ..07/29/2025 .
500769-HX-5 .. |KFW SENIOR CORP_BND  2.625% 02/28/24 . D. ..02/28/2024 . [ MATURITY , ..2,155,000 |.. . 2,155,042 |.. . 2,155,006 L0 ..2 155,000 |. 0 .0 ..02/28/2024 .
91087B-AM-2 .. |MEXICO UNITED MEXICAN STATES SENIOR COH .1D......[..04/17/2024 .| A EQEA s ..1,078,000]......... 1,043,978 |......... 1,050,481 |.. 0. .. 1,061,461 |.... Ol .0, ..05/24/2031 .
0309999999. Subtotal - Bonds - All Other Governments 4 146,143 4,181,000 4,142,426 4,146,177 0 4,146,143 0 0 XXX
31283G-MN-4 .. | FEDERAL HOME LOAN MORTGAGE COR POOL# GOO .. ..04/01/2024 . [ PAYDOWN . L0 0 .0 ..06/01/2025 .
31283G-MN-4 .. | FEDERAL HOME LOAN MORTGAGE COR POOL# GOO .. ..04/17/2024 . [A_EQEA .. 491 . .. L0 0 .0 ..06/01/2025 .
3128MJ-5C-0 .. | FEDERAL HOME LOAN MORTGAGE COR POOL# GOB ... |....... ..04/01/2024 . [ PAYDOWN ... ....4.877 ....5,058 ..5,043 |.. L0 L0 .0 . ..10/01/2048 .
3128MJ-5C-0 .. | FEDERAL HOME LOAN MORTGAGE COR POOL# GOB ... |....... ..04/17/2024 . [ A_EQEA . 171,443 . 177,812 177,285 |.. 0. L0 .0 . ..10/01/2048 .
31292G-7H-3 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# COO ... |....... ..04/01/2024 . [ PAYDOWN ... L0 L0 .0 . ..12/01/2029 .
31202G-7H-3 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# COO ... |....... ..04/17/2024 . [ A_EQEA 0. L0 .0 . ..12/01/2029 .
31202H-D6-8 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 ... |[....... ..04/01/2024 . [ PAYDOWN ... L0 L0 .0 . ..07/01/2030 .
31202H-D6-8 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 ... |....... ..04/17/2024 . [ A_EQEA 0. L0 .0 . ..07/01/2030 .
31202H-QC-1 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 ... |[....... ..04/01/2024 . [ PAYDOWN ... L0 L0 .0 . ..05/01/2032 .
31202H-QC-1 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 ... |....... ..04/17/2024 . [ A_EQEA 0. L0 .0 . ..05/01/2032 .
31292L-W6-8 .. | FEDERAL HOME LOAN MORTGAGE COR POOL# CO4 .. ..04/01/2024 . [ PAYDOWN . .3,604 |.. ..3,596 L0 K 0 .0 ..10/01/2042 .
31202L-W6-8 .. | FEDERAL HOME LOAN MORTGAGE COR POOL# CO4 .. ..04/17/2024 . [A_EQEA .. .109,800 |.. . 109,557 L0 ..109,518 |. 0 .0 ..10/01/2042 .
31208F-U3-4 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# C46 .. ..04/01/2024 . [ PAYDOWN . L0 LT 0 .0 ..09/01/2030 .
31208F-U3-4 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# C46 ....|....... ..04/17/2024 . [ A_EQEA 0. L0 .0 . ..09/01/2030 .
313560-50-2 ...| FEDERAL NATIONAL MORTGAGE ASSO SENIOR AG ... |....... ..04/17/2024 . [A_EQEA .. L0 .. 1,424,975 |.... L0 .0 . ..08/05/2030 .
3135G0-K3-6 .. | FEDERAL NATIONAL MORTGAGE ASSO SENIOR AG ... [.......|.. 04/26/2024 . [ A_EQEA .. 0. ... 867,158 |.... L0 .0 . ..04/24/2026 .
31368H-MB-6 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 190 ... |....... ..04/01/2024 . [ PAYDOWN ... L0 .. 1,3% ... L0 .0 . ..12/01/2034 .
31368H-MB-6 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 190 ... [.......|.. 04/26/2024 . [ A_EQEA 0. L0 .0 . ..12/01/2034 .
31374G-WP-8 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 313 ... |[....... ..04/01/2024 . [ PAYDOWN ... L0 L0 .0 . ..01/01/2028 .
31374G-WP-8 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 313 ... |....... ..04/26/2024 . [ A_EQEA 0. L0 .0 . ..01/01/2028 .
31379K-MY-6 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 421 ... |....... ..04/01/2024 . [ PAYDOWN ... L0 L0 .0 . ..03/01/2028 .
31379K-MY-6 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 421 .. ..04/26/2024 . [A_EQEA .. L0 0 .0 ..03/01/2028 .
31384V-2A-9 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .. ..04/01/2024 . [ PAYDOWN . L0 0 .0 ..07/01/2030 .
31384V-2A-9 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .. ..04/26/2024 . [A_EQEA .. L0 0 .0 ..07/01/2030 .
31384V-T8-5 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 ... ..04/01/2024 . [ PAYDOWN . L0 0 .0 ..05/01/2030 .
31384V-T8-5 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 ... ..04/26/2024 . [A_EQEA .. L0 0 .0 ..05/01/2030 .
31398K-CN-8 .. | FREDDIE MAC FHLMC_35-87 SENIOR AGENCY CM ... |[....... ..04/01/2024 . [ PAYDOWN ... L0 L0 .0 . ..10/15/2039 .
31398K-CN-8 .. | FREDDIE MAC FHLMC_35-87 SENIOR AGENCY CM ... |....... ..04/17/2024 . [ A_EQEA 0. L0 .0 . ..10/15/2039 .
31407H-HS-8 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 831 ... |....... ..04/01/2024 . [ PAYDOWN ... L0 L0 .0 . ..10/01/2035 .
31407H-HS-8 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 831 ... |....... ..04/26/2024 . [ A_EQEA 0. L0 .0 . ..10/01/2035 .
31407M-MR-3 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 834 ... |....... ..04/01/2024 . [ PAYDOWN ... L0 L0 .0 . ..07/01/2035 .
31407M-MR-3 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 834 ... |....... ..04/26/2024 . [ A_EQEA 0. L0 .0 . ..07/01/2035 .
3140JQ-TN-5 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# BN7 .. ..04/01/2024 . [ PAYDOWN . s L0 K 0 .0 ..09/01/2049 .
3140J0-TN-5 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# BN7 .. ..04/26/2024 . [ VARIOUS . 1 458 115 . 1,457,018 L0 ..1 456 913 |. 0 .0 ..09/01/2049 .
3140L5-FK-7 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# BR6 .. ..04/01/2024 . [PAYDOWN ..ovvvvvvvvvnnnnnnsfeereeneneeenneneenees Joveeeeeeeen 896 fonniiiiiiiinnnnn 896 [, 916 |.. ... 915 L0 ....8% |. 0 .0 ..03/01/2051 .
3140L5-FK-7 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# BR6 .. ..04/26/2024 . [A_EQEA .. .108,394 |.. . 108,304 L0 ..108,302 |. 0 .0 ..03/01/2051 .
31418M-K7-6 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# ADO .. ..04/01/2024 . [ PAYDOWN . ... 86 [.. .86 L0 0 .0 ..01/01/2039 .
31418M-K7-6 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# ADO ... |....... ..04/26/2024 . [ A_EQEA ... 1,801 . 1,794 .. .. 0. 0. .0 .. ..01/01/2039 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 4,286,575 4,315,050 4,262,932 4,285,640 0 0 0 XXX
00206R-GQ-9 .. | AT&T INC SENIOR CORP_BND  4.300% 02/15 ... ..04/17/2024 .|A7EQEA . ..211,104 ... .... 194,000 ....217,476 .211,936 |. 0. L0 .0 . ..02/15/2030 .
00206R-KH-4 .. | AT&T INC SENIOR CORP_BND  2.250% 02/01 ..04/17/2024 . |A_EQEA .. ...406,437 ... .. 430,000 ... 400,695 . 405,654 |.. 0. Ol 0. ..02/01/2032 .
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00206R-LV-2 .. | AT&T INC SENIOR CORP_BND  3.650% 09/15 .... ..04/17/2024 . [A_EQEA .. ) ) .. 64,410 |.. 0 (). L0 0. ..09/15/2059 .
023135-BC-9 ...| AMAZON.COM INC SENIOR CORP_BND ~ 3.150% .. 04/17/2024 .| A_EQEA 345,000 |.. 336,350 |.. . 339,236 0 0 .0 ..08/22/2027 .
031162-CR-9 .. | AMGEN INC SENIOR CORP_BND  3.150% 02/2 .. ..04/17/2024 . [ A_EGEA .. 24,000 |.. 24,172 |.. 24,158 0 0 .0 ..02/21/2040 .
035242-AN-8 .. | ANHEUSER-BUSCH INBEV FINANCE | SENIOR CO .. ..04/17/2024 . [A_EQEA .. . 345,000 |.. . 412,506 |.. . 404,138 0 0 .0 ..02/01/2036 .
037833-CU-2 ...| APPLE INC SENIOR CORP_BND ~ 2.850% 05/1 ....|....... ..05/11/2024 . [ MATURITY ... ....216,000 ....212,165 . 215,399 |.. 0 L0 .0 . ..05/11/2024 .
05526D-BB-0 .. | BAT CAPITAL CORP SENIOR CORP_BND ~ 3.55 ....|....... ..04/17/2024 . [A_EQEA .. .... 657,000 ....687,550 .676,613 |.. 0 L0 .0 . ..08/15/2027 .
06051G-JP-5 .. | BANK OF AMERICA CORP SENIOR CORP_BND .........|....... ..04/17/2024 . [A_EQEA .. ...600,000 ...537,810 . 547,030 |[.. 0 L0 .0 . ..03/11/2032 .
081331-AE-0 .. |BELVOIR LD LLC VA SENIOR MUNITAX_BND REV ... |....... ..04/17/2024 . [ A_EQEA 0 L0 .0 . ..12/15/2035 .
101137-AV-9 .. | BOSTON SCIENTIFIC CORPORATION SENIOR COR .... | ....... ..03/01/2024 . [ MATURITY ... .... 340,000 .... 339,908 0 L0 .0 . ..03/01/2024 .
11135F-BL-4 .. | BROADCOM INC SENIOR CORP_BND 144A 3.4 ....|....... ..04/17/2024 . [A_EQEA .. ... 155,000 .... 158,694 0 L0 .0 . ..04/15/2034 .
126650-DN-7 .. | CVS HEALTH CORP SENIOR CORP_BND  1.750 ....|....... ..04/17/2024 . [A_EQEA .. .... 223,000 ...211,499 0 L0 .0 . ..08/21/2030 .
14040H-CH-6 .. | CAPITAL ONE FINANCIAL CORPORAT SENIOR CO ....|....... ..04/17/2024 . [A_EQEA .. ... 828,000 821,567 0 L0 .0 . ..11/02/2027 .
14316N-AE-9 .. | CARMAX AUTO OWNER TRUST CARMX SUB ABS_AB .. .| A_EQEA 2 047,000 |.. 2,001,267 0 0 .0 ..10/15/2026 .
172967-NL-1 .. | CITIGROUPINC SENIOR CORP_BND ~ 3.290% O .. .| A_EQEA .350,000 |.. 350,000 |.. 0 0 .0 ..03/17/2026 .
17328R-AZ-2 .. | CITIGROUP COMMERCIAL MORTGAGE LCF SENIOR .. N .| A_EQEA . 431,000 |.. . 441,586 |.. 0 0 .0 ..02/18/2053 .
20030N-DA-6 .. | COMCAST CORPORATION SENIOR CORP BND 2 ....[....... ..04/17/2024 . [A_EQEA .. .. 129,000 0 L0 .0 . ..02/01/2030 .
202795-JU-5 ...| COMMONWEALTH EDISON COMPANY SECURED CORP ... [ ....... ..04/17/2024 . [A_EQEA .. 0 L0 .0 . ..09/01/2051 .
209111-GA-5 .. | CONSOL IDATED EDISON COMPANY OF SENIOR CO ....[....... ..04/17/2024 . [A_EQEA .. 0 L0 .0 . ..06/15/2031 .
209111-GB-3 .. | CONSOL IDATED EDISON COMPANY OF SENIOR CO ....[....... ..04/17/2024 . [A_EQEA .. 0 L0 .0 . ..06/15/2061 .
22550L-2H-3 ...| UBSAG(STAMFORDBRANCH) SENIORCORPBND 3 ....[....... ..04/17/2024 . [A_EQEA .. 0 L0 .0 . ..02/21/2025 .
22966R-AH-9 ...| CUBESMART LP SENIOR CORPBND ~ 2.250% 1 ....|....... ..04/17/2024 . [A_EQEA .. 0 L0 .0 . ..12/15/2028 .
24703T-AE-6 .. | DELL INTERNATIONAL LLC SENIORCORPBND .........[....... ..04/17/2024 . [A_EQEA .. 0 L0 .0 . ..10/01/2026 .
25470D-AL-3 .. | DISCOVERY COMMUNICATIONS LLC SENIOR CORP ....[....... ..04/17/2024 . [A_EQEA .. .... 388,000 .... 403,247 0 L0 .0 . ..03/11/2026 .
26078J-AC-4 .. | DUPONT DE NEMOURS INC SENIOR CORP_BND ... .| A_EQEA . 862,000 |.. .950,241 |.. L0 0 .0 ..11/15/2025 .
26442E-AE-0 .. | DUKE ENERGY OHIO INC SECURED CORP_BND ... .| A_EQEA . 431,000 |.. .472,510 |.. L0 0 .0 ..06/15/2046 .
316773-DD-9 .. |FIFTH THIRD BANCORP SENIOR CORPBND 1 .. .| A_EQEA .610,000 |.. .602,450 |.. 0 0 .0 .. 11/01/2027 .
33767B-AB-5 .. | FIRSTENERGY TRANSMISSION LLC SENIORCORPB .... N .| A_EQEA . 269,000 |.. .260,737 |.. 0 0 .0 ..01/15/2025 .
362554-AE-7 .. | GMCAR_21-4 ABS_ABS _21-4  1.250% 10/18 ... ..04/17/2024 . [ A_EQEA . 862,000 |.. . 852,443 |.. 0 0 .0 ..10/18/2027 .
37045X-CY-0 .. | GENERAL MOTORS FINANCIAL CO IN SENIOR CO ....[....... ..04/17/2024 . [A_EQEA .. .... 172,000 .. 182,629 0 L0 .0 . ..06/21/2030 .
380149-AE-4 .. | GM FINANCIAL CONSUMER AUTOMOBI SUB ABS A ... |....... ..04/17/2024 . [A_EQEA .. ..1,509,000 0 L0 .0 . ..12/16/2026 .
46647P-BX-3 .. | JPMORGAN CHASE & CO SENIOR CORPBND 1 ....|....... ..04/17/2024 . [A_EQEA .. .... 250,000 0 L0 .0 . ..02/04/2032 .
46647P-CB-0 .. | JPMORGAN CHASE & CO SENIOR CORP BND 1 ... ....... ..04/26/2024 . [A_EQEA .. ..2,823,000 . . 0 L0 .0 . ..04/22/2027 .
46647P-CJ-3 ...| JPMORGAN CHASE & CO SENIOR CORP_BND 2 ....[....... ..04/17/2024 . [A_EQEA .. ... 862,000 ... 854,015 |.. 0 L0 .0 . ..06/01/2029 .
548661-DT-1 .. | LOWES COMPANIES INC SENIOR CORPBND 4 ....|....... ..04/17/2024 . [A_EQEA .. 129,000 ... 131,351 |.. 0 130,783 |.... L0 .0 . ..04/15/2025 .
61747Y-EF-8 .. | MORGAN STANLEY SUB CORP_BND ~ 2.484% 09 .. ..04/17/2024 . [A_EQEA .. 1,044,937 . 1,078,000 |.. . 1,039,022 |.. . 1,044,286 0 ..1,044,937 |. 0 .0 ..09/16/2036 .
61772B-AB-9 .. | MORGAN STANLEY SENIOR CORP_BND ~ 1.593% .. ..04/17/2024 . [VARIOUS . 3,109,635 ..3,136,000 |.. . 3,000,812 |[.. . 3,107,175 0 ..3,109,635 |. 0 .0 ..05/04/2027 .
63942B-AA-2 .. |NAVIENT STUDENT LOAN TRUST NAV SENIORABS .. ..04/15/2024 . [ PAYDOWN . .57,892 ...57,892 .. .. 57,159 |.. 0 0 .0 ..05/15/2069 .
63942B-AA-2 .. |NAVIENT STUDENT LOAN TRUST NAV SENIORABS .. ..04/17/2024 . [A_EQEA .. 744,493 . 751,586 |.. . 742,089 |.. 0 0 .0 ..05/15/2069 .
63942K-AA-2 .. |NAVIENT PRIVATE EDUCATION LOAN SENIORABS .. ..04/15/2024 . [ PAYDOWN . 32,504 ...32,504 .. .. 32,389 |.. 0 0 .0 ..04/15/2070 .
63942K-AA-2 .. |NAVIENT PRIVATE EDUCATION LOAN SENIORABS ....|....... ..04/17/2024 . [ A_EQEA ... 604,367 .... 602,232 0 . L0 .0 . ..04/15/2070 .
65339K-BY-5 .. |NEXTERA ENERGY CAPITAL HOLDING SENIOR CO ....|....... ..04/17/2024 . [A_EQEA .. ... 772,000 ... 771,469 0 L771,710 ... L0 .0 . ..01/15/2027 .
665501-AM-4 .. |NORTHERN NATURAL GAS COMPANY SENIOR CORP ....[....... ..04/17/2024 . [A_EQEA .. 0 ... 42,644 |.... L0 .0 . ..10/16/2051 .
68389X-Bli-4 .. | ORACLE CORPORATION SENIOR CORP_BND 3. ....[....... ..04/17/2024 . [A_EQEA .. 0 ..407,648 |.... L0 .0 . ..04/01/2040 .
694308-J0-1 .. | PACIFICGASANDELECTRICCOMPA SECURED CORP_ ....[....... ..04/17/2024 . [A_EQEA .. . 0 .211,218 ... L0 .0 . ..07/01/2040 .
737679-DG-2 .. | POTOMAC ELECTRIC POWER COMPANY SECURED C ....[....... ..03/15/2024 . [ MATURITY ... .... 431,000 .... 430,854 0 L0 .0 . ..03/15/2024 .
744560-BK-1 .. |PUBLIC SERVICE ELECTRIC AND GA SECURED C ... ..11/15/2024 . [ MATURITY ... .... 431,000 .... 430,339 0 . L0 .0 . ..11/15/2024 .
816851-BM-0 .. | SEMPRA JRSUB CORP_BND  4.125% 04/01/52 .... ..04/17/2024 . [A_EQEA .. ....678,000 ....678,000 0 . 678,000 |.... L0 .0 . ..04/01/2052 .
828807-DK-0 .. | SIMON PROPERTY GROUP LP SENIOR CORP_BND . ..04/17/2024 . [ A_EQEA . 862,000 |.. . 859,083 |.. 0 0 .0 ..07/15/2030 .
828807-DP-9 .. | SIMON PROPERTY GROUP LP SENIOR CORP_BND ..04/17/2024 . |A_EQEA .. .. 941,000 ...919,741 . 927,977 |. 0 Ol 0. ..01/15/2027 .
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SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
830867-AB-3 .. | SKYMILES IP LTD SECURED CORP_BND 144A ........ ..04/26/2024 .| A_EQEA .. ...170,167 |... .... 162,000 .... 175,826 s L0 .. (798))... . 170,167 |.... .0 L0 ..10/20/2028 .
842400-GK-3 .. | SOUTHERN CALIFORNIA EDISON COM SECURED C .. 04/17/2024 .| A_EQEA .. 43,000 |.. .. 48,185 |.. 47,923 L0 0 .0 ..03/01/2048 .
842400-GU-1 .. | SOUTHERN CALIFORNIA EDISON COM SECURED C .. ..04/17/2024 .| A_EQEA . 295,000 |.. .291,419 |.. 292,211 L0 0 .0 ..06/01/2030 .
842587-DH-7 .. | SOUTHERN COMPANY ~THE SENIOR CORP_BND ...... ..04/17/2024 .| A_EQEA . 431,000 |.. L419,442 |.. . 423,018 L0 0 .0 ..03/15/2028 .
87264A-Bli-4 .. | T-MOBILE USA INC SENIOR CORP_BND  3.50 ....|....... ..04/17/2024 . [A_EQEA .. .... 244,000 ... 252,540 . 250,370 |.. 0. .0 0. ..04/15/2031 .
92343V-FR-0 ...| VERIZONCOMMUNICAT IONSINC SENIOR CORP_BND ... | ....... ..04/17/2024 .| A_EQEA .. ... 400,000 .... 372,092 . 377,604 |.. 0. 0. 0. ..01/20/2031 .
92556V-AD-8 .. | VIATRIS INC SENIORCORPBND ~ 2.700% 06/2 ....|....... ..04/17/2024 . [A_EQEA .. .... 172,000 .... 170,895 171,134 .. 0. .0 0. ..06/22/2030 .
928563-AK-1 .. | VMWARE LLC SENIOR CORP_BND ~ 1.800% 08/ ... |....... ..04/17/2024 .| A_EQEA .. .... 280,000 .... 272,654 L274,771 |.. 0. 0. 0. ..08/15/2028 .
95000U-2F-9 .. |WELLS FARGO & COMPANY SENIOR CORP_BND ........[|....... ..04/17/2024 . [A_EQEA .. ... 199,000 .... 209,723 .205,010 |.. 0. .0 0. ..06/17/2027 .
95000U-2V-4 .. |WELLS FARGO & COMPANY SENIOR CORP_BND ........[|....... ..04/17/2024 .| A_EQEA . . ,500,000 |......... 4,500,000 |......... 4,500,000 |.. 0. 0. 0. ..03/24/2028 .
96950F-AM-6 .. | WILLIAMS COMPANIES INC SENIOR CORP_BND ...... |....... ..03/04/2024 . |MATURITY ... ..1,082,000 |.......... 1,082,000 |......... 1,143,168 |......... 1,082,000 |.. 0. . .0 0. ..03/04/2024 .
98956P-AU-6 .. | ZIMMER BIOMET HOLDINGS INC SENIOR CORP_B .... .. 11/22/2024 . |MATURITY ... ... 802,000 s ...801,105 |.. 0. .... 802,000 |.... 0. 0. .. 11/22/2024 .
064159-3X-2 .. | BANKOFNOVASCOTIA SENIOR CORPBND ~ 0.70 .... ..04/15/2024 . | MATURITY ..2,882,000 |.. . 2,853,380 |.. 2,878,395 L0 ..2,882,000 |. 0 .0 ..04/15/2024 .
13645R-BD-5 ...| CANADIAN PACIFIC RAILWAY COMPA SENIOR CO .... ..12/02/2024 . | MATURITY .612,000 |.. 611,210 |.. 611,750 L0 . 612,000 |. 0 .0 .. 12/02/2024 .
349553-AM-9 ...|FORTIS INC SENIOR CORP_BND ~ 3.055% 10/ .... ..04/17/2024 .| A_EQEA .. . 431,000 |.. . 450,002 |.. L 441,737 L0 0 .0 ..10/04/2026 .
00084D-AW-0 .. | ABN AMRO BANK NV SRBN CORP_BND 144A 2 .... ..04/17/2024 .| A_EQEA .. ..991,000 |..... ...990,087 .990,306 |.. 0. 0. 0. .. 12/13/2029 .
REDEMPT | ON
00253X-AA-9 .. | AADVANTAGELOYALTYIPLTD AADVANTAGELOYALTY ... |D......[..10/21/2024 .{100.0000 ... .... 251,333 .... 260,608 . 249,520 |.. s ..251, 0. 0. ..04/20/2026 .
00774M-AM-7 .. | AERCAP IRELAND CAPITAL DAC SENIOR CORPB ....|D. ..08/14/2024 . | MATURITY . 186,000 |.. . 183,385 |.. . 185,365 L0 . 186,000 |. 0 .0 ..08/14/2024 .
00774M-AV-7 .. | AERCAP IRELAND CAPITAL DAC SENIOR CORPB ....|D. ..04/17/2024 .| A_EQEA .608,000 |.. .607,010 |.. . 607,414 L0 ..607,472 |. 0 .0 ..10/29/2026 .
00774M-AW-5 .. | AERCAP IRELAND CAPITAL DAC SENIOR CORPB ....|D. ..04/17/2024 .| A_EQEA . 267,000 |.. . 266,524 |.. . 266,659 L0 . 266,678 |. 0 .0 ..10/29/2028 .
03938L-BA-1 .. | ARCELORMITTAL SA SENIOR CORP_BND ~ 4.55 ....|D. ..04/17/2024 .| A_EQEA .397,000 |.. . 433,359 |.. . 416,382 L0 0 .0 ..03/11/2026 .
05401A-AL-5 .. | AVOLON HOLDINGS FUNDING LTD SENIOR CORP_ ....|D. ..04/17/2024 .| A_EQEA . 647,000 |.. .688,617 |.. . 669,309 L0 0 .0 ..04/15/2026 .
05583J-AH-5 ...| BPCESA SRBN CORP_BND 144A  1.652% 10/0 ....|D. ..04/17/2024 .| A_EQEA .300,000 |.. .288,453 |.. . 292,990 L0 0 .0 ..10/06/2026 .
05583J-AK-8 .. |BPCESA SRBN CORP_BND 144A  2.045% 10/1 ....|D. ..04/26/2024 .| A_EQEA .. . 595,000 |.. . 589,405 |.. . 591,269 L0 0 .0 ..10/19/2027 .
05968L-AM-4 .. | BANCOLOMBIA SA SENIORCORPBND ~ 3.000% O ....|D. ..11/13/2024 .| CALL 100.0000 . . 431,000 |.. . 429,061 |.. L 417,139 ,168 |. 0 L1386 | ..01/29/2025 .
06279J-AB-5 .. | BANK OF IRELAND GROUP PLC SENIOR CORP_BN ....|D. ..04/17/2024 .| A_EQEA .. .571,000 |.. . 559,883 |.. 571,238 L0 0 .0 ..09/30/2027 .
09629E-AJ-0 .. | BLUEMOUNTAIN CLO LTD BLUEM_17 MEZZANIN A ... |D......[..04/26/2024 .[A_EQEA .. ... 603,000 .... 599,647 ...0 .. 0. 0] ..10/21/2030 .
404280-CV-9 .. |HSBCHOLDINGSPLC SENIOR CORP_BND ~ 2.206 ....|D......[..04/17/2024 .[A_EQEA .. .... 517,000 .... 506,906 . 0. .0 0. ..08/17/2029 .
456837-AU-7 .. | ING GROEP NV SENIOR CORP_BND 144A 1.4 ....|D. ..04/17/2024 .| A_EQEA . 431,000 |.. . 426,683 |.. . 428,569 L0 0 .0 ..07/01/2026 .
606822-CA-0 .. | MITSUBISHIUFJFINANCIALGROUP SENIOR CORP_ ....|D. ..04/17/2024 .| A_EQEA . 804,000 |.. 792,478 |.. . 798,529 L0 0 .0 ..10/11/2025 .
63906Y-AD-0 .. |NATWEST MARKETS PLC SENIOR CORP_BND 144A ....|D......[..04/17/2024 .[A_EQEA .. ... 416,000 ... 409,629 0. 0. 0. ..09/29/2026 .
64131J-AL-0 .. |NEUBERGER BERMAN CLO LTD NEUB SENIORABST ....|D......[..04/18/2024 . [PAYDOWN .... 0. .0 0. ..10/18/2029 .
64131J-AL-0 .. | NEUBERGER BERMAN CLO LTD NEUB SENIORABST ....|D. ..04/26/2024 .| A_EQEA .. s . 356, .. . 356, L0 ..356, A 0 .0 ..10/18/2029 .
74977R-DJ-0 .. | COOPERAT IEVERABOBANKUA SRBN CORP_BND 144 ....|D. ..04/17/2024 .| A_EQEA ,275,173 ..1,203,000 |.. . 1,273,073 L0 ,275,173 |. 0 .0 ..09/24/2026 .
822582-BE-1 .. | SHELL INTERNATIONAL FINANCE BV SENIOR CO ....|D......[..04/17/2024 .[A_EQEA .. 776,212 |... ... 750,000 . 176,773 |.. 0. 776,212 |.... 0. 0. ..05/11/2035 .
82620K-AX-1 .. | SIEMENS FINANCIERINGSMAATSCHAP SENIOR CO ....|D......[..03/11/2024 . [MATURITY ... 259,000 ... ... 259,000 ... 258,775 |.. 0. 259,000 |.... .0 0. ..03/11/2024 .
853254-BZ-2 ...| STANDARD CHARTERED PLC SENIOR CORP_BND 1 .... |D. ..04/17/2024 .| A_EQEA .. ,016,298 ..1,034,000 |.. . 1,002, .. ,014,459 L0 ..1,016,298 |. 0 .0 ..01/14/2027 .
853254-0G-3 ...| STANDARD CHARTERED PLC SENIOR CORP_BND 1 .... |D. ..04/17/2024 .| A_EQEA ...399,374 .400,000 |.. .399,024 .. . 399,328 L0 ..399,374 |. 0 .0 ..01/12/2028 .
86562M-CA-6 .. | SUMITOMOMITSUIFINGRPINC SENIOR CORP_BND ..... |D. ..04/17/2024 .| A_EQEA ,290,815 ..1,293,000 |.. . 1,286,814 |.. ,290,29 L0 1 290,815 |. 0 .0 ..07/08/2025 .
874060-AX-4 .. | TAKEDA PHARMACEUTICAL CO LTD SENIOR CORP ....|D. ..04/17/2024 .| A_EQEA . ...405,591 |... .. 413,000 .... 402,984 . 405,254 |.. 0. ..405,591 |.... .0 . 0. L0 ..03/31/2030 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unafflllated) 55,863,353 55 940,072 55,838,477 55,836, 161 20 148 55,863,217 0 136 136 763 861 XXX
2509999997. Total - Bonds - Part 4 120,073,051 120,298,131 119,814,542 120,012,027 20,148 120,072,915 0 136 136 1,375,986 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 120,073,051 120,298,131 119,814,542 120,012,027 20,148 120,072,915 0 136 136 1,375,986 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 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 XXX
4509999999. Total - Preferred Stocks 0 XXX 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 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 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 XXX
6009999999 - Totals 120,073,051 XXX 119,814,542 120,012,027 20,148 120,072,915 0 136 136 1,375,986 XXX
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Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

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

NONE

E26
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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 .. Cincinnati, Ohio ovveiveeneenieiieicnies [ 00000 | 0 e O e (472,994)[..XXX.
US Bank ......... . Cincinnati, Ohio ..(21,995,725)|.. XXX.
Fifth Third Bank ... Cincinnati, 0hio ooocervenieninninnnnnns [ oreeneen00000 | 0 e 0 s 3,552,696 |..XXX.
0199998 Deposits in ... 14 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 (241,264)] XXX
0199999. Totals - Open Depositories XXX XXX 0 0 (19, 157,288) [ XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (19,157,288)] XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

XXX

(19,157,288)'

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

1. January...). (14,983,076) 4. (12,302,806) 7. (19,174,113) 10. October......|ccoriinne (21,907,221)
2. February...|.cooeoiinns (19, 157,285) 5. (17,768,128) 8. (18,866,590) 11.  November...|.......cccoceuis (23,665,918)
3. March (17,883,206) 6. (16,767,012) 9. September (19,591,358)] 12. December (19, 157,288)

E27
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Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

...................... UNITED STATES TREASURY TBILLCASH ... ieeeuuuuuseeemnnnnnasaernnnnaaeernnnnaaeeennnnssseennss s assennnnssasseennnnnnaseennnnnnsssennnnnnnsseennnnnasseernnnnnnseeennnnnnsseeennnnns | sovennnnnes [reeernnnnne 12/28/2024 oviviiins Jovvnnnnnnnnernnnnnnnnnennnnnd. 210 |oennnn 0172172025 Looeneees | 16,960,198 |oeeeveiiiieeceeiineeeeeeeennn O o2 17,850
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 16,960, 198 0 17,850
0109999999. Total - U.S. Government Bonds 16,960, 198 0 17,850
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 16,960, 198 0 17,850
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 16,960, 198 0 17,850
857492-88-8 ....... |STATE STREET INSTITUT IONAL MONEY MARKET . rruueiiiiiuusntistittt st st tett st e et e et e e s e e e s e e e e ess e e s e e e e s e e e e s s e e e e e s s e s e s e s s s e e ee e b ssaeeesnassssennes | ........... | ........... 12/02/2024 .......... | ............................ 0.000 | ................................................................. 6,678,824 |...ievvuiiiiiiiiiiiiii e [0 P PPPPTII 415,850
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 6,678,824 0 415,850
31846V-20-3 ....... |FIRST AMERICAN FUNDS CL INST G .. 130,988,059 |.....oiiiiiiinniiiiiiiiiinniiiiiien 0 | 6,113,176

130,988,059 0 6,113,176

8309999999. Subtotal - All Other Money Market Mutual Funds

8609999999 - Total Cash Equivalents

154,627,081

6,546,

876

1.

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

1A ....16,960,198 1B .. .8

1B ...0 2B.. ..$

1C ...0 3B.. 8.

1D ...0 4B.. 8.

1E 0 5B.. 8.

1F .0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE American Modern Property and Casualty Insurance Company

DEPOSITS

States, Etc.

Type of
Deposit

Purpose of Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3

Book/Adjusted
Carrying Value

4

Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

Georgia

-
-

Hawaii

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens
Minnesota
Mississippi
Missouri
Montana
Nebraska
Nevada ......ccccoviiiiiiiiceees
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 ...
STATUTE SECTION 624.411
INS CODE 33-3-9

Subtotal

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

E29
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