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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE 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 ......oeevviiececeeee et ensnaes oo 178,381,907 178,381,907
1.02 All other governmMENts ..........cccceeveereeeiieeiieeieseeseeseeseesesseeeeeseeseeseess Jeeenieeieeieeieiies foeveeen 00000 L e
1.03 U.S. states, territories and possessions, etc. guaranteed 85,611,606 85,611,606
1.04 U.S. political subdivisions of states, territories, and possessions,
QUAANEEEA ......veeieieieeeeee ettt 39,049,751 39,049,751
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEET ... 220,401,723 |............ 16.394 |...... 220,401,723 |.cooeees [ 220,401,723 |........... 16.394
1.06 Industrial and MISCEIANEOUS ...........cceeiiririeieeeirieeeeeee e e 546,428,176 |............ 40.645 |...... 546,428,176 |.......cooeeecs [ 546,428,176 |........... 40.645
1.07 HyDrid SECUMHES ....cveviiiicicieieteiceee sttt [orereenenenas 0.000 [ foererieiereeeeeeeeeees oo foeeeens 0.000
1.08 Parent, subsidiaries and affiliates ................ccceevveeiieeeeee e e e [ereeneeieenes 0.000 [ oo oo | 0.000
1.09 SVO identified funds ...........ccoeiiiiniiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ........cccccveviiiiiiiiiiiec e
1.12 Total long-term bonds ..o
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ............ccoeeevrnrerreeeienenes oo s 0.000 [eeeereeeeeeieiereees frreeirneireeeens [ o 0.000
2.02 Parent, subsidiaries and affiliates ............c..cooveevieeieieeeiee e e o, 0.000 [ovoeeeeeeeeeeieeees oo oo | 0.000
2.03 Total preferred STOCKS ........ccviiieeiieieievetieeeeeeee et seses s e [oeeeeenienens 0.000 [eeeereeeeeeieiereees frreeirneireeeens [ o 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ............c.ccco..fooeuce 46,751,124 |.............. 3477 |........ 46,751,124 [ [ 46,751,124 |............. 3.477
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovovveverereeeecc oo 754,800 |...cocenvnne 0.056 |............. 754,800 |-.eoveeeieees [ 754,800 |............. 0.056
3.03 Parent, subsidiaries and affiliates Publicly traded .............cccecevieveeeeeessoererenineincinees [oeviieens 0.000 [ oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ..............cooevvievieeieeeeeieeeeeeeeee e o 0.000 [ovoeeeeeeeeeeieeees oo oo | 0.000
3.05 MUUAI fUNDS ... s 18,939,589 |............. 1.400 |........ 18,939,589 | [ 18,939,589 |............. 1.409
3.06 UNit iNVESIMENT IUSES .....cvvviiicicieieicceee e e [ 0.000 [eneeeeeeeeereeeieies e [ e 0.000
3.07 ClOSEA-ENA FUNAS .....coveieieiieieieeeecc e e [oeeeeeeieiens 0.000 [oeeeeereeeeeeens foreeeeereieeeeeeeeeeees oo o 0.000
3.08 Exchange traded fUNS ............coeueueueeiinirieieieieeeeesesieiese s e [oeeeeieieiens 0.000 [eneeeeeeeeereeeieies e [ e 0.000
3.09 Total COMMON STOCKS ....c.vveeeeeieiiiiirirerisieie e s 66,445,513 |............. 4.942 |........ 66,445,513 [ [ 66,445,513 |............. 4.942
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ......ccvieiiiieieieee e
4.02 Residential mortgages ....
4.03 Commercial MOMGAgES ..........ccccoiiuiiiiiiiiie e . .
4.04 Mezzanine real eState 08NS ..........c.ceeuirireeieirieeesreseseeresse e [renccieens 0.000 [eneeeeeeeeereeeieies e [ e 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........cccveoieiiiiiiiiieiee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ceeueeriirerieieieieieeeeeieieieieseeesese e [ 0.000 [ foererieiereeeeeeeeeees oo foeeeens 0.000
5.02 Properties held for production of iNCOME ...........ceueueerroinnnnneeeienene o i 0.000 [eeeereeeeeeieiereees frreeirneireeeens [ o 0.000
5.03 Properties held fOr SAIE ............cocveeeveueeeeeeeeeeeee ettt ses e oo [oerieeniens 0.000 [ foererieiereeeeeeeeeees oo foeeeens 0.000
5.04 Total re@l €StALE .........ccoeveeveeeeeeccce e e [ 0.000 [emeeeeeeeeeieieeeiees e [ o 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccoovrieenininnnrseeeeeneseseseeeeeeene e 3,378,139 | 0.251|....... 3,378,139 | e 3,378,139 | 0.251
6.02 Cash equivalents (Schedule E, Part 2) .........c.cocoviecevinnnnnneecnens fooeen 14,256,749 |............. 1.060 |........ 14,256,749 |...oovcees [ 14,256,749 |............. 1.060
6.03 Short-term investments (Schedule DA) .........ccccooeoveeeenienensseeeeee e 2,935,721 | 0.218 |......... 2,935,727 [ [ 2,935,721 oo 0.218
6.04 Total cash, cash equivalents and short-term investments .....................|ooco.... 20,570,609 |............. 1.530 |........ 20,570,609 |.....cooeeeeeeees feein 20,570,609 |............. 1.530
7. CONTAC IOBNS .....eveiiieiieeeeeeeee e s 9,873,034 |.............. 0.734 |........ 9,873,034 | e 9,873,034 |............. 0.734
8. Derivatives (Schedule DB) ..........cccciiieiiiiiieeieee s
9. Other invested assets (Schedule BA) ...........cccooiiiiiiiiiiieee
10. Receivables for SECUNIES ............ccocuiiiiiiiiiiiic s
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) ....ccooiiiiiiiiiieeeeeeee s
13. Total invested assets 1,344,392,599 100.000 | 1,344,392,599 1,344,392,599 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIOM YEA ..........iiuiitiiiitiite ettt bbbttt bbb bbb E e E b £ AR R E e 4R e ARt AR e e bt e bt e bt e b e e bt et e et Seemme e e e e e e e e e e e e e e e e nnnens
Cost of acquired:

2.1 Actual cost at time of acqUISIION (Part 2, COIUMN B) ........uiiitiiiiteiteite ettt bbbttt bbbttt b b bt e bt e R e e beeaeebestesaesteatesaeetesreanas

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ... et eeae eabeeb e e b e oL e oL e e b e e b e e b e e b e e b e e be s eesteates e s e s e et
Current year change in encumbrances:

o B ] = E T =T i TR o1 10T o e T PP RRTPNS

B2 o] e= = =T R A O] 11T T PSS

Total gain (loss) on disposals, Part 3, Column 18 g ......... g ......... G ... EEEE ... EEE..... . . ...............ci:eeiseesseesteenteenteenteanteen Sreere e e e et

Deduct amounts received on disposals, Part 3, CHElR 15 ... AR....... R B B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o ... N . . Y - B N B

6.2 TOtaIS, Part 3, COIUMN 13 ... iiiiiiiiiieiieiie ittt ee st st eeesueesteen o eeeutteutesaeesstateesteenseanstanseenseansannsenstenseenstanteenseenteanbe e b e eaesaae s ea e e s Re e abe e abeeabeeabs Sesssenseeseeseesaeeaseesaeanenns
Deduct current year’s other than temporary impairment recognized:

A B ) =T =T i TR o1 10T o e PP PRTPNS

A7 o] e= S =T G A O o)W T O PSS
Deduct current year’s depreciation:

Lo B o] e= =T R O oY [¥T T PRSPPI

LA o] = R =T T o 10 oo T O PN
Book/adjusted carrying value at the end of current Period (LINES 1+2+3+4-5H6-7-8) .........cciiiiiiiiiitiii ittt bbbttt bbbttt b ettt 2o e et e e e e e e e eeneeas
[DI=Ye (W1 o] e=T Mo o F=Te (4 g 11 C=To IR=Ta 4 o0 L PPN

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......iuiiiiiiiiiiti ittt bbbttt b e bbb bt E b e e b £t e bt b e b e e bt e bt e bt bt e bt abe s Sememneeneene e e e e n e e e e e e e eneen

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOT YEAT .........cvvvieieieieeeieeeieieie ettt <oesesssesennas 71,882,602
Cost of acquired:

2.1 Actual cost at time of acquUISItion (PArt 2, COIUMN 7) .......coiviuiueueieririieeiieisteieteseee sttt et esese s e ss s b besesese st sessesesesesesesessssssseesenesessasanas 1,803,571

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........cruiuiiiiieeeieieiei ettt enens sosesseaesnaninanas 1,638,154 ..o 3,441,725
Capitalized deferred interest and other:

o B ] =1 E T == e TR @01 10T o e OO

B2 o] e= =T R A O] 11T T P S
J oo (= o) e TotoTU o | PSP
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9 ............... P PSPPSR

5.2 TOtAIS, PArt 3, COIUMN 8 .....cuiiiiiiiiiiitieitie ettt ettt ettt e st e sbeeete e be e beeabeeabeeaseeasessseeaeeeheeebe e beeaseeaseemseeaseesseeseeeheeehe e ke esbeeabe e eE e S b e e b e e b e eae s eae e s beesbaess 4eseeeaeeeaeesaesaesaeeaaeaaaeas

Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..o ittt ettt ettt e ettt et e et e et eteeteeteeteeseeeeeseebeeseeEeeseeReeseeReebeebeeseeseebeebeeReebeeaeeaeeaeeme oeseeseessesesse s e e e e ae e eaneas
Deduct amounts received on disposals, Part 3, Column 15 ..........cc.ccceeveveeveennnn. . 11,354,442
Deduct amortization of premium and mortgage interest points and COMMILMENT FEES ...........oiiiiiiiiiii ettt sa et ns
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 T ... b e b b s b b h e E e e b b e s b e e h e e b e e b e e b e e b e s b e s h e s aeeaeas 8 SR e SR e e R e e b e e b e e b e et e s e srenne e

L0 e = o Ty i A @] [0 T W T
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........ococvevrrrrererereeeiririeieieseieies ceceeeeeeeeenas 63,969,885
el Y= TV Lo I [ o 1= T g Lo PSR PRRRY
SUDLOLAI (LINE 11 PIUS T2) 1.evveieiiiieieiieieteteieiese ettt e et se s e s esesese e e s s e s e s esesese e s s et e s e aeseses e s e s s s e s et e s esese s e s e s s e s e s e s e s e s e se s e s st e s et e se s e e s st et e s et e sene e snas S s eseeessacanas 63,969,885
[DI=Ye (U1 o) e=T Mo a F=Te [gg 11 C=To IR 10 T TU o PPN

Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) ........cciuiiiiiiiriiieieteieieiee sttt b e s s e eanas 63,969,885
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI ............ceeuiriiiiririeietetetesitee st st te st ettt ss st st esesesesese e ss st e sesesesesese e st ss s sebesesesese s ss s e sebebesesanens <oeseseanesennas 90,525,404
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............c.cueueuiuiiiieiririeieieteseee ettt st see e e se s b besesese st sessssesesesesesesess e eeesenesessasanas 9,687,182

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ........c.cuiuiiiiieieieieeee et sesesseseeninanas 36,143,105 ....coeveenee 45,830,287
Capitalized deferred interest and other:

o B ] = E T == i TR @0 10T o e PPN

B2 o] e= =T R A O] [¥T 0T P
F oo (= o) e FTotoTU o | OO ERRPRORRY

Unrealized valuation increase (decrease):

LT e = ST == A R 7] [FT 3T T < TSRS 665,203

5.2 TOLAIS, Pt 3, COIUMN 9 ..ottt sttt ee et ee bt bt 88t E et E et Aot bt e bbbttt bbb bt e s (4,479,044) ......ccoe.. (3,813,841)
Total gain (10ss) 0N diSPOSAIS, PArt 3, COIUMN 1O .....c.iiuiiiieiiiciiiietieie ettt ettt e st te et e st e besesbesesaesessesessese s ebe e ebes s e s eseeseseesesessebe s eb e s s ensebeseebesenaeseana esesseseseeneaenenes (38,433)
Deduct amounts received on diSPoSalS, PArt 3, COIUMMN 16 ...........c.c.oiiiiuiiietieeeteeeeteeeteeeetee et ete et ete et ete et etesetes et easetessstesssseseeseseesesessetesesensesessasessssessssens Seseseesenenenen 18,843,022

[DI=Ye (Ul @=Toqlo) g (V4= Y ilo o W) f o 4=Taa 1[N 4 g T=Ta Lo Wo =T o] =Y o - o] o RN

Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = E T = i TR @01 10T o e AP

LS o] e= =T R A O] 1WA
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb s b b s h e s b e s E e s b e s h e e b e s b e s b e e e s aesaeas e SR e SR e e R e e R e e b e e b e b e r e r e nne e

L0 e = S o Ty 0 A O] [0 o T o W B O
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......ccecvriririririiierereririiiesisisieteteseses st st ste e sesesese e et ssesesesesesessss 2esesesseeseaens 113,660,395
[DI=e (U1 i o) e=T Mo o F=Te [gg 11 C=To IR 10 T TU 0 OO

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....cciiiiiiiiiiiieieiitieiiit sttt ettt e st se st s bt sese e ssss et e s ebebesese s ssss s b esesesare e s oeseseanenenanas 113,660,395

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PriOT YEAI ...........eiviuiiiiiiiieteitetestete st etestetese st esestesesteseseesessese st esesseteseeseseasessesesessesessesessebessesessabensebesesbenes Sebeseesenes 1,150,180,275
................ 436,435,512
...... 2,197,426

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

J oo (= o) e TotoTU o | USROS R PSP

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12
4.2. Part 2, Section 1, COIUMN 15 ...
4.3. Part 2, SECHON 2, COIUMN T3 ...ttt ee sttt s sttt e s s e e e s es e e e e e e s e e esesesea e et seseeesen e e e s esesesenenens ..(11,556,736)

4.4, Part 4, COIUMN 11 oottt ettt bbbttt 4 bbb ot e e 8 E b h bttt £ e e e bbbttt ettt b bbbttt aeaea e (5,004,672) ................ (16,561,408)
Total gain (10ss) 0N diSPOSAIS, PArt 4, COIUMN 1O .....oiuiiiiiiitiii ettt ettt et se st esesaese st esessetessebe s e b eseeseseesese e s eseesesessesessebe s ebe e ebaneebessebenesaesessans seesteseseeseinas (5,742,164)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuioueieeeeeeteeee e ettt et e et e et esete et e s et eaeesessesesssessaseneseeesenene 423,512,507
DedUCt AMOTIZALION OF PrEMIUM .......iuiietiieieieteieteteet ettt et etest et et e sese et es e et es e sese st esessesessesessesese s es e s es e s es e s ese st esessesess et es s s ese s ese st ese st esessesessesess s esssen csesesesenenanes 3,784,060
Total foreign exchange change in book/adjusted carrying value:

R I ==V B TR 7o (1T o o e TN

8.2. Part 2, Section 1, COIUMN T ... e e e s e e e e e e s eaas £18E SR e SR e e R e e R e e Rt e E e bt ne s

R T ==V Q2 Y=o (oo 2 @70 (3o oo N I J PN

Lo =T O o] [¥ T 0T T S
Deduct current year’s other than temporary impairment recognized:

LS O =T e T O oY [¥T T PSPPI

[ I -V S Y=o oo N TR @701 (3o T e I AN

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt s st e et s e e e e e e s e b e e e e et s s e b et e et h et et s s e seaee sesnsetesasanannnes 3,046,990

LT o T 00T T T TSP 107,737 e 3,154,727
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccoiiiiiiiiiiiniiine e e 260,329
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9+10) ........ccovrueirieririeririetiisteestesesesestereseese s sessesesssse s ssessssessssesessess cesesenenes 1,136,318,676
[DTte [N le i o) eIl gTeT g E=Te Lo Ty (=T o JR= T4 ToT U PSSR

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....coiciiiiiiiiitiiiteieiee sttt stete sttt te st besesbesessesessesessesessebessesessesessesesssbesessesessesssaess sessesesnane 1,136,318,676
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

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 .........cooeevvveevieeeeesees oo 178,381,907 |.ocvvvenee 151,963,033 |................ 176,797,822 |................ 266,117,225
Governments 2. CANAAA ... s s e [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 178,381,907 151,963,033 176,797,822 266,117,225
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 85,611,606 74,536,258 87,633,398 81,562, 156
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 39,049,751 31,390,043 39,106,718 39,025,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 220,401,723 187,671,699 220,209,090 220,116,061
Industrial and Miscellaneous, SVO 8. United States .....coooveeeeeeeeeeeeeeeeeeee o 533,354,904 |................ 473,966,156 |................ 538,070,792 |................ 523,079,944
Il_dentifieLch F‘;ff‘lfis’(v grffﬁt'-i?tef Bar;k 9. CANAUA ..o 873,898 |..coveeennn 765,551 [ 873,521 | 875,000
oans, Unaffiliated Certificates o .
Deposit and Hybrid Securities 10.  Other Countries 12,199,374 11,007,012 12,283,372 12,039,489
(unaffiliated) 11.  Totals 546,428,176 485,738,719 551,227,685 535,994,433
Parent, Subsidiaries and Affiliates 12.  Totals
13. Total Bonds 1,069,873, 163 931,299,752 1,074,974,713 1,142,814,875
PREFERRED STOCKS 14, United States ......ccvoveeeieeiieieeeeseeee e o [
Industrial and Miscellaneous 15, CaANAAA ..c..oceeceeeeeeeeeeeee e s [ [
(unaffiliated) 16. _ Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States ......c..ccocveeveevivirecnenn | ...63,788,091 |.. ...63,788,091 |.. ...52,132,632
Industrial and Miscellaneous 21, CanAda .....ccoeeueeeeeeeeeeeeeeeeeeeee e [ [
(unaffiliated), Mutual Funds, Unit 22. Other Countries 2,657,422 2,657,422 2,170,995
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 66,445,513 66,445,513 54,303,627
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks 66,445,513 66,445,513 54,303,627
26. Total Stocks 66,445,513 66,445,513 54,303,627
27. Total Bonds and Stocks 1,136,318,676 997,745,265 1,129,278,340

Sl04
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Quality and Maturity

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Distribution of All Bonds Owned December 31, at Bo
2

ok/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

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)
1. U.S. Governments
TANAIC T e 8,808,809 |............. 23,919,733 | 9,235,166 |.............23,120,654 |........... 116,233,266 |............ XXX.vovevrrns forvenenn. 181,317,628 | 16,9 |0 193,372,972 (. 1806 | 181,317,628

1.2NAIC2 ..

T3NAIC 3 s
TANAICA .o

1.5NAICS ..

TBNAICG ..o

1.7 Totals

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

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..

BANAICA ..o
35NAICS .
BBNAICE ..o

3.7 Totals

............... 3,770,799

............. 12,605,767

............. 39,716,195

3,770,799

12,605,767

39,716,195

28,598,194

920,651

85,611,606

94,295,768

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

Possessions , Guaranteed
4.1 NAIC 1
42 NAIC 2 ..

43NAIC 3 .o
4A4ANAICA ..o

4.5NAICS ..

............... 7,790,344

.............. 5,100,000

............. 24,156,114

.............. 2,000,000

...................... 3,293

............. 39,049,751

..43,997,615

4B NAIC B ...
4.7 Totals 7,790,344 5,100,000 24,156,114 2,000,000 3,293 XXX 39,049,751 3.6 43,997,615 4.2 39,049,751
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1 38,395,199 |............. 67,357,701 |.....c....... 38,192,863 220,401,723 ..o 205 | 180,671,718 | 173 | 220,401,723

5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

11,977,134

38,395,199

67,357,701

38,192,863

64,478,826

220,401,723

180,671,718

220,401,723




Quality and Maturity

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

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

Distribution of All Bonds Owned December 31, at Bo
2

ok/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Over 1 Year

Over 5 Years

4
Over 10 Years

7

8
Col. 7 as a % of

9
Total from Col. 7

12
Total Privately

NAIC Designation Through 5 Years | Through 10 Years | Through 20 Years Total Current Year Line 12.7 Prior Year Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .30, 219,216 | 136,627,157 |............. 72,073,156 |............. 73,247,226 |.............89,368,495 |............ XXX...ooovores [ 406,535,250 |.....ccocevrrreeene 379 | 368,968,224 |.........c.cceeee... 354 |........... 205,555,740 |........... 200,979,510
6.2 NAIC 2 .. ..12,619,734 |.... ..33,263,875 .20,819,576 |.. ...139,892,926 |.. .160,223,665 |.... ...19,769,869

6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
T4NAIC4 ..
75NAICS ..
76 NAICE ..
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

Q0IS

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 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 ...
11.5NAICS5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE 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

122NAIC 2 ...

125 NAICS ...
12.6 NAIC6 ...

123 NAIC 3 .o,
124 NAICA ..o,

..12,619,734 |....

..33,263,875

....20,819,576 |..

..13,189,741 |...

... 120,123,057 |..

1 4 5 6 7 8 9 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 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 Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e d) ...... 67,566,302 |........... 216,647,856 |........... 212,538,332 |........... 165,158,937 |........... 271,004,531 | [00000000982,915,958 | 870 [ XXX [ XXX e e 731,936,448 |.......... 200,979,510

...19,769,869

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

12.7 TotalS .o e, 67,566,302 |........... 289,267,590 |........... 245,802,207 |........... 185,978,513 |........... 284,194,272 | (b) 1,072,808,884 |.............ccce.e0. 100.0 [t XXX o XK [ 852,059,505 |........... 220,749,379

12.8 Line 12.7 as a % of Col. 7 6.3 27.0 22.9 17.3 26.5 100.0 79.4 20.6
13. Total Bonds Prior Year

T3ANAIC T e 69,634,553 |.......... 282,340,953 |........... 245,189,776 |........... 162,451,717 |........... 121,689,298 881,306,297 |....cccveverenn 846 [ 696,232,540 |........... 185,073,757

132 NAIC 2 e 13,209,701 |............. 62,357,613 |............ 57,907,982 |............ 17,572,460 |............... 9,175,909 160,223,665 |........ccccoceveeere. 1524 |, 154,249,989 |.............. 5,973,676

BT I8 Y (O T NV N U OO PP U OO RUUOUUR TP UUUSURUURVN FEVOTOTURTURURTURURTUTURTI SUUUURUTURRRVRRUUTURIVUN WETORORURORURURORORURI USRI o, o, CSURIRITE RUNURURD. 0. 6. CUNUURN KOTSRS .

(
(b) 1,041,529,962

14.2NAIC 2 ...
14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...

...57,209,479 |....

..30,904,260

....19,819,576 |..

..12,189,742 |...

.154,249,989 |....

137 TotalS ..o 344,698,566 |........... 303,097,758 |........... 180,024,177 |........... 130,865,207 [...cecvecicirciriene o D,9,0, CHRTNE RPN XXX.ovvonen | (D) 1,041,029,962 ... 10000 il 850,482,529

13.8 Line 13.7 as a % of Col. 9 8.0 33.1 29.1 17.3 12.6 XXX XXX 100.0 81.7
14. Total Publicly Traded Bonds

T4 NAIC T (e e 32,905,967 |........... 134,026,783 |........... 181,535,944 |........... 142,439,049 |........... 241,028,705 696,232,540 731,936,448

... 120,123,057 |..

15.2NAIC 2 ...

15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals ..ceeveeeeeieeee

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

153 NAIC 3 ..o
15.4NAIC A ..o

.. 1,000,000 |..

999,999 |...

..... 5,973,676 |....

14.6 NAIC 6
14.7 TOtalS .o e 32,905,967 |........... 191,236,262 |........... 212,440,204 |........... 162,258,625 |........... 253,218,447
14.8 Line 14.7as@ % Of COL 7 .oovvveverieeees e 3.9 | 2248 [ 24.9 | 19.0 oo 29.7
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 3.1 17.8 19.8 15.1 23.6 XXX 79.4 XXX
15. Total Privately Placed Bonds
154 NAIC T e 04,000,330 |l l.82,621,073 | 31,002,388 |............. 22,719,888 |............. 29,975,826 |......coooveveveveeercees 0000 200,979,510 | 187 [ 185,073,757 |.eevvevcee 178 | D,9, 0, RN R 200,979,510

...19,769,869

15.8 Line 15.7asa % of Col. 7 .......ccccveunnne

3.2

....34,660,335 |...

9.1

3.1

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

..4,000,000 current year of bonds with Z designations and $
current year, $

prior year of bonds with 5GI designations and $

$ 220,749,379 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

............ 2,935,721 ; NAIC2 $ .ccevovvevcvcvevceee 3 NAIC 3 $ e 5 NAIC 4 $occicicvcvcvceeeeee 3 NAIC 5 $vivvvicccieeee. 5 NAIC 6 $

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.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

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

1.01 Issuer Obligations ............cccccooiiiiiiiniicicicices o 4,240,921 | 13,458,550 |.............. 2,167,886 |............ 16,892,763 |.......... 115,587,983 |............ D 9.0 SR RN 152,348,103 |.....cviice 14.2 | 155,405,158 |.....cccovvvve 149 | 152,348,103

1.02 Residential Mortgage-Backed Securities ... . .. 9,438,790 |.. ..5,704,774 .. .... 3,350,583 |... 411,813 |.... . . 22,551,125 |.. .. 21,778,195 |... ..22,551,125 |.

1.03 Commercial Mortgage-Backed Securities .......... |..................922,693 |.............. 1,022,393 |.ocooeeeee 1,362,506 |......c.... 2,877,338 |...cvernne 233,470 |........... XXX ovviries e 6,418,400 10,189,619 |.coiviiiceeenn 1.0 o 6,418,400

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

1.05 Totals 8,808,809 23,919,733 9,235, 166 23,120,654 116,233, 266 XXX 181,317,628 16.9 193,372,972 18.6 181,317,628

N

. All Other Governments
2.01 Issuer Obligations
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 ..........

..3,770,799

............. 28,598,194

3.04 Other Loan-Backed and Structured Securities ... XXX
3.05 Totals 3,770,799 12,605,767 39,716,195 28,598, 194 920,651 XXX 85,611,606 8.0 94,295,768 9.1 85,611,606
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............ccocevoveeiiieniinieeieeieiieeees o 7,790,344 |.............. 5,100,000 |............. 24,156,114 |............. 2,000,000 [...ooveevreeeeenn 3,293 [ XXX o 39,049,757 [ 306 [ 43,997,615 | 42 39,049,757 [ooeoieiieees

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

..................... 3,293

4.05 Totals 7,790,344 5,100,000 24,156,114 2,000,000 3,293 39,049,751 3.6 43,997,615 4.2 39,049,751
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccceeeeenenoencnienieneeieeees e, 5,604,334 |............. 5,648,826 |.............. 6,899,978 |............. 12,644,489 |............. 41,862,109 |........... XKoo | 72,659,736 |..coevveiieeeen 8.8 [ 29,258,941 [ 2.8 | 72,659,736
5.02 Residential Mortgage-Backed Securities ... 6,372,800 |. .24,381,373 |.. .46,986,587 |.. .. 17,121,345 |... ...11,482,529 |.... ... 106,344,634 |.. .. . 123,194,560 |... 106,344,634 |.
5.03 Commercial Mortgage-Backed Securities .......... |.occoovviiiiiinniiniies v 8,365,000 |............. 13,471,136 ..o 8,427,029 11,134,188 | . XXX e 41,397,353 oo 3.9 | 28,218,217 |ooeeeeeeieecn 2.7 i 41,397,353
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 11,977,134 38,395,199 67,357,701 38,192,863 64,478,826 XXX 220,401,723 20.5 180,671,718 17.3 220,401,723
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccccooeiviriiinieiiiiiciieies oo [, 122,968,477 | 72,040,343 |............. 72,991,729 |.ooveenes 94,507,306 |............ D,0. ¢ CHURIIRY T 362,507,855 |..cooveveicinne 33.8 | 368,675,453 |...cveeeieiieiins 35.4 [ 321,634,229 |............. 40,873,626
6.02 Residential Mortgage-Backed Securities ............ [............. 10,423,961 |............ 32,760,482 |............ 22,881,549 |............. 17,273,053 |.............. 3,974,808 |............ D,0. ¢ ST T 87,313,853 |.ooeeeiee 8.1 | 81,360,147 |ooveieiiee 7.8 [ 2,827,785 |............. 84,486,068
6.03 Commercial Mortgage-Backed Securities .......... |............. 21,607,724 |............. 26,338,034 ..o e oo [, D.9,0 TN RO 47,945,758 |ooooeeiee 4.5 | 58,378,345 |...coiiiie 5.6 [ [ 47,945,758
6.04 Other Loan-Backed and Structured Securities ... 3,187,531 27,179,898 10,415,139 3,802,020 4,076,122 XXX 48,660,710 4.5 20,777,944 2.0 1,216,783 47,443,927
6.05 Totals 35,219,216 209,246,891 105,337,031 94,066,802 102,558,236 XXX 546,428,176 50.9 529,191,889 50.8 325,678,797 220,749,379

~

. Hybrid Securities
7.01 Issuer Obligations
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 ...........ccccoeeuens

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE 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
5 6 7 8

60IS

1 2 3 4 9 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7 as a % of | Total from Col. 7 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Total Current Year Line 12.09 Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd ...........ccovveenees fooriiiiiniiiiiiiiiiis s e e [eereereeicnecieeneeies feeeneeneees XXXt e oo s oo o [
10.02 Unaffiliated Bank Loans - Acquired
10.03 Totals
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccccoviieiriiiieneeeeeeees e 21,406,398 |............. 159,781,620 |.......c...... 144,980,516 |............. 133,127,175 [ 252,881,342 ..ot XXX e 712,177,051 [ 66.4 | D0, GV RNSSND ¢ ¢ G ROTN 671,303,425 |....ocvvnnee 40,873,626
12.02 Residential Mortgage-Backed Securities .......... |-cccccceeeee 20,441,956 |............... 66,580,645 |.............. 75,572,910 [...coveunnns 37,744,951 |............ 15,869,150 | XXX e 216,209,612 oo 20.2 [ D9, TN RUNSISIND 6.6, CUNUIUIT U 131,723,544 |............... 84,486,068
12.03 Commercial Mortgage-Backed Securities ........ |..ccccoeeen. 22,530,417 .. 35,725,427 | 14,833,642 .. 11,304,367 |.....oeeenn. 11,367,658 [ XXX [ 95,761,511 829 XXX [ XXX o 47,815,753 |.ocveenee 47,945,758
12.04 Other Loan-Backed and Structured Securities . |. . 27,179,898 10,415,139 3,802,020 |.....eooveennen 4,076,122 oo XXX [ 48,660,710 o5 [ O XXX e e XX [ 1,216,783 | 47,443,927
12.05 SVO Identified Funds
12.06 Affiliated Bank LOANS ............ccceeeeiienieneeneens foereiiiiiiiiiiiiiiii o [ e [ereeseeneeseeneeneenes foeneenne XX e e e XX e XXX i e e
12.07 Unaffiliated Bank LOANS ..........cccceveeneeneenenniens fooviiniiiiiiiiiiis s e e feevreereseenecneeneeies feeeneeneees XXXt e oo e XX e XXX o [
12.08 Unaffiliated Certificates of Deposit
12,09 TOtalS ..o e 67,566,302 |............. 289,267,590 |.......c..... 245,802,207 |............. 185,978,513 |..ocveve 284,194,272 o [ 1,072,808,884 | 10000 | XXX [ XXX . 852,059,505 ... 220,749,379
12.10 Line 12.09 as a % of Col. 7 27.0 22.9 17.3 26.5 79.4 20.6
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccoccoiriiinininiiinenens foeeiecieeens 32,758,179 |..cceeeees 176,253,422 |............. 211,092,474 |............. 156,034,176 |............. 115,494,684 ...691,632,935 659,234,909 |...oceenenne 32,398,026
13.02 Residential Mortgage-Backed Securities .......... ... 39,536,843 |... . 98,901,618 |.. .. 69,926,809 15,953,626 |.. .8,014,006 232,332,902 |. ...151,839,823 |.. 80,493,079
13.03 Commercial Mortgage-Backed Securities ........ . .8,320,890 . 59,473,100 |.. 19,640,068 6,272,973 |.. .3,079,150 . 96,786,181 |. . 38,407,836 |.. 58,378,345
13.04 Other Loan-Backed and Structured Securities . |................ 2,228,342 .. 10,070,426 ....2,438,407 .4,277,367 .20,777,944 |. ..999,961 |.. 19,777,983

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

XXX..

13.08 Unaffiliated Certificates of Deposi XXX

13.09 Totals ... [ 82,844,254 |............ 344,698,566 |............. 303,097,758 |............. 180,024,177 |............. 130,865,207 [..cevevereeeieieinieene e XX oo XX o 1,041,529,962 850,482,529

13.10 Line 13.09 as a % of Col. 9 33.1 29.1 17.3 12.6 100.0 81.7
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............cccoeireoineinnienneenns oo 21,406,398 |............. 146,027,985 |............. 143,980,516 |............. 129,932,079 |.....conee 229,956,447 ...659,234,909 671,303,425

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 ...oooeeeiieieeieceeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

. 34,820,919
................ 9,387,393
999,965

. ...53,626,046
.............. 14,833,642

o 11304367

.. 21,022,179 |..

.. 11,804,342

. 11,367,658

151,839,823 |.
38,407,836
999, 961

...131,723,544 |.
.............. 47,815,753
................ 1,216,783

Section 12 17.8 19.8 15.1 23.6 XXX XXX 79.4 XXX
15. Total Privately Placed Bonds
15.01 Issuer OblIgations ...........cceveirrrriieeirinininins oeeceieiiieceieiees e 13,753,635 |...coeveennn 1,000,000 |.....ccvveene 3,195,096 32,398,026 |.....cccovevveecnnn 301 [ XXX ovveriene e 40,873,626
15.02 Residential Mortgage-Backed Securities .......... [...cccco.e. 10,081,898 |.............. 31,759,726 |.............. 21,946,864 |.............. 16,722,772 80,493,079 |....covoviiniieeenn 77 s D.0,0, CHPUNITY HOTRRR 84,486,068
15.03 Commercial Mortgage-Backed Securities ........ |..ccccce.e. 21,607,724 ... 26,338,034 58,378,345 |56 D.9,9 VNN FU 47,945,758

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 ...oocveviiiiieieciccieeces

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

26,179,033

. 19,777,983 |.

47,443,927
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

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 investments acquired ..............cccc......

Accrual of diSCouNt .........c.coviiiiiiiiccee e

Unrealized valuation increase (decrease) .........c.cccooeeueee

Total gain (loss) on disposals ..........cccevvereieeiiericicicene

Deduct consideration received on disposals ....................

Deduct amortization of premium ..........ccccccveeeiiiiiinieenen.

Total foreign exchange change in book/adjuSted CArTYING VAIUE ..........cc.ooiuiiiiiiiiii ittt h e h e e b e ekt e bt e bt e aeeeabesaeesheesbeeabeenbeenbeenbeannesnnes [enteente et e et e eae e s e s e e s e e aeeaneas
Deduct current year’s other than temporary impairMENt FECOGNMIZEM ...........uiiiiiiiiii bbbttt bt bbbt b ettt b bt sb ettt nnes [ome e e

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9) ........coeuiverieeeeeeeeeeeeeeeeeeeeeeteeeseeaeaeseseeessaesesesesesssasaesesesesasassesesesesasassssesns [oesesessseseessesesanacaas 2,935,721

Deduct total nonadmitted amounts ..............cccceceiennes

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

2,935,721 2,935,721

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment: 0
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Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE 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 ...........ccccveueveverns |oevcerererecens 40,183,007 |ovvveeeeeeieierrineeeene [rerereeeeieiens 40,183,007 |evvvreeeececeeeeeeeeeiae
2. Cost of cash equivalents aCqUIred ..........c.cooooeeeeereeeeeinineieseeeeeeseeeeeeeees oo 603,005,735 |....cccocenee. 139,399,355 |...ccevvnveee 463,606,380 |.......ccoooovvvriireiereiiiinnne
3. ACCTUAI Of dISCOUNT ..ottt [reessee e ssenisies [oresent et [re e [oere e
4. Unrealized valuation inCrease (dECrease) ...........ccceeururirirerirsueierereenenenenenes [rossssserinininnenenes (1,395) ] e (1,395) |
5.  Total gain (I0SS) ON AISPOSAIS .......ceovevveuereriiniieieieieieiee ettt eeeeeee e seseereneeas (9,001) e [ (9,001) |oreveeeceee e
6. Deduct consideration received on diSPOSAIS .........ccccovririreririeeenenenirrirnieiens frorrninnns 628,921,597 |....cccvvevnvne 139,399,355 |..oovenene 489,522,242 |...oooeeeeee
7. Deduct amortization Of PrEMIUM ..........cc.oiiiiiiiiecicciece e es [ore e [ree e sees e s [
8. Total foreign exchange change in book/adjusted carrying value ..............ccoo. oo i i [
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeeeiiiiiiiiiiiiiies i [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB-9) .o [ 14,256,749 |..ooveiiccrcrens oo 14,256,749 |...coveeiciciereeene
11.  Deduct total nonadmitted amMOUNLS ............ccociiiiiiriiiniiiecceeeeeeee [ [ [ [
12.  Statement value at end of current period (Line 10 minus Line 11) 14,256,749 14,256,749

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

SI15
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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

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
P1210306 ..o e Studio City .oovvvvrrii ....02/02/2015 ...foeeiiiiiiiiiiiine 4216 [oenenniiiiiiiiiinnns 934,452 ... o e e fe 1,641,218 |... 12/31/2022 ...
JP1210900 ... Napa ...03/04/2016 .. ....4.040 ...2,127,555 ... 12/31/2022 ...
JP1211205 ... Nashville . ...05/17/2016 .. ....4.110 ..10,664,998 |... 12/31/2022 ...
JP1211304 ... Washington ... ...05/26/2016 .. ....3.900 . 1,923,817 |... 12/31/2022 ...
JP1211601 ... Austin ...06/15/2016 .. ....3.750 .. 1273172022 ...
JP1211502 ... Sadsburyville .. ...06/24/2016 .. 4192 , .. 1273172022 ...
JP1211700 . Vista ...... 11/14/2016 .4.256 |.. .. 1,579,814 .. 2,371,713 [... 12/31/2022 ...
JP1212104 . San Marcos ... 01/03/2017 L4724 .. ..8,228,566 |.. 12,986,642 |... 12/31/2022 ...
JP1212500 . Fayetteville 06/28/2017 .4.200 |.. .. 4,494,920 |.. .5,730,717 |... 12/31/2022 ...
JP1212708 ... Lake Worth ...00/01/2017 .. 4.134 ..2,738,618 .5,484,915 ... 12/31/2022 ...
JP1213300 ... Mi lwaukee .... ... 1272172017 .. ....4.667 .. 2,420,020 ... 3,953,592 ... 12/31/2022 ...
JP1213409 ... Indianapol is . ...01/18/2018 .. 4.421 ..5,953,138 ..12,948,375|... 12/31/2022 ...
JP1213607 ... Atlanta .... ...04/12/2018 .. 4.456 .. 1273172022 ...
JP1213%04 ... Madison .... ...06/01/2018 .. 4.238 .. 1273172022 ...
JP1214407 ... Somerville ... ...11/08/2018 .. 4.484 .. 1273172022 ...
JP1214506 .... Smithtown ... ...12/06/2018 .. 4.585 .. 1273172022 ...
JP1214803 ... North Las Vegas .. ...05/15/2019 .. 4.250 .. 1273172022 ...
JP1215305 . Nashville .... .3.450 |.. .. 1273172022 ...
JP1215404 . Phi ladelphia . .3.950 |.. .. 1273172022 ...
JP1215909 . Over land Park .3.434 .. .. 1273172022 ...
JP1216402 ... ...05/28/2020 .. ....3.250 . 2,443,562 |... 12/31/2022 ...
JP1216501 ... Yonkers . ...08/06/2020 .. ....3.500 .3,775,045 ... 12/31/2022 ...
JP1219307 ... «eeeee.... |Myrtle Beach ... |SC... ...10/06/2022 .. ....4.750 .. 1,803, . 4,569,048 |... 12/31/2022 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 63,969,885 123,468, 106 XXX
0899999. Total Mortgages in good standing 63,969,885 123,468,106 XXX
1699999. Total - Restructured Mortgages XXX
2499999. Total - Mortgages with overdue interest over 90 days XXX
3299999. Total - Mortgages in the process of foreclosure XXX
3399999 - Totals 63,969,885 123,468, 106 XXX

General Interrogatory:

1.  Mortgages in good standing $

Restructured mortgages

Mortgages in process of

§ e

foreclosure $

unpaid taxes $
2. unpaid taxes $
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4

unpaid taxes $

................. 211,1%

interest due and unpaid.
interest due and unpaid.

unpaid taxes $
interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year
1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
JP1211205 ... Nashville 05/17/2016 .......... |.... 10,664,998
JP1215909 Over land Park ..01/31/2020 ... N .4,613,019
JP1219307 ... Myrtle Beach .... 10/06/2022 .......... |.... 1,803,577 [t | 4,569,048
0599999. Mortgages in good standing - Commercial mortgages-all other 1,808,571 1,638, 154 19,847,065
0899999. Total Mortgages in good standing 1,803,571 1,638,154 19,847,065
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals

1,803,571

1,638, 154

19,847,065
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

JP1212203 ... L ) N SRR (SN 01/18/2017 .. ....6,399,547 |...
JP1214605 ... Chadds Ford .......ccovunnniermnnnnnnnnernns Jomnnnneereenns: Phoceiii oo s 01/18/2019 .. ....3,801,651 ...
0199999. Mortgages closed by repayment 10,201,198
JP1210306 ....oeeeeeeieeeeee Studio City .oeeeeeeneeeeeeeeieeeeeene Jeremeeeeeeeee CAe e e 02/02/2015
JP1211205 ... Nashville 05/17/2016
JP1211502 ... Sadsburyville . 06/24/2016 ..
JP1211700 ... Vista 11/14/2016 ..
JP1212104 . .. | San Marcos ... 01/03/2017 ..
JP1212708 . . |Lake Worth ... 09/01/2017 ..
JP1213300 . . [Milwaukee ... ... 12/27/2017 ..
JP1213409 ... Indianapol is .. 01/18/2018 ..
JP1213607 ... Atlanta 04/12/2018
JP1214506 ... Smithtown ... 12/06/2018
JP1214803 ... North Las Vegas . 05/15/2019
JP1215305 ... Nashville 11/04/2019
JP1215404 ... Philadelphia .. 11/15/2019
JP1215909 ... Over land Park . 01/31/2020
JP1216402 ... 05/28/2020
JP1216501 ... | Yonkers .iiiiiieiiiiiiiiiinnieees e N e e 08/06/2020 .
0299999. Mortgages with partial repayments 45,331,785 1,153,244
0599999 - Totals 55,532,983 11,354,442 11,354,442
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CUSIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . |Adams Street Private Credit Fund, LP .......... |..cccnee New YOrk .oeoeeeeuemeeereeiiiineeees foeeeees N Adams Street Private Credit Fund GP LP [......... ..cceeis L A2/26/2017 e 3,907,339 |[........ 4,574,875 |........ 4,574,875 |............ 26,234 | [ e e [ 441,364 |..... 1,350,000 |...... 2.410
Adams Street Senior Private Credit Fund I, LP Adams Street Private Credit Fund 11 GP
000000-00-0 . New York ... .|-...05/07/2020 ...|. 13,317,915 |.. O 1,186,336 |..... 5,679,746 |...... 4.360
000000-00-0 . |AEA Mezzanine Fund |11, LP .. New York ... AEA Mezzanine Partner I11 LP ... ....02/13/2014 ... |. ... 990,991 |.. N 589,410 |........ 472,473 |...... 2.610
000000-00-0 . |Aquiline Technology Growth Fund Il ........coo. |oeeennes New York Aquiline Capital Partners ........cccooooes foeens il ..04/28/2022 ... |...... Toeiiiennnnnn 590,302 ...l 520,215 ... 520,215 [..oeeeeees (70,087)] e feoeeeeieieeies e o e s 2,409,698 |...... 0.820
Blackstone Management Associates VIII
000000-00-0 . |Blackstone Capital Partners VIII, L.P. ....... |.ccceeeee New York LPe e o ..02/22/2021 ... 7,502,818 |.......... (69,424) .. [ e o |10 169,970 | 7,673,143 |...... 0.060
000000-00-0 . [Cyprium Investors IV, LP Cleveland ... Cyprium IV Management LLC .]....11/03/2014 ... ). e 959,129 |.. 0 205,012 | Jeieeees e e 00000002 382,807 . 370,293 |...... 1.090
000000-00-0 . |[Cyprium Parallel Investors V, LP Cleveland ... Cyprium Investment Partners LLC ....08/15/2019 .. 11,640,576 |.......... 345,500 |...eeuvenveneenn e foeeeee e |en....801, 166 ... 4,500,487 |...... 8.170
000000-00-0 . [First Eagle Credit Direct Lending IV, LLC .... Boston . First Eagle Alternative Credit, LLC .... ....11/02/2018 ... |oeeeiee e | een. 699,969 |....... 1,308,089 |....... 1,308,089 |.......... 223,526 [..cceuvervnvernns forvenviinnnenns oo [ [ 12,884 | 2,291,183 |...... 2.570
000000-00-0 . |First Eagle Direct Lending IV Co-Invest, LLC Boston . .|First Eagle Alternative Credit, LLC .. .12/05/2018 .. .5,413,931 .776,930 |.... 18.280
000000-00-0 . [GCG Investors IV, LP .... Chicago .. .| GCG General Partners, LLC . .03/14/2017 .. .3,423,842 .733,781
000000-00-0 . [GLC Direct Credit Fund, LP San Francisco .|GLC Investment Advisors, LLC .05/27/2015 .. 2,933,956 |........2,933,956 [........1,233,819 |..ccuveueernennes Joeeeeeeeneennes Joeeeeeeieieeieen feeeeeieeieies [eeen.... 354,087 |oeeneenne
000000-00-0 . |[Goldman Sachs Private Equity Partners XI, LP New York Goldman Sachs Asset Management, L.P. ... 00871972011 L | e 8,367 [ 118,885 s
000000-00-0 . [GoldPoint Mezzanine Partners IV, LP .. New York .... GoldPoint Partners LLC ... 1272172015 | vl |enn 4,515,653 ... 4,596,489 |....... ceeeneen (288,879 e e e ]l 458,876 . 587,065
000000-00-0 . |Graycliff Mezzanine Il Parallel, LP .. New York .... Graycliff Mezzanine Il Parallel GP LP . ....04/16/2014 ... |ocoeien i |eenne... 340,886 ... 1,431,333 |........1,431,333 |.. o feeenn. 196,780 |..... 3,120,506
000000-00-0 . |Graycliff Mezzanine 111, LP ....occovvcueerneris | eereeenns New YOrk .oooooeeeeeeereiiiiieeeens Graycliff Mezzanine I11 GP LP ...ccoeees foneeenns o] .05/15/2018 ... |.cuveevvveens |- 12,545,918 ... 12,545,918 |...... 12,545,918 |.........(684,580)]..ceeeeeriiinn feoeeiiiiiieees foiieeees e | 1,750,693 |........ 862,242
Hear twood Forestland Advisors VIII, LLC
000000-00-0 . |Heartwood Forestland REIT |11, LLC .... Chapel Hill ... ....07/14/2015 ... |coooei i | ...10,8% |........... 10,8% |... .. 10,8% |. ... (966)]... ...15,960 |....
000000-00-0 . | ISQ Global Infrastructure Fund I11 LP Miami ..... | Squared Capital Advisors, LLC .. .06/22/2022 .. 1,124,378 |. 972,723 ..(151,655) . 8,905,905
000000-00-0 . [Lazard Asset Management LLC Nashua .... Lazard Asset Management LLC . ...01/07/2022 ...|. ...7,342,410 |........ 5,997,544 |... v.... (1,344,866)...
Lyme Conservation Opportunities Fund LP
000000-00-0 . [Lyme Conservation Opportunities Fund, LP ..... Hanover .. ....07/31/2019 ...|. ... 30,127 |........... 38,478 |........... 38,478 |............. 3,866 |...
000000-00-0 . |Lyme Forest Fund IV, LP . Hanover .|LFF IV GP LLC .03/11/2016 .. . 56,483 . (4,083)
000000-00-0 . |Lyme Forest Fund V, LP .. Hanover .. .|LFF V GP LLC ... .05/02/2018 .. 116,402 . 116,402 . 37,7%
000000-00-0 . |[ManchesterStory Venture Fund, LP . West Des Moines . . [ManchesterStory GP1, LLC ...11/28/2018 .. 890,992 . 890,992 415,216 .174,838
Midwest Mezzanine Management
000000-00-0 . |Midwest Mezzanine Fund V SBIC, LP ........ccccus | eeeeennns Chicago ....occvvveeieeiiiriiieeenne ...07/03/2013 L. feveeeee e | 5,620,651 |........ 7,524,094 |........ 7,524,094 |.......... 615,240 |.ovvieeieniins fereeneiiii i o | 2,799,750 |..... 1,560,932 |.... 17.200
000000-00-0 . |Miduest Mezzanine Fund VI SBIC, LP . Chicago .|....08/06/2018 ...|. ...5,298,179 |....... 6,971,200 |....... 6,971,200 |.......... 149,001 [ooooeiinrieinnns Joonrnnnneniiins [ s o 2,648,488 |...... 9.480
000000-00-0 . [Morgan Stanley IFHF SPV, LP . West Conshohocken .... Morgan Stanley AIP GP LP .. ....07/01/2011 .. | 183,364 [ 4,024 |... 8,024 [ (B0) e e s e e e e 0.100
000000-00-0 . [Morgan Stanley Premium Partners Fund SPV, LP |.......... West Conshohocken Morgan Stanley AIP GP LP .o.uvvevuvvinnns Joviieens e .07/01/2010 ... foeee 13 o 2,544 i 10,827 | 10,827 [ (2,296) i Jeeneeiieiies feeieies fe e e e 0.050
Global Diversified Alternatives AIP GP
000000-00-0 . [Morgan Stanley Private Markets Fund 111, LP . |.......... West Conshohocken .......co.evevuns foreennnes PA..eeans PP PP PPV AU .04/26/2006 ... [...... 3oeeeeniforiiinininn 8,620 iiniiinn 8,528 |ouiiiin 8,528 [oiiii i (28,286) s e feeeiies e e e 10,315 0.040
000000-00-0 . |PJC Fund V, LP Boston . PJC Partners V, LLC o[-...01/08/2020 ... |...... 1...oofee..3,790,625 |........5,222,992 |........5,222,992 |.......... 07,125 |oooeeeiiiiiinis o [ e [ [0 2,459,375 [ 7.280
000000-00-0 . [Point Judith Venture Fund I11, LP .. Boston . Point Judith Capital Partners |11, LLC o]+...06/03/2013 ... | Lo 58,172 [ 93,980 [oevniinnn 93,980 [onnenn (479,789 o e e [ 516,450 [ [ 0.880
000000-00-0 . |Point Judith Venture Fund 1V, LP . Boston .... . Point Judith Capital Partners IV, LLC . ....12/28/2015 ... [ .. 87,403 |l 206,226 ... 206,226 ...t (225,250).ccciiiies [ e e e [ s 0.160
000000-00-0 . |Savano Capital Partners II, LP ... Baltimore MD.. .|Savano Direct GP II, LLC .. .06/22/2016 .. 5,266
000000-00-0 . |[Savano Capital Partners I, LP .. Baltimore MD.. .| Savano Direct GP 111, LLC . .05/17/2021 .. .5,479,714
000000-00-0 . |[Stonepeak Capital Partners Fund II1, LP New York . NY.. .| Stonepeak Associates |11 LLC .02/22/2018 .. 122,870 .. 17,789
000000-00-0 . [Thoma Bravo Discover Fund IV, LP ............... Chicago Thoma Bravo Discover Parters IV, L.P. . ....12/08/2022 ...|. ceeenenn. 172,393 ... eereereeeneenes Jereeeeeeenenes e e e e 4,227,607
000000-00-0 . |Thoma Bravo Fund XV, LP ...ccooeeeiinninriiiiins | eeeeenns Chicago Thoma Bravo UGP XV, LLC ..coevvevervinnes |oovienes weveennes ....08/02/2022 ...|...... 3.......|.......8,049,652 |........ 7,988,365 (61,286)]...eveeeiicinees |ovvviiiiiininnin Lo i foieeiins o 6,949,555
2599999. Joint Venture Interests - Other - Unaffiliated 100,958,012 113,660,395 113,660,395 665,203 10,494,134 | 63,396,570
6099999. Total - Unaffiliated 100,958,012 113,660,395 113,660,395 665,203 10,494,134 | 63,396,570
6199999. Total - Affiliated
6299999 - Totals 100,958,012 113,660,395 113,660,395 665,203 10,494,134 | 63,396,570

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
Date Type Actual Cost Additional
cusIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

000000-00-0 ......... Adams Street Senior Private Credit Fund 1, LP .......cccouiiiiiiiiiiiiiii s New York Adams Street Private Credit Fund I1 GP LP ........ooiiiiiiiiiiiiiiiiicce s 1.0.05/07/2020 .. |oeeeee et e [ 8,800,411 e [ 4.360
000000-00-0 AEA Mezzanine Fund |11, LP New York .| AEA Mezzanine Partner 111 LP . ....02/13/2014 ... ..2.610
000000-00-0 . ..| Aquiline Technology Growth Fund |1 . |New York .. Aquiline Capital Partners ....04/28/2022 .. 0.820
000000-00-0 Blackstone Capital Partners VIII, L.P. . [New York .|Blackstone Management Associates VIII L.P. ... ....02/22/2021 ... ...0.060
000000-00-0 ......... Cyprium Investors IV, LP Cleveland .... .|Cyprium IV Management LLC ....11/03/2014 ... ...1.090
000000-00-0 ......... Cyprium Parallel Investors V, LP . |Cleveland .... ...|Cyprium Investment Partners LLC ... ....08/15/2019 ... ...8.170
000000-00-0 ......... First Eagle Credit Direct Lending IV, LLC Boston .. .|First Eagle Alternative Credit, LLC ... ....11/02/2018 ... ...2.570
000000-00-0 . ..|First Eagle Direct Lending IV Co-Invest, LLC . Boston .. First Eagle Alternative Credit, LLC ....12/05/2018 .. ..18.280
000000-00-0 . ..|GCG Investors IV, LP . Chicago . GCG General Partners, LLC .. ....03/14/2017 .. 2.910
000000-00-0 . ..|GLC Direct Credit Fund, LP .. .| San Francisco . GLC Investment Advisors, LLC . ....06/27/2015 .. ..21.740
000000-00-0 Goldman Sachs Private Equity Partners XI, LP . New York ...|Goldman Sachs Asset Management, L.P. .. ....08/19/2011 ... |.... ..0.150
000000-00-0 ......... GoldPoint Mezzanine Partners IV, LP .. New York ...|GoldPoint Partners LLC ....12/21/2015 ...
000000-00-0 ......... Graycliff Mezzanine 111, New York ..|Graycliff Mezzanine |11 GP LP .. ....05/15/2018 .. e
000000-00-0 ......... 1SQ Global Infrastructure Fund I11 LP .. Miami ... .|| Squared Capital Advisors, LLC ... ....06/22/2022 .. 816,988 |..
000000-00-0 . ..|Lazard Asset Management LLC ............... Nashua .. Lazard Asset Management LLC ........ ....01/07/2022 .. . 3,085,000
000000-00-0 . ..|Lyme Conservation Opportunities Fund, LP . . |Hanover . Lyme Conservation Opportunities Fund LP . ....07/31/2019 ..
000000-00-0 . ManchesterStory Venture Fund, LP ... West Des Moines ManchesterStory GP1, LLC ...ceuvvvvnnannnns ....11/28/2018 ..
000000-00-0 . Midwest Mezzanine Fund VI SBIC, LP Chicago . Midwest Mezzanine Management SBIC VI LLC ....08/06/2018 ..
000000-00-0 ......... PJC Fund V, LP Boston .. ...|PJC Partners V, LLC ....01/08/2020 ...
000000-00-0 Savano Capital Partners II, LP Baltimore .... .|Savano Direct GP II, LLC ... ....06/22/2016 ...
000000-00-0 . ..|Savano Capital Partners III, LP . Baltimore . Savano Direct GP |11, LLC .. ....05/17/2021 ..
000000-00-0 ......... Stonepeak Capital Partners Fund |11, LP .. <. [New York .. | Stonepeak Associates Il LLC . ....02/22/2018 ... e
000000-00-0 ......... Thoma Bravo Discover Fund IV, LP . |Chicago . ...| Thoma Bravo Discover Parters IV, L.P. . ....12/08/2022 ... 772,393 |..
000000-00-0 .........| Thoma Bravo Fund XV, LP ........... Chicago . .| Thoma Bravo UGP XV, LLC ...08/02/2022 ... .. 4,590,962 |..
2599999. Joint Venture Interests - Other - Unaffiliated 9,687, 182
6099999. Total - Unaffiliated 9,687,182 36,143,105 XXX
6199999. Total - Affiliated XXX
6299999 - Totals 9,687,182 36,143,105 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... Adams Street Private Credit Fund, LP ......... New York ...eeeeeennnennniinininiins foeeeeeens ] P Return of Capital .............ccocoeiiiiil . 12/26/2017 ..|. 08/08/2022 ..[....... 202,226 |....... (28,511)[ceeeiiiiinn fervnniiiiiiiiens o s (28,511)[c [ 178,715 | 178,715 [ [ o e

Adams Street Senior Private Credit Fund II,

000000-00-0 ..... LP s New York ... Return of Capital ... . 05/07/2020 ..|. 12/22/2022 ..[.... 2,708,719 |...... (372,827)]... R (372,827) 2,335,892

000000-00-0 ..... AEA Mezzanine Fund 111, LP .... New York .|Return of Capital . 02/13/2014 ..|. 11/08/2022 .. ..(707,008)). (707,098)|.. .2,796,126 |..

000000-00-0 ..... Aquiline Technology Growth Fund New York .|Return of Capital . 04/28/2022 ..|. 04/28/2022 ..|euuieeuiieennns foreeeiieiiiien e oo o e . ... 1,576 |..

000000-00-0 ..... Blackstone Capital Partners VIII, L.P. New York .|Return of Capital . 02/22/2021 ..[. 12/29/2022 .. (32,843)|. . (32,843)|.. . 160,248 |..

000000-00-0 ..... Cyprium Investors IV, LP .......... Cleveland .|Return of Capital . 11/03/2014 .|. 07/13/2022 .. , ..(356,064)|. (356,064)|.. .277,605 |..

000000-00-0 ..... Cyprium Parallel Investors V, LP .. ... |Cleveland .|Return of Capital . 08/15/2019 ..[. 05/23/2022 ..[....... 533,901 (21,121)|. .(21,121)].. .512,780 |..

000000-00-0 ..... First Eagle Credit Direct Lending IV, .. |Boston Return of Capital ... . 11/02/2018 ..[. 10/27/2022 ..[....... 546,401 |......(250,005)[... R (250,005) ....296,3%

First Eagle Direct Lending IV Co-Invest, LLC

000000-00-0 oo | eeeeeuiiiiee e Boston ....cceveiiiiiiiiieeee Return of Capital .......ccoceiinieniiiiee . 12/05/2018 ..[. 10/27/2022 ..|.... 2,369,473 |....... (56,632)..cceveeenees feoeeeiiiiieees [ et (56,632) ... fereenne 2,312,841

000000-00-0 ..... GCG Investors IV, LP . | Chicago Return of Capital ... . 03/14/2017 ..|. 12/28/2022 .. 842 |....... JUUT JUP R (55,657)

000000-00-0 ..... GLC Direct Credit Fund, LP .. San Francisco .|Return of Capital . 05/27/2015 ..|. 07/14/2022 .. ..(860,623)|. (860,623)[.. . 1,500,000 |..

000000-00-0 ..... GoldPoint Mezzanine Partners IV, LP . New York ... .|Return of Capital . 12/21/2015 ... 12/19/2022 . .| . (24,476)|.. .326,384 |..

000000-00-0 ..... Graycliff Mezzanine Il Parallel, LP .......... [New York ... Return of Capital ... . 04/16/2014 .|. 03/29/2022 .., U (277,534) .... 181,492

000000-00-0 ..... Grayclitf Mezzanine |11, LP . |New York Return of Capital ... . 05/15/2018 ..|. 12/29/2022 .. P (190,697) 1,906,065

000000-00-0 ..... Hear twood Forestland REIT |11, LLC Chapel Hill .|Return of Capital ... . 07/14/2015 .|. 12/16/2022 .. (7,171 ..80,8% |.. .80,8%

000000-00-0 ..... Lazard Asset Management LLC Nashua ... .|Capital Distribution . 01/07/2022 ..|. 08/08/2022 ..| N T Y . 242,590 |.. 200,000
Return of Capital . 07/31/2019 ..|. 12/05/2022 .. . (1,758)]... 7,873

000000-00-0 ..... Lyme Conservation Opportunities Fund, LP .... [Hanover ..

000000-00-0 ..... Lyme Forest Fund IV, LP .. Hanover .. . 03/11/2016 ..|. 08/09/2022 ..

Return of Capital ... . (4,937)]... ..33,777

000000-00-0 ..... Lyme Forest Fund V, LP .... Hanover .. .|Return of Capital . 05/02/2018 ..|. 08/10/2022 .. e (181) .. ....5,26 |..
000000-00-0 ..... Midwest Mezzanine Fund V SBIC, LP . Chicago .. .|Return of Capital ... . 07/03/2013 ..|. 12/02/2022 .. .. (1,199,625)[. (1,199,625)[.. .5,234,161 |..
000000-00-0 ..... Morgan Stanley IFHF SPV, LP .. |West Conshohocken ... Capital Distribution .. . 07/01/2011 . [. 04/26/2022 .[............ 321 |...ceeee (58)[... e (58)
Morgan Stanley Premium Partners Fund SPV, LI
000000-00-0 ..... West Conshohocken Capital Distribution ........ccccoceeiiiiie . 07/01/2010 . |. 10/26/2022 .. 547 .o (1,287)[-eeeeeeciee o o s (1,287)[eeeeeeeeies o 300 |ooiiieenns 1,303 | oo 1,003 |......... 1,003 [ooeeiiiiiiens
000000-00-0 ..... West Conshohocken Capital Distribution .. . 04/26/2006 ..|. 11/03/2022 .. (27,249)]... ,249)
000000-00-0 ..... Savano Capital Partners |1, LP .. Baltimore .. .|Return of Capital ... . 06/22/2016 ..|. 02/23/2022 .. ... (329)].
000000-00-0 ..... Stonepeak Capital Partners Fund 11, New York .|Return of Capital . 02/22/2018 ..|. 02/03/2022 ..| . (2,434)).
000000-00-0 ..... Thoma Bravo Fund XV, LP ...ccovviuniiinnnninnnes Chicago T PP Return of Capital ... . 08/02/2022 ..|. 12/20/2022 ..| .. ceee | con Jeeneiin T e
2599999. Joint Venture Interests - Other - Unaffiliated 23,113,309 | (4,479,044) (4,479,044) 18,881,455 (38,433) (38,433)
6099999. Total - Unaffiliated 23,113,399 | (4,479,044) (4,479,044) 18,881,455 18,843,022 (38,433) (38,433)

6199999. Total - Affiliated
6299999 - Totals 23,113,399 | (4,479,044) (4,479,044) 18,881,455 18,843,022 (38,433) (38,433)




013

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE 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
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
CUsSIP 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
89156H-AB-3 ..... TOTE SHIPHOLDINGS INC ..eevvvniiiiiiiiiiiiiiiiineeeeens A 740,000 |...89.7750 |.....cevvvnnnnnnn 664,333 |.oeeeiiiiiinnnn 740,000 |.ooevveennnnnnns 740,000 |ooeevveeieiiiinnn forreniiniinins v e e 3.450 |...... 3.480 ...01/29/2016 ...|....01/22/2041 ...
83162C-SS-3 ... U S SBA PART CERT SER 2009-20H ... A .. 234,823 |...97.4470 |... 226,748 e e (101) [ e e 4.450 |...... 3.875 ....09/25/2013 ...|....08/01/2029 ...
83162C-SV-6 ..... U S SBA PART CERT SER 2009-20J ... A ...96.6820 |... 209,208 e feenneind (B17) e e e 3.920 |...... 3.623 ....09/26/2013 ...|....10/01/2029 ...
83162C-YR-8 ..... U S SBA PART CERT SER 2017-20F ... A L..91.4860 |..oooeennneeeeen 691,130 |oeeeneeennnn 755,445 | TB5 445 | [ [ e e 2.810 |...... 2.830 ....06/08/2017 ...|....06/01/2037 ...
83162C-11Y-5 ..... U S SBA PART CERTIF SER 2015-20D A ...90.7090 |.............. 4,088,745 |.............. 4,507,556 |.............. 4,458,012 |.ccooiiiiiiniinns forniinnnn3,390 | e e 2.510 |...... 2.633 ...07/30/2015 ...|....04/01/2035 ...
83162C-\N-9 ... U S SBA SBIC SER 2004-20B ... A 1..98.9550 [..iiiiiiiieeeennn 27,645 | 27,987 [ 27,888 s e T2 s e e 4.720 |...... 5.066 ....09/28/2006 ...|[....02/01/2024 ...
83162C-0H-9 ..... U S SBA SBIC SER 2006-20F . A ...98.2260 [....eeevenieennnnn 53,334 | 54,207 i BAL207 s i e [ e 5.820 |...... 5.894 ....06/06/2006 ...[....06/01/2026 ...
83162C-PR-8 ..... U S SBA SBIC-PC SER 2005-20G A ...98.6810 |..eeeevniiieeeenn 61,385 | 62,206 [ 82,208 | e s o e 4.750 |...... 4.79 ...07/06/2005 ...|[....07/01/2025 ...
83162C-Mz-3 ..... [U S SBA SBIC-PS 2003-20E .. AL ...99.5150 |. .4.640 |......4.710 ....11/05/2004 .. 05/01/2023
83162C-PH-0 . U S SBA SBIC-PS 2005-20B A ...97.8360 |. 4.625 |......4.671 ...02/08/2005 .. 02/01/2025
83162C-NR-0 . U S SBA SER 2004-20D ... AL ...98.5320 |. A4.770 |......5.122 ...11/08/2007 .. 04/01/2024 ...
83162C-PV-9 ..... U S SBA SER 2005-20J ... A 97,6940 |.oooiiiiiieeeei 10,127 10,366 [ 10,871 | e () s e e 5.090 |...... 5.13%2 ....01/15/2008 ...|[....10/01/2025 ...
83162C-PX-5 ..... U S SBA SER 2005-20K .... A L..98.5870 [..ooevveenieennnn 54,169 |ouenniiin 54945 054,985 | e () | [ 5.360 |...... 5.422 ....11/19/2007 ...|....11/01/2025 ...
83162C-0P-1 ..... U S SBA SER 2006-20J .... A . 100.3910 |ooeeeeenineeeeen 120,579 v 120,109 [ 120,154 | e (1) s e e 5.370 |...... 5.428 ....03/11/2008 ...|....10/01/2026 ...
83162C-0X-4 ..... U S SBA SER 2007-20C .... A ...99.2710 |oooeiiiiieennnnnn 99,346 |ouiennnennnnn 100,076 [.ceiiiieeen 100,076 v oo e [ e 5.230 |...... 5.289 ....03/06/2007 ...|[....03/01/2027 ...
83162C-SP-9 ... U S SBA SER 2009-20F .... A 976110 [ 95,275 |l 97,607 [l 97,807 e e s e e 4.950 |...... 5.003 ....06/09/2009 ...|[....06/01/2029 ...
831620-XY-4 ..... U S SBA SER 2016-20H ... A ...89.2990 |... e 2,473,281 [ 2,444,364 | [ 18T L [ [ 2.040 |...... 2.151 ....06/25/2019 ...|....08/01/2036 ...
83162C-YM-9 ..... U S SBA SER 2017-20C .... A ...93.8160 |[....ccevnnnnns 2,080,813 |.... . e 2,217,963 e e e e e 3.040 |...... 3.063 ...03/09/2017 ...|....03/01/2037 ...
83162C-YT-4 ..... U S SBA SER 2017-206G .... A ...92.8130 |... 767,909 |.... ..827,374 |.. P 7L R R RN RN RN 2.980 |...... 3.002 ....07/06/2017 ...|....07/01/2037 ...
83162C-C7-6 ..... U S SBA SER 2019-20H . A .. 88.0060 |. ..1,567,028 |. .1,780,586 1,780,586 |.. .2.150 |......2.162 ....08/08/2019 .. 08/01/2039
831620-C8-4 . U S SBA SER 2019-25H . AL ...86.4510 |. .. 4,434,099 |. .5,129,020 .5,129,020 |.. .2.310 |......2.323 ....08/08/2019 .. 08/01/2044
83162C-E4-1 ..... [U S SBA SER 2020-20A CL 1 . A .. 88.8610 |. ..2,652,723 |. . 2,985,260 .2,985,260 |.. .2.320 |......2.333 ...01/09/2020 .. 01/01/2040
83162C-PS-6 . U S SBA SER SBIC-2005-20H . AL ...99.0540 |. ..190,672 |. .. 192,492 191,600 |.. 5,110 |......5.371 ...07/07/2008 .. 08/01/2025 ...
83162C-NA-7 ..... [U S SBA SER SBIC-PC 2003-20F A ...99.4810 |. 23,190 |. 23,311 ..23,293 |.. .4.070 |......4.291 ....10/25/2004 .. 06/01/2023 ...
83162C-\D-1 ..... U S SBA SER SBIC-PS 2003-20H ... A ...99.7600 |... ...21,985 |.... 5.240 |...... 5.299 ....08/05/2003 ...|[....08/01/2023 ...
912803-FE-8 ..... UNITED STATES STRIP BONDS . A ...35.9630 [....cconnnnnns 2,157,756 |.... 0.000 |...... 3.312 ....056/05/2022 ...|....08/15/2048 ...
912803-FR-9 ..... UNITED STATES STRIP BONDS . A ...33.6870 [....ccevnnnnns 3,873,971 |.... . 0.000 |...... 3.287 ....07/18/2022 ...|....08/15/2050 ...
912803-FT-5 ..... UNITED STATES STRIP BONDS . A ...33.4150 |...ccoennnnnns 3,341,520 |.... .. 10,000,000 |.. 0.000 |...... 3.236 ....07/19/2022 ...|....11/15/2050 ...
912803-GE-7 ..... UNITED STATES STRIP BONDS . A ... 32.4780 |...ooennnnnnns 1,623,905 |.... ....5,000,000 |.. 0.000 |...... 3.176 ....06/17/2022 ...|....02/15/2052 ...
912834-QP-6 ..... UNITED STATES STRIP BONDS . A ...36.8410 |... ...14,736,400 |.... ...40,000,000 |.. ...17,612,8%4 0.000 |...... 3.534 ....07/06/2022 ...|....08/15/2046 ...
912834-QV-3 . UNITED STATES STRIP BONDS . AL ...36.4780 |. 10,000,000 . 4,298,978 |.. .0.000 |......3.600 ....07/19/2022 .. 11/15/2046 ...
912834-TV-0 ..... UNITED STATES STRIP BONDS . A ...34.6890 |[. 10,000,000 4,197,046 |.. .0.000 |......3.446 ....06/09/2022 .. 08/15/2048
912834-UY-2 ..... UNITED STATES STRIP BONDS . AL ...33.7270 |. 20,000,000 .8,410,139 |.. .0.000 |......3.307 ....06/17/2022 .. 08/15/2049
912834-W-7 ..... UNITED STATES STRIP BONDS . A ...33.0100 |. 20,000,000 .8,593,055 |.. .0.000 |......3.135 ....06/24/2022 .. 05/15/2050
912834-WR-5 ..... UNITED STATES STRIP BONDS . AL ...32.8040 |. .8,387,134 |.. . .0.000 |......3.138 ....06/16/2022 .. 02/15/2051 ...
831628-E7-3 ..... US SBA 10 YR POOL #100158 ... A ...94.0670 |... 4,225,708 | [ (28,679) [ceeeeeeenieeeee Joevernineeeeeenns fenns 3.325 |...... 1.567 ...12/03/2020 ... |....12/25/2030 ...
831628-EM-0 ..... US SBA 25 YEAR POOL #100140 .... A ...97.6680 |... .... 1,369,082 13,592 s [ e 4.825 |...... 3.518 ....02/05/2019 ...|....01/25/2044 ...
831628-EG-3 ..... US SBA 25 YR POOL # 100135 A ...98.6010 |... e 1,881 [ o s 5.075 |...... 3.618 ...03/06/2018 ... [....04/25/2043 ...
831628-DN-9 ... US SBA 25 YR POOL #100109 . A 94720 [ 44,978 | AT TET 50,763 s o 1,088 | o 4.206 |...... 2.968 ....08/11/2017 ...|....07/25/2040 ...
831628-EP-3 ..... US SBA 25 YR POOL #100142 . A 937170 [ 179,879 e 191,939 204,28 s [ 968 | e e 3.750 |...... 3.072 ....10/08/2021 ...|....05/25/2044 ...
83162C-RA-3 ..... US SBA SER 2007-20E ... A . ...98.5900 |... 109,926 | e 182 L e e 5.310 |...... 5.579 ....08/02/2007 ...|....05/01/2027 ...
83162C-SE-4 ... US SBA SER 2008-20L ... A .. 130,146 |. 102.2820 |... 133,116 |.... . . 180,148 e e e e e 6.220 |...... 6.305 ....12/09/2008 ...|[....12/01/2028 ...
912810-QY-7 ..... US TREASURY BONDS .. A 129,815 |...80.7230 |... 128,349 |.... ....159,000 |.. 135,931 [ o 766 [ i e 2.750 |...... 3.832 ....09/20/2013 ...|....11/15/2042 ...
912810-RJ-9 ..... US TREASURY BONDS A . 12,361,699 |...83.1410 |. 10,392,575 |. 12,500,000 12,382,646 |.. .3.000 |......3.083 ....12/22/2016 .. 11/15/2044 ...
912810-RK-6 ..... US TREASURY BONDS .. AL .. 13,062,649 )...75.8670 |... ....11,000,744 |.... ...14,500,000 |. ...13,308,790 .ooiiiiiininnes o 37,428 s i e 2.500 |...... 3.034 ...11/08/2015 ... |....02/15/2045 ...
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912810-RN-0 ..... US TREASURY BONDS ....covvvniiiiiiieeiciiiiee e o A L..81.1370 |t 16,430,182 |............. 20,250,000 |............. 19,799,903 [oooiiiviiiiiiiins Jorenennn 13,708 [ i [ 2.875 |...... 3.034 [FA . [ooviinninns 219,902 |....ovvunnnnns 582,188 |....07/25/2018 ...|....08/15/2045 ...
912828-3F-5 ..... US TREASURY BONDS .. A ...92.3090 [..cceeennnnnns 5,538,516 |.... .6,000,000 |.. 8,318,891 | e (83,399) | e e 2.250 |...... 1.130 |WN ...... ... 17,528 |... ..135,000 |....12/29/2021 ... |....11/15/2027 ...
912828-5N-6 ..... US TREASURY BONDS .. I R AL ...96.3090 [.......ooennns 2,889,258 |.... .3,000,000 |.. ....3,103,208 |.....ooovveeenines forvenn (28,511) e i e 2.875 [...... 1.667 [MN ..o i 7,582 |... ... 86,250 |....03/04/2022 ...|....11/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 125,695,561 238,040,806 149,412,382 XXX XXX XXX 723,997 2,378,793 XXX XXX
36177T-N4-5 ... GNMA HECM POOL #798510 ......cevvvnnniiirirnnniiniinnnnns A ...98.9080 |........coeeeennn366,157 |oeenniiiinnnnnns 370,201 [oeniiiiiinnnnns 437,375 [eoeeeeiiiiiiiinees v 11,226 | [ e 4.606 |...... 1.932 ....09/12/2014 ...|....01/20/2064 ...
3617K6-FD-9 ..... GNMA HECM POOL #BN2864 .. A ...94.9320 |... 1,374,758 |.. e 1801172 [ e B0 e e e 4.383 |...... 1.733 ....07/16/2019 ...|....06/20/2069 ...
36202E-CA-5 ... GNVA |1 POOL # 003665 ... A . 102.4750 |..ooevveeneeenn 274,873 | 268,236 [ 264,498 | e (820) | e 5.500 |...... 5.958 ...10/05/2007 ...|....01/20/2035 ...
362020-2G-9 ..... GNVA |l POOL # 3443 ... A . 101.6950 [.ooeveennneeeennn 49,919 | 49,087 [ 88872 s e (B3) | e e 5.500 |...... 5.813 ....11/07/2007 ...|....09/20/2033 ...
36202E-DP-1 ... GNVA Il POOL # 3710 .. A . 102.1510 [.ooovveennennnn 153,405 |oveenniennnn 150,175 i 141,930 | o (1,834) s [ e 5.000 |...... 6.709 ....07/11/2007 ...|....05/20/2035 ...
36202E-FP-9 ..... GNVA Il POOL # 3774 .. A L 104.1190 [ooeeiiiiie e 26,878 | 25,815 [ 25,444 s e (B s e e 5.500 |...... 5.980 ....09/06/2007 ...|[....10/20/2035 ...
36202E-G0-6 ..... GNVA Il POOL # 3807 .. A 1041210 [ooeeeeiiee e 57,752 | 55,467 [ 53,897 s [ (280) | e | 5.500 |...... 6.383 ....08/08/2007 ...[....01/20/2036 ...
36202E-HE-2 ... GNVA Il POOL # 3829 ... A 1021470 |ooeeeeeniee e 67,358 | 85,942 082,606 | [ (B27) | e e 5.000 |...... 6.609 ....08/15/2007 ...|....03/20/2036 ...
36202E-5G-0 ..... GNVA |l POOL # 4447 AL . 101.7680 |. .5.000 |......5.112 ....08/01/2009 .. 05/20/2039
36202F-AV-8 ..... GNVA Il POOL # 4520 A . 101.7900 |. .5.000 |......5.079 ...08/01/2009 .. 08/20/2039
36202F-EW-2 ..... GNVA Il POOL # 4649 AL ...97.7180 |. ..39,122 |.. .4.500 |......3.059 ....11/09/2010 .. 03/20/2040 ...
36202F-UN-3 ..... GNVA Il POOL # 5121 .. A ...95.2570 |... . 829,717 e e (B3 e e e 4.000 |...... 2.322 ...09/01/2011 ... |....07/20/2041 ...
36200U-TA-3 ..... GNVA Il POOL # 573045 ... A ...99.4820 |... 292,124 |.... 318,885 | e (4088) [ [ e 5.000 |...... 2.919 ....04/01/2013 ...|....02/20/2035 ...
36194R-RF-9 ..... GNVA |1 POOL # AU4086 ... A ...97.8350 |... 314,754 |.... 855,316 oo [ (2,079) e [ e 4.500 |...... 2.905 ...08/23/2017 ...|....08/20/2046 ...
36202F-FL-5 ..... GNVA Il POOL #4671 .... A ...97.7280 |... 170,952 |.... ... 186,779 e (493) [ i e 4.500 |...... 3.423 ....10/01/2010 ...{....04/20/2040 ...
36202F-LH-7 ..... GNVA Il POOL #4828 .... A ...97.7640 |... 203,813 |.... ....219,590 B35 [ e [ 4.500 |...... 3.014 ....11/01/2010 ...{....10/20/2040 ...
3620A6-L5-4 ..... GNVA |1 POOL #720448 .... A ...97.6840 |... 255,044 |.... ....268,946 e (1,367) [ o s 4.500 |...... 3.948 ...10/01/2010 ...|....08/20/2039 ...
36177R-NY-3 ..... GNVA |l POOL 796706 A ...96.4750 |... 101,917 |.... ....117,694 e (1,852) [ e oo 4.000 |...... 1.035 ....03/01/2013 ...|....03/20/2032 ...
36179M-KZ-2 ..... GNVA Il POOL MAO312 .. A ...91.3260 |... 453,612 |.... 522,563 e e (B1) [ [ e 3.500 |...... 2.420 ....09/01/2012 ...|....08/20/2042 ...
36179V-NC-0 GNVA |l POOL MAO387 A ...91.2990 |. ..611,838 |. 718,304 |.. .3.500 |......2.236 ....10/21/2014 .. 09/20/2042
36179-SR-2 . GNVA Il POOL MA0528 AL ...91.2900 |. ..715,202 |. .849,410 |.. .3.500 |......2.202 ... 1272172012 .. 11/20/2042
36202C-N8-2 . GNMA POOL # 002215 . A . 100.1820 |. .3,327 |. 3,254 |.. .6.500 |......8.079 ....10/07/1996 .. 05/20/2026
36202C-6Y-4 ..... [GNMA POOL # 002687 . AL . 101.7940 |. ..16,501 |.. .6.000 |......7.032 ....11/27/2000 .. 12/20/2028 ...
36202C-7L-1 ..... [GNMA POOL # 002699 . A . 104.2280 |. 17,970 |.. .6.000 |......9.117 ....11/27/2000 .. 01/20/2029 ...
362020-AN-1 ... GNMA POOL # 002713 .... A . 103.6270 [...oevveeneeennnnn 30,820 |oveiniiiiinnnn 20,741 0290319 | [ B8 e [ 6.000 |...... 6.749 ....01/08/2002 ...|[....02/20/2029 ...
362020-DN-8 ... GNMA POOL # 002809 .... A 0 103.3410 [oeeeeenieee e 24,784 | 23,988 [0 28,567 s e B9 | e e 7.000 |...... 7.994 ...12/08/2000 ... |....09/20/2029 ...
362020-D5-7 ... GNVMA POOL # 002824 .... A . 102.5310 [.ooeeveeeneeeen 11,580 v 11,204 11,039 | [ 39 e [ 7.000 |...... 8.274 ....10/23/2000 ...|....10/20/2029 ...
36202E-CP-2 ... GNMA POOL # 003678 ... A . 103.4240 |...ooveniiieeennn 95,368 e 92,210 [ 910122 | e (218) | e e 5.500 |...... 5.891 ....06/22/2007 ...|....02/20/2035 ...
36202E-GE-3 ..... GNVMA POOL # 003797 .... A . 105.6420 |......ooeneeenn 182,741 | 172,982 [ 175,798 | i B8 e [ |l 6.000 |...... 5.622 ...03/28/2006 ...|....12/20/2035 ...
362240-T5-4 ... GNVA POOL # 332772 ... A 1.099.9010 [oeeeeeeeeeeeee T | LT e e s o 7.000 |...... 7.3%5 ....07/20/1995 ...|[....08/15/2024 ...
36224Q-1C-7 . GNVMA POOL # 335265 . AL ...99.9060 |. .7.000 |......7.361 ....07/20/1995 .. 02/15/2024 ...
36203E-18-9 ..... GNVA POOL # 346951 . A . 102.8650 |. .6.500 |......7.193 ....12/19/1995 .. 12/15/2023
36203E-N9-5 ... GNVMA POOL # 347016 . AL . 102.8290 |. .6.500 |......7.191 ....12/19/1995 .. 01/15/2024
36203K-KX-1 ..... GNVMA POOL # 351410 . A . 102.8570 |. .6.500 |......7.214 ....12/19/1995 .. 01/15/2024
36203P-CF-8 . GNVMA POOL # 354770 . AL .100.0880 |. .7.000 |......7.354 ....07/20/1995 .. 03/15/2024 ...
36204K-Jii-4 ..... GNVMA POOL # 372077 .... A 1028410 [oeeeeeieeeeeen 281 225 e 228 s e s e 6.500 |...... 7.003 ...12/19/1995 ... |[....04/15/2024 ...
36204Y-CG-6 ..... GNVMA POOL # 383571 ... A 0 102.8420 [..ooeeveeieeiie 175 |70 Ll 189 | [ [ [ 6.500 |...... 7.007 ....12/19/1995 ...|....03/15/2024 ...
36205A-41-1 ..... GNVA POOL # 385237 ... A L 102.8440 [.oeeeeiiieieeen 298 | 285 28 | e [ e e 6.500 |...... 7.010 ...12/19/1995 ... |[....04/15/2024 ...
36206G-3C-2 ..... GNVA POOL # 411295 .... A 1..99.9030 [.ooiiiiiiiiiiiiiinn B2 e B2 BT e [ e [ 7.000 |...... 7.374 ....07/20/1995 ...[....07/15/2025 ...
36206L-CR-8 ..... GNVA POOL # 414180 .... A 1.099.9160 [oooeeeeiiieeeeennn 5,092 |eiiieiiieeen 5,096 [t 5,077 s e s e 7.000 |...... 7.761 ...09/01/1995 ...|[....09/15/2025 ...
36207K-H5-2 ... GNVA POOL # 434152 AL . 102.5970 f...ieeeeiiieennnn 7,848 i 7,645 [ 7,909 s o (106) | o el 6.000 |...... 4.295 ...09/25/2002 ... |....01/15/2029 ...
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36207S-M6-7 ..... GNMA POOL # 440581 A ...99.9330 |...coeviiiiiiiinnnn 9,498 |..ooviiiiiiiinnn 9,504 |oueeeiiiiiiiiinnns L N1 ) R R R R, 7.250 |...... 8.090 ....056/05/1997 ...|[....03/15/2027 ...
36208D-PY-5 ..... GNVA POOL # 447839 ... A ...99.9450 |... 883 [ [ e e [ 7.500 |...... 7.057 . 12/17/1997 ... |....11/15/2027 ...
362001-4X-7 ..... GNVA POOL # 484238 .... A . 101.2450 |... 9,223 [ e (8) [ i [l 7.000 |...... 6.486 ....02/03/1999 ...|[....09/15/2028 ...
36211B-YW-8 ..... GNVA POOL # 508425 ... A 1..99.9550 [.iiiiiiiiieeeeenn 16,432 | 16,439 [ 18T | e [ e e 7.500 |...... 6.910 ....02/16/2001 ...|....01/15/2031 ...
362118-D8-7 ..... GNVA POOL # 521327 ... A . 104.2790 |... 210,440 e e (702) Lo [ e 5.500 |...... 5.114 ....06/09/2005 ...|[....05/15/2035 ...
36201K-AV-8 ..... GNMA POOL # 585120 .... A . 103.5880 |... 215,195 | e (10854) | e e 6.000 |...... 4.223 ...01/09/2008 ...|[....12/15/2032 ...
36200E-B2-6 ..... GNVMA POOL # 598657 .... A . 101.4550 [..ooovveeniiennnn 28411 | 28,075 [ 280498 | e (TT) s o 5.500 |...... 5.135 ....07/25/2005 ...|....05/15/2035 ...
36200K-J7-3 ..... GNMA POOL # 603386 .... A . 104.2910 [ooeeeeenieee e 125,478 120,315 [ 125,76 | e 942 | e 6.000 |...... 4.670 ....04/11/2003 ...|....01/15/2033 ...
36200K-KQ-9 ..... GNVMA POOL # 603403 . AL . 104.2470 |. (2,222) | .6.000 |......5.043 ....10/14/2004 .. 10/15/2034
36200M-TF-0 ..... GNMA POOL # 604550 . A . 102.0920 |. . (33) ] .5.000 |......5.262 ....10/07/2004 .. 08/15/2033
36200M-VW-0 ..... GNVMA POOL # 604629 . AL . 104.7500 |. . . 179,376 |.. (958) |. .5.500 |......4.984 ....10/01/2008 .. 09/15/2033 ...
36200N-BP-5 ... GNVA POOL # 604946 .... A . 104.7840 |... 107,764 |.... e (851 [ e fens 5.500 |...... 6.426 ....06/11/2007 ...|....01/15/2034 ...
362027-G5-9 ... GNVMA POOL # 608720 .... A . 100.0940 |... ... 34,607 |.... JUUR 0 ) O R O 5.000 |...... 4.857 ....12/07/2004 ...|....11/15/2024 ...
36202U-D4-2 ..... GNVA POOL # 609523 ... A . 101.4170 |... et (172) [ e s 5.500 |...... 4.833 ....08/22/2004 ...|....12/15/2033 ...
36290R-Y3-1 ..... GNMA POOL # 615530 .... A . 104.7960 |.................309,681 |........ceeennnnn295,509 [ooiiiiiiinnninnn206,754 |oeeeniiiiiiiiens o 198 | [ 5.500 |...... 5.448 ...09/08/2008 ... |....09/15/2033 ...
36290S-RR-4 ..... GNMA POOL # 616196 .... A 1.96.8700 |ooeeeeeiiieeeeennn 5,443 | BLB19 [l 5BT18 | e (12) e e e 5.500 |...... 5.135 ...07/09/2004 ...|....01/15/2024 ...
36290T-GM-5 ... GNVMA POOL # 616804 .... A ...99.2230 [..oiiiiiiinennnn 19,245 | 19,396 [ 19,408 | o (B2) s [ 5.000 |...... 4.740 ....01/14/2005 ...[....01/20/2025 ...
36290X-NE-6 ..... GNMA POOL # 620589 .... A . 101.8590 |... 127,854 s e 119 L e e 5.000 |...... 5.270 ....09/08/2004 ...|[....09/15/2033 ...
36291B-5T-0 ..... GNVMA POOL # 623758 .... A . 102.7490 |... 204,435 i e (B83) | [ e 5.500 |...... 5.043 ...08/22/2004 ...|....01/15/2034 ...
36291P-5P-7 . GNVA POOL # 634554 . A . 101.6070 |. 4,483 .6.000 |......5.000 ....09/15/2004 .. 09/20/2024
362915-AR-1 . GNVMA POOL # 636416 . AL . 100.0970 |. 3,668 .5.000 |......4.725 ...01/13/2005 .. 12/15/2024
36291S-Fii-5 . GNVA POOL # 636581 . A . 102.7450 |. 7,919 .6.000 |......5.566 ....10/17/2005 .. 08/15/2025
36291U-E7-6 GNMA POOL # 638358 . AL . 103.2790 |. 188,040 |.. .5.500 |......5.323 ...03/15/2005 .. 02/15/2035 ...
36291X-SM-2 ..... [GNMA POOL # 641424 . A . 101.4060 |. . 121,270 |.. .5.500 |......5.434 ....11/01/2005 .. 05/15/2025 ...
362928-HC-3 ..... GNVA POOL # 643827 .... A .. 147,684 |. 101.3890 |... 148,368 |.... L2 146,339 i e (T72) Lo e e 5.500 |...... 5.418 ....11/01/2005 ...|[....08/15/2025 ...
362928-HV-1 ..... GNVA POOL # 643844 ... A . 36,812 |. 103.9520 |... 87,516 e 36,090 [ 36,277 e e (95) e [ [ 6.000 |...... 5.555 ....11/29/2005 ...[....10/15/2025 ...
36202K-HD-1 ... GNVMA POOL # 651028 .... A . 50,565 [. 102.9870 ......cceveneeenn 50,922 |oovvinnnninnnnnnn 49,445 [ 49,565 | e (72) | e e 6.000 |...... 5.668 ....12/14/2005 ...|....12/15/2025 ...
36296H-7F-0 ..... GNVA POOL # 692194 ... A ... 75,438 . 100.3680 |-.eevvennneeeeennn 73,812 |oeeiieeeee e 73,542 |l TAB07 e oo (49) | e e 7.000 |...... 5.540 ....11/17/2008 ...|....11/15/2038 ...
36296H-7H-6 ..... GNVMA POOL # 692196 .... A .. 142,999 |. 102.8140 |... . 143,585 s et (B31) [ [ e 6.000 |...... 5.682 ....11/17/2008 ...|....11/15/2038 ...
36297B-JT-9 ..... GNMA POOL # 706874 .... A .. 162,948 |...95.0370 |... 148,995 |.... . 159,154 | e (192) | e [ 4.000 |...... 3.327 ....07/08/2011 ...{....11/15/2030 ...
3620AS-PH-6 ..... [GNMA POOL # 738524 . AL ...96.4320 |. ..210,932 |. ..218,736 .227,315 |.. .4.000 |......3.306 ....07/05/2013 .. 07/15/2041 ...
3620AS-PX-1 ..... GNMA POOL # 738538 . A ...96.43%0 |. ..477,095 |. ..494,710 513,261 |.. .4.000 |......3.271 ....07/08/2013 .. 07/15/2041
3620AT-MV-6 ..... GNVMA POOL # 739372 . AL ...99.4590 |. ..430,964 |. ..433,308 .464,405 |.. .4.500 |......3.189 ....12/01/2010 .. 04/15/2040
3620AU-115-9 ..... [GNMA POOL # 740568 . A ...99.4590 |. ..591,547 |. 626,634 |.. .4.500 |......3.527 ...11/02/2010 .. 10/15/2040
3620AV-FW-7 ..... GNVMA POOL # 740981 . AL ...98.5100 |. ..206,715 |. 224,958 |.. .4.500 |......3.217 ....11/01/2010 .. 10/15/2040 ...
36176E-NH-0 ..... GNVA POOL # 763892 .... A ...95.4650 |... 547,136 |.... 595,046 oo e (2,570) [ [ e 4.000 |...... 3.076 ...11/01/2013 ...|....10/15/2033 ...
362258-ZA-9 ..... GNVMA POOL # 781637 .... A ...98.7360 |... 148,417 |.... 148,288 s e 93 e [ e 4.500 |...... 5.087 ....09/21/2004 ...|....07/15/2033 ...
36241L-MH-6 ..... GNMA POOL # 783060 ... A ...95.3750 |... 419,943 |.... 70,957 e et 10,560 e [ e 4.000 |...... 2.767 ...06/04/2013 ...|....08/15/2040 ...
36177J-3Y-3 ..... GNVMA POOL # 790814 .... A ...94.9910 |... L A28,047 e [ (888) | e e 4.000 |...... 2.724 ....06/23/2019 ...|....10/15/2032 ...
36225D-AS-3 ..... GNVA POOL # 80916 A 981580 [oeeeeeiiieeeeeenn 70,151 |l 71467 [ T1207 e e (1) s o e 2.875 |...... 2.980 ....05/01/2007 ...|....05/20/2034 ...
361780-GZ-9 ..... GNVMA POOL # AB3816 .... A ...94.1770 |... cevernenne 1,078,309 | [ 3788 | i e 3.500 |...... 3.189 ...09/20/2013 ...|....11/15/2042 ...
36179V-EX-4 ..... GNMA POOL # MAG6450 .... A ...99.7040 |... e 9,239 [ 90654 | e 105 | e e 5.000 |...... 3.8%5 ...04/30/2020 ... |....04/20/2034 ...
362020-EZ-0 ..... GNVMA POOL #22852 ... LA . 103.7160 |... e 1813 et T804 | e 2D | [ 7.000 |...... 8.406 ....12/20/1999 ...|[....12/20/2029 ...
36241L-KA-3 ..... GNVA POOL #782989 .. LA ...99.4620 |. ..511,566 .4.500 |......3.595 ....01/01/2011 .. 06/15/2040 ...
38374M-DF-3 ... GNMA REMICS SER 2005-81 CL OB ........ceeevevvvvvnnnnns o voefuvnnnes | wvvenneens | 1.A ... .. 1,184,083 ). 101.9810 |... 1,214,055 |. 202,455 | o 464 o i e 5.500 |...... 5.852 ...11/14/2005 ... |....10/20/2035 ...
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383787-60-8 ..... GNMA REMICS SER 2013-100 CL MA ......eevvivviinnnnnnnns T 167,585 |...97.3180 |................. 156,559 [oiiiiiiiiinnns 160,873 |oevveeneeeennnna 163,136 [ i (543) [ e e 3.500 |...... 2391 [MON ooes [ 469 | 5,631 |....00/23/2013 ...|[....02/20/2043 ...
38378\1-UG-8 ..... GNMA REMICS SER 2013-53 CL KA .... 1,592,585 |...95.9090 |... 01,543,390 |oeeeinieeeenn 1,558,792 [ i (3,480) [ e [ 3.000 |...... 2.361 | MON ..... . 46,302 |....10/23/2013 ...|[....10/20/2041 ...
38378T-AL-4 ..... GNVMA REMICS SER 2013-71 CL LA .... A .. 656,734 |...95.4130 |... ..651,765 |.. P07 R R R 3.000 |...... 2.877 [MON ..... . 19,553 |....07/31/2013 ...|....10/20/2042 ...
38382J-50-2 ... GNMA REMICS SER 2021-56 CL PE ........ccvveuverrerernn fovn voefevnnnne | wovennenns Jones TA o 3,776,320 [...78.3440 |.............. 2,947,027 f..coeiinnnnnns 3,761,626 [.....ccoeenn.t 3,777,289 |oveeeeeeenniinee foreeeennnns 1,707 eeeeeeeiiiiiees fooeiiiiis e 1.500 |...... 1.455 [MON ..o Joovvvninneeennn 4,702 [ 56,424 |....02/23/2021 ...|[....03/20/2051 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed

Securities 22,388,670 | XXX 20,516,169 21,730, 140 22,551,125 75,622 XXX XXX XXX 72,690 840,882 XXX XXX
38378K-2A-6 ..... GNVMA REMICS SER 2013-140 CL AG A 99,7610 [ooeieeiiiee e 82,375 | A2ATT [ 82,739 s e (L312) | [ e 3.169 |...... 2.309 [MON ..ooo [orriiiiniiiiiiins T2 [ 1,359 [....05/23/2016 ...|....05/16/2045 ...
38378N-FL-2 ..... GNVA REMICS SER 2013-158 AB .... A L..94.1020 |..ooeiinineeeenn 928,278 e 981,145 01,080,394 | o 2,986 | e e 3.009 |...... 2.218 ....05/28/2015 ...|[....08/16/2053 ...
38378K-UB-3 ..... GNMA REMICS SER 2013-85 CL A .. A ...92.0100 [.ooeevveenneeennn 87,974 | 965,614 089,512 | [l B3R | e [ 1UBAT 2.681 ....07/28/2015 ...|....09/16/2046 ...
38378X-NN-7 ..... GNVA REMICS SER 2014-135 CL AK ... A ...89.1990 |...oeiiiiiiennn. 346,202 |oniiiiieennnnnn388,122 [ 7783 | el 840 | e e 3.000 |...... 2.385 ...08/18/2016 ...|....08/16/2055 ...
38378N-PP-2 ... GNVMA REMICS SER 2014-16 B A ...99.7220 [.ooiiiiiieeeen 38,371 | 38478 [0 38540 | e (TBA) | o 3.200 |...... 2.657 ....04/30/2015 ...|....07/16/2041 ...
38379K-K8-0 ..... GNVA REMICS SER 2015-128 CL AJ ... A ...89.6280 |...coeeunnieeenn 464,527 | 518,284 582,838 s [ (B83) | e e 2.600 |...... 2.354 ....07/12/2016 ...|....11/16/2055 ...
38379K-6D-5 ..... GNVMA REMICS SER 2015-163 CL AH AL ...86.7310 |. .2.800 |......2.958 ... 11/12/2015 .. 04/16/2056
3837K-TT-5 ..... GNVMA REMICS SER 2015-93 CLASS AB A ...91.6890 |. .2.500 |......2.608 ....06/04/2015 .. 01/16/2047
38379Y-6L-7 ..... GNVMA REMICS SER 2016-125 CL DA AL ...89.1090 |. . . .2.150 |......2.155 ....09/01/2016 .. 12/16/2047 ...
38379U-TB-2 ... GNMA REMICS SER 2016-72 CL AB .... ] s [ 1A L ...88.7790 |... 601,406 |.... 685,447 | e 107 s [ [ 2.600 |...... 2.509 ...05/25/2016 ... |[....04/16/2049 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 6,413,258 | XXX 5,751,303 6,346,279 6,418,400 2,200 XXX XXX XXX 13,871 166,876 XXX XXX
0109999999. Total - U.S. Government Bonds 176,797,822 | XXX 151,963,033 266,117,225 178,381,907 XXX XXX 810,558 3,386,551 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX

011770-U5-1 ALASKA ST GO SER 2010B TAXABLE .. .. 1.DFE ..|... . 102.3810 |... ..2,047,620 |.... .2,000,000 |.. 002,207,505 oueniiiiiiiiiees e (33,224) Lo o el 5,442 ) 3.416 [FA ...... 45,350 .. 108,840 |....06/19/2012 ...|....08/01/2028 ...
373384-NZ-5 . GEORGIA ST GO BDS 2009H .. 1.AFE .. ...99.7370 |. ..224,408 |. ..225,000 .233,867 |.. .2.33% ....10/14/2020 ..

373384-8M-7 . GEORGIA ST GO BDS 2010C-3 . .. 1.AFE .. ...99.3870 |. .. 2,484,675 |. .2,500,000 .2,610,574 |.. ......4.041 ....06/11/2013 .. .
373384-M3-7 ... GEORGIA ST GO BDS 2013F ... .. 1.AFE ..|... ...98.8660 |... 2,580,403 |.... 2,610,147 oo e (1,706) [eeeeceeeee o -een240600 ... 4.583 ...07/24/2013 ...|[....02/01/2031 ...
373385-CA-9 ..... GEORGIA ST GO BDS 20178B ... .. 1.AFE ..|... .. 7,000,000 |...86.8650 |... 6,080,550 |.... 7,000,000 [eenniiiiiiinees v e [ 00030150 |l 3.175 ....06/21/2017 ...|....02/01/2033 ...
373385-DS-9 ..... GEORGIA ST GO SER 2018 B .. .. 1.AFE ..|... .. 3,027,060 |...89.6440 |... 2,689,320 |.... e3,016,105 [oeeeeeeeniiiieeee foreeennnen (2,583) [eeeeeeeeieeee o 04022232950 | 3.878 ....06/20/2018 ...|....07/01/2037 ...
644682-D9-4 ..... NEW HAMPSHIRE ST GO BDS 2009 SER C . .. 1.BFE ..|... 1,475,600 |. 100.9190 |... 1,368,561 [ o (12,386) [ o Jennl5.125 4.118 ....09/22/2010 ...|....03/01/2025 ...
68609T-EE-4 ..... OREGON ST GO BDS 2018 SER B .. 1.BFE ..|... .. 488,350 |...89.0260 |.................445,130 |................ 500,000 |...cevvuuieeennnd90,352 |oeeeniiiiniiiaes fovveeenneennn 506 |oeeeeceiiies o 22080975 | 4.203 ....10/10/2018 ...|....05/01/2038 ...
68609T-JH-9 ..... OREGON ST GO BDS 2019 SER C . .. 1.BFE ..|... 1,420,000 |...91.6670 |... reeeveeeeeen 1,420,000 [oeennnnnnnnnn 1,420,000 [oiiiiiiiiiiiiin e foeveeiii e [03.702 | 3.736 ...02/14/2019 ...|....05/01/2034 ...
68609T-VA-3 ..... OREGON ST GO SER D .. 1.BFE ..|... .. 250,000 |...79.5250 |... 198,813 |.... 250,000 |...oeeeeenniiiaeee [eeerenninreeennnn fereeeeeeeiieeee e e 12822 1.830 ....06/10/2020 ...|[....05/01/2031 ...
686097-37-3 ..... OREGON ST TAX GO BDS SER L .. .. 1.BFE ..|... .. 2,000,000 |...72.8650 |... 1,457,300 |.... ....2,000,000 R M R (1< J R 2.784 ....10/20/2021 ...|....11/01/2041 ...
882722-\VP-3 ..... [TEXAS ST GO BDS SER 2010A .. 1.AFE .. ...99.1060 |. ..2,517,292 |. 2,719,204 |.. ..(21,185) | .3.558 ....04/07/2020 .. 04/01/2033
882723-5T-2 ..... [TEXAS ST GO BDS SER 2016 .. 1AFE .. ...91.5330 |. ..297,482 | ..325,000 .318,283 |.. .4.040 ....10/10/2018 .. 10/01/2032
882724-HD-2 ..... [TEXAS ST GO BDS SER 2018 .. 1AFE .. ...92.1250 |. ..2,022,144 |. .2,195,000 .2,195,000 |.. .3.855 ....08/29/2018 .. 10/01/2032
882724-0J-9 ..... [TEXAS ST GO BDS SER 2019 .. .. 1.AFE .. ...87.3090 |. ..873,090 |. .1,000,000 .1,000,000 |.. .2.621 ....11/14/2019 .. 04/01/2030 ...
882830-BH-4 ..... TEXAS ST GO BDS SER 2020 .. .. 1.AFE .. ...68.2220 |. ..4,761,89 |. .6,980,000 .6,933,411 |.. ......2.537 ...07/19/2022 .. 10/01/2044 ...
882722-N-8 ..... TEXAS ST GO BONDS SER 2010A . .. 1.AFE ..|... ...97.1610 |... 1,471,989 |.... 1,515,000 |.. 1,705,207 e o (10,110) [ o el 40681 3.591 ....01/13/2022 ...|....04/01/2040 ...
882722-KE-0 ..... TEXAS ST GO BONDS TAX SER 2009A .. 1.AFE ..|... . 102.7130 |... 1,119,572 |.... .1,090,000 |.. e 1,090,000 [-eeneeeeniiiieee foeeeenniieeeeene e e 10250367 | 5.439 ....04/09/2020 ...|[....04/01/2029 ...
882722-KF-7 ..... TEXAS ST GO MBLTY FD BDS SER 2009A ... .. 1.AFE ..|... . 105.6190 |... 9,547,958 |.... .9,040,000 |.. ...10,373,382 [oeeeiiiiiiiinees e (62,305) [eeeeeiiiiiiees o [l 5.517 4.230 ....07/26/2022 ...|....04/01/2039 ...
882724-0P-5 ..... TEXAS ST GP BDS SER 2019 . 1TAFE ... ...79.2460 |... 5,646,278 |.... .7,125,000 |.. e 1,261,117 e oo (19,854) [ o enn80211 2.898 ....08/17/2022 ...|....04/01/2044 ...
882830-AP-7 ..... TEXAS ST TRANSPRTN COMMISSION GO ... .. 1.AFE ..|... ...73.8470 |... 8,126,707 [oeeeeiiiiiiieens e (2,160) [eeeccciiiees oo 000000 2.562 |l 2.574 ....06/24/2022 ...|....04/01/2042 ...
917542-QV-7 ... UTAH ST GO BONDS SER 2010B .. . 1TAFE ... ...98.08%0 |... . 2,500,169 [.eeneeeeiiiiieee foeeeeeeen (2,716) [ o 202228539 3.329 ...03/19/2020 ...|....07/01/2025 ...
917542-R-6 . UTAH ST GO SER 2009D .......... .. 1T.AFE .. ...99.5990 |. ..398,3% |. . 400,000 ....407,740 |.. .2.735 ....04/12/2022 .. 07/01/2024 ...
928109-YK-7 ..... VIRGINIA ST GO BDS SER 2010A-2 .. 1.AFE .. ...98.0710 |. .. 4,908,550 |. .5,000,000 .5,244,208 |.. ......3.512 ....05/29/2013 .. 06/01/2030 ...
93974C-PN-6 ..... WASHINGTON ST GO BDS SER 2010D ... .. 1.BFE ..|... . 104.6110 [......ooeeenns 2,965,722 |.... .2,835,000 |.. ....3,098,144 |..ooooiviiinnnnns o (16,449) | i |l 50481 ) 4.587 .. 152,098 |....08/04/2022 ...]....08/01/2039 ...
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93974C-RE-2 ..... WASHINGTON ST GO BDS SER 2010F ........cevvunvivvinnnnns L0 (PO L ABFE e 9,125,551 [. 100.9730 |.............. 7,734,532 |.ccovvvnannnns 7,660,000 |..cevunnnnnnns 8,906,960 [.......covvnveeees Jovrrnnnnn [(TCi-) DN R FERTR R 5.140 |...... 740 [FA o [oeviiiiins 164,052 [...oooveeeennn 393,5% |....05/31/2022 ...|....08/01/2040 ...
93974C-RF-9 ... WASHINGTON ST GO BDS SER 2010F TAX ....eeevvvuvreeeee fooevenfvmnnne]| wonnenes L ABFE | 2,647,578 [. 102.4990 |.............. 2,439,476 |...ccvnnnnnnns 2,380,000 f.....cceennnns 2,539,963 |.eevvniiiiieinnnn s (19,516) [-oeeevemmnineeee foerrrnnnnrnerennns foennns 5.090 |...... 4.063 [FA oooes |oeenniieieeens 50,476 [...ooeeeennnns 121,142 |....11/21/2019 ...]....08/01/2033 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 87,633,308 [ XXX 74,536,258 81,562, 156 85,611,606 (318, 183) XXX XXX XXX 1,029,581 3,292,046 XXX XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 87,633,308 | XXX 74,536,258 81,562, 156 85,611,606 (318, 183) XXX XXX XXX 1,029,581 3,292,046 XXX XXX
041826-6A-1 ..... ARLINGTON TX IND SCH DIST SER 2020 ... .. 1.AFE ..|... .. 2,970,000 |...71.8410 |.eeeueennnnnns 2,133,678 |.... ....2,970,000 U ] ... 25,683 |... . 67,983 |....07/02/2020 ...|....02/15/2037 ...
041826-68-9 ..... ARLINGTON TX IND SCH DIST SER 2020 ... .. 1.AFE ..|... .. 2,210,000 |.. 71.0000 |.............. 1,569,100 |.... ....2,210,000 R . ... 19,946 |... . 52,797 |....07/02/2020 ...{....02/15/2038 ...
150429-K7-2 ..... CEDAR HILL TX IND SCH DIST SR 2013 . .. 1.AFE ..|... .100.0060 |.....cceeen.n. 1,500,090 |.... .... 1,500,344 e e (2, . e 23,740 ... ... 62,850 |....02/26/2013 ...|....02/15/2035 ...
216777-FZ-0 ..... COOPER TX INDPT SCH DIST TAX .. 1.AFE ..|... . 100.0320 |.............. 2,000,640 |.... ....2,000,000 R . L. 43,142 | .. 114,200 |....03/31/2010 ...|....02/15/2026 ...
366155-A7-4 ..... GARLAND TX IND SCH DIST SER 2012 ... .. 1.AFE ..|... . ...98.4810 |... ....2,750,000 U . ... 41,649 |... .. 110,248 |....05/04/2012 ... |....02/15/2031 ...
382604-2F-2 ..... GOOSE CREEK TX CONS INDPT SCH DIST . .. 1.AFE ..|... .. 1,260,000 |...72.4460 |... .... 1,260,000 R . Ll 12,447 .. ... 32,949 |....10/23/2020 ... |....02/15/2039 ...
382604-26-0 ..... GOOSE CREEK TX CONS INDPT SCH DIST . .. 1.AFE ..|... .. 2,000,000 |...71.4700 |... 1,429,400 |.... ....2,000,000 U . .. 20,136 |... ... 53,300 |....10/23/2020 ... |....02/15/2040 ...
442331-MG-6 ..... HOUSTON TX TAX PENSION SER 2007A ... .. 1.CFE ..|... .. 2,000,000 |. 100.7980 |... 2,015,960 |.... ....2,000,000 R . .... 36,920 |[... .. 110,760 |....02/07/2007 ...|....03/01/2037 ...
448492-2R-8 ..... HUTTO TX IND SCH DIST SER 2021D .. .. 1.AFE ..|... .. 2,085,000 |.. 68.1700 |... 1,421,345 |.... ....2,085,000 U . . . .een 22,066 |... . 45,309 |....08/25/2021 ...|....08/01/2040 ...
448492-25-6 HUTTO TX IND SCH DIST SER 2021D .. 1AFE .. .. 66.7770 |. .. 2,574,253 |. .3,855,000 |.. . . .. . 43,208 . 88,721 |....08/26/2021 .. 08/01/2043
543264-UF-0 . LONGVIEW TX INDPT SCH DIS SER 2010 1AFE .. ...99.9960 |. ..599,976 |. 600,000 |.. . . .. . 10,556 . 27,942 |....09/14/2010 .. 02/15/2025
573777-BD-0 ..... MARTINSVILLE TX INDPT SCH DIST ... .. 1.AFE .. . 102.1380 |. ..1,021,380 |. .1,000,000 |.. . . .. . 20,513 . 54,300 |....05/07/2010 .. 02/15/2027 ...
590760-TD-6 ..... MESQUITE TX INDPT SCH DIST SER A .. 1.AFE ..|... ...70.3550 |... 1,407,100 |.... ....2,000,000 . 45,290 |....09/02/2021 ...|....08/15/2040 ...
702333-5E-1 ..... PASADENA TX IND SCH DIST SER 2012C .... .. 1.AFE ..|... ...95.0550 |... .... 3,540,000 .. 144,751 |....06/02/2020 ...|....02/15/2030 ...
720424-08-0 ..... PIERCE CNTY WA SCH DIST TAX 2020 C ... .. 1.BFE ..|... ...70.2350 |... ....1,026,114 ... 30,820 |....11/30/2021 ...|....11/01/2045 ...
T74286-AG-3 ..... ROCKWALL TX INDEP SCH DIST GO ... .. 1.AFE ..|... ...70.4930 |... .... 1,250,000 . 24,700 |....08/21/2020 ...|....02/15/2036 ...
T74286-AH-1 ... ROCKWALL TX INDEP SCH DIST GO ... .. 1.AFE ..|... . ...69.4770 |... .... 1,250,000 . 25,950 |....08/21/2020 ...|....02/15/2037 ...
T74286-AJ-7 ..... ROCKWALL TX INDEP SCH DIST GO ... .. 1.AFE ..|... .. 1,000,000 |...68.2270 |... ....1,000,000 . 21,460 |....08/21/2020 ...|....02/15/2038 ...
T74286-AK-4 ..... ROCKWALL TX INDEP SCH DIST GO ... .. 1.AFE ..|... .. 1,000,000 |...66.7020 |... 667,020 |.... ....1,000,000 . 21,800 |....08/21/2020 ...|....02/15/2039 ...
T74286-AL-2 ..... ROCKWALL TX INDEP SCH DIST GO ... .. 1.AFE ..|... .. 1,000,000 |...65.5380 |... 655,380 |.... ....1,000,000 . 22,300 |....08/21/2020 ...|....02/15/2040 ...
774286-AM-0 ..... ROCKWALL TX INDEP SCH DIST GO ... . .. 1.AFE .. 1,253,275 |...61.6590 |. ..773,820 |. 01,253,293 |.. . 29,810 |....07/21/2022 .. 02/15/2046 ...
975332-El-3 ..... WINONA TX INDPT SCH DIST SER 2010 .. L2 ... . 1AFE ... .. 1,500,000 ). 100.0440 |.............. 1,500,660 |.... .1,500,000 |.. .... 1,500,000 I A . . . 83,625 |....04/28/2010 ... [....02/15/2027 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivis Issuer Obligations 39,106,718 [ XXX 31,390,043 39,025,000 39,049,751 (6,140) 483,589 1,271,865 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 39,108,718 [ XXX 31,390,043 39,025,000 39,049,751 (6,140) 483,589 1,271,865 XXX XXX
264416-AN-8 ..... DUKE UNIVERSITY NC SR NTS .eeeeeeeeeeeeeeeeeeeeeees foonvee | e | s L ABFE s 735,224 |. 108.3010 |-eevvenneeennnnn 579,410 |....euneeeeeenn535,000 foceiiiinnniies 705,657 |ooeeeeeeeniieeee foeeeennnnn (9,897) [eeeeeeeeiiieeeeee e s 5.850 |...... 3.024 [AO ceeees foeeernieeeees 7,824 ....12/02/2019 ...|....04/01/2037 ...
3130AK-09-0 ..... FEDERAL HOME LOAN BANK NTS .. 1.BFE ..|... ...2,99,250 |...71.1550 |......onnnnnnn 2,134,642 |.... ....2,9%,681 ... 23,400 |... ....01/21/2021 ...|....01/25/2036 ...
3130A0-PR-8 . FEDERAL HOME LOAN BANK NTS ..... .. 1.BFE .. ...91.6780 |. .. 4,583,884 |. .5,000,000 |.. . 24,014 ...01/19/2022 .. 02/18/2027
54627R-AP-5 . LOUISIANA LOC GOVT REV SER 2022 A .. .. 1.AFE .. ...93.0450 |. .. 3,721,800 |. .4,000,000 |.. | 110,383 ....06/12/2022 .. 08/01/2039
60636A-JD-6 ..... MISSOURI ST HLTH EDU REV SER 2014A . .. 1.BFE .. ...81.5660 |. .. 1,680,260 |. .2,382,974 |.. ..(10,360) | 17,709 ....10/25/2022 .. 10/15/2044
60636A-MQ-3 ..... MISSOURI ST HLTH EDU REV SER 2016A . ..1.BFE .. .. 80.7760 |. .. 1,357,087 |. 1,947,777 |.. (8,422) |. . 28,283 ....03/31/2022 .. 01/15/2046 ...
60636A-MS-9 ..... MISSOURI ST HLTH EDU REV SER 20168 . .. 1.BFE .. ...70.0200 |. ..1,008,288 |. . 1,440,000 1,285,131 |.. 877 | . 13,085 ...07/07/2022 .. 09/15/2051 ...
60636A-PP-2 ..... MISSOURI ST HLTH EDU REV SER 2017A ... .. 1.BFE ..|... ...76.6510 |... .1,090,000 |.. 970,900 .... 15,038 |... ....06/22/2022 ...|....08/15/2057 ...
60636A-VL-4 ..... MISSOURI ST HLTH EDU REV SER 2022A . .. 1.BFE ..|... ...73.0880 |... .1,705,000 |.. e 1,428,525 oo e 2,798 s e e 3.229 |...... 4.280 [N s Jorneieieeeeneens 7,035 |... ...06/22/2022 ...|....05/15/2050 ...
678908-4E-1 ..... OKLAHOMA DEV FIN AUTH REV TAX 22 ... .. 1.AFE ..|... ...91.4%0 |... .5,000,000 |.. ....5,000,000 Len 82,495 ... ....08/19/2022 ...|....05/01/2052 ...
678908-4B-7 ..... OKLAHOMA FIN AUTH SER 2022 CL A3 .. 1.AFE ..|... . ...94.0560 |... .4,000,000 |.. ....4,000,000 .... 91,001 |... ....07/08/2022 ...|....02/01/2052 ...
709178-5E-9 ..... PENNSYLVANIA ST EDU REV SER B 2019 ... .. 1.BFE ..|... .. 1,871,379 |...77.7980 |... 1,625,978 |.... ... 1,876,274 e 23,229 ... ....07/26/2022 ...|....08/15/2039 ...
882117-5V-2 ..... TEXAS A & M UNIV TX REV SER 2017B . .. 1.AFE ..|... ...82.0210 |... 2,911,746 |.... ....3,759,192 ... 64,965 |... ...05/24/2022 ... |....07/01/2047 ...
882117-7C-2 ..... TEXAS ST A& M UNIV REV SER 2019 . .. 1.AFE .. ...73.2280 |. ..1,537,788 |. .2,122,533 |.. . 32,550 ....11/09/2022 .. 07/01/2049 ...
88213A-PA-7 ..... [TEXAS ST A& M UNIV REV SER 2019A .. 1.AFE .. ...82.3590 |. .. 1,651,298 |. .2,005,000 .2,270,601 |.. . 10,752 ....08/31/2022 .. 05/15/2048 ...
914455-K-4 ..... UNIV_OF MICHIGAN REV SER B . 1AFE ... L T7.8770 [ 5,522,258 |.... .7,091,000 |.. ....7,001,920 .. 62,117 |... ...08/11/2022 ... |....04/01/2052 ...
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914455-UH-1 ... UNIV OF MICHIGAN REV SER A ...ovvvveeneeiiiiieeecvnns oo vee | e | s LAFE e 2,990,790 |.. 78.0060 |.............. 2,345,640 |.......oeenn.. 3,007,000 |.eeevunnnnnnnn 2,991,022 |oeeeeniiiiiiiiens o 283 | o e 3.504 |...... 3.565 ....07/21/2022 ...|....04/01/2052 ...
91335V-KU-9 ..... UNIV OF PITTSBURGH PA REV SR 2017C . .1.BFE ..|... ...74.2600 |... .1,500,000 |.. e 1,496,082 |eeneciieiiiees e 188 s e e 3.005 |...... 3.049 ....12/05/2019 ...|....09/15/2041 ...
91514A-GU-3 ..... UNIV OF TEXAS REV BDS SER 2017A ... 1AFE L. ...76.9040 |... 0 765,000 |oeveieniieennnnn 728,132 [ e 899 [ i [ 3.354 |...... 3.687 ....06/03/2022 ...|....08/15/2047 ...
915137-5R-0 ..... UNIV OF TEXAS TX REV BDS SER 2010C ... 1AFE ... ...98.8300 |... .3,610,000 |-eeveeneeeen. 4,587,047 [ e (26,629) [ e fenns 4.79% |...... 3.19% ....08/30/2022 ...|....08/15/2046 ...
915137-5G-4 ..... UNIV OF TEXAS TX REV SER 2010D 1AFE L. . 100.4480 |.............. 2,435,864 |.............. 2,425,000 |.............. 2,535,793 |oeeeiriirnnnnnns forrnennnn (16,904) |eeennniiiiiiins oo e 4.837 |...... 2.652 ....03/23/2022 ...|....08/15/2026 ...
91514A-KD-6 ..... UNIV OF TEXAS TX REV SER 20208 1AFE ... ...62.8060 |... . . e2,290,846 |...noeeeeeiiiieee foeeeeeenes 1,340 | e e 2.439 |...... 2.782 ...07/26/2022 ...|....08/15/2049 ...
915217-XE-8 ..... UNIV OF VIRGINIA REV SER 2019 C2 ... 1AFE L. ...68.3530 |... 410,118 |.... ... 600,000 |.. 570,602 [oeeeiviiniiinns ovvrrnnnnnnnnn 802 | [ e 2.974 |...... 3.2717 ....02/15/2022 ...|....09/01/2049 ...
915217-XM-0 ... UNIV OF VIRGINIA REV SER 2021B ... 1AFE ... ...65.1720 |... .. 3,375,910 |.... .5,180,000 |.. e 3,759,676 |eeneeeeeiiiieee [ 12,049 | e e 2.584 |...... 4.286 ...07/08/2022 ...|....11/01/2051 ...
915217-XF-5 ..... UNIV OF VIRGINIA REV TAX BDS 2020 1AFE .. ...60.9960 |. ... 73,195 | . 120,000 ..84,020 |.. el 4113 ....07/26/2022 ..
915217-XD-0 ..... UNIV OF VIRGINIA REV TAX SER C1 . 1AFE .. ...68.3530 |. .. 1,845,531 |. .2,700,000 2,174,985 |.. 2,974 |......4.236 ....07/26/2022 ..
915115-8F-9 ..... UNIVERSITY OF TEXAS TX REV 2017A LA FE .. .. 78.6680 |. 1,695,295 |. 2,111,951 |.. .3.376 |......3.531 ...08/25/2022 ..

915183-M5-3 ..... UNIVERSITY OF UTAH UT REV SR 2021B 1B FE ..|.. .. 1,616,085 |...76.9810 |.............. 1,154,715 |.... e 1,506,456 ..o [ (18,448) | e 3.361 |...... 2.308 ...08/05/2021 ... [....08/01/2039 ...
BFE ..|..

. 210,000 |..

goL3

91754R-T64 ... UNIVERSITY OF UTAH UT REV SR 20218 ... . ..210,000 |...69.8650 |... 02 210,000 [ [ e e [ 2.156 |...... 2.168 ....01/22/2021 ... |....08/01/2036 ...
OI754R-T7-2 ... UNIVERSITY OF UTAH UT REV SR 20218 ... vevvene | veveeeees | 1B FE ... ..200,000 |...68.5840 |... . 200,000 |.. 002200,000 [ovevreiereieiens [ e i [ 2.206 |...... 2.218 ....01/22/2021 ... |....08/01/2037 ...
91754R-T80 ... UNIVERSITY OF UTAH UT REV SR 2021B ...ovoveeeveneneeslove o [evnnnne | weennnes B FE o, 575,000 |...67.3430 |..eoeoiiiiienene 387,222 .o 575,000 [.eeeiiieienens 575,000 [.eveeriieieiies foorvieniiciiiee fooneieiiiiiiies foviiciiiiiiins fooene 2.256 |...... 2.269 ...01/22/2021 ... ....08/01/2038 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligation 72,994,286 | XXX 59,527,194 73,308,000 72,659,736 XXX XXX XXX XXX
196480-A6-4 ... COLORADO HSG AUTH REV TAX 2022 C-1 ... L LAFE L. .. 3,000,000 |...80.4020 |......conee 2,412,060 |.... 00003,000,000 |+vevenirieiriee ferrieinieiinene [ [ [ 3.030 |...... 3.053 ....01/26/2022 ... |....11/01/2036 ...
196479-5T-2 ... COLORADO ST HSG FIN REV 2019 SR G ... L AAFE L. .. 1,166,296 |...95.0180 [.............. 1,140,216 |.... ceee 1,166,423 |oeeiieiees [oerveiieeee 127 [ [ [ 3.650 |...... 3.875 ...11/09/2022 ... |....11/01/2046 ...
196480-MX-2 ... COLORADO ST HSG REV 2020 SER I-1 ... L LAFE L. .. 375,000 |...87.8740 |... ..329,528 |.... 20875,000 [ [ e e [ 1.666 |...... 1.673 ....10/02/2020 ... |....05/01/2027 ...
196480-WY-0 ... COLORADO ST HSG REV 2020 SER I-1 ... L AAFE L. ...86.9860 |... 417,533 |.... 0 480,000 [veveieeeieiens [ oo s [ 1.716 |...... 1.723 ....10/02/2020 ... |....11/01/2027 ...
196480-NC-7 ... COLORADO ST HSG REV 2020 SER I-1 ... L LAFE L. ...83.6610 |... 250,983 |.... 02300,000 [oveviieirieens feoreiirrieniiene e e [ 2.042 |...... 2.052 ....10/02/2020 ... |....11/01/2029 ...
196480-ND-5 ... COLORADO ST HSG REV 2020 SER I-1 ... L AAFE L. ...82.7570 ... 289,650 |.... . . .....350,000 ISUSSRUUSRUUURUR ISORUTRUTORUR T 2.092 |...... 2.103 ....10/02/2020 ... |....05/01/2030 ...
196480-NH-6 ... COLORADO ST HSG REV 2020 SER I-1 ... L LAFE L. ...92.6500 |... 745,833 |.... . 805,000 .. ...836,289 e (8,189 |oveeecs [ o 3.000 |...... 2.3% ...10/02/2020 ... |....11/01/2050 ...
196480-RL-3 ... COLORADO ST HSG REV 2021 SER C-1 . 1AFE. ...84.0900 |. ..126,135 | . 150,000 150,000 |.. .1.939 |......1.948 ....01/07/2021 ... |....11/01/2029
196480-RN-9 ... | COLORADO ST HSG REV 2021 SER C-1 . 1AFE. ...80.6830 |. ..121,025 |. . 150,000 150,000 |.. 2119 |......2.130 ....01/07/2021 ... [....11/01/2031
196480-RQ-2 ..... [COLORADO ST HSG REV 2021 SER C-1 . 1AFE . LT7.7470 . ..365,411 | . 470,000 470,000 |.. 2419 |......2.434 ....01/07/2021 ... |....11/01/2036
196480-YA-9 ... COLORADO ST HSG REV 2021 SER M-1 . 1AFE. ...81.5510 |. ..407,755 | . 500,000 500,000 |.. .2.561 |......2.577 ....10/20/2021 ... |....11/01/2032 ...
196480-YB-7 ..... COLORADO ST HSG REV 2021 SER M-1 . 1AFE. ...80.0450 |. .. 2,573,447 |. .3,215,000 .3,215,000 |.. | 2,84 |......2.861 ...10/20/2021 ... |....11/01/2036 ...
196480-D6-1 ... COLORADO ST HSG REV 2022 SER D1 . 1AFE. ...98.8430 [oooieinns 2,915,869 |.... .2,950,000 [.. ....3,034,308 e (5,752) Joveeeeiees [ o 5.000 |...... 4.635 L A1/22/2022 ... 1170172047 ..
34074M-KC-4 ... FLORIDA HSG FIN CORP 2014 SER A ... . 1AFE. ...96.3930 |... en282,288 [ [ e e [ 3.000 |...... 3.042 ....04/24/2014 ...|....01/01/2036 ...
340741-PG-O0 ... FLORIDA ST HSG FIN CORP SER 2016 B . . 1AFE. ...92.0040 |... 20 987,613 [ [ e e [ 2.550 |...... 2.580 ...08/25/2016 ...|....01/01/2043 ...
31B7IN-VT-T ... FNVA POOL # 257238 .... A 1005990 [oveuvoviieeern 83,722 oo 63,343 | 61,184 [ [ 70 [ [ [ 5.000 |...... 6.673 ....07/01/2008 ... |....06/01/2028 ...
314048-NA-6 ... FNVA POOL # 763685 .... A 1032740 [ooveniiiiiee 105,180 [ 101,846 |ovniiiie 103,488 [ [ (156) [ [ [ 5.500 |...... 4.993 ....01/28/2004 ... |....01/01/2034 ...
31407H-JJ-6 ... FNVA POOL # 831065 .... A ...98.6790 |... . 167,061 [oevrieieeee 86,625 [ [ 58 [ e [ 5.000 |...... 5.391 ....01/24/2006 ... [....10/01/2025 ...
3138LN-DD-2 ..... |FNMA POOL # ANB199 . A ...90.2410 |. ..868,192 |. ..962,081 .1,096,826 |.. .3.500 |...... 1.439 ....08/07/2020 ... |....01/01/2036 ...
3138X5-RQ-2 ... |FNMA POOL # AUS894 . A ...98.3370 |. ..1,740,309 | .1,769,732 21,942,040 |.. .4.500 |......2.902 ...03/26/2020 ... |....09/01/2043
3140F9-7J-8 ... FNVA POOL # BD2696 . A ...89.6480 |. ..97,545 |.. .3.000 |......2.715 ....06/05/2019 ... [....07/01/2046
314065-6N-7 ... FNVA POOL # BH4476 . A ...93.0170 |. ..94,513 |.. .3.500 |......2.800 ....12/19/2017 ... |....12/01/2047
3140H2-J6-4 ... FNVA POOL # BJ1162 . A ...92.8620 |. . 797,872 |.. .3.500 |......2.929 ....01/05/2018 ... |....01/01/2048 ...
3140H3-GY-6 ..... FNVA POOL # BJ2014 ... A . ...92.7680 ... 907,404 [ foeeeene5,933 [ [ [ 3.500 |...... 3.198 ...01/12/2018 ... |....12/01/2047 ...
3140H6-AS-8 ... FNVA POOL # BJ4516 .... A .. 148,036 |...95.7730 |... 155,811 [oveveieerieens frrenae 8,181 [ [ [ 4.000 |...... 2.670 ....01/25/2018 ... |....01/01/2048 ...
3140H7-PP-6 ... FNVA POOL # BJ5829 ... A .. 989,063 |...97.4820 |... . . 001,000,885 |oeeveniieeeies foereieee s 12,797 |oiiiieiiieees feveeiieiies [ 4.500 |...... 3.974 ....10/18/2018 ... |....06/01/2048 ...
3140HL-JT-4 ... FNVA POOL # BK6573 ... A ...99.6770 |... 485,853 e 527,863 [ooeiiiiiie oo 15,836 [ o [ 5.000 [...... 3.630 ....11/28/2018 ... |....07/01/2048 ...
3140HT-26-7 ... FNVA POOL # BL2542 .... A ...80.6810 |... .1,895,059 |.. RV 3.830 |...... 2.205 ...05/27/2020 ...|....05/01/2039 ...
3140JH-WN-7 ... FNMA POOL # B02420 A ...93.9450 [oiiiiiiiiien 152,614 [oriiiiiiiennns 162,450 voveeveeiiens 171,086 |ooveeieiineiens foorienaeen (501) oo fovviiiiiiiiinns foonns 3.000 [...... 1.816 ...09/23/2019 ... |....08/01/2034 ...




9'0L3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE 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
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
CUsSIP 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
3140KE-CG-1 ..... FNVA POOL # BP6370 A 1,318,737 |...88.2030 |o.eeunnienenn 1,106,786 |.....ceeeenen 1,254,820 [.oocvvvnnnnnns 1,335,370 |ooevvviiiiiiiiinn foeeen 11,096 [ e oo 3.000 |...... 2.164 ...05/28/2020 ... |....05/01/2050 ...
3140KE-RN-0 ..... FNVA POOL # BP6792 .... A 2,360,190 |...88.6320 |.............. 1,990,197 |.... 2,406,602 |...ooeeeeiiiiieee [ 28,987 s e e 3.000 |...... 2.051 ....05/28/2020 ...|....05/01/2050 ...
3140KE-5T-1 ..... FNVA POOL # BP7157 .... A ...88.2030 [........oennns 1,006,332 |.... e 1,806,916 [oeenniiiiiiiees e 7,061 | o e 3.000 |...... 2.316 ...05/28/2020 ... |....06/01/2050 ...
3140KU-NU-2 ... FNVA POOL # BQ8502 .... A ...86.4380 |...ccevunneeeeenn 757,067 |oveenieeennnnnn875,853 [ooiiiiii 930,121 | o 9746 | e e 2.500 |...... 1.741 ....11/24/2020 ...|....12/01/2050 ...
3140KV-KG-4 ..... FNVA POOL # BQ9294 .... A ...86.6240 |... reeeveeeneeee. 1,504,403 oo 1,604,280 [ [ 12,125 L [ e 2.500 |...... 1.685 ....12/01/2020 ...|....12/01/2050 ...
3140KV-K7-4 ..... FNVA POOL # BQ9317 ... A .. 86.6610 |... 895,810 |.... n 1,100,343 s 30926 | e e 2.500 |...... 1.706 ...12/03/2020 ... |....12/01/2050 ...
314009-TX-1 ..... FNVA POOL # CA2365 ... A ...92.4570 |... 761,538 |.... 827,912 [eooeieiiiiiiiiines v 1,389 | [ e 3.500 |...... 3.480 ....02/06/2019 ...[....09/01/2048 ...
31400A-DC-1 ..... FNVA POOL # CA2798 .... A ...98.1050 |... 3,184,005 |.... . 3,833,345 e [ 171,804 | e e 4.500 |...... 1.900 ....04/02/2020 ...|[....12/01/2048 ...
314000-DE-2 ..... [FNMA POOL # CB4600 . AL ...91.0640 |. .. 1,949,712 |. .2,141,032 .1,923,507 |.. .3.500 |......5.263 ....10/06/2022 .. 09/01/2052
31418D-LY-6 ..... FNVA POOL # MA3942 . A ...87.2030 |. ..826,042 |. ..947,266 997,132 |.. .3.000 |......2.270 ....02/10/2020 .. 02/01/2050
31418D-W-1 ..... FNVA POOL # MA3971 . AL ...87.1980 |. .. 1,041,842 |. 1,194,799 1,259,751 |.. .3.000 |......2.351 ....02/10/2020 .. 03/01/2050 ...
31418D-RF-1 ..... FNVA POOL # MA4085 .... A ...83.5040 |... 1,112,608 |.... 1,881,053 e 3,295 | e e 2.500 |...... 2.09% ...05/18/2020 ...|[....07/01/2050 ...
3138IJ-X2-9 ..... FNVA POOL #AS8796 A ...89.3450 |... VN[V R R . Y A AR RPN TR 3.000 |...... 1.562 ....06/04/2020 ...[....02/01/2047 ...
31400N-DE-9 ..... FNVA POOL #CB2800 A ...87.9600 |... e 1,647,665 |.eeeeeeeeiiieee o 17,216 | o e 3.000 |...... 4.573 ...09/20/2022 ...|....02/01/2052 ...
31403A-V3-6 ..... FNVA POOL 743234 A . 100.3720 |...oeevennneeeennn 41,108 | 40,961 40,866 | o () s [ 5.500 |...... 5.592 ....12/07/2006 ...|[....10/01/2033 ...
31392G-EK-7 ..... FNVA REMICS SER 2002-90 CL A1 .... A . 103.8000 [..eevvvneneeeen 224,431 | 216,215 219,205 | [ (B73) | e 6.500 |...... 5.871 ...01/14/2008 ...|....06/25/2042 ...
31393B-T6-2 ..... FNVA REMICS SER 2003-1I6 CL1A43 ... A ...99.0930 |... 403,906 | feenn (400) [ [ e 5.260 |...... 5.005 ....03/11/2008 ...[....10/25/2042 ...
31394E-DV-7 ..... FNVA REMICS SER 2005-58 CL BC .... A ...99.3880 |... 183,705 e e T e e e 5.500 |...... 5.750 ...12/14/2006 ...|[....07/25/2025 ...
31393D-RY-9 FNVA REMICS SER 2006-63 CL A6 .... A ...97.5880 |... 567,284 |.... 571,080 [oovvvveenieeiiinnn o 794 L o oo 4.630 |...... 5.442 ....05/25/2006 ... |....07/25/2044 ...
3136BA-UL-6 ..... [FNMA REMICS SER 2020-48 CL AB . A ...84.4270 |. .. 1,483,004 |. 1,626,863 |.. (2,957) | .2.000 |......4.018 ....04/12/2022 .. 07/25/2050
3136BF-U2-7 ..... FNVA REMICS SER 2021-24 CL AD . AL ...79.3860 |. .. 2,777,443 |. .3,541,661 |.. . 4,814 | .2.250 |......2.146 ...03/10/2021 .. 11/25/2049
3128\J-20-1 . FREDDIE MAC # POOL GO8771 ... A ...95.7480 |. 126,149 |.. .4.000 |......2.673 ...06/05/2019 .. 07/01/2047
3128JL-N6-2 . FREDDIE MAC POOL # 1B1412 . AL ...97.8490 |. .31,317 .. .3.472 |......3.792 ....02/13/2007 .. 12/01/2033 ...
31296M-PS-2 ..... [FREDDIE MAC POOL # A13133 . A . 102.4630 |. ..89,274 |.. .5.500 |......5.421 ....10/09/2008 .. 09/01/2033 ...
31297K-YN-6 ..... FREDDIE MAC POOL # A30717 ... A . 100.6270 |......oevnneeennn 88,956 |ouunnniiiiinnnnn 88,402 [ 85,883 | o B17) s e 5.000 |...... 5.945 ....10/18/2006 ...[....12/01/2034 ...
31335H-YN-7 ... FREDDIE MAC POOL # C90717 . A L 1004360 [-oevennnieeeeennn 4,972 | 4950 [ 40950 | e (12) e e e 5.500 |...... 5.000 ...09/22/2003 ... |....09/01/2023 ...
31335H-5U-3 ...... FREDDIE MAC POOL # C90859 . A . 100.4360 |....oovveneeeennnn 6,683 |ouneniiiiii 6,554 [0 6,535 | 3 e [ 5.500 |...... 5.757 ...10/06/2006 ...|[....10/01/2024 ...
3128E2-VX-1 ..... FREDDIE MAC POOL # D96030 ... A ...98.9550 [..iiiiiiiiiieiennnn 2,868 | 2,898 [0 2,896 s e (B) s e e 5.000 |...... 4.672 ....07/15/2003 ...|[....05/01/2023 ...
3128\14-A4-5 ..... FREDDIE MAC POOL # G02427 ... A L 103.8770 [ooveeveiieeenn 34,914 | 8361 32122 | 105 s e 5.500 |...... 7.013 ....08/01/2008 ...[....12/01/2036 ...
31335B-JE-7 FREDDIE MAC POOL # G61161 ... A ...92.9940 |....ooennnieeee. 427,686 |..eennieennnn. 459,905 | 477,865 s [ 8,270 | e e 3.500 |...... 2.986 ...12/20/2017 ...|....08/01/2047 ...
3132IIP-6K-8 ..... [FREDDIE MAC POOL # Q49873 . AL ...92.8080 |. .3.500 |......3.116 ....12/20/2017 .. 08/01/2047 ...
31346Y-MJ-9 . FREDDIE MAC POOL # QA4861 . A ...98.4000 |. .4.500 |......1.761 ....04/22/2020 .. 12/01/2049
3133A4-3A-2 . FREDDIE MAC POOL # QA9793 . AL ...88.4780 |. .3.000 |......2.022 ....05/28/2020 .. 05/01/2050
3133AD-JZ-0 . FREDDIE MAC POOL # 0B6580 . A ...86.2530 |. .2.500 |......1.513 ....11/24/2020 .. 12/01/2050
3133AD-J6-4 ..... [FREDDIE MAC POOL # QB6585 . AL ...86.4380 |. .2.500 |......1.740 ....11/24/2020 .. 12/01/2050 ...
3133AD-2P4 ... FREDDIE MAC POOL # 0B7050 ... A ...86.6250 |... e 1418016 [ e 13,744 | e e 2.500 |...... 1.592 ...12/04/2020 ... |....12/01/2050 ...
3132AE-EY-8 ..... FREDDIE MAC POOL # ZT1951 ... A ...92.2500 |... L 288,854 s [ BUB53 i [ [ 3.500 |...... 2.191 ....09/09/2019 ...|[....05/01/2049 ...
3132DN-V2-6 ..... FREDDIE MAC POOL #SD1533 A ...96.6160 |... . .. 955,985 oo et T57 e e e 4.500 |...... 5.273 ....09/23/2022 ...|....09/01/2052 ...
3133AY-0F-0 ..... FREDDIE MAC POOL (D2254 A ...91.0310 |... 489,544 | 80,76 s [l 783 | [ 3.500 |...... 5.366 ...10/06/2022 ...|....11/01/2051 ...
45129Y-V4-5 ... IDAHO ST HSG REV TAX SER A .. 1.BFE . . 100.0120 |... .4,000,000 |eeeenneeeennn 4,085,005 [oooiiiiiiiiiiiiis e (808) [ e [ 5.500 |...... 5.269 ....12/16/2022 ...|....01/01/2053 ...
462467-WR-8 ..... IOWA ST FIN AUTH REV 2019 SER A .... B I 1.AFE . . 100.3150 |... .4,885,000 |....oeeeeenn 5,516,028 [oiiiiiiiiiiiis i (16,681) [ i e 4.000 |...... 3.259 ...02/25/2021 ...|....07/01/2047 ...
49130T-TR-7 ..... KENTUCKY ST HSG CORP 2014 SER B .... 2. 1.AFE . ...99.5900 |... 204,160 |.... 206,695 |...oeeeeennnineee feeeeennnnn (1,083) |eeeeecciiees oo e 4.000 |...... 3.459 ....06/16/2015 ...[....07/01/2036 ...
49130T-VQ-6 ..... KENTUCKY ST HSG CORP 2016 SER B .. 2. 1.AFE . ...97.1060 |... 276,752 |.... 289,229 i e (1,318) [ e e 4.000 |...... 3.505 ....11/22/2016 ...|....07/01/2037 ...
49130T-UR-5 ..... | KENTUCKY ST HSG CORP BDS 2016 A .. 2 1.AFE . ...96.7430 |. ..580,458 |. .606,958 |.. .3.500 |......3.038 ....06/09/2016 .. 01/01/2040 ...
54627D-BV-2 ..... LOUISIANA ST HSG CORP SF MTG 2015A .......ccvvvvnnnnnns 2. 1.AFE . ...96.3090 [.......ooennns 1,055,160 |.... . 1,095,599 |. 51,096,599 i o e o e 3.050 |...... 3.093 ...07/22/2015 ... |....12/01/2038 ...
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604167-SV-1 ..... MINNESOTA ST HSG FIN AGY 2022 SERG .......evvnvvvvvnnefors vun] eeeees 2 i L ABFE i 2,952,450 |...95.1790 |...eueiennnn 2,855,370 [....ccvvnnnnns 3,000,000 |.eeevunnnnnnnn 2,952,602 |..eeenieiiiininns [ 152 | [ e 4.337 |...... 4.508 ....11/22/2022 ... |....01/01/2047 ...
60416S-5F-3 ..... MINNESOTA ST HSG FIN REV 2020 SR C . .. 1.BFE ..|... ...92.5120 |... 002,337,582 e e 488 | e e 2.657 |...... 2.767 ....07/25/2022 ...|....07/01/2050 ...
60416T-ML-9 ..... MINNESOTA ST HSG REV 2021 SER | .... .. 1.BFE ..|... .. 81.6760 |... e 1,000,000 eeeniiiiiiiines oo e foi e 2.770 |...... 2.789 ....12/08/2021 ...|....01/01/2035 ...
605350-LZ-1 ..... MISSISSIPPI ST HOME CORP SER 2015A . .. 1.AFE ..|... . ...84.3810 |... 840,238 e e e e e 3.050 |...... 3.093 ....06/24/2015 ...|....12/01/2034 ...
60637B-FA-3 ..... MISSOURI ST HSG DEV COMM 2014 SERC . .. 1.BFE ..|... .. 496,278 |...97.9710 |... ....496,278 ) M R 2.970 |...... 3.011 ....11/20/2014 ...|....08/01/2036 ...
60637B-XV-7 ..... MISSOURI ST HSG DEV REV 2020 SER B . .. 1.BFE ..|... .. 2,377,178 |...87.2240 |.....eenn..ee. 2,033,930 |.... ....2,364,899 e (4,645) | e s 2.625 |...... 2.416 ...04/20/2020 ...|....11/01/2043 ...
64469D-H8-7 ..... NEW HAMPSHIRE ST HSG SER 2021 A ... .. 1.BFE ..|... ...88.7240 |.....coennnnns 3,784,079 |.... 287,392 e e 1885 e e e 1.500 |...... 1.556 ....01/19/2022 ...|....07/01/2041 ...
64469D-H7-9 ..... NEW HAMPSHIRE ST HSG SER 2021A 2 .. .. 1.BFE ..|... ...80.3360 |.........eeeeen526,201 |oeiiniiiennnnn 655,000 [oiiieiiineeeenn855,000 |oeeenieieiiiees o s o e 2.350 |...... 2.364 ....08/26/2021 ...|....07/01/2034 ...
647200-3P-7 ..... NEW MEXICO MTG FIN AUTH 2015 SER E 2 1AFE .. ...96.5290 |. .3.100 |......3.144 ....11/18/2015 .. 09/01/2037
647201-MZ-2 ..... NEW MEXICO MTG FIN AUTH 2021 SER B . .. 1.AFE .. ...92.5670 |. 1,761,350 .1.620 |......1.632 ....04/14/2021 .. 05/01/2042
677377-2P-7 ..... OHIO HSG FIN REV BONDS 2016 SER 1 2 1AFE .. ...95.0510 |. . 720,000 .2.650 |......2.735 ...01/02/2018 .. 11/01/2041 ...
677560-NP-8 ... OHIO ST HSG FIN AGY 2015 SER B 2 ... .. 1.AFE ..|... ...95.1220 |... .2,016,5%8 |.. e 2,016,598 |eeeeiieiiiiieee e e e e 2.700 |...... 2.734 ....10/21/2021 ...|....03/01/2036 ...
83756C-M-4 ..... SOUTH DAKOTA HSG AUTH 2016 SER A 2. .. 1.AFE ..|... .. 198,852 |...96.3890 |... . 200,000 |.. 199,001 s e B e [ e 2.700 |...... 2.766 ....08/21/2019 ...|....11/01/2036 ...
83756C-SA-4 ..... SOUTH DAKOTA HSG DEV AU 2017 SER A ... 2 ... .. 1.AFE ..|... ..580,067 |...95.7790 |... 580,030 |eeeeiieeeeeeiis e (7)o e e 3.060 |...... 3.082 ...08/21/2017 ...|....11/01/2037 ...
83756C-HX-6 ..... SOUTH DAKOTA ST HSG DEV 2014 SER F . 2. .. 1.AFE ..|... ... 71,706 ]...99.0110 |....cevveneeennnn 89,308 ovnnnniiinnnnnnn 70,000 [oiiviiinneeennnn 70,379 Joveeniiiiiiiines oo (273) | o e 4.000 |...... 3.613 ....02/14/2018 ...|....05/01/2034 ...
880461-2F-4 ..... TENNESSEE HSG DEV AGY 2020-3B .. 1.BFE ..|... 947570 |l 777,007 e 820,000 [oceennineeeen 858,801 |oeeeeeciiiiiees o (5,391) | o e 3.500 |...... 2.720 ....07/01/2020 ...|....07/01/2050 ...
880461-03-5 ..... TENNESSEE HSG DEV AGY REV 2020-1B .. .. 1.BFE ..|... ...95.1930 |... . e 3,217,933 e [ (26, 111) | [ e 3.750 |...... 2.721 ....02/26/2020 ...|....07/01/2050 ...
880461-T7-3 ..... TENNESSEE HSG DEV AGY REV 2020-2 ... B .. 1.BFE ..|... ...96.6660 |... 763,661 |.... ... 790,000 |.. 824,018 |..eeeeeeeiiieeee foeeeeenns (4,628) |oeeeeecciees oo e 4.000 |...... 3.286 ...05/07/2020 ...|....07/01/2040 ...
88275F-NU-9 ... TEXAS ST DEPT OF HSG SF REV 2015 A ... 2. .. 1.BFE ..|... ...98.3040 |... 697,958 |.... . 710,000 |.. R (0040 P R R NN RN 3.200 |...... 3.226 ...10/15/2015 ... |....09/01/2039 ...
92812V-U2-0 . VIRGINIA ST HSG DEV AUTH .......... 2 .1.BFE .. ...62.9690 |. ..377,814 |. . 600,000 .600,983 |.. .3.026 |......3.023 ....08/11/2021 .. 02/01/2056
93978X-ER-7 ..... WASHINGTON ST HSG FIN COM 2015 B 2 1AFE .. ...92.1790 |. .672,907 730,000 |.. .3.150 |......3.19% ....06/15/2015 .. 05/01/2041 ...
93978X-EQ-9 ..... WASHINGTON ST HSG FIN COMM 2015 A .. )2 e | A FE L ...99.3010 |... 491,540 |. 2.2495,000 |-eeiiiiiiieiiiis foeeeiiiiiniiiinnee oeeernnneeeeennnn fernieereeeeennanes feeeees 3.000 |...... 3.042 ...05/15/2015 ... |[....09/01/2040 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 105,781,566 | XXX 94,598,969 104,008,811 106,344,634 384,141 XXX XXX XXX XXX
25477P-NT-8 . DIST OF COLUMBIA HSG FIN SER 2017 .. 1.AFE .. 1,108,074 |...94.1640 |. .. 1,043,407 |. .1,108,074 .1,108,074 |.. .3.236 |......3.284 ....08/10/2017 .. 03/01/2049 ...
45202B-CJ-3 ..... | ILLINOIS ST HSG DEV 2016 SER A ... .. 1.AFE .. ...83.5070 |. . 796,176 796,176 |.. .2.625 |......2.657 ...09/09/2016 .. 03/01/2048
64469M-FK-2 ..... |NEW HAMPSHIRE ST HSG FIN 2020 SR 1 . .. 1.AFE .. .. 81.8100 |. .325,000 |.. .2.720 |......2.738 ....07/02/2020 .. 07/01/2035 ...
64469M-FL-0 ..... NEW HAMPSHIRE ST HSG FIN 2020 SR 1 . .. 1.AFE .. ...79.1140 |. .320,000 |.. .3.100 |......3.124 ....07/02/2020 .. 07/01/2040 ...
92812V-B8-8 ..... VIRGINIA ST HSG DEV AUTH 2020 SR C ... .. 1.BFE ..|... ...94.0550 |... .. .... 1,145,000 2.056 |...... 2.067 ....04/02/2020 ...|[....04/01/2025 ...
92812V-B9-6 ..... VIRGINIA ST HSG DEV AUTH 2020 SR C ... .. 1.BFE ..|... ...92.3780 |... .4,905,000 |.. ....4,905,000 2.143 |...... 2.154 ....04/02/2020 ...|....04/01/2026 ...
92812V-C2-0 ..... VIRGINIA ST HSG DEV AUTH 2020 SR C ... .. 1.BFE ..|... ...90.6090 |... .2,315,000 |.. ....2,315,000 2.243 |...... 2.256 ....04/02/2020 ...|....04/01/2027 ...
928120-EF-7 ..... VIRGINIA ST HSG DEV AUTH REV 22 C .. 1.BFE ..|... ...77.6630 |... .2,625,000 |.. .... 2,256,309 4.010 |...... 4.981 ....05/09/2022 ...|....04/01/2052 ...
92812V-R9-9 ..... VIRGINIA ST HSG DEV AUTH REV SER A ... .. 1.BFE ..|... ...68.3100 |... .... 1,886,025 3.380 |...... 3311 [MN ... . 63,375 |....04/16/2021 ...[....11/01/2055 ...
92812V-D2-9 ..... VIRGINIA ST HSG DEV AUTH REV SER C ... .. 1.BFE ..|... L..75.1890 [.oeeeeennnnnns 5,500,075 |.... . ....6,377,651 3.8%4 |...... 4.626 |AO ...... .. 151,251 |....08/01/2022 ... |....04/01/2055 ...
92812V-D7-8 ..... VIRGINIA ST HSG DEV AUTH REV SER D .1.BFE .. ...76.8260 |. .. 1,382,868 |. .1,800,000 1,913,360 |.. .. (13,624) |. .3.641 |......2.7117 . 65,538 |....01/31/2022 .. 06/01/2045 ...
92812V-F5-0 ..... VIRGINIA ST HSG DEV AUTH REV SER F .. 1.BFE .. ...74.9500 |. ..749,500 |. .1,000,000 1,037,538 |.. (4,510) | 2,982 |.. . 29,820 |....08/04/2020 .. 07/01/2040
92812V-K5-4 ..... VIRGINIA ST HSG DEV AUTH REV SER H ..1.BFE .. ...71.9900 |. ..719,900 |. .1,000,000 .1,015,131 |.. .2.806 |......2.716 . 28,060 |....09/22/2021 .. 09/01/2040
92812V-K7-0 ..... VIRGINIA ST HSG DEV AUTH REV SER H .. 1.BFE .. ...66.7370 |. ..667,370 |. .1,000,000 .1,000,000 |.. .3.106 |......3.130 . 31,060 |....09/25/2020 .. 09/01/2050
92812V-R6-5 . VIRGINIA ST HSG DEV AUTH REV SER J ..1.BFE .. ...73.1390 |. ..881,325 | . 1,205,000 1,212,800 |.. .2.980 |......2.955 . 35,909 |....12/03/2021 .. 11/01/2040 ...
92812V-R7-3 ..... VIRGINIA ST HSG DEV AUTH REV SER J ... .. 1.BFE ..|... ...70.1850 |... 925,000 [-.eeeeeemnnineee forerrrnnineeeeenen oo e e 3.130 |...... 3.154 . 28,953 |....01/24/2022 ...|....11/01/2045 ...
92812V-R8-1 ..... VIRGINIA ST HSG DEV AUTH REV SER J .. 1.BFE ..|... ...68.3980 |... 1,156,689 eenniiiiiiiens i (4,196) | e e 3.230 |...... 2.79% . 36,338 |....09/22/2021 ...|....11/01/2050 ...
92812V-3C-8 ..... VIRGINIA ST HSG DEV AUTH REV SERE .. .. 1.BFE ..|... ...63.4230 |... .... 1,375,000 UUUURRURRR FPRPTRR RN 3.061 |...... 3.084 . 42,089 |....06/16/2021 ...|[....06/01/2056 ...
92812V-D6-0 ..... VIRGINIA ST HSG DEV AUTH SER D .. 1.BFE ..|... ...80.8900 |... ... 1,425,477 1 (6,004) [oeeeiiiiiiiiiiiis e e 3.516 |...... 2.983 . 48,345 |....10/21/2021 ...|....06/01/2040 ...
928120-ED-2 ..... VIRGINIA ST HSG DEV AUTH VASHSG 04 .. 1.BFE ..|... ...84.2140 |... , . .. 3,280,132 e e 8,100 | e e 3.750 |...... 4.518 . 66,733 |....04/28/2022 ...|....04/01/2039 ...
92812V-K6-2 ..... VIRGINIA ST HSG DEV REV SER H .....ccvvvnvvvvvnnnnnnnes fone vee | neens | wennees ABFE 1,000,000 |...66.8500 |.........c.c..... 668,500 |.....oeeeennn 1,000,000 |.............. 1,000,000 f...oovvveneiniine Jovnvinninniinnnns fooeiiiiiiiiiiins foiiiiinniniiinnn foenns 2.9%6 |...... 2.978 29,560 |....09/26/2020 ... |....09/01/2045 ...
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92812V-C9-5 ..... VIRGINIA ST HSG DEV REV TAX 2020C .....eevnnvvvvvnnnnnfons ven | nneenn | s LABFE e 744,154 [...73.9850 |....eiiiiiinnnnns 551,188 |................. 745,000 f...ccovnennnnnnns L7251 B IO R (£ ) ) U R R 3.634 |...... 3.463 [AO ...... ...06/13/2022 ... |....04/01/2050 ...
92812W-BG-8 ..... VIRGINIA ST HSG DEV REV TAX 2021J .. |- 1.BFE ..|... ...71.0520 |... ..2,131,560 |.... ....2,968,966 1156 [ e feees 2.917 |...... 3.012[MN ...... ....01/18/2022 ...|....11/01/2041 ...
928120-CW-2 ..... VIRGINIA ST HSG REV TAX 2022 A ... I P ] eeeeeeee | 1B FE L ...67.3470 |... 673,470 |..............1,000,000 |.................960,664 |......oooovinees foviiiiinnnn 954 i o e 3.000 |...... 3.263 |FA ...... ...02/09/2022 ... |....02/01/2047 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 41,433,238 | XXX 33,545,536 42,799,250 41,397,353 (16,532) XXX XXX XXX 307,434 1,092,537 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 220,209,090 | XXX 187,671,699 220,116,061 220,401,723 222,2% XXX XXX XXX 1,841,740 5,049,119 XXX XXX
88579Y-BN-0 ..... M COMPANY SR NTS oevveiiiiiirniieneennieeeeeennnnees foosven | e | s LAEFE e 937,001 |...87.9100 |.................826,354 |.................940,000 |........c00vvnenn [V R RNy £ I AR RO R 1120 RN T R O AP 6,053 ....03/25/2020 ...|....04/15/2030 ...
00287Y-AY-5 ..... ABBVIE INC SR NTS |- 2.AFE ... 2,467,187 |...94.4960 |... e 2,872,775 eeeeeeeeiiieeeee e 1,690 [ o 2222230200 ). 3.306 [MN ...... .... 10,357 |... ....05/22/2019 ...|....05/14/2026 ...
010392-FL-7 ..... ALABAMA POWER CO SR NTS ... |- LEFE L. ...83.7590 [......eeeeennnn2056,209 |oiiiinninnnnnn 245,000 foiiiiiinnnnn 246,372 | e (40) | e [ 40150 A A2 [FA s i 3,841 |... ....08/20/2018 ...|....08/15/2044 ...
025537-AN-3 ..... AMERICAN ELECTRIC POWER ... . |- 2.BFE ..|... ...95.6810 |.............. 1,100,329 |.......eeeeen 1,150,000 fooeeeeeeeeneen 1,947,917 |oeeecccis o803 | e [+ee22242300 .. 4.382 [ oeeeee [ 4,121 |... ....11/28/2018 ...|....12/01/2028 ...
031162-BY-5 ..... AMGEN INC SR NTS |- 2.AFE L. ...96.0360 |.............. 2,089,740 |..............2,176,000 |.............. 2,176,506 |oeevvnrrvvnnnnns fooviiiinnnnnn(367) |ovvvniiiiiiiiis o 30125 |, 3432 MN ...... L 11,333 |, ....01/22/2019 ...|....05/01/2025 ...
035240-AV-2 ..... ANHEUSER BUSCH INBEV SA/NV .. .. 2.AFE ..|... ...91.3020 |.................913,018 |.............. 1,000,000 f........00eeeeenn998,396 |oeeeeeneeeeiniins feeriiieeiee i 186 e e 12222232500 .. 3.556 . ...04/01/2020 ...|....06/01/2030 ...
035240-AQ-3 ..... ANHEUSER BUSCH INBEV WOR .. 2.AFE ..|... ...98.9370 |... 003,850,949 [oeniiiiiiiieens e (83,544) | i 4750 ). 2.571 .. 162,925 |....04/07/2021 ...|....01/23/2029 ...
035240-AT-7 ..... ANHEUSER BUSCH INBEV WOR COMPANY |- 2.AFE L. ...88.3330 |... 923,680 |eeeeeieeeeeiis feeeiiieni 800 | e o2 40500 . 5.078 . 22,500 |....07/14/2022 ...|....06/01/2050 ...
036752-AG-8 ..... ANTHEM INC SR NTS ..... ..2.BFE .. ...96.0090 |. .707,693 |.. .3.891 . 28,707 |....02/27/2019 .. 03/01/2028
036752-AP-8 ..... ANTHEM INC SR NTS ..2.BFE .. ...84.0800 |. 697,743 |.. .2.611 . 17,850 |....03/08/2021 .. 03/15/2031
037833-DK-3 . APPLE INC SR NTS .... ..1.BFE .. ...93.4790 |. .3,736,527 |.. ......3.068 112,320 |....12/19/2017 .. 11/13/2027 ...
040555-CH-5 ..... ARIZONA PUBLIC SERVICE NTS .. .. 1.GFE ..|... ...93.3390 |... ... 960,000 |.. .... 1,243,662 e (18,520) [ e [2222.5.500 ...t 2.744 ... 52,800 |....08/18/2021 ...|....09/01/2035 ...
00206R-GQ-9 ..... AT+T INC |- 2.BFE ... ...94.4700 |... 6,400,356 |.... .6,775,000 |.. JRRRY (V15072 A IO M (93,074) [eevvvvvvvvniiinnns foeeeeiiiiiiiiiinns [0 82300 o 2.725 .. 291,325 |....08/18/2021 ... |....02/15/2030 ...
053332-AY-8 ..... AUTOZONE INC SR NTS ..2.BFE ..|... ...96.8990 |... 1,908,915 |.... .1,970,000 |.. 2,024,818 e [ (24,435) |oeeeeeeeeees oo 2220080625 | 2.363 ... 71,413 |....08/19/2021 ...|....04/15/2025 ...
05348E-AX-T7 ..... AVALONBAY COMMUNITIES NOTES .... .. 1.6 FE ..|... ...93.0630 |... .3,015,000 |.. .... 3,009,768 v 188 [ [ 002,950 L 3.027 . 88,943 |....10/27/2016 ...|[....05/11/2026 ...
05348E-BF-5 ..... AVALONBAY COMMUNITIES SR NTS .. .. 1.GFE ..|... ...89.7410 |... o (2,735) [ e [2222228.300 o 2.559 ...11/21/2019 ...|....06/01/2029 ...
05723K-AE-0 ..... BAKER HUGHES LLC SR NTS .. 1.6 FE ..|... ...92.4960 |[.......cooeeen. 144,203 |ooiiiiiiinnnn 156,000 [oiiiiiinnnn 154,622 | e 250 | e 200030337 | 3.564 ....06/12/2019 ...|....12/15/2027 ...
059165-EC-0 ..... BALTIMORE GAS & ELECTRIC SR NTS . .. 1.GFE ..|... . 107.3370 |... . .... 1,143,657 e (10,709) [ e [o0ee2.6.350 oot 4.298 ...06/21/2018 ...|....10/01/2036 ...
06051G-JB-6 ..... BANK OF AMERICA CORP .. 1.6 FE ..|... ...81.6830 |... 3,128,448 |.... +...3,980,053 [o.eevuiiiiiiiiiinn e (18,829) [cvvvvvvvvvviinnnns foeeeiiiiiiiiiiinns 0000 2.592 [ 2.024 ....01/26/2021 ...|....04/29/2031 ...
06051G-H0-5 ..... BANK OF AMERICA CORP SR NTS . .. 1.G FE .. ...91.0410 |. ..2,312,450 |. 2,743,325 |.. ..(30,093) | .2.567 ....02/07/2022 .. 02/07/2030
06051G-KD-0 ..... BANK OF AMERICA CORP SR NTS . 1.GFE .. ...78.6040 |. .. 2,554,640 |. 2,811,248 |.. 21,383 | L4317 ....06/26/2022 .. 10/20/2032
06051G-KM-0 ..... BANK OF AMERICA CORP SR NTS . .. 1.G FE .. ...95.5790 |. .. 5,447,995 |. 25,700,000 |-eveeeneeeeennns foereeeeeeeis .3.413 ....08/17/2022 .. 04/02/2026
06051G-GF-0 ..... BANK OF AMERICA SR NTS .. 1.GFE .. ...93.4090 |. .. 2,456,647 |. .2,630,000 .2,617,264 |.. . 1,691 .3.952 ...05/28/2019 .. 01/20/2028 ...
06406R-AD-9 ..... BANK OF NEW YORK MELLON CORP NTS 1FFE .. ...94.0350 |. ..725,000 ... 781,011 |.. ..(13,125) |. ......1.324 ....08/19/2021 .. 05/16/2027 ...
06406R-BB-2 ..... BANK OF NY MELLON CORP .. 1.F FE ..|... ...81.3780 |... .1,600,000 |.. ....1,412,338 L1106 | [ [1222.500 4.100 ....06/06/2022 ...|....01/26/2032 ...
59562V-AR-8 ... BERKSHIRE HATHAWAY ENERGY SR NTS ... |- 1.GFE ... . 106.1490 |... . 210,000 |.. e (2,009) [oeeeeiieeeeeene e |-ee2226.500 |...... 4.627 ....09/24/2018 ...|....09/15/2037 ...
10112R-AX-2 ..... BOSTON PROPERTIES LP SR NOTES |- 2.AFE L. ...94.8370 |... = (12,323) [ fo 20022230650 [l 3.020 ....10/20/2016 ...|....02/01/2026 ...
10112R-AY-0 ..... BOSTON PROPERTIES LP SR NOTES ... .. 2.AFE ..|... ...90.1600 |.............. 1,727,475 |.............. 1,916,000 |.............. 1,898,302 |....ccceermrrecees [orrrrrmnnnnn 4,393 oo oo 002,750 . 3.035 ...10/20/2016 ...|....10/01/2026 ...
110122-CP-1 ... BRISTOL MYERS SQUIBB CO SR NTS ... .FFE ..|... ...92.9320 |... 1 (2,951) [ e 20222230400 | 1.406 ....07/17/2020 ...|....07/26/2029 ...
12189T-AJ-3 ... BURL INGTON NORTHERN SANTA FE CORP .. .1.DFE ..|... . 107.1190 |... . ....6,982,339 e 2,408 | e 2222262700 .. 6.872 ...06/03/1999 ... |[....08/01/2028 ...
12201P-AB-2 ..... BURL INGTON RESOURCES FIN CO NTS .. 1FFE .. . 113.6970 |. . 648,000 777,318 |.. .. (12,09) | . 4.443 ....06/26/2018 .. 08/15/2031 ...
149123-BN-0 . CATERPILLAR INC SR NTS 1FFE .. . 109.3780 |. ..250,000 .299,469 |.. (2,658) |. .4.178 ....08/01/2018 .. 08/15/2036
172067-LS-8 ..... CITIGROUP INC SR NTS . 1.GFE .. ...91.3870 |. .1,000,000 .976,269 |.. ..3,555 | .4.020 ....04/11/2018 .. 10/27/2028
172967-0F-5 ..... CITIGROUP INC SR NTS . 1.GFE .. ...96.8900 |. 1,770,037 |.. ..(14,816) | .2.4771 ....12/09/2019 .. 04/24/2025
172067-M0-1 ... CITIGROUP INC SR NTS . 1.GFE .. ...94.5620 |. . .3,143,268 |.. ..(18,332) |. ... 2.493 ....01/06/2022 .. 04/08/2026 ...
172967-MS-7 ... CITIGROUP INC SR NTS .... .. 1.GFE ..|... .. 1,000,000 |...81.1190 |... 811,192 |.... e 1,000,000 [-eeneeeenniiieee foeveemnieeeeene e i 2572 | 2.589 ...05/26/2020 ...|....06/03/2031 ...
18685¢-AL-6 ..... CLIFFWATER CORPORATE LENDING FUND .. L 1.0Z .. 2,000,000 |. 102.2250 |........e..... 2,044,500 |.... +0222,000,000 [oeenneiiiiiiiinns v e [ 0020 7.100 ).l 7.226 ....11/04/2022 ...|....12/06/2027 ...
20030N-DK-4 ... COMCAST CORP SR NTS |- 1.GFE ... ...2,385,260 |...94.3740 |....oennnnnen. 2,118,704 |.... . .. e 2,382,928 e e (28,178) [ [ 2222282300 ). 2.212 ....02/25/2021 ...|....04/01/2027 ...
20030N-BH-3 ... COMCAST CORPORATION NTS ......cevveennerevvnnnnnnrrrnnnnns fonn vee | nneees | wenneeeis LAGFE 3,319,814 [...94.3800 [.............. 2,831,400 |.....nnnnnnn 3,000,000 |..coeeunnnnnns 3,263,598 |...oooeeiviinnnnns [ (22,295) |oeviiiiiniiiiiis foeeniiiiinnns e 40250 Ll 3.279 ...04/18/2022 ... |....01/15/2033 ...
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202795-HT-0 ..... COMMONWEALTH EDISON CO BDS ...cevvvenevvviinneeeevinans fooevee | e | s .. 1.FFE .. . 109.7280 |......eeenneeenn 798,817 |oeninnnnnnnnn.. 728,000 [oieieennnnnins (CH L 07/ R AR (1 ) N FUUR AU R 6.450 |...... 4.146 ....06/18/2018 ...[....01/15/2038 ...
20633K-AA-6 ..... CONCORD MUSIC ROYALTIES LLC TUNES .. |- 1L.EFE ... ...96.4570 |... 002,929,352 eeeeeeeiieeee e 1 e e e 6.500 |...... 6.831 ....12/08/2022 ...|....01/20/2073 ...
209111-EY-5 ..... CONSOL IDATED EDISON CO OF NY NTS ... |- 2.AFE L. ...98.1090 |......eeeneeennn 531,750 |oneennnnnnnnnn 542,000 [oiiiininnnnn 629,544 | ot (3,507) | e e 5.500 |...... 4.204 ....03/21/2018 ...|....12/01/2039 ...
209111-EL-3 ..... CONSOL IDATED EDISON CO SR NTS .. |- 2.AFE L. . 101.4940 |.................202,988 |.......cceeuunnn 200,000 fooeerennnnneeeenn231,628 |oeeenieciiiiiees foeeeeeee (1,751) | o e 5.850 |...... 4.316 ....07/10/2018 ...|....03/15/2036 ...
126408-Gl-7 ..... CSX CORP NOTES |- 2.AFE L. ...91.7570 |... 081,904 |eveeniiiiiiiens o (2,707) | o e 4.750 |...... 4.175 ....11/08/2012 ...|....05/30/2042 ...
126408-GK-3 ..... CSX CORP SR NTS .. 2.AFE ..|... . 107.4600 |... 268,650 |.... 837,705 oo e (A7) [ e e 6.150 |...... 3.124 ...03/10/2021 ...|....05/01/2037 ...
126408-HE-6 ..... CSX CORP SR NTS |- 2.AFE L. ...92.1390 |... 921,3% |.... .. 958,267 e feeeenn,934 L [ e 2.600 |...... 3.815 ....04/18/2018 ...|....11/01/2026 ...
126408-GH-0 ..... CSX CORPORATION .. |- 2.AFE L. . 105.3720 |... ... 810,000 |eevennieeeennnn967,054 [ e (8,370) [ e [ 6.000 |...... 4.186 ....11/16/2016 ...|....10/01/2036 ...
231021-AT-3 ..... CUMMINS INC ....... .. 1.FFE .. ...78.6260 |. ..1,096,827 |. . 1,395,000 ... 489 | .1.500 |......1.546 ....08/17/2020 .. 09/01/2030
126650-CY-4 ..... CVS HEALTH CORP BCLASS ..2.BFE .. ...91.4180 |. ..914,180 |. .. (11,770) | .4.780 |......2.954 ....02/09/2021 .. 03/25/2038
126650-DJ-6 ..... CVS HEALTH CORP BCLASS ..2.BFE .. ...91.1530 |. .. 3,063,612 |. .3,759,219 |.. .. (54,197) |. .3.750 |......1.889 ....01/26/2021 .. 04/01/2030 ...
260003-AM-0 ..... DOVER CORPORATION NOTES . |- 2.AFE ... ...95.6100 |... 1,195,121 |.... e 1,246,903 oo e 1,018 | e e 3.150 |...... 3.267 ...10/29/2015 ...|....11/15/2025 ...
26442C-AE-4 ... DUKE ENERGY CAROLINAS .. 1.F FE ..|... . 105.9250 |... 1,112,207 |.... AT 21T e [ (20,285) [ e e 6.050 |...... 2.979 ....10/07/2021 ...|....04/15/2038 ...
26441C-AS-4 ... DUKE ENERGY CORP SR NTS ... |- 2.BFE ..|... ...92.5610 |... 2,388,073 |.... 2,557,348 |oeeeeeiiiieee e 4102 | e e 2.650 |...... 2.925 ....08/19/2021 ...[....09/01/2026 ...
693627-AY-7 ..... DUKE ENERGY INDIANA INC ... |- 2.AFE L. . 102.0300 |......oeenneenen 479,543 |oniinnniiinnnn 470,000 foiiiiinnnnnn566,973 e ot (5,730) | e e 6.120 |...... 4.090 ....12/11/2019 ...|....10/15/2035 ...
144141-0B-1 ... DUKE ENERGY PROGRESS LLC .. .. 1.FFE ..|... ...84.6950 |..............1,744, 713 |..............2,060,000 |.......00eee 1,912,530 |oeeeenieiinniiins foriieeeenn 2,086 | o e 4.100 |...... 4.720 ....07/20/2022 ...|....05/15/2042 ...
26442T-AC-1 ..... DUKE UNIVERSITY .1.BFE ..|... ...86.6690 |... e 3,645,736 |oennniiiiiiinns [ (7,384) | [ e 4.077 |...... 3.690 ...06/31/2022 ...|....10/01/2048 ...
26442T-AE-T7 ..... DUKE UNIVERSITY |- 1.BFE ..|... ...75.0350 |... 10,000 |oeeeeviiieeeeennnn 10,859 | e (25) | e e 3.299 |...... 2.821 ....02/01/2021 ...|....10/01/2046 ...
26442T-AH-0 ..... DUKE UNIVERSITY SR NTS .. 1.BFE ..|... ...68.0640 |... 4,720,000 |oeveennnnnnnn 3,628,493 [ 8,594 [ e [ 2.832 |...... 4.168 ...08/05/2022 ...|....10/01/2055 ...
291011-BB-9 ..... EMERSON ELECTRIC CO SR NTS .. 1.F FE .. . 105.2570 |. ..725,000 ..(10,579) | .6.125 |......3.349 ....02/08/2022 .. 04/15/2039
26884A-BF-9 ..... ERP OPERATING LP NOTES .. 1.GFE .. ...92.8300 |. . . 2,450,000 ..2,903 |. .2.850 |......3.008 ....11/08/2016 .. 11/01/2026
30040W-AD-0 ..... EVERSOURCE ENERGY SR NTS .. 2.AFE .. ...96.4350 |. ..650,934 |. . 675,000 (2,056) |. .2.900 |......2.593 ....07/10/2019 .. 10/01/2024
30040W-AL-2 ..... EVERSOURCE ENERGY SR NTS ...cevvveiiiiiiininieviinnnnnfeen e .| 2.AFE .. ...82.6200 |. ..388,316 | . 470,000 164 |. .2.550 |......2.611 ....03/08/2021 .. 03/15/2031 ...
30231G-AT-9 ..... EXXON MOBIL CORPORATION NOTES .....eeveneeeemniinaeees feun e |- 1.DFE .. ...95.4880 |. ..3,151,118 |. .3,300,000 .3,356,882 |.. ..(19,099) | .3.043 |......2.458 ...08/19/2021 .. 03/01/2026 ...
316773-CX-6 ..... FIFTH THIRD BANCORP |- 2.AFE L. ...98.4770 |... ... 560,000 |.. 559,762 |oevveniiiiiiins foeiiiiinnnn 215 | e e 3.650 |...... 3.725 ....01/23/2019 ...|....01/25/2024 ...
341081-FE-2 ..... FLORIDA PONER & LIGHT 1ST MTG BDS .. .. 1.EFE ..|... ...95.2460 |... ..250,000 |.. ....293,956 e (1,892) oo e s 5.125 |...... 3.802 ....01/26/2018 ...|....06/01/2041 ...
341081-EV-5 ..... FLORIDA POWER & LIGHT CO NTS .| LEFE ..|... . 102.2430 |... ..395,000 |.. ....455,218 e (3,013) [ e e 5.650 |...... 4.249 ...07/26/2022 ...|....02/01/2037 ...
341081-FG-7 ..... FLORIDA PONER + LIGHT CO .. 1.EFE ..|... ...86.5920 |... ... 100,000 |.. e (1,079) [ o oo 4.050 |...... 2.357 ....08/24/2020 ...|....06/01/2042 ...
369550-BJ-6 ..... GENERAL DYNAMICS CORP SR NTS |- 1.GFE L. ...89.0260 |... .2,800,000 |eeveeneeeennn 2,752,819 [ooiiiiiiiiiiiii v 587 e i e 4.250 |...... 4.404 ....06/06/2022 ...|....04/01/2050 ...
369550-AT-5 ..... GENERAL DYNAMICS CORPORATION ... .. 1.GFE ..|... ...82.3480 |... 411,738 |.... . 500,000 |.. ....466,294 e 1,081 [ e e 3.600 |...... 4.141 ...07/27/2015 ...|....11/15/2042 ...
375558-BF-9 . GILEAD SCIENCES INC SR NTS .. L2.AFE .. ...96.5210 |. ..470,057 |. . 487,000 .495,011 |.. (2,586) |. .3.650 |......3.080 ....10/24/2017 .. 03/01/2026 ...
375558-BG-7 ..... GILEAD SCIENCES INC SR NTS .. L2.AFE .. ...95.4280 |. ..772,969 | . 810,000 877,468 |.. (4,308) |. .4.600 |......3.777 ....10/25/2017 .. 09/01/2035
38141G-XH-2 ..... GOLDMAN SACHS GROUP INC BCLASS .. 2.AFE .. ...90.0480 |. .. 2,566,379 |. .2,850,000 .3,106,885 |.. .. (33,562) |. .3.800 |......2.400 ...04/29/2021 .. 03/15/2030
38141G-2R-8 ..... GOLDMAN SACHS GROUP INC BCLASS .. 1.F FE .. ...93.0620 |. ..465,311 |. 500,000 |.. ] .3.615 |......3.648 ....08/11/2022 .. 03/15/2028
38143U-8H-7 ..... GOLDMAN SACHS GROUP INC NOTES . L2.AFE .. ...96.2990 |. .. 1,251,885 |. 1,308,134 |.. (1,038) | .3.750 |...... 3.694 ....11/09/2016 .. 02/25/2026 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC SR NTS ... |- 2.AFE ... ...92.9010 [ooeeeennnnnnns 2,136,734 |.... ....2,306,669 e (1,365) [ e oo 3.691 |...... 3.652 ...08/11/2017 ...|....06/05/2028 ...
412822-AD-0 ..... HARLEY DAVIDSON INC SNR NOTES . |- 2.CFE ..|... ...95.1350 |... .. 998,392 | et 888 e [ e 3.500 |...... 3.598 ...07/23/2015 ...|....07/28/2025 ...
40414L-AM-1 ... HCP INC SENIOR NOTES .. 2.AFE ..|... ...96.2750 |... 61,000 |oeeeernneeeeennnn80,882 e e B4 e [ e 3.400 |...... 3.527 ...01/13/2015 ... |....02/01/2025 ...
46655X-AA-6 ..... HENDERSON MTG SER 2021-A2 CL A ... .. 1.F FE ..|... .100.0000 |... . .. 10,000,000 |.. ..10,000,000 |..eevevrvvinnnnnes forvvrinniiniiiiin o foiiii e 4.550 |...... 4.646 ....12/16/2022 ...|....02/15/2070 ...
437076-BM-3 ..... HOME DEPOT INC SENIOR NOTES .. 1.FFE ..|... . ...95.2740 |...coonnnnnnns 1,429,111 |.... e 1,498,578 e e 986 | e e 3.000 |...... 3.098 ....02/03/2016 ...|[....04/01/2026 ...
437076-AS-1 ..... HOME DEPOT INC SR NTS ... .. 1.F FE ..|... .. 1,701,036 |. 107.4740 |.............. 1,397,163 |.... 1,629,121 o [ (18,102) Lo o e 5.875 |...... 3.607 ....11/04/2019 ...|....12/16/2036 ...
459200-KP-5 ..... IBM CORP NOTES .. 1.GFE ..|... ...70.5920 |........e...et 1,588,331 |.... e 1776,351 s e 4813 | e e 3.430 |...... 4.833 ...05/09/2022 ... |....02/09/2052 ...
45138L-AT-0 ..... IDAHO POWER CO MED TERM NOTE SER G . .. 1.F FE ..|... . 103.7250 |.........eenn. 2,074,510 |.... 1,996,194 | e 183 e [ e 6.250 |...... 6.368 ....10/15/2007 ...|....10/15/2037 ...
452308-A0-2 ..... ILLINOIS TOOL WORKS INC ......... .. 1.EFE .. ...97.0300 |. ..2,813,880 |. .3,199,654 |.. 4.875 |......4.122 ....08/21/2012 .. 09/15/2041 ...
456866-Al-4 ..... INGERSOLL-RAND COMPANY BONDS ... ..2.BFE ..|... . 103.9430 [.....cooeennns 6,236,590 |.... .6,000,000 |. ....5,999,650 J....ooooiiiininnns foviiiiinnn 59 i o e 6.443 |...... 6.548 . 1172171997 ... ... 11/15/2027 ...
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28422E-WD-7 ... JOHN DEERE CAPITAL CORP SR NTS LAFFE e 1,099,483 |...91.1180 |.............. 1,002,295 |.............. 1,100,000 |.............. 1,099,564 |.ocovvviniiiiiin o 81 s e e 2.350 |...... 2374 IMS oot v 8,114 ....03/02/2022 ...|....03/08/2027 ...
478160-BU-7 ..... JOHNSON & JOHNSON NOTES ... .. 1.AFE ..|... ...89.0190 |... 21,000,000 |eevvenneeeeennnnn996,145 [ i 226 [ e [ 3.550 |...... 3.619[MS ...... ..11,833 |... ....02/25/2016 ...|[....03/01/2036 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO SR NTS .. 1.F FE ..|... ...94.1140 |... .2,400,000 |.. 02,597,339 o o (30,075) | o e 4.452 |...... 2.953|dD ....... 7,717 |... ....11/04/2019 ...|....12/05/2029 ...
46647P-CR-5 ..... JPMORGAN CHASE & CO SRT NOTES . .. 1.EFE ..|... ...79.3180 |... .2,658,000 |.. 02,306,605 |.eueeeeeiiiiieee foreeeennn 17,084 | e e 2.545 |...... 4281 [N Lo s 9,959 |... ....06/25/2022 ...|....11/08/2032 ...
46625H-RY-8 ..... JPMORGAN CHASE SR NTS .. 1.F FE ..|... ...93.5580 |... .3,560,000 |.. 03,709,962 |ouenniiiiiiiines e (34,986) | o e 3.782 |...... 275 |FA ...... .... 56,100 |... ....08/19/2021 ...|....02/01/2028 ...
46647P-DC-7 ..... JPMORGAN CHASE SR NTS .. 1.EFE ..|... ...92.8880 |... .2,000,000 |.. 22,000,000 [-eenneeeeenniieee forrereriieeeeee e o e 4.586 |...... 4.639 A0 ...... .. 16,561 |... ...04/19/2022 ...|....04/26/2033 ...
491674-BG-1 ..... KENTUCKY UTILITIES CO NTS . .. 1.F FE ..|... ...95.1790 |... 725,000 |ooevveeenennnnn 945,814 | [ (9,318) | [ e 5.125 |...... 2.943 ....08/24/2021 ...|....11/01/2040 ...
494368-CB-7 ..... KIMBERLY CLARK CORP SR NTS .. 1.FFE ..|... ...90.2150 |... ..980,000 |-eeevvnnnneeeennn929,460 |.eennieiiiiiiiees o 86 | e e 3.100 |...... 3.133 ....03/24/2020 ...|[....03/26/2030 ...
539830-BB-4 . LOCKHEED MARTIN CORP NOTES .. .. 1.G FE .. ...87.0330 |. ..5,615,261 |. .6,337,000 4.070 |......4.111 ... 12/12/2012 .. 12/15/2042
548661-CL-9 ..... LOWE S COMPANIES INC SR NTS . .. 2.AFE .. ...98.3970 |. ..430,977 | ..438,000 .5.800 |......3.343 ....06/24/2021 .. 10/15/2036
548661-EE-3 ..... LOWE S COS INC ............ .. 2.AFE .. ...68.5110 |. .. 342,553 | . 500,000 .2.800 |......2.827 ....09/13/2021 .. 09/15/2041 ...
548661-D0-7 ..... LOWE S COS INC SR NTS ... |- 2.AFE ... ...78.7790 |... 787,788 |.... .1,000,000 |.. e B71,583 e e BT s e e 4.050 |...... 5.026 ...05/12/2022 ...|....05/03/2047 ...
548661-AH-0 ..... LOWES COMPANIES INC DEBENTURES ... |- 2.AFE L. . 107.0220 |.............. 2,028,065 |.... .1,895,000 |.. e 2,196,576 |oeenneiiiiiiiiinns e (52,936) |eeeniicciiins o e 6.875 |...... 3.489 ....03/29/2016 ...|....02/15/2028 ...
575718-AE-1 ..... MASS INSTITUTE OF TECH BCLASS .... |- LAFE L. ...91.8650 [...ccevnnnnnns 1,368,79% |.... . 1,490,000 |.. e 1,676,696 |..eneeeeeiiiieee foreeeenn (9,876) | o e 3.959 |...... 2.973 ....08/17/2022 ...|....07/01/2038 ...
575718-AG-6 ..... MASS INSTITUTE OF TECH BCLASS .... S| LAFE L. L. 73.3140 [oooooeiinnnnns 1,832,859 |.... 02,500,000 |eenniiiiiiiiines o e fo e 2.989 |...... 3.011 ....12/17/2019 ...|....07/01/2050 ...
575718-AJ-0 ..... MASS INSTITUTE OF TECH SR NTS .... .. 1.AFE ..|... ...73.8590 |... .. 283,000,000 [-eeneeeeenniiieee forrereriieeeeen e o e 3.067 |...... 3.091 ....03/01/2022 ...|....04/01/2052 ...
576360-AK-0 ..... MASTERCARD INC SR NTS ... |- 1.DFE ... ...85.7690 |... ..950,000 |.oeeveeeneeeennnn835,666 |oeenniiiiiniinns fovvvienen 144 o [ e 3.950 |...... 4.087 ....07/22/2022 ...|....02/26/2048 ...
58013\-FC-3 ..... MCDONALD'S CORP NTS |- 2.AFE ... ...87.2440 |... . .3,000,000 |.. 2,946,698 |....oeiieiiiiieee e 518 e o e 4.450 |...... 4.624 ...07/26/2022 ...|....03/01/2047 ...
594918-AD-6 ..... MICROSOFT CORP SR NTS ... .. 1.AFE ..|... . 107.9100 |... 1,524,765 |.... el LTTBA3 s [ (18,598) | e e 5.200 |...... 3.500 ....06/22/2019 ...|....06/01/2039 ...
594918-BS-2 ..... [MICROSOFT CORP SR NTS ... 1AFE .. ...88.9420 |. .. 1,138,458 |. 1,237,363 |.. .3.450 |......3.801 ...04/20/2018 .. 08/08/2036
59523U-AN-7 ..... [MID AMERICA APARTMENTS LP SR NTS 1.GFE .. ...94.8880 |. .1,012,940 |.. .3.600 |......3.683 ....06/02/2017 .. 06/01/2027
605417-CD-4 ..... |MISSISSIPPI POWER COMPANY SR NTS .. 2.AFE .. ...64.1880 |. 742,254 |.. .3.100 |......3.180 ....06/24/2021 .. 07/30/2051
609207-AT-2 ..... MONDELEZ INTERNATIONAL SR NTS ...covvviiiiiiiiiiiieeees foee aen .|..2.BFE .. ...86.3730 |. 471,924 |.. (1,542) |. .2.750 |......2.362 ...04/07/2021 .. 04/13/2030 ...
617446-8G-7 ..... MORGAN STANLEY ......... .. 1.G FE .. ...93.5900 |. 1,115,863 |.. ..(17,576) | 4.431 |......2.382 ....08/24/2021 .. 01/23/2030 ...
B1747Y-EL-5 ..... MORGAN STANLEY NTS .... J1EFE ... .. 81.1800 |... 2,243,537 12,212 [ e e 2.943 |...... 4.249 ....06/25/2022 ...|....01/21/2033 ...
617446-8C-6 ..... MORGAN STANLEY SR NTS ... |- 1.GFE ... ...97.7780 |... 1,787,734 | o (12,071) [ e o 4.000 |...... 3.239 ...12/06/2017 ...|....07/23/2025 ...
617446-80-5 ..... MORGAN STANLEY SR NTS ... .. 1.EFE ..|... ...92.9970 |.................464,985 |................ 500,000 |........coeeeeen 500,000 |oeeenniiiiininnnns fooviiiniiiiiiis e [ e 2.188 |...... 2.200 ....04/23/2020 ...|....04/28/2026 ...
61744Y-AP-3 ..... MORGAN STANLEY SR NTS 1.6 FE ..|... ...91.7290 |.............. 2,793,151 |.............. 3,045,000 |.......00eeen 3,187,289 |oeeeeeiciiniiies foeeeeennn (26,8671) | o e 3.772 |...... 2.798 ....01/03/2022 ...|....01/24/2029 ...
637432-BS-3 ..... NATIONAL RURAL UTILITIES FIN CORP .. .| LEFE ..|... . 102.8700 |... reeevvnnneeennn 800,000 oaeniiiiiinnn 800,000 [oiiiiiiiiiiiiiiis [ e e e 7.350 |...... 7.485 ....11/06/1996 ...[....11/01/2026 ...
641062-AY-0 ..... NESTLE HOLDINGS INC COMPANY .. 1.DFE ..|... ...70.6740 |... 1,554,823 |.... . 2,195,096 |eeeneeeeemnniee forrreeennenn 208 | e e 2.500 |...... 2.531 ...09/07/2021 ...|....09/14/2041 ...
65341*-AA-9 ..... NEXTERA ENERGY PIPELINE HOLDINGS . 2.APL L. . 102.3590 |. .. 1,023,590 |. .1,000,000 .1,000,000 |.. .6.550 |......6.659 ....11/18/2022 .. 08/01/2052 ...
653416-AA-7 ... NEXTERA ENERGY TRANSMISSION HLDGS LL2.AZ . . 106.7320 |. ..1,067,320 |. .1,000,000 .1,000,000 |.. ] .6.090 |......6.183 ....12/16/2022 .. 12/21/2042
655844-BY-3 . NORFOLK SOUTHERN CORP NTS ....... .. 2.AFE .. ...82.7500 |. ..579,248 |. . 700,000 838,177 |.. (3,731) | .4.150 |...... 3.033 ....08/17/2021 .. 02/28/2048
655844-BV-9 . NORFOLK SOUTHERN CORP SR NOTES L2.AFE .. ...80.7370 |. ..807,374 |. 874,041 |.. 1221 .4.050 |......4.915 . 20,250 |....05/09/2022 .. 08/15/2052
655844-CD-8 . NORFOLK SOUTHERN CORP SR NOTES L2.AFE .. ...71.8210 |. .. 1,256,865 |. 1,396,249 |.. LATT | .3.400 |......4.79%5 . 29,750 |....06/09/2022 .. 11/01/2049 ...
655844-A0-1 ..... NORFOLK SOUTHN CORP .. 2.AFE ..|... 1121320 foeeeeeeeennnns 1,754,873 |.... 1,587,788 s [ 2,359 [oeeeeiiiiieiees e feeees 7.250 |...... 7.683 |FA ...... .. 113,463 |....05/21/2001 ...|....02/15/2031 ...
655844-AW-8 ..... NORFOLK SOUTHN CORP .. 2.AFE ..|... . 100.9770 |....cevvennnns 1,666,114 |.... .... 1,656,957 e (2,732) | e e 5.590 |...... 5.476 [MN ...... . 92,235 |....12/02/2016 ...|[....05/17/2025 ...
666807-BW-1 ..... NORTHROP GRUMMAN CORP ... |- 2.AFE L. . 107.6990 |....ccoennnnns 2,153,978 |.... ....2,218,579 o (35,139) oo e e 7.875 |...... 4.200 [MS ...... . 78,750 |....06/13/2022 ...|....03/01/2026 ...
666807-BD-3 ..... NORTHROP GRUMMAN CORP NOTES ... |- 2.AFE L. ...96.4770 |... ....2,228,413 e (8,491) [ e e 5.050 |...... 4182 [IN ...... ..101,000 |....12/12/2012 ... |....11/15/2040 ...
668444-A0-5 ..... NORTHWESTERN UNIVERSITY |- 1.BFE ..|... .. 76.7100 |... ....1,138,769 e (2,219) | e s 3.662 |...... 3.039 | ....... ... 36,620 |....10/16/2019 ...|....12/01/2057 ...
668444-AN-2 ..... NORTHWESTERN UNIVERSITY BCLASS ... . |.. 1.BFE ..|... ...82.0350 |... ....2,621,690 e (B233) [ e e 3.868 |...... 3.666 |JD ....... . 67,690 |....06/01/2022 ... [....12/01/2048 ...
668444-AA-0 ... NORTHWESTERN UNIVERSITY SR NTS ... .. 1.BFE ..|... ...88.4480 |.......oee..nt 1,662,823 |.... . . ....2,175,557 e (7,626) oo e oo 4.198 |...... 3.301 . 78,922 |....11/01/2019 ...[....12/01/2047 ...
668444-AC-6 ..... NORTHWESTERN UNIVERSITY SR NTS ... .. 1.BFE ..|... ...96.1380 |... 692,191 |.... ... 720,000 |.. 852,072 o (4,020) [oveiiiiiiiiiiii e e 4.643 |...... 3.497 . 29,947 |....07/19/2022 ...|....12/01/2044 ...
68389X-AE-5 ..... ORACLE CORP NTS ........ ..2.BFE .. . 104.1190 |. 1,155,722 |. .1,110,000 1,474,104 |.. .. (17,475) |. .6.500 |......3.710 . 72,150 |....10/13/2017 .. 04/15/2038 ...
68389X-AH-8 ..... ORACLE CORP SR NTS ... ..2.BFE ..|... ...99.8300 [....cceeinnnnns 379,355 |.... . 380,000 |. .. 477,581 ... e (A107) [ e o, 6.125 |...... 4.028 . 23,275 |....03/14/2018 ...|....07/08/2039 ...
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6838YX-AV-T7 ..... ORACLE CORP SR NTS ....evveiiniiiiiiiieeeceneieeeennns foe eee [ neeeen |2 s ..2.BFE .. ...87.9940 |[......ooeeen 131,991 | 150,000 |oevveenniiinnnnn 148,223 [ o 116 [ i e 4.300 |...... N7 (VN R R 3,100 [ooviiviiiinnnnns 6,450 |....11/01/2018 ...|....07/08/2034 ...
695114-CD-8 ..... PACIFICORP NTS . |- 1L.EFE ... . 102.1000 |... .1,000,000 |.. e 1,355,269 |eeneiiiiiiieee e (20,156) | e e 5.750 |...... 2.744 . 57,500 |....08/18/2021 ...|[....04/01/2037 ...
713448-C0-9 ... PEPSICO INC .... .| LEFE ..|... ...89.5410 |... .1,000,000 |.. e 1,169,696 |.enniiiiiiiiinns i (5,084) v i e 4.250 |...... 3.175 . 42,500 |....02/03/2022 ...|[....10/22/2044 ...
7TAT13U-AT-9 ..... PHARMACIA LLC COMPANY |- 1L.EFE ... . 108.3650 |... .1,075,000 |.. e 1,241,409 e i (80,395) [ e e 6.750 |...... 3.363 . 72,563 |....04/05/2019 ...|[....12/15/2027 ...
718546-AR-5 ..... PHILLIPS 66 COMPANY SR NTS .. |- 2.AFE L. ...94.5390 |.................543,601 |oooeniiinnnnn 575,000 foiiiiiinnnnnn575,598 e o (107) s e e 3.900 |...... 3.914 . 22,425 |....02/26/2019 ...|[....03/15/2028 ...
69353R-EK-0 ..... PNC BANK NA SENIOR NOTES .. .. 1.FFE ..|... ...95.9800 |... teeeennennnan 3,485,000 |.oeenneeennn 3,469,261 [ e 6,982 [ e fens 2.950 |...... 3.195 .. 102,808 |....03/14/2019 ... |....02/23/2025 ...
74005P-BN-3 ... PRAXAIR INC NOTES .. 1.F FE ..|... ...95.8250 |... 958,250 |.......eeeeea 1,000,000 f...eiiinnnnnnnn999, 112 s o407 i e e 2.650 |...... 2.712 ... 26,500 |....01/29/2015 ...|....02/05/2025 ...
740816-AD-5 ..... PRES + FELLOWS OF HARVAR |- LAFE L. . 107.4350 |.............. 2,234,656 |.... 2,801,479 oo o (85,618) | e e 5.625 |...... 2.8% .. 114,750 |....03/30/2022 ... |....10/01/2038 ...
740816-AL-7 ..... PRESIDENT & FELLOWS OF HARVARD BDS . .. 1.AFE .. ...86.1330 |. .. 1,688,205 |. .2,126,857 |.. .3.619 |......2.927 . 70,842 |....06/06/2022 .. 10/01/2037
740816-AH-6 ..... PRESIDENT & FELLOWS OF HARVARD NTS . .. 1.AFE .. ...99.0260 |. .760,644 |.. .4.875 |......2.954 . 29,250 |....01/14/2020 .. 10/15/2040
T42718-FJ-3 ..... PROCTER & GAMBLE CO SR NTS .. .. 1.DFE .. ...86.8150 |. .3.550 |......3.617 . 33,015 |....08/23/2020 .. 03/25/2040 ...
744560-A0-9 ... PUB SVC ELEC & GAS SR NTS ... .. 1.FFE ..|... . 101.5820 |..oeeevninieeeenn 83,298 |eeiiiiiiineenn82,000 [oeiiiiiiee et 94,725 | e (B81) | e e 5.700 |...... 4.259 ....07/24/2018 ...|....12/01/2036 ...
75513E-BY-6 ..... RAYTHEON TECH CORP SR NTS ... .. 2.AFE ..|... . 109.9570 |... 8,783,610 [oeeneeiiiiiiiiens [eeennnn(266,789) |veenieciiiiees o e 7.200 |...... 1.843 ....12/10/2020 ...|....08/15/2027 ...
75513E-CH-2 ... RAYTHEON TECH CORP SR NTS ... |- 2.AFE L. ...95.3700 |... 10915175 [ e (20,974) | e e 3.500 |...... 1.2711 ....12/10/2020 ...|....03/15/2027 ...
75513E-CJ-8 ..... RAYTHEON TECH CORP SR NTS ... |- 2.AFE L. ...91.9890 |... e 1,692,492 | [ (12,243) | o e 4.800 |...... 3.084 ....12/10/2020 ...|....12/15/2043 ...
75513E-CK-5 ... RAYTHEON TECH CORP SR NTS ... |- 2.AFE L. ...85.6070 |... . .. e 1,626,752 |eeeeiiiiiieeee o (9,803) | o e 4.350 |...... 2.854 ....12/10/2020 ...|....04/15/2047 ...
756109-AW-4 ..... REALTY INCOME CORP SR NTS . |-G FE ... ...89.2950 |... . 640,000 |.. 838,782 s e 167 e [ e 3.250 |...... 3.310 ....06/13/2019 ...[....06/15/2029 ...
776743-AL-0 ..... ROPER TECHNOLOGIES INC .. 2.AFE ..|... ...77.2900 |... . 837,000 |.. 835,935 oo e 121 e e e 1.750 |...... 1.775 ...08/18/2020 ...|[....02/15/2031 ...
828807-CY-1 ..... SIMON PROPERTY GROUP LP SR NTS ... |- 1.GFE L. ...93.6360 |... 1,198,646 e il 319 e [ e 3.250 |...... 3.308 ....11/15/2016 ...|....11/30/2026 ...
832696-AK-4 ..... SMUCKERS SR NOTES ..... ..2.BFE .. ...96.8260 |. . . 502,146 |.. .3.500 |......3.324 ....11/21/2016 .. 03/15/2025
09659D-AB-2 . STANFORD UNIVERSITY .. 1.AFE .. ...78.2380 |. ..838,712 | 1,175,118 .. .3.460 |......2.942 ....08/02/2021 .. 05/01/2047
854403-AD-4 ..... [STANFORD UNIVERSITY ... .. 1.AFE .. ...87.0820 |. ..1,330,616 |. . 1,597,230 |.. .4.013 |......3.762 ....06/22/2022 .. 05/01/2042
85440K-AA-2 ..... STANFORD UNIVERSITY SR NTS .| 1.AFE .. ...83.0600 |. .. 3,135,505 |. . 4,246,482 |.. .3.647 |......2.966 ... 12/12/2019 .. 05/01/2048 ...
85440K-AD-6 ..... STANFORD UNIVERSITY SR NTS .. 1.AFE .. ...63.5560 |. ..2,860,005 |. .4,500,000 |.. . 2,413 |......2.428 ...05/28/2020 .. 06/01/2050 ...
855244-AR-0 ... STARBUCKS CORP .. 2.AFE ..|... ...95.3770 |... 524,574 |.... .. (2,175) | 4.000 |...... 3.533 ....056/02/2019 ...|....11/15/2028 ...
855244-AQ-2 ..... STARBUCKS CORP SR NTS |- 2.AFE L. ...97.8480 |... ... (2,000) | 3.800 |...... 3.470 ....03/11/2019 ...|....08/15/2025 ...
871829-AZ-0 ..... SYSCO CORPORATION COMPANY ... |- 2.BFE ... ...96.8500 |... . LB [ | e 3.750 |...... 3.260 ....09/07/2016 ...|....10/01/2025 ...
871829-BC-0 ..... SYSCO CORPORATION NOTES ... ..2.BFE ..|... ...94.4430 |.............. 1,416,646 |.... e (4,325) [ e e 3.300 |...... 2.973 ...02/10/2022 ...|....07/15/2026 ...
08806#-AG-2 ..... TABCORP HOLDINGS LIMITED .. 207 L . 102.2500 |.............. 1,022,500 |..............1,000,000 |.........eeeee 1,000,000 [eeennevvnnnnnnnes fovvvrmnniniiiiin o [ el 6.690 |...... 6.802 ....12/01/2022 ...|....03/01/2030 ...
88240T-AD-3 ..... TEXAS ELECTRIC MKT STABL SR SECURE ... .. 1.AFE ..|... ...95.6880 [.....coennnnnn 8,611,932 |.... 8,995,544 e e (8,529) [ e e 5.167 |...... 5.163 ....06/08/2022 ...|....02/01/2050 ...
87303*-AA-9 ..... THL CREDIT DL FUND IV REVOLVING NT .. 1.EPL .. . 100.0000 |. 11,753,634 |. 11,753,634 |.. .5.000 |......5.095 ...12/23/2022 .. 07/15/2025 ...
89837L-AH-8 ..... [ TRUSTEES PRINCETON UNIVERSITY . 1AFE .. ...92.4790 |. ..4,623,961 |. .5,000,000 .5,000,000 |.. 4.201 |......4.245 ....05/17/2022 .. 03/01/2052
25468P-CR-5 ..... [TWDC ENTERPRISES 18 CORP .. .. 2.AFE .. ...86.2630 |. .1,100,000 01,031,511 |.. 4.125 |......4.676 ....07/20/2022 .. 12/01/2041
907818-DT-2 ..... |UNION PACIFIC CORP BCLASS . .. 1.G FE .. ...91.4070 |. .1,560,000 01,929,919 |.. .4.821 |......3.260 ....02/10/2021 .. 02/01/2044
907818-EC-8 ..... UNION PACIFIC CORP SR NTS . .. 1.G FE .. ... 79.4170 |. .1,366,808 |.. .3.875 |......4.823 ....06/09/2022 .. 02/01/2085 ...
907818-EJ-3 ..... UNION PACIFIC CORP SR NTS ... .. 1.GFE ..|... ...82.2360 |.................822,364 |.............. 1,000,000 |.....coeueeeennn969,245 |ooeeniiiiiiiiiins [ 4 e [ e 4.050 |...... 4.33%2 ...06/08/2022 ...|....03/01/2046 ...
91324P-C0-3 ...... UNITED HEALTH GROUP INC NTS .... .. 1.F FE ..|... ...97.3090 |... . e 85,683 o [ (A76) | [ 4.625 |...... 3.673 ....10/25/2017 ...|....07/15/2035 ...
913017-BP-3 ..... UNITED TECHNOLOGIES CORP |- 2.AFE L. . 107.0620 |... 22,400,000 |eeeenneeeenn 2,945,422 [ | (24,628) [ e [ 6.125 |...... 4.172 ....08/05/2014 ...|....07/15/2038 ...
91324P-AR-3 ... UNITEDHEALTH GROUP INC SR NTS ... .| LFFE ..|... . 105.8670 |... ... 500,000 |eeveeninennnnnn881,970 [ i (4572) [ i e 5.800 |...... 4.216 ....08/30/2018 ...|[....03/15/2036 ...
91324P-DX-7 ..... UNITEDHEALTH GROUP INC SR NTS ... |- L.FFE ... ...82.6690 |.............. 1,157,360 |.............. 1,400,000 |............ec 1,391,069 |.eeeeneeeemnnnnnns forveeenneen 1,909 | o e 2.000 |...... 2.105 ....05/13/2020 ...|....05/15/2030 ...
914744-AB-3 ..... UNIV OF NOTRE DAME SR NTS S| LAFE L. ...97.3280 |... cevevenenneen 1,605,000 [oaennnnnnnnnn 2,146,922 | [ (23,195) [ [ e 4.900 |...... 2.581 ....08/04/2022 ...|....03/01/2041 ...
914744-AD-9 ..... UNIVERSITY OF NOTRE DAME SR NTS .. .. 1.AFE ..|... .. 80.0610 [...ccvvnnnnnns 1,657,269 |.... e 2,010,699 |oeeneiiiiiiiieee o 1,686 | e e 3.438 |...... 3.663 ...12/02/2019 ...|....02/15/2045 ...
914748-AA-6 ..... UNIVERSITY OF NOTRE DAME SR NTS .. .. 1.AFE ..|... ...78.6360 |... ..1,100,907 |.... 1,514,088 e o (30188) | e e 3.3% |...... 2.946 ...03/12/2020 ... |....02/15/2048 ...
91159H-JF-8 ..... |US BANCORP .............. .. 1.F FE .. ...97.6490 |. ..976,490 |. .1,000,000 |.. ......4.600 ....07/19/2022 .. 07/22/2028 ...
91159H-HN-3 ... US BANCORP SR NOTES ... . 1.FFE ..].. ...92.3920 [.....ooeennnns 1,385,884 |.... .1,500,000 |. ...1,495,785 |oiiiiiiiiinnns o 1,120 i o e 2.375 |...... 2.473 ...07/19/2016 ... |....07/22/2026 ...
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92343V-DY-T7 ..... VERIZON COMMUNICATIONS INC SR NTS ....oevvvvenvvniinnn foon vee | oo | s L 2AFE e 1,891,229 |...97.5340 |.............. 1,775,113 [t 1,820,000 |..eevnnennnnn 1,854,877 |oeeeeeieiieieiees v (7,539) |oevveeeeeeeeeieens o | 4.125 |...... 3.663 ....11/15/2017 ...|....03/16/2027 ...
92343V-FF-6 ..... VERIZON COMMUNICATIONS SR NTS ... e |- 2.AFE ... ...93.0200 |... ... 3,428,285 e (8,728) | e e 3.000 |...... 2.808 ....07/07/2021 ...|....08/22/2027 ...
92343V-GH-1 ..... VERIZON COMMUNICATIONS SR NTS ... e | 2.AFE .. ...86.9470 |... n 1,002,274 e i (408) | e e 2.100 |...... 2.064 ....03/24/2021 ...|....03/22/2028 ...
92343V-GK-4 ..... VERIZON COMMUNICATIONS SR NTS . e |- 2.AFE ... ...75.5170 |... 02,050,133 |eeneeeeeiiiieee o (2,084) | e e 3.400 |...... 3.246 ....09/28/2021 ...|....08/22/2041 ...
927804-FL-3 ..... VIRGINIA ELEC + POWER CO e | 2.AFE .. ...81.4200 |.................659,505 |................ 810,000 |........ceeeeennn890,150 |oveenniiiinnnnnns forviiinnnen (7,082) |oveiiiciiiies oo e 4.000 |...... 2.567 ...06/14/2021 ...|....01/15/2043 ...
927804-FY-5 ..... VIRGINIA ELEC + POWER CO SR UNSECU . e |- 2.AFE ... ...77.1480 |... 277,815 [oeeeeeeiiiieee feeeemmnnee e (750) | oo e 3.800 |...... 3.165 ....01/05/2022 ...|....09/15/2047 ...
927804-FV-1 ..... VIRGINIA ELECTRIC & POWER CO NTS ... |- 2.AFE L. ...93.3120 |... .. e 1,223,490 e 363 e [ e 2.950 |...... 3.006 ...11/10/2016 ...|....11/15/2026 ...
92826C-AK-8 ..... VISA INC SR NTS |- 1.DFE ..|... ...76.2640 |... ..350,000 |oeeeernnnneeeennB47,700 |oeeeeeieiiiiees o 108 | e e 2.700 |...... 2.767 ....03/31/2020 ...|....04/15/2040 ...
254687-DB-9 ..... WALT DISNEY COMPANY SR NTS .. 1.G FE .. . 107.4970 |. .. 1,203,968 |. .1,120,000 ..(63,910) |. .8.500 |......2.402 ....11/26/2019 .. 02/23/2025
254687-DF-0 ..... WALT DISNEY COMPANY SR NTS .. .. 1.G FE .. . 107.3730 |. ..493,917 |. .. (23,369) | .7.700 |......2.217 ....11/26/2019 .. 10/30/2025
254687-FZ-4 ..... WALT DISNEY COMPANY SR NTS .. 1.G FE .. ...76.6030 |. . 1,710 . .3.600 |......4.593 ....06/06/2022 .. 01/13/2051 ...
940663-AC-1 ..... WASHINGTON UNIV SR NTS .. 1.BFE ..|... ...79.2470 |... . ....7,048,721 e T8 s e e 3.524 |...... 3.793 .. 135,263 |....06/02/2022 ... |....04/15/2054 ...
95000U-2A-0 ..... WELLS FARGO & COMPANY NTS .. 2.AFE ..|... ...92.9870 |... 2,793,331 |.... 3,121,403 | [ (24,954) | o e 3.584 |...... 2.660 .. 107,663 |....01/05/2022 ... |....05/22/2028 ...
95000U-2G-7 ..... WELLS FARGO & COMPANY SR NTS .. |- 2.AFE L. ...85.2500 |... 2,344,379 |.... 22,800,588 |...oeeeeeiiiieee ferreeennn (6,689) | e e 2.879 |...... 2.600 ... 79,173 |....02/04/2020 ... |....10/30/2030 ...
94974B-GA-2 ..... WELLS FARGO CO MED NOTES .. |- 2.AFE L. ...97.0320 |... e 1,499,220 oeenniiiiiiiens i 482 e e e 3.300 |...... 3.360 . 49,500 |....09/02/2014 ...[....09/09/2024 ...
983024-AN-0 ..... WYETH LLC PFE 5.95 |- 1L.EFE ... . 107.9280 |... reeeennnneeeennn895,000 [enniiiinnnnn 833,348 o [ (7,080) [ [ e 5.950 |...... 4.135 . 41,353 |....03/04/2019 ...|....04/01/2037 ...
98389B-AH-3 ..... XCEL ENERGY INC SR NTS .. |- 2.AFE L. . 108.7410 |... 1,208,117 |ooeeveneeen 1,111,000 e 1,504,012 [ o (23,225) [ i [ 6.500 |...... 3.295 . 72,215 |....08/11/2021 ...|....07/01/2036 ...
98459L-AC-7 ..... YALE UNIVERSITY BCLASS . .. 1.AFE ..|... ...64.0440 |... 1,489,033 |.... . . 002,825,000 [.eeneeeeenniieee forreeeriinereee e o e 2.402 |...... 2.416 . 55,847 |....06/02/2020 ...|[....04/15/2050 ...
06368F-AC-3 ..... BANK OF MONTREAL ... .. 1.F FE ..|... ...87.4910 |... 765,551 |.... ... 875,000 |.. 873,898 [.oeviviiiiiiees oevrinnnennn 288 e o e 1.250 |...... 1.289 . 10,938 |....09/09/2021 ...|....09/15/2026 ...
046353-AL-2 ..... ASTRAZENECA PLC NTS .. 1.G FE .. ...96.5900 |. ..1,869,973 |. . 1,936,000 .2,005,756 |.. . (28,717) | .3.375 |......2.111 . 65,340 |....08/19/2021 .. 11/16/2025
606822-BD-5 ..... MITSUBISHI UFJ FINANCIAL SR NTS .. .. 1.G FE .. ...97.9370 |. ..550,000 .550,000 |.. | .3.407 |......3.436 . 18,739 |....02/26/2019 .. 03/07/2024 ...
822582-AD-4 ... SHELL INTERNATIONAL FINANCE NTS . o |- 1.DFE L ]... . 110.5620 |... .1,188,000 |.. .... 1,538,435 L (15,640) [ ooeveniieeeeenns o oo 6.375 |...... 3.919 . 75,735 |....10/30/2019 ...|[....12/15/2038 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 366,542,000 | XXX 322,131,895 349,910,634 362,507,855 (1,523,455) XXX XXX XXX 3,838,622 11,701,392 XXX XXX
00842B-AJ-6 ..... AGATE BAY MTG TRUST 2015-5 CL A9 AL 571,125 ...90.8560 |. ..506,633 |. ..557,620 .568,375 |.. .866 |. .3.500 |......2.866 ...09/29/2016 .. 07/25/2045 ...
00842T-AD-0 ..... AGATE BAY MTG TRUST 2016-1 CL A4 A ...90.7320 |. .. 133,426 |. ..147,056 .145,338 |.. (134) [ .3.000 |...... 3.505 ....01/01/2016 .. 12/25/2045
12646X-AH-5 ... CREDIT SUISSE MTG TRUST 2013-1VR3 AL ...86.3820 |. .. 162,322 |. ..176,334 176,654 |.. 147 . .2.500 |......2.4% ....02/05/2020 .. 05/25/2043 ...
22944P-AA-5 ..... [CREDIT SUISSE MTG TRUST 2013-TH1 A ...85.0080 |. ..1,101,211 | 1,295,418 1,227,888 |.. .. (42,838) | .2.130 |......3.174 ...04/26/2016 .. 02/25/2043 ...
12647P-AL-2 ... CREDIT SUISSE MTG TRUST SER 2013-7 . A ...87.5600 |... e 8,466 | [ e 3.500 |...... 3.091 ....04/29/2020 ...|....08/25/2043 ...
33851J-AC-3 ... FLAGSTAR MTG TRUST 2018-3INV CL A3 ... A L.91.6670 |..oeevnnnneeeennn890,752 el 971,728 [ iii0999,578 | [ 4,403 oo e e 4.000 |...... 3.544 ....07/15/2021 ...|....05/25/2048 ...
33851K-AC-0 ..... FLAGSTAR MTG TRUST 2020-2 CL A2 A ...83.2100 |... e 2,788 [ e e 3.000 |...... 2.622 ....07/16/2021 ...|....08/25/2050 ...
362620-AB-5 ..... GS MBS 2021-GR1 A2 MTG .... A ...80.1590 |... e 1,000 [oeeeiiieieeeis e s 2.500 |...... 2.311 ...06/28/2021 ...|....11/25/2051 ...
36261H-AA-8 ..... GS MBS 2021-PJ5 A1 MTG .... A ...78.0190 |... . e 4,950,368 e [l 849 | [ 2.000 |...... 2.114 ....05/14/2021 ...|....10/25/2051 ...
36262C-AB-6 ..... GS MBS 2021-PJ7 CL A2 A ...80.4140 |... .5,097,590 |.. 5,186,727 e e 2,756 s e e 2.500 |...... 2.294 ...07/20/2021 ...|....01/25/2052 ...
46641C-AH-4 ..... JP MORGAN MTG TRUST 2014-1 CL 1A9 AL ...90.2380 |. ..422,186 415,953 |.. .3.500 |......4.177 ...03/19/2019 .. 01/25/2044 ...
46641Y-AA-1 ..... JP MORGAN MTG TRUST 2014-2 CL 1A1 A ...92.9310 |. 67,408 ..68,902 |.. .3.000 |......1.759 ....01/27/2021 .. 06/25/2029
46644V-BJ-4 ..... JP MORGAN MTG TRUST 2015-4 CL 2A2 AL ...85.3590 |[. 1,317,160 1,304,923 |.. .3.000 |......3.218 ....11/01/2015 .. 06/25/2045
46647E-AA-9 ... JP MORGAN MTG TRUST 2016-3 CL 1A1 A ...88.5200 |. 619,816 |.. .3.402 |......3.914 ...03/19/2019 .. 10/25/2046
46647J-AN-0 ..... JP MORGAN MTG TRUST 2016-4 CL A13 AL ...88.5820 |. ..90,339 |.. .3.500 |......3.068 ....06/12/2021 .. 10/25/2046 ...
46648H-AC-7 ..... JP MORGAN MTG TRUST 2017-2 CL A3 ... A ...86.0210 |... 959,021 oo e 2,080 e [ e 3.500 |...... 3.053 ...05/24/2017 ...|....05/25/2047 ...
46647S-AE-0 ..... JP MORGAN MTG TRUST 2017-3 CL 1A3 .. A ...89.1700 |... 438,775 [ooeeeveviiiiinnes fovveennnnnn5,985 | [ e 3.500 |...... 2.850 ....08/09/2017 ...|....08/25/2047 ...
46592X-AC-8 ..... JP MORGAN MTG TRUST 2021-13 CL A3 .. A ...80.4140 |... .. 4,282,625 e e 832 | e e 2.500 |...... 2.462 ....10/26/2021 ...|....04/25/2052 ...
46654T-AB-4 ..... JP MORGAN MTG TRUST 2021-15 CL A2 A ...83.4920 |... .3,626,937 |.. 03,687,942 | i (869) | e e 3.000 |...... 2.811 ...12/20/2021 ...|....06/25/2052 ...
46648U-AD-6 ..... JP MORGAN MTG TRUST SER 17-4 CL A4 ... A ...91.090 |... 120,085 |oeeeeeeneeeeen 119,949 | e B | [ e 3.000 |...... 3.063 ....02/22/2022 ...|....11/25/2048 ...
46592P-AR-2 ... JP_MORGAN MTG TRUST SER 21 CL A5A AL 777890 [ 2,119,745 [...oovvnnnnnns 2,724,990 | 2,371,307 [oooiiiiiiiiinnins oo 1,379 [ i fonnns 2.500 |...... 4.610 ...04/28/2022 ... |....10/25/2051 ...
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46655D-AC-6 ..... JP MORGAN MTG TRUST SER 22-2 CL A3 .....evvivvinnnnnns A 14,250,505 |...80.4140 |............. 12,082,415 |..ooeeeennnen 15,025,244 |............. 14,338,462 [.oooivvviiiiiiins o 87,988 [ i [ 2.500 |...... 3.865 [MON ..... |..eeevrnennnnn 31,303 |ooeninnnnnnnns 313,026 |....02/24/2022 ... |....08/25/2052 ...
B7647L-AA-9 ..... OCEANVIEW MTG TRUST SR 2021-1 A1 ... A .. 1,727,812 |...80.4140 |.............. 1,363,624 |.... 1,695,752 |.. 1727391 s 2,092 | e e 2.500 |...... 2.273 | MON ..... ... 42,394 |....04/14/2021 ... |....05/25/2051 ...
75409T-AG-0 ..... RATE MTG TRUST 2021-J3 CL A7 A ...85.8480 |... 10,642,264 |.............10,810,693 |.....ooevvvrnnnes [orreeennea (7,195) |veeiniiiiiiies oo e 2.500 |...... 2.190 ...10/05/2021 ...|....10/25/2051 ...
81746G-AU-7 ..... SEQUOIA MTG TRST SER 2017-7 CL A19 ... A ...84.6300 |... 202,548 |ooeeiiiiee 206,328 | e 1,859 | e e 3.500 |...... 3.249 ....10/02/2017 ...|....10/25/2047 ...
81745M-AA-9 ..... SEQUOIA MTG TRUST SER 2013-2 CL A A ...83.4410 |... .3,060,220 |...eeenenennn 2,827,785 [ e (29,579) [ i e 1.874 |...... 3.411 ...04/07/2022 ...|....02/25/2043 ...
81745L-AF-0 ..... SEQUOIA MTG TRUST SER 2014-4 CL A6 ... A ...88.0550 [..eeeveiiieeeennn 20,251 e 22,998 028,827 s [ 28 s o e 3.500 |...... 2.597 ....01/29/2020 ...|....11/25/2044 ...
81746R-AU-3 ..... SEQUOIA MTG TRUST SER 2016-2 CLA19 ... A ...87.43%0 |... 233,866 | feeenen () Lo e e 3.500 |...... 3.184 ....11/20/2017 ...|....08/25/2046 ...
81746G-AA-1 ... SEQUOIA MTG TRUST SER 2017-1 CL A1 ... A ...87.2170 |... e BBATE e e 097 s [ [ 3.500 |...... 2.979 ....07/30/2019 ...|....10/25/2047 ...
81746D-AA-8 ..... SEQUOIA MTG TRUST SER 2017-5 CL A1 AL ...87.4970 |. .426,307 |.. .3.500 |......3.141 ....07/01/2021 .. 08/25/2047
81745G-AA-2 ..... SEQUOIA MTG TRUST SR 2013-10 CL A1 A .. 88.1180 |. .895,845 |.. .3.500 |......2.887 ...07/26/2019 .. 08/25/2043
81745J-A0-1 ..... SEQUOIA MTG TRUST SR 2013-11 CL B3 AL ...92.8950 |. ..56,986 |.. .3.658 |......2.322 ....03/10/2020 .. 09/25/2043 ...
81746L-AA-0 ..... SEQUOIA MTG TRUST SR 2015-3 CL A1 A ...88.6650 |... 212,312 e e (179) Lo e e 3.500 |...... 4.105 ....03/08/2019 ...[....07/25/2045 ...
81746N-AA-6 ..... SEQUOIA MTG TRUST SR 2016-3 CL A1 .. A ...87.0130 |... 910,746 s e (5,950) [ [ e 3.500 |...... 3.974 ....06/15/2020 ...[....11/25/2046 ...
81746X-AA-4 ..... SEQUOIA MTG TRUST SR 2017-3 CL A1 .. A ...86.9230 |... 870,519 oo e (1,120) e [ e 3.500 |...... 3.721 ....07/30/2019 ...[....04/25/2047 ...
81748\-AA-6 ..... SEQUOIA MTG TRUST SR 2020-1 CL A1 .. A ...87.3970 |... 02,266,789 |oeeeeeiiiiiiines foriiinnnn (5,180) v o e 3.500 |...... 2.4% ...07/12/2021 ... |....02/25/2050 ...
81748K-AA-0 ..... SEQUOIA MTG TRUST SR 2020-2 CL A1 .. A ...86.2860 |....oeennnieeeenn 184,620 |oeeiiiiiennnnnn213,962 [ 217,78 | e 28 | e e 3.500 |...... 3.278 ....12/28/2021 ...|....08/25/2050 ...
T4939K-AE-6 ..... WOODWARD CAPITAL MANAGEMENT RCKT 2 ... A ...85.8480 |... e 2,677,598 o 2,689,437 | e (T87) [ e e 2.500 |...... 2.437 ....12/14/2021 ...|....12/25/2051 ...
74938V-AA-1 ... WOODIWARD CAPITAL MGT SER 21-4 CL A ... A ...80.4140 |.....cooeeeent 5,520,938 |.... 6,960,939 |oeeniiiiiiiieee o375 s e e 2.500 |...... 2.343 ...09/21/2021 ...|....09/25/2051 ...
749384-AA-1 ..... WOODWARD CAPITAL MGT SER 21-5 CL A ... A ...80.4140 |.............. 8,890,786 |.... . ...10,691,638 |....oovvvvininiees forviinnnnnn8,455 | [ e 2.500 |...... 2.9% ....02/24/2022 ... |....11/25/2051 ...
749381-AB-7 ..... WOODIWARD CAPITAL MGT SER 22-2 CL A ... AL ...80.4140 [.............. 1,051,371 |.... . 1,307,447 |.. ... 1,245,089 | e 8,480 | e e 2.500 |...... 4.035 ...02/17/2022 ...|....02/25/2052 ...
1029999999. Subtotal - Bonds - Industrial and Miscellal
Residential Mortgage-Backed Securities XXX 72,849,564 88,433,739 87,313,853 57,207 XXX ,161,184 XXX XXX
30291N-AG-9 ..... FREMF MORTGAGE TRUST FREMF 2013 K3 ... A ...98.0970 [.....coennnnns 3,876,796 |.... ....3,9%,617 (91,311) feneeiiiiiieees v o002 3.531 | 1.229 .. 141,426 |....03/15/2021 ... |....10/25/2046 ...
30291R-AA-3 ..... [FREMF MORTGAGE TRUST FREMF 2013 K3 A ...98.4560 |. .. 3,150,588 |. .3,247,189 |.. .. (94,999) | .0.773 120,931 |....04/27/2021 .. 09/25/2046
357080-AU-7 ..... FREMF MORTGAGE TRUST SER 17-K66 . AL ...92.7610 |. ..927,608 |. 925,151 |.. ..3,745 |. .6.134 . 10,209 |....09/26/2022 .. 07/25/2027
30296A-AS-6 ..... FREMF MTG TRUST SER 17-K61 CL B . A ...92.3060 |. ..1,107,672 |. 21,271,184 |.. .. (17,304) | .2.131 . 44,912 |....09/18/2020 .. 12/25/2049
30265A-AN-4 ..... [FREMF MTG TRUST SER 2013 K3 CL B AL ...98.1690 |. .. 3,080,475 |. .3,126,638 |.. .0.924 109,392 |....05/03/2021 .. 08/25/2046 ...
30291H-AE-7 ..... [FREMF MTG TRUST SER 2013-K28 CL B A ...99.4590 |. .1,000,000 .1,000,814 |.. ... 2.494 . 35,293 |....07/17/2019 .. 06/25/2046 ...
30291H-AG-2 ..... FREMF MTG TRUST SER 2013-K28 CL C .. A ...99.1910 |... .1,631,000 |.. 1,633,965 |.ooovvveeiiiiiinn e (36,611) [ i [l 30444 Ll 1.268 . 57,563 |....10/20/2020 ...|[....06/25/2046 ...
30291K-AN-0 ..... FREMF MTG TRUST SER 2013-K30 CL B .. A ...98.9300 |... 3,208,457 |.eeeeeeeeeennine foeeeeeen (83,550) | [ [ 30547 | 0.905 .. 114,498 |....04/28/2021 ... |....06/25/2045 ...
30291M-AQ-9 ..... FREMF MTG TRUST SER 2013-K31 CL C .. A ...98.7920 |... 1,644,049 |..oovvvnniiiiiin o (10,498) [ i [0.3.627 ol 3.012 ... 60,377 |....09/30/2019 ...|....07/25/2046 ...
30291V-AE-6 ..... FREMF MTG TRUST SER 2013-K35 CL B .. A ...98.5810 |... 1,894,205 |.oevvveiieeeennn e (42,766) [ e [002223.982 e 1.626 . 74,556 |....04/01/2021 ...|....12/25/2046 ...
302910-AQ-7 ..... FREMF MTG TRUST SER 2014- K3 CL C .. A ...98.0690 |... reeevvnenneeenn 800,000 [aeiniiinnnnnn 801,472 | e (189) [ i [ 4366 o 4.195 . 35,398 |....09/09/2016 ...|[....12/25/2046 ...
3029111-AN-4 FREMF MTG TRUST SER 2014-K36 CL B .. A ...98.5160 |... 1,034,419 |.... 1,054,316 |oeeeeeeeieeeennn e (5,760) [ e [, 40366 |t 3.897 ... 46,460 |....09/22/2020 ...|....12/25/2046 ...
30292C-AL-1 FREMF MTG TRUST SER 2014-K38 CL C AL ...97.5800 |. ..6,247,088 |. .6,426,039 |.. .4.412 300,796 |....10/12/2016 .. 06/25/2047 ...
30292G-AN-8 ..... [FREMF MTG TRUST SER 2014-K39 CL B A ...96.6560 |. ..869,903 |. . 900,000 .931,209 |.. .1.835 . 37,872 |....07/22/2021 .. 08/25/2047
30285F-AE-9 ..... [FREMF MTG TRUST SER 2014-K40 CL B AL ...97.0190 |. 1,325,274 | .1,366,000 .1,368,847 |.. .3.854 . 56,422 |....12/03/2014 .. 11/25/2047
30292P-AE-8 ..... [FREMF MTG TRUST SER 2015-K45 CL B A ...95.4950 |. .. 2,234,590 |. .2,340,000 .2,325,435 |.. .3.99%5 . 85,517 |....11/15/2016 .. 04/25/2048
30292R-AJ-3 ..... [FREMF MTG TRUST SER 2015-K46 CL B AL ...95.1960 |. . 680,000 .694,080 |.. i 2,757 . 24,258 |....01/06/2022 .. 04/25/2048 ...
30293l-AE-2 ..... FREMF MTG TRUST SER 2015-K50 CL B .. A ...94.8050 |... .3,915,000 |.. ... 3,945,962 (T1501) e [ [ 3779 3.521 .. 150,068 |....08/13/2019 ...|....10/25/2048 ...
35690A-AU-2 ..... FREMF MTG TRUST SER 2016-K58 CL C .. A ...90.8860 |... . 400,000 |.. ....409,528 e (2,H19) e e 30738 3.093 . 15,164 |....07/31/2020 ...|....09/25/2049 ...
30302X-AE-9 ..... FREMF MTG TRUST SER 2017-K6 CL B ... A ...93.2200 |... ....452,658 e (7,299) oo o e 42077 | 2.217 . 17,362 |....04/09/2021 ...|....07/25/2050 ...
30305K-AG-9 ..... FREMF MTG TRUST SER 2017-K69 CL B .. A ...91.1600 |... .... 1,673,400 e (2,878) | e 30727 4.978 ... 30,680 |....00/27/2022 ...|....10/25/2049 ...
30292C-AJ-6 ..... FREMF MTG TRUST SER2014-K38 CL B ... AL ...97.5440 [....cooennnn.s 3,404,281 |.... ....3,515,818 L (21,542) | e e 4221 | 3.704 .. 149,563 |....10/29/2020 ...|....06/25/2047 ...




yi'ol3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE 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
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
CUsSIP 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
302926-A0-1 ... FREMF MTG TRUST SERIES 2014-K39 C .......ccevvevvvvene]onn voefevnnes | wevnnneees o TA s 2,233,355]...96.3140 [.............. 2,354,870 [.....counennns 2,445,000 |.............. 2,398,725 |ouuueniiiiiiiiins forniiiins 28,809 |oooeiiiiiiiiines o eeeea 4.156 |...... 5.612 [MON ... [ooviivnnniiinns 8,467 [......cevnnnn 102,885 |....05/02/2016 ... |[....08/25/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 48,864,525 | XXX 46,279,459 47,717,997 47,945,758 XXX XXX 152,827 1,821,602 XXX XXX
07359B-AA-5 ..... BEACON CONTAINER FINANCE Il LLC .... .. 1.FFE ..|... 6,581,258 |...84.8450 |... ..5,938,770 |.... 206,589,266 |....coeeeeeiiiieee foeveeneen 7,915 | e 00222250 ). 3.863 105,651 |....12/14/2022 ...|....10/22/2046 ...
12597P-AC-2 ..... CNH EQUIPMENT TRUST 2020-A CL A3 ... .. 1.AFE ..|... .. 215,873 1...98.6200 |.........oeeeeen214,571 |onnniiiinnnnnn 217,573 | 216,818 | o 945 | [ el 10160 | 2.147 ....03/15/2022 ...|....06/16/2025 ...
126571-AE-0 ..... CNH EQUIPMENT TRUST 2021-B CL B evvveeeeeeenneeeees feen e |- 1.CFE ..|... .. 999,950 |...88.3050 |... . e 999,065 | e L e 42222202900 ... 0.905 ....07/20/2021 ...|....01/16/2029 ...
24702V-AL-6 ..... DELL EQUIPMENT TRUST SER 21-2 CL D . . |..2.BFE ..|... ...93.2500 |... .4,100,000 |..eeeenneennn 4,041,690 [oiiiiiiiiinins v 12,062 [ i e 1210 2.092 ....08/16/2022 ...|....06/22/2027 ...
247031-AF-6 ..... DELL EQUIPMENT TRUST SER 22-1 CL D . . |- 2.BFE ..|... ...94.9130 |... 23,000,000 |-eeveeneeeeenn 2,999,527 [oiiiiiiiiiiiiie e e 70 [ e 04022232330 | 3.385 ...03/10/2022 ...|....01/22/2028 ...
46617L-AA-9 ..... HENDERSON MTG SER 2013-3A CL A .. 1.AFE ..|... ...89.5260 |... 89,482 |l TTLB88 s e (B8) | [ 02 40080 .l 3.632 ....09/08/2020 ...|[....01/17/2073 ...
46617T-AA-2 ..... HENDERSON MTG SER 2014-1A CL A ... .. 1.AFE ..|... .. 86.8600 |... .3,121,916 |.. .... 2,706,944 e 1,609 [ e [4222223.960 ... 5.812 . 11/17/2022 ... |....03/15/2063 ...
46620J-AA-9 ..... HENDERSON MTG SER 2017-1A CL A ... .. 1.AFE ..|... .. 86.7860 |... 653,307 |.... ..752,783 |.. 868,523 e (1L897) [ o 20022232990 [l 3.382 ....11/23/2020 ...|....08/16/2060 ...
43351R-AA-3 ..... HIPGNOSIS MUSIC ASSETS 2022-1 CL A . .. 1.GFE ..|... ...92.1360 |... ..2,764,091 |.... .3,000,000 |.. ....2,868,559 e 2,507 foeeiiiiiieis e [e222225.000 ... 5.535 ....08/12/2022 ...|....05/16/2062 ...
40438F-AF-1 ..... |HPEFS EQUIPMENT TRUST 2020-1A CL D . .. 1.AFE .. ...98.9790 |. .. 445,404 |. .452,702 |.. (5,192) |. .1.005 ...08/02/2021 .. 02/20/2030
40438P-AE-2 . HPEFS EQUIPMENT TRUST 2020-2A CL C . .. 1.AFE .. ...99.5210 |. ..178,858 |. 180,027 |.. (2,250) |- .0.662 ....07/20/2021 .. 07/22/2030
40441R-AF-0 ..... HPEFS EQUIPMENT TRUST 2022-1A CL D . ..2.BFE .. ...90.6520 |. ..5,217,031 |. .5,729,320 |.. ..3,320 |. ......2.587 ....00/13/2022 .. 11/20/2029 ...
40441T-AF-6 ..... HPEFS EQUIPMENT TRUST 2022-2A CL D . . |- 2.BFE ..|... ...96.3080 |... 3,852,332 |.... 08,999,332 eieeeeeeiiieee e 179 s [ [ 4940 ) 5.062 .. 112,522 |....05/17/2022 ... |....03/20/2030 ...
403951-AE-6 ..... HPEFS EQUIPMENT TRUST 22-3A CL A .. 1.EFE ..|... . 100.4110 |... 1,004,107 |.... 999,951 Y N RN | T £ VI RN 6.308 . 10,387 |....10/12/2022 ...|....08/20/2029 ...
46620V-AA-2 ... J G WENTWORTH XXXIX SER 17-2A CL A ... .. 1.AFE ..|... ...83.4820 |... 2,363,699 |.... .... 3,068,398 e (1,918) e e 12222230530 | 3.241 . 99,948 |....08/25/2021 ...|....09/15/2072 ...
88315L-AS-7 ..... TEXTAINER MARINE ABS 2021-3A CL A .. .. 1.F FE ..|... .. 81.8010 |... .. ....3,171,293 130486 [ e [ 1,940 3.041 ...02/15/2022 ...|....08/20/2046 ...
872480-AA-6 ..... TIF FUNDING |1 LLC SER 20-1A CL A .. .. 1.FFE ..|... ...85.9170 |... ..867,433 |.. eee 2,807 |eeeeiiieeeeeis e [222222.090 ... 7.234 ....11/07/2022 ...|....08/20/2045 ...
89680H-AA-O ..... TRITON CONTAINER FINANCE LLC ..vvvvniiviininniiniinnnns foo vee | nnnnns .. 1.F FE ..|... ...85.6720 |... ..889,625 |.. e 3,907 [ e 2110 3.151 ....02/23/2022 ... |....09/20/2045 ...
88315L-AE-8 ..... TEXTAINER MARINE ABS 20-1A CL A . D...... .. 1.FFE ..|... ...90.6210 |... . .1,563,523 |.. 1,518,641 s [ 2,912 | e 02,730 e 3.931 ...06/14/2022 ...|....08/21/2045 ...
88315L-AG-3 ..... TEXTAINER MARINE ABS 20-2A CL A .... D...... .. 1.F FE ..|... .. 87.1770 |... 3,900,403 |.... o 4,451,646 oo [ 1,255 |oeeeieiiiiiinees i 0eenn2.100 |- 2.286 ....06/14/2022 ...|....09/20/2045 ...
88315L-AL-2 ..... TEXTAINER MARINE ABS 2021-1A CL A . .. 1.F FE .. ...84.1070 |. ..1,156,085 |. 21,274,118 |.. . 8,688 | ......3.842 ....06/17/2022 .. 02/20/2046 ...
88315L-AQ-1 ..... TEXTAINER MARINE ABS 2021-2A CL A .. o | 1LFFE L] ...85.1280 [....ccoeinnnnnnns 811,549 |.... ... 860,778 |ivveiiiiiiiiinn foeiiiiiiins 3,082 |iveeiiiiiiiiiis foeeniiiiiiiins 0002230 Ll 4.980 ...09/27/2022 ... |....04/20/2046 ...

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

Loan-Backed and Structured Securities 48,614,845 [ XXX 44,477,801 49,932,063 48,660,710 53,578 XXX XXX XXX 58,720 906,930 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 551,227,685 | XXX 485,738,719 535,994,433 546,428,176 (1,940,864) XXX XXX XXX 4,241,879 16,591,108 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX | XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 714,272,386 [ XXX 613,280,951 781,846,5% 709,241,330 (823,751) XXX XXX XXX 6,993,294 20,077,691 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 215,376,461 | XXX 187,964,702 214,172,690 216,209,612 516,970 XXX XXX XXX 881,201 5,525,053 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 96,711,021 | XXX 85,576,208 96,863,526 95,761,511 (542,526) XXX XXX XXX 474,132 3,081,015 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 48,614,845 [ XXX 44,477,801 49,932,063 48,660,710 53,578 XXX XXX XXX 58,720 906,930 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX | XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 1,074,974,713 | XXX 931,299,752 1,142,814,875 1,069,873, 163 (795,729) XXX | XXX [ XXX 8,407,347 29,590,689 XXX XXX

1.

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

Number
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SCHEDULE D - PART 2 - SECTION 1
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fication Description Code [eign Value Fair Value Actual Cost but Unpaid Unpaid (Decrease) Recognized (13 -14) Value Symbol
002824-10-0 ... [ABBOTT LABORATORIES .. .... 614,495 ... 216,742 |.. ...(170,262)|... ... (170,262) |...
00287Y-10-9 ... [ABBVIE INC .... 480,467 ... 192,107 |..
009158-10-6 ... [AIR PRODUCTS & CHEMICALS INC . 260,480 .... 131,600 |.. .
015271-10-9 ... [ALEXANDRIA REAL ESTATE EQUITIES ..225,934 ... 207,592 |.. . (63,574)]...
02079K-30-5 ... [ALPHABET INC CL A .... ..1,652,107 ..1,227,649 |.. (1,046,843)|...
02079K-10-7 ... [ALPHABET INC CL C .... .... 201,861 ... 243,427 |.. ... (41,567)]...
022098-10-3 ....[ALTRIA GROUP INC ... . ... 135,164 ... 116,683 |..
023135-10-6 ... [ AMAZON.COM INC 1,335,096 ..1,335,096 ..1,835,662 |..
025816-10-9 ... [AMERICAN EXPRESS CO .. .. 769,334 .... 769,334 ... 539,497 |..
03027X-10-0 ... [AMERICAN TOWER CORP . 346,815 |.. . 217,29
032095-10-1 ... [ AMPHENOL CORP . . 267,784 |.. . 130,711
037833-10-0 ... [APPLE INC ... ..2,566,377 |.. . 686,679
058498-10-6 ... |BALL CORP ... ... 204,918 ... 198,700 |..
084670-70-2 ... |BERKSHIRE HATHAWAY INC - CL B ... ..1,284,564 |..
05550J-10-1 ... [BJ S WHOLESALE CLUB HOLDINGS .... ... 341,384 |..
09247X-10-1 ... [BLACKROCK INC 142,156 |..
110122-10-8 ... | BRISTOL-MYERS SQUIBB COMPANY .. . .. 64,472 ..
111337-10-3 ... | BROADRIDGE FINANCIAL SOLUTIO .. .... 370,601 ... 329,91 |.. . . . .
132152-10-9 ....| CAMBRIDGE BANCORP .... 587,317 ....521,684 |.. ... (61,407)... ...(61,407) |...
159864-10-7 ... | CHARLES RIVER LABORATORIES ... .... 552,159 ... 484,222 |.. ...(104,988)|... ... (104,988) |...
16119P-10-8 ... | CHARTER COMMUNICATIONS INC . . 573,418 |.. . 866,484 (333,899) . (333,899)
166764-10-0 ... | CHEVRON CORPORATION . 626,241 |.. . 284,246 . 216,806 216,806
125896-10-0 ... | CMS ENERGY CORP . . 270,799 |.. . 243,759 .. 16,178 .16,178
191216-10-0 ... | COCA-COLA CO .. . 300,939 |.. . 282,960 .. 17,979 17,979
20825C-10-4 ... [ CONOCOPHILLIPS ... . 397,8% |.. . 272,040 . 126,350 126,350
22160K-10-5 ... [COSTCO WHOLESALE CORP .. ... 337,354 .... 296,89 |.. ... (73,535)]... ...(73,535) |...
235851-10-2 ....[DANAHER CORP .... 569,857 . 327,908 |.. ... (96,404)... ...(96,404) |...
254709-10-8 ... [DISCOVER FINANCIAL SERVICES ... .... 159,072 .. 80,090 |.. ... (28,829)]... ...(28,829) |...
254687-10-6 ... [DISNEY WALT CO ... 264,550 ... 245,355 |.. .. (132,945)|... ... (132,945) |...
256677-10-5 ... [DOLLAR GENERAL CORP .. .... 320,864 ... 115,071 .. .
25754A-20-1 ....[DOMINO S PIZZA INC ... ... 217,120 ... 290,860 |.. ... (128,126) |...
532457-10-8 ....[ELI LILLY & CO .. . 557,174 |.. . 336,203 ...139,043
204440-70-0 ....[EQUINIX INC . 206,334 |.. . 121,150 (46,029)
30034W-10-6 ... [EVERGY INC .. . 388,656 |.. . 367,981 .(6,113)
30040W-10-8 ... [EVERSOURCE ENERGY .. . 191,491 |.. . 164,317 271,173
30231G-10-2 ... [EXXON MOBIL CORPORATION . 753,459 |.. . 400,172 335,470
303031-10-2 ... [FACEBOOK INC .... 485,572 ... 584,941 |.. ...(787,609)... ... (787,609) |...
384109-10-4 ... [GRACO INC .... 260,229 ... 266,334 |.. .. (22,720)... ... (22,729) ...
43300A-20-3 ....|HILTON WORLDWIDE HOLDINGS ... ... 179,937 L 175,352 .. ... (42,193)]... ... (42,193) |...
437076-10-2 ... | HOME DEPOT INC ... 729,321 ... 297,023 |.. ...(205,656)|... .... (205,656) |...
81369Y-70-4 ... [ INDUSTRIAL SELECT SECTOR SPDR ..1,537,772 ,549,538 |.. ... (11,766)|... (11,766) |...
461202-10-3 ... | INTUIT INC . 516,884 ...(136,829)]... ... (136,829) |...
461871-10-7 ... | INVITATION HOMES INC ... ...02,388 .. (41,706)|...
478160-10-4 ... | JOHNSON & JOHNSON .... 937,658
46625H-10-0 ... | JP MORGAN CHASE & CO . 788,106 |.. . (105,686)
482480-10-0 ... |KLA-TENCOR CORPORATION ... .. 252,987 ... 44,548 |..
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512807-10-8 ... [LAM RESEARCH CORPORATION .... ... 315,225 ... 183,003 |.. L1294 4,669 |... ... (224,138)|... ... (224,138) |... . |- 10/02/2020 ..
573284-10-6 ... [MARTIN MARIETTA MATERIALS .. .... 354,869 .... 304,203 |.. ... (83,429)... (63,429) |... . |- 1071172022 ..
576360-10-4 ... [MASTERCARD INC CLASS A . .... 187,956 .. 489,468 |.. ... (12,617)]... .. . . | 09/23/2022 ..
57667L-10-7 ... [MATCH GROUP INC ... 338,475 ... (161,197)]... .... 207,365 |.. .... (368,562) |... . |- 12/15/2022 ..
580135-10-1 ... [MCDONALDS CORPORATION .. .. 194,749 . . R N1 PP [N 3,007 |... . |- 09/29/2022 ..
58933Y-10-5 ....[MERCK & CO INC .. 38,790 |.. .. 51,328 |... . |- 1272772001 ..
504918-10-4 ....[MICROSOFT CORP ... . . 1,260,876 |.. (1,111,406)|... . |.. 10/07/2022 ..
617446-44-8 ... |MORGAN STANLEY .. .... 580,517 .... 457,760 |.. ... (76,012)]... . |- 08/26/2022 ..
65339F-10-1 ... |NEXTERA ENERGY INC ... .... 183,586 .... 154,007 |.. . |-. 05/02/2022 ..
654106-10-3 ... |NIKE INC ....... . 879,213 |.. . 885,620 . (152,847) .. 10/11/2022 ..
65473P-10-5 ....| NISOURCE INC . 155,088 |.. . 139,083 .. 3,887 .. 10/27/2022 ..
67066G-10-4 ... |NVIDIA CORP ... . 622,410 |.. . (399,101) .. 09/30/2022 ..
67103H-10-7 ... | O'REILLY AUTOMOTIVE INC .. ... 137,577 . . . |- 03/16/2020 ..
68902V-10-7 ... | OTIS WORLDWIDE CORP .. ... 282,934 ... 204,223 |.. . |- 08/06/2020 ..
717081-10-3 ... [PFIZER INC ... 229,606 .... 198,860 |.. . | 09/30/2022 ..
718172-10-9 ... [PHILIP MORRIS INTERNATIONAL INC . ..1,024,954 .... 836,247 |.. . |.. 1072472022 ..
742718-10-9 ... [PROCTER & GAMBLE CO ... 825,850 ... 483,155 |.. . | 09/27/2022 ..
74340W-10-3 ... [PROLOGIS INC .... 258,490 ... 221,393 .. . |- 10/06/2022 ..
75513E-10-1 ... [RAYTHEON TECHNOLOGIES CORP . .... 537,298 ... 464,750 |.. . |- 06/16/2022 ..
75886F-10~7 ... [REGENERON PHARMACEUTICALS ........oooeeerreeeninnnnnnnns [ emmmmmnnnns om0, 248000 o, 178,930 | 721.490 ... 178,930 .. 87,202 .. . |- 1071972021 ..
773903-10-9 ... [ROCKWELL AUTOMATION INC .. .257.570 |.. . 231,040 |.. . 217,347 .. 05/00/2022 ..
776696-10-6 ... [ROPER TECHNOLOGIES INC . .432.090 |.. . 118,393 |.. .. 92,864 .. 05/01/2020 ..
78400V-10-4 ... [S&P GLOBAL INC ........ . 334.940 |.. . 366,089 |.. . 260,372 .. 06/16/2022 ..
79466L-30-2 ... [ SALESFORCE.COM INC 132.590 . 818,080 |.. ..1,128,984 . (310,904) .. 11/02/2022 ..
808513-10-5 ... [ SCHWAB (CHARLES) CORP . 403,894 |.. . 345,185 .58,710 .. 09/27/2022 ..
816851-10-9 ... [ SEMPRA ENERGY ... 388,050 ... 318,212 |.. ....46,113 |... . |.. 1072772022 ..
824348-10-6 ... [SHERWIN WILLIAMS COMPANY . ... 354,096 .... 293,600 |.. ... (108,484) |... . |.. 10/07/2022 ..
866674-10-4 ... [SUN COMMUNITIES INC .... 183,040 ... 143,151 ). . |- 06/30/2021 ..
88160R-10-1 ... [ TESLA INC .... 394,669 ... 724,261 |.. . |.. 10/26/2022 ..
882508-10-4 ... [ TEXAS INSTRUMENTS INC ...oooovviiiiiiiiiiiiiiiiiiiiiiin [ envmnnnnnns [eeeeeenf0000. 2,464,000 | 407,102 . 165.220 .... 407,102 .... 196,041 |.. . . . |- 03/16/2020 ..
883556-10-2 ... [ THERMO FISHER SCIENTIFIC INC .. ... 692,768 .305,059 |.. (131,446)|... . | 09/23/2022 ..
872540-10-9 ... [TJX COMPANIES INC .... . 208,234 |.. ....9,627 .. 03/18/2015 ..
907818-10-8 ... |UNION PACIFIC CORP ... . 470,049 |.. . (49,498) .. 12/15/2022 ..
911312-10-6 ... |UNITED PARCEL SERVICE INC . 426,430 |.. . (84,492) .. 05/06/2022 ..
91324P-10-2 ....| UNITEDHEALTH GROUP INC . ..1,122,391 |.. .. 59,361 .. 06/30/2021 ..
918790-10-9 ... | VAIL RESORTS INC ...... . 226,194 |.. .. 10,781 .. 09/23/2022 ..
92826C-83-9 ....|VISA INC CLASS A SHARES .. .... 897,108 . (29,331)]... . | 09/27/2022 ..
94106L-10-9 ... | WASTE MANAGEMENT INC ... .... 199,239 ... (12,722)]... . . |- 03/30/2020 ..
G1151C-10-1 ... [ ACCENTURE PLC ... 466,436 ... (258,197)|... ... (258,197) |... . |- 08/25/2020 ..
H01301-12-8 ... [ALCON INC ... .... 310,189 ...(57,300) |... . | 09/27/2022 ..
G6095L-10-9 ... [APTIV PLC ... ... 193,710 ... 12,647 |... .| 12/15/2022 ..
(G4705A-10-0 ... [ ICON PLC .... ... 346,542 ... (143,075) |... . |- 1071172022 ..
780259-30-5 ....[SHELL PLC ... ... 212,480 . |- 11/16/2020 ..
(84737-10-0 ... [STERIS PLC .... 817,069 . . | 1171772022 ..
874039-10-0 ... [TAIWAN SEMICONDUCTOR MFG CO LTD . .. 310,99 .. 319,672 |.. .. 09/30/2022 ..
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5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 46,751,124 XXX 46,751,124 34,222,337 38,257 569,972 (8,859,853) 262,368 (9,122,221) XXX XXX
31338#-10-4 ... |FEDEHAL HOME LOAN BANK OF BOSTON |RF ........ | ......... 7,548.000 100.000 .... 154,800 ... 24,259 .. 07/06/2022 ... oees wunnns
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 754,800 XXX 754,800 754,800 24,259 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 47,505,924 XXX 47,505,924 34,977,137 38,257 594,231 (8,859,853) (9,122,221) XXX
46432F-83-4 ....| ISHARES CORE MSCI TOTAL INTL ETF 199,204.000 11,529,928 11,916,829 303,514 (2,601,604), ...(2,601,604) .. 10/29/2021 ..
461410-68-3 ... |WCM INTL SMALL CAP GROWTH INST FD ....99,820.303 |.... 1,646,037 |.. 1,646,037 [oeveiiiiiiiii e [ e . ... 893,963 |.. ... (893,963) |... .. 03/11/2022 ..
969251-68-5 ....| WILLIAM BLAIR INTL LEAD-R6 ...... - ...330,862.484 |.... .5,763,624 |.. ,763,624 |. (95,279)|.. 1,890,659 |.. .(1,985,938) |... .. 12/15/2022 ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 18,939,589 XXX 18,939,589 19,326,490 314,224 (2,696,883), 2,784,622 (5,481,505) XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 18,939,589 XXX 18,939,589 19,326,490 314,224 (2,696,883), 2,784,622 (5,481,505) XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX
5989999999 - Total Common Stocks 66,445,513 XXX 66,445,513 54,303, 627 38,257 908,455 (11,556,736) 3,046,990 (14,603,726) XXX XXX
5999999999 - Total Preferred and Common Stocks 66,445,513 XXX 66,445,513 54,303,627 38,257 908,455 (11,556,736) 3,046,990 (14,603,726) XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.8.. DS, TE L8 s LT TR 1G .8 s
1B 2C..$
1C 3C..$
1D 4C ..$ ...
1E 5C .8 i



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

€3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CUsSIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
36177T-N4-5 ......... GNMA HECM POOL #798510 ... . |-... 1172072022 ... | ACCRETION ... 6,708 |..
3617K6-FD-9 ......... GNMA HECM POOL #BN2864 ... . |--..12/20/2022 ... | ACCRETION ..33,211 ..
912803-FE-8 ......... UNITED STATES STRIP BONDS ... ...06/05/2022 ... [BANK OF AMERICA ... .. .... 6,000,000 |..
912803-FR-9 ......... UNITED STATES STRIP BONDS ... .... 8,141,400 |.. ...20,000,000 |..
912803-FT-5 ......... UNITED STATES STRIP BONDS ... . |BMO Capital Markets GKST, Inc. ... .... 4,057,700 |.. ...10,000,000 |..
912803-GE-7 . ..|UNITED STATES STRIP BONDS .| MORGAN STANLEY SMITH BARNEY LLC . 5,917,500 15,000,000
912834-0P-6 . .. [UNITED STATES STRIP BONDS .| VARIOUS .. 17,276,200 40,000,000
912834-QV-3 . .| UNITED STATES STRIP BONDS 07/19/2022 ... | BACLAYS CAPITAL INC. . 4,230,600 10,000,000

912834-TV-0 .........

UNITED STATES STRIP BONDS ... . |-...05/00/2022 ... ... 5,337,540 |.. ... 13,000,000 |..
912834-UY-2 ......... UNITED STATES STRIP BONDS ... veee |- 05/17/2022 ... .... 8,240,400 |..
912834-W-7 ......... UNITED STATES STRIP BONDS ... <. |-...05/24/2022 ... | GOLDMAN, SACHS & CO. .. ... 8,433,800 |..
912834-IR-5 ........ UNITED STATES STRIP BONDS . |--..05/16/2022 ... | MORGAN STANLEY SMITH BARNEY LLC .. ... 8,225,600 |.. . .
912828-5N-6 ......... US TREASURY BONDS ...03/04/2022 ... | NOMURA SECURITIES ... 4,175,625 |.. ... 4,000,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 76,624,184 178,039,918
882830-BH-4 ......... TEXAS ST GO BDS SER 2020 ...veuvevievreniesenieseseeseseeseseeseseseseseeseeeseseeseneeseseesesessenensesesesensesenes | oessesensnennans 10.07/19/2022 ... | RAYMOND JAMES &  ASSOC. .vuviuverireereseeseneetenestenessenestenessesessesessesenseseneesenessenessenessenessesessesens |ooessenensesensesensesensesensesene foesensesenseseesseennens 54,540 [.euvereieneieieieiens 80,000
882722-N-8 ......... TEXAS ST GO BONDS SER 2010A .+ |-...01/13/2022 ... |KCG BONDPOINT ...
882722-KF-7 ......... TEXAS ST GO MBLTY FD BDS SER 20094 ... < |-..07/26/2022 ... |MARKET AXESS ...
882724-QP-5 ......... TEXAS ST GP BDS SER 2019 weer |-+.-08/17/2022 ... | THC BONDS LLC .
882830-AP-7 ......... TEXAS ST TRANSPRTN COMMISSION GO ... ..|....08/24/2022 ..  TRADEWEB DIRECT LLC . . 120,982 |..
917542-QR-6 ......... UTAH ST GO SER 2009D ...04/12/2022 ... ...315,512 ..
93974C-PAI-6 . . | WASHINGTON ST GO BDS SER 2010D 08/04/2022 ... | MARKET AXESS . 124,179

93974C-RE-2 ......... | WASHINGTON ST GO BDS SER 2010F .. ...05/31/2022 ... [ TRADEWEB DIRECT LLC erruuuiieieunuuenerennnseaernennesaeennn s ssesrnnnssaeenens s eeeennnasseennrnnaaseeeennnnns .5,350

0509999999. Subtotal - Bonds - U.S. States, Territories and Pc 1,224,451

774286-AM-0 ......... |HOCKWALL TX INDEP SCH DIST GO ..eeeeuuuneeennuuunaaeeennnnnaeeennnnnsaeennnnnsaaeeennnnnsaseennnnnnaseennnnnnseennne | aeseessnnnnsenees +..07/21/2022 ... [KCG BONDPOINT ... ieitiuueeeennnusaeeeennnneaaeeeennnaaseeennsaasseennnsaseeeensmsassennnnnnaseeennnnnnseennnnnnsaseee |oennnnnsseeennnnnnseennnnnnseeennns |oennnaseeeennnnnseeeennnnnnnn 3,275

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions 3,275 5,000
196480-A6-4 ......... COLORADO HSG AUTH REV TAX 2022 C-1 ... .|--..01/26/2022 ... |RBC CAPITAL MARKETS . 3,000,000 .. 3,000,000 ..
196479-5T-2 ......... COLORADO ST HSG FIN REV 2019 SR G1 ... .|....11709/2022 ... .. 550,000 |..
196480-D6-1 ......... COLORADO ST HSG REV 2022 SER D1 . 172272022 3,040,150 |.. 2,950,000 |..
3130A0-PR-8 . .| FEDERAL HOME LOAN BANK NTS .. 01/19/2022 ... [FTN FINANCIAL CAPITAL MKT . .5,000,000 .5,000,000

31400Q-DE-2 .
31400N-DE-9 . .
3136BA-UL-6 .........

FNMA REMICS SER 2020-48 CL AB . .|--..04/12/2022 ... |DAIWA CAPITAL MARKETS .... ... 1,922,000 |.. 2,071,569 |..
3132DN-V2-6 ......... FREDDIE MAC POOL #8D1533 .. -|-...00/23/2022 ... | Amherst Pierpoint .... 957,966 |..
3133AY-0F-0 ......... FREDDIE MAC POOL QD2254 ... «er|-...10/06/2022 ... |TD Securities (USA) LLC .... ... 441,462 |..
45120Y-V4-5 ......... IDAHO ST HSG REV TAX SER A - |....12/16/2022 ... |BARCLAYS INC 4,085,400 |..
54627R-AP-5 ......... LOUISIANA LOC GOVT REV SER 2022 A . +|--..06/12/2022 ... |J.P. MORGAN SECLRITIES 4,000,000 |.. ..
60416T-SV-1 ......... MINNESOTA ST HSG FIN AGY 2022 SERG ... o 1172272022 .. ..2,952,450 |.. 3,000,000 |..
604168-5F-3 ......... MINNESOTA ST HSG FIN REV 2020 SR C ... .|-...07/25/2022 ... | TMC BONDS LLC ... 747,124 .. 785,000 |..
60636A-J0-6 MISSOURI ST HLTH EDU REV SER 2014A ... ...10/25/2022 ... | TRADEWEB DIRECT LLC , ..10,000 |..
60636A-MQ-3 . -[MISSOURI ST HLTH EDU REV SER 2016A 03/31/2022 ... |RAYMOND JAMES & ASSOC. . 188,083 .190,000

.. | FNMA POOL # CB4600 .
.| FNVA POOL #CB2800 ..

.[MISSOURI ST HLTH EDU REV SER 20168

.| CITIGROUP GLOBAL MKTS INC .
.| D Securities (USA) LLC .

. 1,972,268
.7,670,118

. 2,193,604
. 8,525,601

60636A-MS-9 . . 07/07/2022 ... |RAYMOND JAMES & ASSOC. . .835,000
60636A-PP-2 . ..[MISSOURI ST HLTH EDU REV SER 2017A .| J.P. MORGAN SECURITIES 970,111 . 1,000,000
60636A-VL-4 . ..|MISSOURI ST HLTH EDU REV SER 2022A .| VARIOUS .. . 1,425,726 . 1,705,000
644690-H8-7 . . |NEW HAMPSHIRE ST HSG SER 2021 A . 01/19/2022 ... |RBC CAPITAL MARKETS . . 1,265,837 . 1,205,000

678908-4E-1 .........

OKLAHOMA DEV FIN AUTH REV TAX 22 ... -|-...08/19/2022 ... |J.P. MORGAN SECURITIES 5,000,000 |.. 5,000,000 |..
678908-4B-7 ......... OKLAHOMA FIN AUTH SER 2022 CL A3 ... .|-...07/08/2022 ... |MUNI AXIS .. 4,000,000 |.. 4,000,000 |..
709178-5E-9 ......... PENNSYLVANIA ST EDU REV SER B 2019 -|....07/26/2022 ... 1,105,976 |.. 1,320,000 |..
882117-6V-2 ......... TEXAS A & M UNIV TX REV SER 20178 . .|-...06/24/2022 ...
882117-7C-2 ......... TEXAS ST A& M UNIV REV SER 2019 .... -|.... 1170972022 ...
88213A-PA-7 .........| TEXAS ST A& M UNIV REV SER 2019A .. ...08/31/2022 ... [KCG BONDPOINT
914455-UK-4 .........|UNIV OF MICHIGAN REV SER B 08/11/2022 ... | VARIOUS .. .7,001,083 . 7,001,000
914455-UH-1 ......... |UNIV OF MICHIGAN REV SER A .. 07/21/2022 ... | VARIOUS .. . 2,990,790 . 3,007,000
91514A-GU-3 . ..|UNIV OF TEXAS REV BDS SER 2017A . 06/03/2022 ... | VARIOUS .. . 727,433 .765,000
915137-5R-0 . ..|UNIV OF TEXAS TX REV BDS SER 2010C 03/30/2022 ... | VARIOUS .. . 1,965,273 . 1,625,000
915137-5G-4 . .|UNIV OF TEXAS TX REV SER 2010D .. 03/23/2022 ... | MORGAN STANLEY SMITH BARNEY LLC . 2,096,600 . 2,000,000

91514AKD-6 .........

UNIV OF TEXAS TX REV SER 20208

...07/26/2022 ...

VARIOUS

207,925 |..

415,000 |..
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915217-XE-8 ... UNIV OF VIRGINIA REV SER 2019 C2 ... +|-..02/15/2022 ... | CITIGROUP GLOBAL MKTS INC . 570,000 |.. 600,000 |..
915217-XM-0 ......... UNIV OF VIRGINIA REV SER 20218 . |--..07/08/2022 ... |RBC CAPITAL MARKETS .o 3,747,626 |.. ....5,180,000 |..
915217-XF-5 ... UNIV OF VIRGINIA REV TAX BDS 2020 . ...07/26/2022 ... |MARKET AXESS ... 120,000 |..
915217-XD-0 ......... UNIV OF VIRGINIA REV TAX SER C1 ... 07/26/2022 ... | MARKET AXESS ... ... 2,700,000 |..
915115-8F-9 ......... UNIVERSITY OF TEXAS TX REV 2017A .| TNC BONDS LLC ,
928120-EF-7 .........| VIRGINIA ST HSG DEV AUTH REV 22 C . 05/09/2022 .. | JANNEY, MONTGOMERY 2,252,696
92812V-D2-9 ......... | VIRGINIA ST HSG DEV AUTH REV SER C 08/01/2022 ... VARIOUS .. . 5,850,024
92812V-D7-8 .........| VIRGINIA ST HSG DEV AUTH REV SER D 01/31/2022 .. | TMC BONDS LLC ..51,415
92812V-R7-3 ......... VIRGINIA ST HSG DEV AUTH REV SER J ... o|-+..01/24/2022 ... | JANNEY, MONTGOMERY, ++..925,000 |..
928120-ED-2 ......... VIRGINIA ST HSG DEV AUTH VASHSG 04 ... ceer |--..04/28/2022 ... [ JANNEY, MONTGOMERY, ..3,222,082 |..
92812V-09-5 ........ VIRGINIA ST HSG DEV REV TAX 2020C .... oo |....06/13/2022 .. L 744,154 ..
928120-BG-8 ......... VIRGINIA ST HSG DEV REV TAX 2021J .... +|--.-01718/2022 ... | JANNEY, MONTGOMERY, ... 2,967,810 |.. .
92812W-0H-2 ... VIRGINIA ST HSG REV TAX 2022 A ...02/09/2022 ... | JANNEY, MONTGOMERY, 959,710 |.. ... 1,000,000 |.. ... 750
0909999999. Subtotal - Bonds - U.S. Special Revenues 89,691,007 95,377,931 335,612
035240-AT-7 e ANHEUSER BUSCH INBEV HOR COMPANY ... .vevveteteste ettt sttt sttt bbb nne [ coeeseeeeneaens 10.07/14/2022 .. [BANK OF AMERICA SECURITIE ....viuviutititestetestestestessesteste st sbesbe b snesnesnesnesnesnesbesnesnesnesnennennens [ooseseseseseeeseseseennenees [ooeessesseseeseeneesnees 923,080 |+.veueeneeneeieeenns 1,000,000 [+eveveeeeneeneeneeeeeenas 5,875
06051G-H1-5 ......... BANK OF AMERICA CORP SR NTS ... +|--.-02/07/2022 ... | SUSQUEHANNA INTERNATIONAL GROUP, LLP. .
06051G-KD-0 ......... BANK OF ANERICA CORP SR NTS ... +|-...05/25/2022 ... | BANK OF AMERICA .. ..
06051G-KN-0 ........ BANK OF AMERICA CORP SR NTS . veen |-+..03/17/2022 ... [BANK OF AMERICA SECWRITIE . ....5,700,000 |.. ....5,700,000 |..
06406R-BB-2 ......... BANK OF NY MELLON CORP oo |-...05/05/2022 ... v 1,401,232 | ... 1,600,000 |..
07359B-AA-5 ......... BEACON CONTAINER FINANCE I1 LLC . ... 12/14/2022 ... ... 3,168,543 |.. .... 3,598,108 |..
172967-M0-1 .........|CITIGROUP INC SR NTS ............. .| MARKET AXESS . . 1,461,600 . 1,400,000
186856-AL6 .........| CLIFFWATER CORPORATE LENDING FUND . .| VOYA" INVESTMENTS .. . 2,000,000 . 2,000,000
12597P-AC-2 . .| CNH EQUIPMENT TRUST 2020-A CL A3 .| MERRILL LYNCH ..... .400,982 .404, 140

20030N-BH-3 .........
20633K-AA-6 .........
24702V-AL-6 .........
247030-AF-6 .........
144141-0B-1 .........
26442T-AC-1 .........
26442T-AH-0 .........
291011-BB-9 .........
341081-EV-5 .
35708Q-AU-7 .
30202R-AJ-3 ..
30305K-AG-9 .
369550-BJ-6 . .
381416-2R-8 .........
46617T-AA-2 .........
46655X-AA-6 .........
43351R-AA-3 .........
40441R-AF-0 .........
40441T-AF-6

403951-AE-6 .
459200-KP-5 .
24422E-1D-7 .
46648U-AD-6 .
46592P-AR-2 ..
466550-AC-6 . .
46647P-CR-5 .........
46647P-0C-7 .........
548661-D0-7 .........
575718-AE-1 .........
575718-AJ-0 .........
576360-AK-0 .........
58013M-FC-3 .........
61747Y-EL-5 .........

..|FLORIDA POWER & LIGHT CO NTS ..
.. | FREMF MORTGAGE TRUST SER 17-K66 .
.. | FREMF MTG TRUST SER 2015-K46 CL B .
.. | FREMF MTG TRUST SER 2017-K69 CL B .
.| GENERAL DYNAMICS CORP SR NTS .....

.. |HPEFS EQUIPMENT TRUST 22-3A CL A
.| IBM CORP NOTES ...
.. | JOHN DEERE CAPITAL CORP SR NTS ...
..| JP MORGAN MTG TRUST SER 17-4 CL A4
..| JP MORGAN MTG TRUST SER 21 CL ASA .
.| JP MORGAN MTG TRUST SER 22-2 CL A3 ...

COMCAST CORPORATION NTS
CONCORD MUSIC ROYALTIES LLC TUNES
DELL EQUIPMENT TRUST SER 21-2 CL D ...
DELL EQUIPMENT TRUST SER 22-1 CL D ...
DUKE ENERGY PROGRESS LLC
DUKE UNIVERSITY
DUKE UNIVERSITY SR NTS ...
EMERSON ELECTRIC CO SR NTS

GOLDMAN SACHS GROUP INC BCLASS ...
HENDERSON MTG SER 2014-1A CL A ..
HENDERSON MTG SER 2021-A2 CL A ..
HIPGNOSIS MUSIC ASSETS 2022-1 CL A ...
HPEFS EQUIPMENT TRUST 2022-1A CL D ...
HPEFS EQUIPMENT TRUST 2022-2A CL D ...

JPMORGAN CHASE & CO SRT NOTES ...
JPMORGAN CHASE SR NTS
LOWE § COS INC SR NTS
MASS INSTITUTE OF TECH BCLASS .
MASS INSTITUTE OF TECH SR NTS .
MASTERCARD INC SR NTS
MCDONALD'S CORP NTS ..
MORGAN STANLEY NTS ...

.|....04/18/2022 ...
-|....12/08/2022 ...
.|-...08/16/2022 ...
-|....03/10/2022 ...
.|....07/20/2022 ...
-|....06/3172022 ...
.|-...08/05/2022 ...

...02/03/2022 ...
.| MARKET AXESS ..........
.| GOLDMAN, SACHS & CO.
.| CREDIT SUISSE ...........
. | PERFORMANCE TRUST CAPITAL PARTNERS
05/05/2022 ...
-|....03/1172022 ...
|- 171772022 L
-|....12/16/2022 ...
.|....08/12/2022 ...
-|....09/13/2022 ...

...06/17/2022 ...
10/12/2022 ...
.| CITIGROUP GLOBAL MKTS INC .
.| GOLDMAN, SACHS & CO. ..
.| J-P. MORGAN SECURITIES
.| INTL FCTONE FINANCIAL INC .
.|-...02/24/2022 ...
-|-...06/25/2022 ...
ween |-...04/10/2022 ...
- |....06/12/2022 ...
.|-...08/17/2022 ...
-|....03/01/2022 ...

...07/22/2022 ...
...07/26/2022 ...
...06/25/2022 ...

RAYMOND JAMES & ASSOC. ...
J.P. MORGAN SECULRITIES ...
D Securities (USA) LLC .
MERRILL LYNCH
US BANCORP PIPER JAFFRAY ...
VARIOUS ..
VARIOUS ..
ROBERT W. BAIRD & CO. INC .

RBC DAIN RAUSCHER, INC ...
GOLDMAN, SACHS & CO. .....

MORGAN STANLEY SMITH BARNEY LLC ..

J.G. WENTWORTH
GOLDMAN, SACHS & CO. ..

CITIGROUP GLOBAL MKTS INC .

VARIOUS
BANK OF AMERICA
J.P. MORGAN SECURITIES
BANK OF AMERICA ...
MARKET AXESS
J.P. MORGAN SECURITIES
MARKET AXESS

MORGAN STANLEY SMITH BARNEY LLC ..

CITIGROUP GLOBAL MKTS INC

.. 22,463
. 921,406
.418,609
. 1,129,053
..2,752,232

. 999,946
1,771,538
. 1,009,483
.217,115
. 2,466,385

....990,603 |..
..... 2,929,341 |..
.... 1,029,703 |..
..... 2,999,458 |..
... 1,910,444 ..
... 2,046,527 |..
.... 3,621,808 [..
....989,698 |..

....500,000 |..
... 2,718,422 |..
... 10,000,000 f..
.... 2,866,053 [..

... 15,127,578 |..
... 2,289,521 ..
....2,000,000 [..
....869,870 |..
... 121,104 |..
... 3,000,000 f..
935,522 |..
.... 2,946,180 |..
..... 2,231,325 |..

.. 20,000
. 1,000,000
.400,000
. 1,250,000
. 2,800,000

. 1,000,000
. 2,250,000
. 1,100,000
.217,251
. 2,843,095

....970,000 |..
... 3,000,000 f..
... 1,100,000 [..
... 3,000,000 f..
.... 2,060,000 [..
.... 2,074,000 [..
.... 4,720,000 [..
.725,000 |..

500,000 |..
... 3,137,017 ..
... 10,000,000 f..
... 3,000,000 [..
.... 5,755,000 [..
....4,000,000 [..

... 15,950,000 [..
.... 2,658,000 [..
....2,000,000 |..
.... 1,000,000 f..

950,000 |..
... 3,000,000 f..
.... 2,500,000 |..
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61744Y-AP-3 ......... MORGAN STANLEY SR NTS . |....01/03/2022 ... | VARIOUS ... 2,425,477 |.. .... 2,235,000 |..
65341*-AA-9 ......... NEXTERA ENERGY PIPELINE HOLDINGS ... . |--..11/18/2022 ... | VOYA INVESTMENTS .. .... 1,000,000 |.. .... 1,000,000 |..
653418-AA-T ......... NEXTERA ENERGY TRANSMISSION HLDGS . ...12/16/2022 ... [VOYA INVESTMENTS .. .... 1,000,000 |.. .... 1,000,000 |..
655844-BV-9 ......... NORFOLK SOUTHERN CORP SR NOTES . | MARKET AXESS .... 1,000,000 |..
655844-CD-8 ......... NORFOLK SOUTHERN CORP SR NOTES ... .| US BANCORP PIPER JAFFRAY ... .... 1,750,000 |..
666807-B-1 . .| NORTHROP GRUMMAN CORP ......... . | EXCHANGED ......cevuunnnns . 2,000,000
668444-AN-2 . .. | NORTHIESTERN UNIVERSITY BCLASS 06/01/2022 ... [WELLS FARGO SECURITIES
668444-AC-6 . ..|NORTHWESTERN UNIVERSITY SR NTS 07/19/2022 ... |RAYMOND JAMES & ASSOC. .
713448-C0-9 ......... PEPSICO INC .|-...02/03/2022 ... [MARKET AXESS 1,174,730 |.. ..
740816-AD-5 ......... PRES + FELLOWS OF HARVAR veer|-...03/30/2022 ... [MARKET AXESS .... .. 99,490 |.. .. 80,000 |..
740816-AL-7 ......... PRESIDENT & FELLOWS OF HARVARD BDS ... ..|....05/06/2022 ... [KCG BONDPOINT ... ... 4,700 |.. ... 5,000 [..
81745M-AA-9 ......... SEQUOIA MTG TRUST SER 2013-2 CL A . . |-...04/07/2022 ... |J.P. MORGAN SECURITIES .. 2,537,652 |.. ... 2,728,658 |..
854403-AD4 ......... STANFORD UNIVERSITY .|....06/22/2022 ... |MARKET AXESS .. ..
871829-BC-0 ......... SYSCO CORPORATION NOTES ... . |--..02/10/2022 ... | DAIWA CAPITAL MARKETS . 515,150 |.. 500,000 ..
08806#-AG-2 ......... TABCORP HOLDINGS LIMITED .. . |....12/01/2022 ... | VOYA INVESTMENTS 1,000,000 |.. .... 1,000,000 |..
88240T-AD-3 ......... TEXAS ELECTRIC MKT STABL SR SECURE ... ...06/08/2022 ... |CITIGROUP GLOBAL MKTS INC . .... 8,999,073 |.. .... 9,000,000 |..
88315L-AS-7 . ..| TEXTAINER MARINE ABS 2021-3A CL A . VARIOUS ...ovvviiiiiniiiciinnens . 3,244,063 . 3,431,667
87303*-AA-9 . ..| THL CREDIT DL FUND IV REVOLVING NT .| THL CREDIT DIRECT LENDING FUND IV LLC . 4,841,107 . 4,841,107
872480-AA-6 . ..| TIF FUNDING Il LLC SER 20-1A CL A . .|J.P. MORGAN SECURITIES ... . 736,384 .881,567
89680H-AA-O ......... TRITON CONTAINER FINANCE LLC . |-...02/23/2022 ... | VARIOUS ....936,046 |.. ... 974,625 |..
89837L-AH-8 .........| TRUSTEES PRINCETON UNIVERSITY . . |-...05/17/2022 ... |LOOP CAPITAL MARKETS 5,000,000 .. .... 5,000,000 |..
25468P-CR-5 ......... | TWDC ENTERPRISES 18 CORP . |--..07/20/2022 ... |US BANCORP PIPER JAFFRAY ... 1,030,502 |.. .... 1,100,000 |..
907818-EC-8 ......... UNION PACIFIC CORP SR NTS ... . |-...05/09/2022 ... | GOLDMAN, SACHS & CO. .. .. 1,364,832 |.. .... 1,600,000 |..
907818-EJ-3 ......... UNION PACIFIC CORP SR NTS ... .|--..06/08/2022 ... | Amherst Pierpoint
914744-AB-3 ......... UNIV OF NOTRE DAME SR NTS .|-...08/04/2022 ... [MARKET AXESS .. ..
91150H-JF-8 ......... US BANCORP . |--..07/19/2022 ... |US BANCORP PIPER JAFFRAY ... 1,000,000 |.. .... 1,000,000 |..
927804-FY-5 VIRGINIA ELEC + POWER CO SR UNSECU ... ...01/05/2022 ... | Amherst Pierpoint ... ... 278,565 |.. 250,000 |..
254687-FZ-4 . ..| WALT DISNEY COMPANY SR NTS .. . | BARCLAYS INC . . 849,900 . 1,000,000
940663-AC-1 . ..| WASHINGTON UNIV SR NTS . .| VARIOUS .. . 7,045,980 . 7,350,000
95000U-2A-0 . ..| WELLS FARGO & COMPANY NTS ... .| CITICORP SECURITIES . .1,068, 100 . 1,000,000
749384-AA-1 . ..| WOODWARD CAPITAL MGT SER 21-5 CL A 02/24/2022 ... | GOLDMAN, SACHS & CO. .6,828,178 . 7,225,585
74938I1-AB-7 . ..| WOODWARD CAPITAL MGT SER 22-2 CL A . ...02/17/2022 ... [MORGAN STANLEY SMITH BARNEY LLC . 1,324,089 . 1,400,000
88315L-AE-8 . ..| TEXTAINER MARINE ABS 20-1A CL A . . |D ....06/14/2022 ... [WELLS FARGO SECURITIES .. . 757,606 .820,142
88315L-AG-3 ......... TEXTAINER MARINE ABS 20-2A CL A .... . |D... ....06/14/2022 ... [ VARIOUS .... 998,655 |.. .... 1,050,321 |..
88315L-AL-2 ......... TEXTAINER MARINE ABS 2021-1A CL A .... . |D... ....06/17/2022 ... | VARIOUS .... 706,659 |.. .815,
88315L-AQ-1 ......... [ TEXTAINER MARINE ABS 2021-2A CL A .... D... ...09/27/2022 ... [WELLS FARGO SECURITIES .. ... 523,542 |.. .620,
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 166,799, 112 174,344,548 484,113
2509999997. Total - Bonds - Part 3 334,342,119 448,952, 397 862,961
2509999998. Total - Bonds - Part 5 67,804,415 79,690,000 61,897
2509999999. Total - Bonds 402,146,534 528,642,397 924,858
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
002824-10-0 ......... ABBOTT LABORATORIES ... eeeeeeee e e e eeeeee e e e e e e e e e e e e e e e eemm e e e e eemnnaeeeeemnnnaeeeemnnnnaeeennnnnns | cevnnnnneenennnn [oen .09/27/2022 ... [Sanford C. Bernstein & £0. .....iieeerrusiieiimnnieieeiiine e e e errn e e e e erne e e e e ennne e e e eeennn e e eennnnnneaeenns [oeeennnnaeeeennnnaaeees 290.000 |-eeveeneeeenniieeeeeennan 28,530 [-eeeeeeiieeeeenn e eernnreeee eeerne e
00287Y-10-9 ......... ABBVIE INC ....08/26/2022 ... [VARIOUS .. . ..
015271-10-9 ......... ALEXANDRIA REAL ESTATE EQUITIES . ....09/20/2022 ... [VARIOUS .. ....820.000 |..
02079%-30-5 ......... ALPHABET INC CL A .. ....09/29/2022 ... [WILLIAM BLAIR & CO .. ....278.000 |..
02079%K-10-7 . ..| ALPHABET INC CL C .. ....10/11/2022 ... [VARIOUS ........ .972.000 |..
022095-10-3 . .. [ALTRIA GROUP INC ....06/22/2022 ... |EVERCORE ISI . .1,286.000 |..
023135-10-6 . .. | AMAZON.COM INC ... ....10/11/2022 ... [VARIOUS .. . 1,397.000 |..
025816-10-9 ......... AMERICAN EXPRESS CO .. ....10/11/2022 ... [VARIOUS .. ... 2,374.000 |.. ... 348,188 |..
03027X-10-0 ......... AMERICAN TOWER CORP .. ....10/06/2022 ... |VARIOUS .. ....1,286.000 |.. ... 287,728 |..
058498-10-6 ......... BALL CORP ....11/14/2022 ... [VARIOUS .. ....4,007.000 |.. .... 198,709 |..
084670-70-2 ......... BERKSHIRE HATHAWAY INC - CL B . ....10/11/2022 ... [VARIOUS .. ....2,608.000 |.. ... 187,754 |..
05550J-10-1 ......... BJ S WHOLESALE CLUB HOLDINGS .. ....12/15/2022 ... [VARIOUS .. .... 2,144,000 |.. ... 152,274 |..
09247%-10-1 ......... BLACKROCK INC ...t eeeeuuieeeeenuie e e e eensse e e s e eeesi s e s e eennsaesseennnsesseennnsaaeeennnnnnaseennnnnnnaseennnnnnsseee | cosnnnnnsesennnn [onn 09/29/2022 ... [ VARIOUS ... iiiiinuiieeinnnseeeenen s s eeenen s saeeren s seeeerenaseeenes s sseerer s teeernsnasaseernnnnnseerrnnnnnss [seennnnnnnseeennnnnnaaeees 320.000 |.eeeeuneieiiiniiaaeeeanes 186,824
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111331-10-3 ......... BROADRIDGE FINANCIAL SOLUTIO .. ....10/26/2022 ... [ VARIOUS ... 1,992.000 f.. ... 286,735 |..
132162-10-9 ......... CAMBRIDGE BANCORP ....12/01/2022 ... Sanford C. Bernstein & Co. .... 1,699.000 [.. ... 144,142 1.
159864-10-7 ......... CHARLES RIVER LABORATORIES .. ....10/11/2022 ... VARIOUS .. ....2,019.000 f.. .... 457,513 |..
16119P-10-8 ......... CHARTER COMMUNICATIONS INC .. ...10/11/2022 ... [ VARIOUS .. ...342,711 |

... 1072772022 ... [VARIOUS .. .. 135,449 |..

125896-10-0 ......... CMS ENERGY CORP K .
191216-10-0 . ..| COCA-COLA CO ... ....10/24/2022 ... VARIOUS .. . 283,963
20825C-10-4 . .. | CONOCOPHILLIPS ... ....06/28/2022 ... VARIOUS .. ..

22160K-10-5 . .| COSTCO WHOLESALE CORP ...09/27/2022 ... [VARIOUS .. .122.000 |..

....09/29/2022 ... [VARIOUS ..
....06/16/2022 ...
. |-...09/07/2022 ... |EVERCORE ISI .

....09/22/2022 ... Sanford C. Bernstein & Co.
....09/07/2022 ...
...10/06/2022 ... [EVERCORE ISI .

235851-10-2 ......... DANAHER CORP
254687-10-6 ......... DISNEY WALT CO
256677-10-5 ......... DOLLAR GENERAL CORP ..
25754A-20-1 ......... DOMINO S PIZZA INC .
532457-10-8 ......... ELI LILLY & CO

....627.000 |..
... 1,440.000 [..

20444U-70-0 ......... EQUINIX INC ... K . .
30034H-10-6 ......... EVERGY INC ....10/27/2022 ... [ VARIOUS ... 3,796.000 [.. ... 231,507 |..
30040-10-8 ......... EVERSOURCE ENERGY .. ....10/12/2022 ... [Sanford C. Bernstein & Co. ... .... 2,284,000 [.. .... 164,317 |..
30303M-10-2 . .. | FACEBOOK INC ....11/14/2022 ... [Sanford C. Bernstein & Co. .391.000 |.. .. 47,521
384100-10-4 . ..| GRACO INC .... ....07/28/2022 ... VARIOUS .. .1,568.000 |.. .. 97,451
437076-10-2 . ..|HOME DEPOT INC ....05/09/2022 ... [Sanford C. Bernstein & Co. ....192.000 |.. .. 56,401
81369Y-70-4 ......... INDUSTRIAL SELECT SECTOR SPOR ... ....10/07/2022 ... [ VARIOUS ...17,850.000 |.. ,779,216 |..
461202-10-3 ......... INTUIT INC ....11/07/2022 ... [ VARIOUS ....877.000 |.. ... 345,79 |..
46187W-10-7 ......... INVITATION HOMES INC . ....06/00/2022 ... [Sanford C. Bernstein & Co. ....768.000 |..

478160-10-4 ......... JOHNSON & JOHNSON ....08/31/2022 ...

46626H-10-0 ......... JP MORGAN CHASE & CO .... ....10/11/2022 ... [Sanford C. Bernstein & Co. . ..
482480-10-0 ......... KLA-TENCOR CORPORATION ....09/30/2022 ... VARIOUS .. . .. .... 233,544 |..
573284-10-6 ......... MARTIN MARIETTA MATERIALS ... ....10/11/2022 ... VARIOUS .. ....574.000 |.. .... 184,775 |..
576360-10-4 MASTERCARD INC CLASS A .... ....09/23/2022 ... Sanford C. Bernstein & Co. 329.000 |.. .... 104,571 |..
57667L-10-7 . MATCH GROUP INC ....... ...12/15/2022 ... [VARIOUS ................ .6,713.000 |.. . 494,503

....09/29/2022 ... [ ALEX BROWN & SONS .190.000 |..
....10/07/2022 ... [VARIOUS ...........cc... .795.000 |..
....08/26/2022 ... [Sanford C. Bernstein & Co. .1,140.000 |..
....05/02/2022 ... [VARIOUS .. .1,826.000 |..
...10/11/2022 ... [VARIOUS ..

.| MCDONALDS CORPORATION
.. | MICROSOFT CORP ...
617446-44-8 . .. | MORGAN STANLEY
65330F-10-1 . .. NEXTERA ENERGY INC .
654106-10-3 ......... NIKE INC

580135-10-1 .
504918-10-4 .

.. 44,572
.190, 190
.. 98,195
. 129,348

K ... 4,722,000 |.. ....566,717 |..
65473P-10-5 ......... NISOURCE INC ... ....10/27/2022 ... [Sanford C. Bernstein & Co. ....4,461.000 [.. .... 118,331 |..
67066G-10-4 ......... NVIDIA CORP ... ....09/30/2022 ... .... 1,895.000 [.. ... 326,235 |..
717081-10-3 ......... PFIZER INC ....00/30/2022 ... [Sanford C. Bernstein & Co. ... ... 4,481.000 [.. .... 198,860 |..
718172-10-9 ......... PHILIP MORRIS INTERNATIONAL INC .... ....10/24/2022 ... [Sanford C. Bernstein & Co. ... ... 2,134.000 |.. .... 183,008 |..
742718-10-9 PROCTER & GAMBLE CO .. ....00/27/2022 ... VARIOUS .. 898.000 |.. ...120,057 |..
743400-10-3 . .| PROLOGIS INC ........... ...10/06/2022 ... [ VARIOUS .. .1,729.000 |.. .195,188

.| RAYTHEON TECHNOLOGIES CORP ...06/16/2022 ... [ VARIOUS ..

75513E-10-1 . . K .957.000 |.. .. 87,411
773903-10-9 . .. | ROCKWELL AUTOMATION INC ....06/00/2022 ... VARIOUS .. .1,259.000 |.. 323,445
78409V-10-4 . ..|S& GLOBAL INC ... ....06/16/2022 ... [VARIOUS .. .223.000 |.. . 74,356
79466L-30-2 . . | SALESFORCE. COM INC . ... 11/02/2022 ... [ VARIOUS .. .6,751.000 |.. 251,533

808513-10-5 ......... SCHIAB (CHARLES) CORP ...09/27/2022 ... [VARIOUS ..

K ... 4,998.000 [.. 356,669 |..
816851-10-9 ......... SEMPRA ENERGY ....10/27/2022 ... [ VARIOUS ....689.000 |.. .... 101,687 |..
824348-10-6 ......... SHERWIN WILLIAMS COMPANY . ....10/07/2022 ... [Sanford C. Bernstein & Co. ....510.000 |.. ....110,933 |..
88160R-10-1 ......... TESLA INC ....10/26/2022 ... ....553.000 |.. ...208,992 |..
883656-10-2 ......... THERMO FISHER SCIENTIFIC INC .. ....00/23/2022 ... ....101.000 |..
907818-10-8 ......... UNION PACIFIC CORP ....12/15/2022 ... .... 1,246.000 [..
911312-10-6 ......... UNITED PARCEL SERVICE INC ... ...06/05/2022 ... EVERCORE ISI . 427.000 |..

918790-10-9 ......... VAIL RESORTS INC ............ ....09/23/2022 ... [ VARIOUS
92826(-83-9 . ..| VISA INC CLASS A SHARES ...00/27/2022 ... |Sanford C. Bernstein & Co.
.| ALCON INC . .

....380.000 |..
.262.000 |..

64,485

H01301-12-8 . . 09/27/2022 ... | VARIOUS . .1,047.000 |.. .
G6095L-10-9 . ..[APTIV PLC . 12/15/2022 ... [VARIOUS .. .2,334.000 |.. .204,834
(G4705A-10-0 . .| ICON PLC .. 10/11/2022 ... [VARIOUS .. .628.000 |.. . 129,825

.| steRIs PLC

(84737-10-0 . .
TAIWAN_ SEMICONDUCTOR MFG CO LTD ...

874039-10-0

11/17/2022 ... [VARIOUS ..
...09/30/2022 ... [VARIOUS ..

. 2,439.000 |..
.... 4,175.000 |..

. 434,777
...319,672 |..




y'eL3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

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
CUsSIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 15,642,734
31338#-10-4 ......... |FEDERAL HOME LOAN BANK OF BOSTON | ...... |....07/06/2022 ...|Federa| Home Loan Bank of Boston .... 11,780.000 |.eeveeeieennniinenes 1,178,000 |...

5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,178,000
461410-68-3 ......... WCM INTL SMALL CAP GROWTH INST FD ...eeeereeeeeeenne e e e eeeee e s e e eeeeee e e e e eeme e e e e e e e e e e e e e e e e e ennnnneees |....03/11/2022 .| Investment Managers Series TrUST .....ccoeeeuueioeiimmeie e e e eee e e e e e e e e e e een e e e e ennn e e e eennnas [renne e e e e ennaa e e e 99,820.303 |-eeveniieeeenniiaeees 2,540,000 |-eeeeneeeeniiieeeeeennieeeeeennn e e e e
969251-68-5 ......... WILLTAM BLATR INTL LEAD-RB ......eeeuuuniiiierunniiiiiusnsiisiissnusssssissssssssssrsssnsssssressnsssesssssssnsessrenss | oessnnnneeeeenns foons 12/15/2022 ... [ WILLTAM BLATR & 00 iiiuuuunniiiiiunnniiiiiesussissiusss s ssstessssssssesnisesstessn s sssesesnassesssennnnssssresnnnsss [sanssseesnnnnnnnenes 255,918.820 |....ceuvuniiiiiinnnnnns 5,910,710 |ueuueniiiiiiiiiiiiiiiiiiiiiiiiiine o i
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 8,450,710 XXX

5989999997. Total - Common Stocks - Part 3 25,271,444 XXX

5989999998. Total - Common Stocks - Part 5 9,017,534 XXX

5989999999. Total - Common Stocks 34,288,978 XXX

5999999999. Total - Preferred and Common Stocks 34,288,978 XXX

6009999999 - Totals 436,435,512 XXX 924,858
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36177T-N4-5 .. | GNMA HECM POOL #798510 ..12/20/2022 .| VARIOUS ... .. 111,189 ... 120,076 .. (16,930)f... ...(16,930) |... 111,189 ... ...2,508 [..01/20/2064 .
3617K6-FD-9 .. | GNMA HECM POOL #BN2864 .. ..06/21/2022 .| VARIOUS ... (58,347) 8,194 |..06/20/2069 .
36202E-CA-5 .. |GNMA 11 POOL # 003665 ..12/20/2022 . | PRINCIPAL RECEIPT 1,564 [..01/20/2035 .
36202D-2G-9 .. |GNMA |1 POOL # 3443 ... ..12/20/2022 .| PRINCIPAL RECEIPT .. 297 |..09/20/2033 .
36202E-DP-1 .. |GNMA 11 POOL # 3710 ... ..12/20/2022 . | PRINCIPAL RECEIPT ... ..06/20/2035 .
36202E-FP-9 .. |GNMA |1 POOL # 3774 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..10/20/2035 .
36202E-GQ-6 .. |GNMA 11 POOL # 3807 ... ..12/20/2022 . | PRINCIPAL RECEIPT ... ..01/20/2036 .
36202E-HE-2 .. |GNMA |1 POOL # 3829 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..03/20/2036 .
36202E-5G-0 .. |GNMA |1 POOL # 4447 ... ..12/20/2022 . | PRINCIPAL RECEIPT ... ..06/20/2039 .
36202F-AV-8 .. |GNMA 11 POOL # 4520 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..08/20/2039 .
36202F-EW-2 .. |GNMA 11 POOL # 4649 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..03/20/2040 .
36202F-VN-3 .. |GNMA |1 PoOL # 5121 ..12/20/2022 .| PRINCIPAL RECEIPT ... ..07/20/2041 .
36200U-TA-3 .. |GNMA |1 POOL # 573045 ..12/20/2022 . | PRINCIPAL RECEIPT ..02/20/2035 .
36290S-5J-6 ...|GNMA |1 POOL # 616549 ..07/20/2022 .| PRINCIPAL RECEIPT ..08/20/2024 .
36194R-RF-9 ...|GNMA |1 POOL # AU4086 ..12/20/2022 . | PRINCIPAL RECEIPT ..08/20/2046 .
36202F-FL-5 .. |GNMA |1 POOL #4671 ..12/20/2022 .| PRINCIPAL RECEIPT ... ..04/20/2040 .
36202F-LH-7 .. |GNMA |1 POOL #4828 .... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..10/20/2040 .
3620A6-L5-4 .. |GNMA |1 POOL #720448 .......ccovmmeeiieceneiees | s .12/20/2022 .| PRINCIPAL RECEIPT ... . ..08/20/2039 .
36177R-NY-3 .. |GNMA 11 POOL 796706 ........cvvvnvvvrrnnnnniinens | aneeens ..12/20/2022 .| PRINCIPAL RECEIPT ... L (1,283) ] ..03/20/2032 .
36179M-KZ-2 .. |GNMA 11 POOL MAO312 .....eeeeeeiieeeceeiieeeee | s ..12/20/2022 .| PRINCIPAL RECEIPT ... ....(6,405) |... ..08/20/2042 .
36179M-NC-0 .. |GNMA 11 POOL MAO3B7 .......cevvvnvvviinnnnniinens | eens ..12/20/2022 .| PRINCIPAL RECEIPT ... . e (7,599) [ ..09/20/2042 .
36179M-SR-2 .. |GNMA 11 POOL MA0528 .......ccevmmeaeeeemniiaaeee | eees ..12/20/2022 .| PRINCIPAL RECEIPT ... .... 183,105 ... 193,004 .. (12,100) |... .. 11/20/2042 .
36202C-N8-2 ...| GNMA POOL # 002215 .... ..12/20/2022 .| PRINCIPAL RECEIPT ... ....1,802 ... 1,702 ..05/20/2026 .
36202C-6Y-4 .. | GNMA POOL # 002687 . ..12/20/2022 .| PRINCIPAL RECEIPT 5,711 .5,535 |.. ..12/20/2028 .
36202C-7L-1 .. | GNMA POOL # 002699 . ..12/20/2022 . | PRINCIPAL RECEIPT .5,876 |.. 5,376 |.. ..01/20/2029 .
36202D-AN-1 .. | GNMA POOL # 002713 . ..12/20/2022 . | PRINCIPAL RECEIPT .9,7831.. 9,621 |.. ..02/20/2029 .
36202D-DN-8 ...| GNMA POOL # 002809 . ..12/20/2022 . | PRINCIPAL RECEIPT 8,367 |.. ..09/20/2029 .
36202D-D5-7 ...| GNMA POOL # 002824 . ..12/20/2022 .| PRINCIPAL RECEIPT 4,628 |.. ..10/20/2029 .
36202E-CP-2 ...| GNMA POOL # 003678 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... .. 18,089 ..02/20/2035 .
36202E-GE-3 .. | GNMA POOL # 003797 .....oveeeeerneeeeemnniieeeees [ oo ..12/20/2022 .| PRINCIPAL RECEIPT ... .. 33,239 .. 12/20/2035 .
36223D-CT-1 ...| GNMA POOL # 304382 .....evvvnivvviinnnniiiiinnnn | eeeens ..10/17/2022 .| PRINCIPAL RECEIPT ... 1,243 ..03/156/2023 .
36224H-1IK-8 .. | GNMA POOL # 329250 .....cevveueeeeenneiieeeeennnns | ..08/15/2022 . | PRINCIPAL RECEIPT ... .. 265 ..08/15/2022 .
36224M-T5-4 ...| GNMA POOL # 332772 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..03/15/2024 .
362240-MC-7 ...| GNMA POOL # 335255 .. ..12/15/2022 .| PRINCIPAL RECEIPT ... ..02/15/2024 .
36203E-18-9 .. | GNMA POOL # 346951 . ..12/15/2022 . | PRINCIPAL RECEIPT .. 12/15/2023 .
36203E-N9-5 ...| GNMA POOL # 347016 . ..12/15/2022 . | PRINCIPAL RECEIPT ..01/15/2024 .
36203K-KX-1 .. | GNMA POOL # 351410 . ..12/15/2022 . | PRINCIPAL RECEIPT ..01/15/2024 .
36203K-LG-7 .. | GNMA POOL # 351427 . ..03/15/2022 . | PRINCIPAL RECEIPT ..01/15/2024 .
36203P-CF-8 .. | GNMA POOL # 354770 . ..12/15/2022 . | PRINCIPAL RECEIPT ..03/15/2024 .
36204K-Jii-4 .. | GNMA POOL # 372077 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..04/15/2024 .
36204Y-CG-6 .. | GNMA POOL # 383571 .... ..12/15/2022 . | PRINCIPAL RECEIPT ... ..03/15/2024 .
36205A-41-1 .. | GNMA POOL # 385237 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..04/15/2024 .
36206G-3C-2 .. | GNMA POOL # 411295 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..07/15/2025 .
36206L-CR-8 .. | GNMA POOL # 414180 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..09/15/2025 .
36207K-H5-2 .. | GNMA POOL # 434152 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..01/156/2029 .
36207S-M6-7 .. | GNMA POOL # 440581 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..03/15/2027 .
36208D-PY-5 .. | GNMA POOL # 447839 .... ..12/15/2022 . | PRINCIPAL RECEIPT ... .. 11/16/2027 .
362091-4X-7 .. | GNMA POOL # 484238 . ..12/15/2022 . | PRINCIPAL RECEIPT ..09/15/2028 .
36211B-YW-8 .. | GNMA POOL # 508425 .... ..12/15/2022 . | PRINCIPAL RECEIPT ... ..01/15/2031 .
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36211S-D8-7 .. | GNMA POOL # 521327 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ... 35,269 |... .. 36,008 |.. ... 35,269 |.... ..06/15/2035 .
36201K-AV-8 .. | GNMA POOL # 585120 . ..12/15/2022 . | PRINCIPAL RECEIPT . 35,639 38,073 35,639 |. .. 12/15/2032 .
36200E-B2-6 .. | GNMA POOL # 598657 . ..12/15/2022 . | PRINCIPAL RECEIPT 1,300 ..1,328 .1,300 | ..06/15/2035 .
36200K-J7-3 .. | GNMA POOL # 603386 . ..12/15/2022 . | PRINCIPAL RECEIPT J72,211 74,914 72,211 ..01/15/2033 .
36200K-KQ-9 .. | GNMA POOL # 603403 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ....24,240 |... .. 26,321 |.. ..10/15/2034 .
36200M-TF-0 .. | GNMA POOL # 604550 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ....16,766 |... .. 16,658 |.. ..08/15/2033 .
36200M-VW-0 .. | GNMA POOL # 604629 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ... 33,946 |... ..09/15/2033 .
36200N-BP-5 .. | GNMA POOL # 604946 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... 22,79 ... ..01/15/2034 .
36202T-G5-9 .. | GNMA POOL # 608720 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... 47,243 . ..11/15/2024 .
36202U-D4-2 ...| GNMA POOL # 609523 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ....40,079 |... .. 12/15/2033 .
36290R-Y3-1 .. | GNMA POOL # 615530 .... ..12/15/2022 . | PRINCIPAL RECEIPT ... ....56,939 |... ..09/15/2033 .
36290S-RR-4 ...| GNMA POOL # 616196 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... .. 7,059 ... ..01/15/2024 .
36290T-GM-5 .. | GNMA POOL # 616804 . ..12/20/2022 . | PRINCIPAL RECEIPT 9,734 ..01/20/2025 .
36290X-NE-6 .. | GNMA POOL # 620589 . ..12/15/2022 . | PRINCIPAL RECEIPT . 32,430 ..09/15/2033 .
36291B-5T-0 .. | GNMA POOL # 623758 . ..12/15/2022 . | PRINCIPAL RECEIPT .27,508 ..01/15/2034 .
36291P-5P-7 ...| GNMA POOL # 634554 .... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..7,821)... ..09/20/2024 .
36291S-AR-1 .. | GNMA POOL # 636416 ... ..12/15/2022 . | PRINCIPAL RECEIPT ... .. 12/15/2024 .
36291S-FII-5 .. | GNMA POOL # 636581 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..08/15/2025 .
36291U-E7-6 .. | GNMA POOL # 638358 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..02/15/2035 .
36291X-S\-2 .. | GNMA POOL # 641424 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..05/15/2025 .
36292B-HC-3 ...| GNMA POOL # 643827 .... ..12/15/2022 . | PRINCIPAL RECEIPT ... ..08/15/2025 .
36292B-HV-1 .. | GNMA POOL # 643844 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..10/15/2025 .
36292K-HD-1 ...| GNMA POOL # 651028 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... .. 12/15/2025 .
36296H-7F-0 .. | GNMA POOL # 692194 . ..12/15/2022 . | PRINCIPAL RECEIPT ..11/15/2038 .
36296H-7H-6 .. | GNMA POOL # 692196 . ..12/15/2022 . | PRINCIPAL RECEIPT ..11/15/2038 .
36297B-JT-9 .. | GNMA POOL # 706874 . ..12/15/2022 . | PRINCIPAL RECEIPT ..11/15/2030 .
3620AS-PH-6 .. | GNMA POOL # 738524 . ..12/15/2022 . | PRINCIPAL RECEIPT ..07/15/2041 .
3620AS-PX-1 .. | GNMA POOL # 738538 . ..12/15/2022 . | PRINCIPAL RECEIPT . 115,742 ..07/15/2041 .
3620AT-MV-6 .. | GNMA POOL # 739372 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... .. 17,796 |.. ..04/15/2040 .
3620AU-W5-9 .. | GNMA POOL # 740568 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... .. 27,068 |.. ..10/15/2040 .
3620AV-FW-7 .. | GNMA POOL # 740081 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... .192,191 |.. ..10/15/2040 .
36176E-NH-0 .. | GNMA POOL # 763892 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..10/15/2033 .
36225B-ZA-9 .. | GNMA POOL # 781637 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... . ..07/15/2033 .
36241L-MH-6 .. | GNMA POOL # 783060 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... .. (2,274) ... ..08/15/2040 .
36177J-3Y-3 .. | GNMA POOL # 790814 . ..12/15/2022 . | PRINCIPAL RECEIPT (753) ..10/156/2032 .
36225D-AS-3 ...| GNMA POOL # 80916 ..12/20/2022 . | PRINCIPAL RECEIPT ...63 ..05/20/2034 .
36178Q-GZ-9 .. | GNMA POOL # AB3816 . ..12/15/2022 . | PRINCIPAL RECEIPT .(3,553) ..11/15/2042 .
36179V-EX-4 .. | GNMA POOL # MAG450 . ..12/20/2022 .| PRINCIPAL RECEIPT .(494) ..04/20/2034 .
36202D-EZ-0 .. | GNMA POOL #22852 . ..12/20/2022 . | PRINCIPAL RECEIPT ...68 .. 12/20/2029 .
36241L-KA-3 .. | GNMA POOL #782989 ......euvvvvernnnereeeennnnees | e o 12/15/2022 . PRINCIPAL RECEIPT ... . ... (2,671) ... ..06/15/2040 .
38374M-DF-3 .. | GNMA REMICS SER 2005-81 CL OB .... ..12/20/2022 .| PRINCIPAL RECEIPT ... 02,829 [ e 2,829 |.. ..10/20/2035 .
38378T-6Q-8 .. | GNMA REMICS SER 2013-100 CL MA ... ..12/20/2022 .| PRINCIPAL RECEIPT ... e (1,459) |... ..02/20/2043 .
38378K-2A-6 .. | GNMA REMICS SER 2013-140 CL AG ... ..12/16/2022 . | PRINCIPAL RECEIPT ... (3,39 | ..05/16/2045 .
38378K-4A-4 .. | GNMA REMICS SER 2013-141 CL AB ... ..06/16/2022 .| PRINCIPAL RECEIPT ... (2,11 ] ..04/16/2043 .
38378N-FL-2 .. | GNMA REMICS SER 2013-158 4B .... ..12/16/2022 . | PRINCIPAL RECEIPT ... . ....(4,088)]... ..08/16/2053 .
38378M-UG-8 .. | GNMA REMICS SER 2013-53 CL KA .. ..12/20/2022 .| PRINCIPAL RECEIPT ... .... 537,913 ... 555,059 ...(6,581)]... ..10/20/2041 .
38378T-AL-4 .. | GNMA REMICS SER 2013-71 CL LA . ..12/20/2022 .| PRINCIPAL RECEIPT ... ... 228,320 ... 230,061 ..10/20/2042 .
38378K-UB-3 .. | GNMA REMICS SER 2013-85 CL A ... ..12/16/2022 . | PRINCIPAL RECEIPT . 166,054 |.. . 156,279 |.. ..09/16/2046 .
38378X-FG-1 .. | GNMA REMICS SER 2014-112 CL AB ... ..02/16/2022 . | PRINCIPAL RECEIPT ... ..12/16/2040 .
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38378X-NN-7 .. | GNMA REMICS SER 2014-135 CL AK ..12/16/2022 . | PRINCIPAL RECEIPT ... .. 111,988 ....116,135 L 111,088 ... ..08/16/2055 .
38378N-PP-2 ...| GNMA REMICS SER 2014-16 B ... ..12/16/2022 . | PRINCIPAL RECEIPT . 933,039 |.. ..07/16/2041 .
38378N-J2-0 .. | GNMA REMICS SER 2014-40 CL CA . ..01/16/2022 .| PRINCIPAL RECEIPT ..11/16/2041 .
38379K-K8-0 .. | GNMA REMICS SER 2015-128 CL AJ ..12/16/2022 . | PRINCIPAL RECEIPT ..11/16/2055 .
38379K-6D-5 .. | GNMA REMICS SER 2015-163 CL AH ... ..12/16/2022 . | PRINCIPAL RECEIPT ... ..04/16/2056 .
38379K-TT-5 .. | GNMA REMICS SER 2015-93 CLASS AB . ..12/16/2022 .| PRINCIPAL RECEIPT ... ..01/16/2047 .
38379Y-6L-7 .. | GNMA REMICS SER 2016-125 CL DA ... ..12/16/2022 . | PRINCIPAL RECEIPT ... .. 12/16/2047 .
38379U-TB-2 .. | GNMA REMICS SER 2016-72 CL AB .....eeeevvvneeee] s ..12/16/2022 .| PRINCIPAL RECEIPT ... . ..04/16/2049 .
38382J-511-2 ...| GNMA REMICS SER 2021-56 CL PE .......evvvvvennn]vnnnnnn o 12/20/2022 . PRINCIPAL RECEIPT ... .. 815,468 ...818,654 ..03/20/2051 .
797224-AB-8 .. | SAN CLEMENTE LEASING LLC SEC NTS ... ..06/07/2022 .| VARIOUS . ..06/07/2022 .
89156H-AB-3 .. | TOTE SHIPHOLDINGS INC ......ccvvvnnniviiiinnninnns | oens ..07/22/2022 .| CALLED ... P ..01/22/2041 .
831641-FA-8 .. |U S SBA DEB PART CER SER SBIC 2014 .... ..05/12/2022 . s s (2,857) e (2,857 ..03/10/2024 .
83162C-SS-3 ...|U S SBA PART CERT SER 2009-20H ... ..08/01/2022 .| PRINCIPAL RECEIPT 86,278 92,507 .(8,329)[. .(3,329) ..08/01/2029 .
83162C-SV-6 .. |U S SBA PART CERT SER 2009-20J ..10/03/2022 . | PRINCIPAL RECEIPT .. 75,189 |.. .. 78,185 |[.. N .(1,576)|. .(1,576) ..10/01/2029 .
83162C-VU-4 .. |U S SBA PART CERT SER 2013-201 ..05/18/2022 .| VARIOUS ... 3 354,766 |.. . 3,483,971 |.. . 3 439 840 |. . (72,755)[. (72,755) ..09/01/2033 .
83162C-WX-7 .. |U S SBA PART CERT SER 2015-20C ... ..07/18/2022 .| VARIOUS ....ooeeeeeeeeeeefoeeeemnneeeeeenies e 1,144,730 [ 1,175,445 |......... 1,175,445 1,175,445 ... (30,715)]... ..03/01/2035 .
83162C-YR-8 .. |U S SBA PART CERT SER 2017-20F ..12/01/2022 . | PRINCIPAL RECEIPT ... .... 161,589 .... 161,589 ..161,589 |.... ..06/01/2037 .
83162C-22-9 .. |U S SBA PART CERT SER 2018-20K CL1 ....eeevvee | unnnns ..07/18/2022 . .... 123,054 ... 723,054 ..723,054 |.... ..11/01/2038 .
83162C-XE-8 .. |U S SBA PART CERT SERIES 2015-20H ........eeuv]vunnnns ..05/19/2022 .| VARIOUS ....ovvvivvnnnneecoreeinnienecciiiins e 2,152,893 [ 2,188,422 .2,188,422 |.... ..08/01/2035 .
83162C-WB-5 .. |U S SBA PART CERTIF SER 2014-20B .......ccoeveee | unnnns ..07/18/2022 .| VARIOUS .....ooeeeeeneeeee|oeeeemmeeeeeeenis Jeeeennn. 1,823,641 [l 1,844,545 s .. 1,844,545 |.... ..02/01/2034 .
83162C-WY-5 .. |U S SBA PART CERTIF SER 2015-20D ......cevveee|unnnnns ..10/03/2022 . | PRINCIPAL RECEIPT ... o 1,571,186 . 1,566,468 |......... 1,567,752 .. 1,567,917 |.... - ..04/01/2035 .
83162C-VV-2 .. |U S SBA PARTIC CERT SER 2013-20J .....ccvvvuus | unnens ..07/18/2022 .| VARIOUS ....ooeeeeeneeeeefoeeeemneeeeeeeenis Jeeennn. 3,241,410 [ 3,260,073 |......... 3,260,073 |......... 3,260,073 |.. .3,260,073 |.... . (18,663)......... ..10/01/2033 .
83162C-VX-8 .. |U S SBA PARTIC CERTIF SER 2013-20K ........... |eeeeens ..07/18/2022 .| VARIOUS ... 1,844,254 ..1,844,254 |.. 1,844,254 |.... . (10,521) ... (10,521)]... s ..11/01/2033 .
83162C-WD-1 .. |U S SBA PARTIC CERTIF SER 2014-20C . ..07/25/2022 .| VARIOUS ... . 342,199 . (15,410)[. (15,410) 9,279 |..03/01/2034 .
83162C-NN-9 ...|U S SBA SBIC SER 2004-20B . ..08/01/2022 .| PRINCIPAL RECEIPT 33,707 ..169 | 169 1,010 |..02/01/2024 .
83162C-0H-9 ...|U S SBA SBIC SER 2006-20F . ..12/01/2022 . | PRINCIPAL RECEIPT 31,961 ..06/01/2026 .
83162C-PR-8 .. |U S SBA SBIC-PC SER 2005-20G ..07/01/2022 .| PRINCIPAL RECEIPT 38,487 ..07/01/2025 .
83162C-Mz-3 .. |U S SBA SBIC-PS 2003-20E .. ..11/01/2022 .| PRINCIPAL RECEIPT 12,990 ..05/01/2023 .
83162C-PH-0 .. |U S SBA SBIC-PS 2005-20B ........evvvvvvvvnnnnnns | nnnnns ..08/01/2022 .| PRINCIPAL RECEIPT ... .. 65,370 [.. ..02/01/2025 .
83162C-NR-0 .. |U S SBA SER 2004-20D .. ..10/03/2022 .| PRINCIPAL RECEIPT ... 14,913 |.. ..04/01/2024 .
83162C-PV-9 .. |U S SBA SER 2005-20J .. ..10/03/2022 . | PRINCIPAL RECEIPT ... ..10/01/2025 .
83162C-PX-5 .. |U S SBA SER 2005-20K .. ..11/01/2022 .| PRINCIPAL RECEIPT ... ..11/01/2025 .
83162C-QP-1 .. |U S SBA SER 2006-20J .. ..10/03/2022 . | PRINCIPAL RECEIPT ... ..10/01/2026 .
83162C-0X-4 .. |U S SBA SER 2007-20C .. ..09/01/2022 . | PRINCIPAL RECEIPT ... ..03/01/2027 .
83162C-SP-9 ...|U S SBA SER 2009-20F ..12/01/2022 . | PRINCIPAL RECEIPT s .. .. A ..06/01/2029 .
83162C-SU-8 .. |U S SBA SER 2009-201 05/18/2022 .| VARIOUS . ..1 037 265 |.. 1 105 3% |.. .(1,515) . (18,672)[. ..09/01/2029 .
83162C-TE-3 .. |U S SBA SER 2010-20D ..05/18/2022 .| VARIOUS . ..1,372,664 |.. . 1,492,987 |.. .(2,369) (35,556)|. ..04/01/2030 .
83162C-TV-5 .. |U S SBA SER 2011-20B ..07/25/2022 .| VARIOUS . . 646,866 |.. .646,866 |.. ..7,549 |. ..02/01/2031 .
83162C-TX-1 .. |U S SBA SER 2011-20C ..05/18/2022 .| VARIOUS . ..1,218,3% [.. . 1,218,394 |.. A .15,906 |. ..03/01/2031 .
83162C-UG-6 .. |U S SBA SER 2011-201 .. ..07/18/2022 .| VARIOUS . 703,600 |... 715,014 713,227 L 713,911 L 713,959 |.... . (10,360)].... ..09/01/2031 .
83162C-UV-3 .. |U S SBA SER 2012-20F .. ..05/24/2022 . |BANK OF OKLAHOMA . 919,389 |... .... 939,950 ... 939,950 |.. 939,980 |.... . (20,561) ..06/01/2032 .
83162C-VY-6 .. |U S SBA SER 2013-20L .. ..07/18/2022 . ... 3,315,362 |... ..3,335,210 s ..3,335,210 |.. ..3,335,210 |.... . (19,848) ..12/01/2033 .
83162C-WE-9 .. |U S SBA SER 2014-20D .. ..07/18/2022 . ...4,896,273 [........... 4,971,760 |......... 4,971,760 . 4,971,760 |.. . (75,487) ..04/01/2034 .
83162C-WH-2 .. |U S SBA SER 2014-20F .. ..05/19/2022 .| BANK OF OKLAHOMA . ... 7,308,474 |... 7,398,557 ..7,425,293 |.. (121,130) ..06/01/2034 .
83162C-XY-4 .. |U S SBA SER 2016-20H .. ..08/01/2022 .| PRINCIPAL RECEIPT ... ..B77,774 |... ....677,774 ....0677,774 ..08/01/2036 .
831641-FH-3 .. |U S SBA SER 2017-10A .. ..05/12/2022 .| VARIOUS ...979,488 |... .. 984,514 .... 984,514 . ..03/10/2027 .
83162C-YM-9 .. |U S SBA SER 2017-20C .. ..09/01/2022 . | PRINCIPAL RECEIPT ... 722,338 |... 722,338 |....ccennnnn 722,338 . 722 338 |.. ..03/01/2087 .
83162C-YT-4 .. |U S SBA SER 2017-20G ..07/01/2022 .| VARIOUS ... 1,884,496 . 1,908,877 |.. . 1,908,877 |.. . 1,908,877 ..1,908,877 N . (24,381)[. ..07/01/2037 .
831641-FL-4 .. |U S SBA SER 2018-10B . ..05/12/2022 .| VARIOUS ... ...4,376,586 |........... 4,356,638 4,356,638 ..4,356,638 |. ..4,356,638 |.... .19,948 |.... ..09/10/2028 .
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83162C-ZL-0 .. |U S SBA SER 2018-20E ........euvvuummmmmnmnnnnnnnn [ ereees ..07/18/2022 . [ VARIOUS ....oevvvvivivniinns]oeeeeeeeeeeeeeeeeeens [0 2,042,372 | 2,057,772|.......... 2,220,224 |.......... 2,208,309 |..ooeeeiiiinnnneen [ [[R:7::)] A R (3,820) |.oeeeeeeeeeeeeees [ 2,204,480 |.vvvvvrrrrrrnnnns Joeeeees (162,108) (162,108)]............. 54,040 |..05/01/2038 .
RAYMOND JAMES & ASSOC.
83162C-ZM-8 .. |U S SBA SER 2018-20F ........euvvmmmmmmmnnnnnnnnnn [ ereees ..05/18/2022 .| ..uveeeiinin | | 4,800,597 | 4,773,930 |......... 5,171,491 |......... 5,142,666 |..........oooeeeen [ernnnnnnnns (6,670)[cevveeeeeiiriiiens foreiiiinnn [0 ) O AN 5,135,997 | s (335,399) (335,399)].....ccunnn 82,112 |..06/01/2038 .
831641-FM-2 .. |U S SBA SER 2019-10A CL 1 . ..05/12/2022 . [ VARIOUS ..2,287,802......... 2,287,802 . 2,287,802 |.. . (15,981)[......... (15,981)|... ..03/10/2029 .
83162C-C7-6 .. |U S SBA SER 2019-20H ..08/01/2022 . [ PRINCIPAL RECEIPT ... .... 441,583 ... 441,583 |.. ..08/01/2039 .
83162C-C8-4 .. |U S SBA SER 2019-25H ..08/01/2022 . [PRINCIPAL RECEIPT ... .... 686,206 . .686,206 |.. ..08/01/2044 .
83162C-E4-1 .. |U S SBA SER 2020-20A CL 1 . ..07/01/2022 . [PRINCIPAL RECEIPT . 426,541 .. . 426,541 |.. . 426,541 o | ..01/01/2040 .
831641-FB-6 .. |U S SBA SER SBIC 2014-10B . ..05/12/2022 . [ VARIOUS . .510,327 |.. .510,327 |.. .510,327 (282)]. ..09/10/2024 .
831641-FG-5 .. |U S SBA SER SBIC 2016-10B . ..07/18/2022 . | VARIOUS ... ..1,674,638 |.. . 1,674,638 |.. . 1,674,638 . (44,617 ..09/10/2026 .
83162C-PS-6 .. |U S SBA SER SBIC-2005-20H . ..08/01/2022 . [PRINCIPAL RECEIPT . 137,695 |.. . 136,843 .93 | ..08/01/2025 .
83162C-NA-7 .. |U S SBA SER SBIC-PC 2003-20F ..12/01/2022 . [PRINCIPAL RECEIPT ...76,244 1. 76,060 ..102 | ..06/01/2023 .
83162C-ND-1 .. |U S SBA SER SBIC-PS 2003-20H ... ..08/01/2022 . [ PRINCIPAL RECEIPT ... ...30,5%4 .. 30,59 |.. ..08/01/2023 .
912803-FR-9 .. |UNITED STATES STRIP BONDS ........evvvvvvvvvvnnns [ ereeens ..08/10/2022 .| J.P. MORGAN SECURITIES .... 8,500,000 |......... 3,507,100 ..124,332 ..08/15/2050 .
912803-GE-7 .. |UNITED STATES STRIP BONDS .......covvvvvvveeeeens [eeeenn |on 09/28/2022 . | VARIOUS ..10,000,000 |......... 3,945,000 (562,259) ..02/15/2052 .
BMO Capital Markets
912834-TV-0 .. |UNITED STATES STRIP BONDS .......cevvvvvvvevnnnns [ erreens ..09/27/2022 .| GKST, Inc. .. 3,000,000 |......... 1,231,740 . (184,655) ..08/15/2048 .
831628-E7-3 .. |US SBA 10 YR POOL #100158 ............cooeeeeeiii|oenins ..11/25/2022 . | PRINCIPAL RECEIPT ... 533,838 [....uvvnnne 570,998 (31 217)|... .. 12/25/2030 .
831628-EM-0 .. |US SBA 25 YEAR POOL #100140 .......eevvvevennnnn [ ereens ..12/25/2022 . |PRINCIPAL RECEIPT ... .... 868,860 ....018,413 .(53,532)]... . 868,860 |.... ..01/25/2044 .
831628-EG-3 .. |US SBA 25 YR POOL # 100135 ... ..12/25/2022 . | PRINCIPAL RECEIPT ... .... 190,974 ....202,910 .(14,522)]... ..04/25/2043 .
831628-DN-9 .. |US SBA 25 YR POOL #100109 .....ccoovccccca [ eeeens ..12/25/2022 . |PRINCIPAL RECEIPT ... .. 524,899 .. 550,324 .(21,393)]... ..07/25/2040 .
831628-EP-3 .. |US SBA 256 YR POOL #100142 . ..12/25/2022 . [PRINCIPAL RECEIPT ..(2,070) ..05/25/2044 .
83162C-RA-3 .. |US SBA SER 2007-20E ..11/01/2022 . [PRINCIPAL RECEIPT ..05/01/2027 .
83162C-SE-4 .. |US SBA SER 2008-20L ..12/01/2022 . [PRINCIPAL RECEIPT K K ..12/01/2028 .
83162C-VS-9 .. |US SBA SER 2013-20H .....cevvvvvvvviiiiiiiiiiiieens [ oo .05/25/2022 . ..2,851,485 |.... .(2,686)].... ..08/01/2033 .
912810-RK-6 .. |US TREASURY BONDS ... ..08/18/2022 .| J.P. MORGAN SECURITIES ..4,505,968 |.... (342,452) ..02/15/2045 .
912810-RX-8 .. |US TREASURY BONDS ... ..12/15/2022 .| BARCLAYS INC ............. X ........ 1,075,621 |.... . (96,217) ..05/15/2047 .
912828-3F-5 .. |US TREASURY BONDS .......cevvvvvveriiiiiiiieeeeenns oo ..07/20/2022 . | BARCLAYS INC .....cceeeees |oennnnnnenneeeenenens e, 957,188 ...t 1,000,000 |......... 1,075,234 |......... 1,071,004 | fonnnnnnns ({4 | AU R (6,479) |evveeeeeieeieens e 1,064,615 |...oooeeeeeeneins ooennnn (107,427) ..11/15/2027 .
BMO Capital Markets
912828-5N-6 .. |US TREASURY BONDS .........eevvvvvveeeeeeeeeeeeeees [eeeenn | 09/26/2022 . | GKST, INC. wuvvvvvvnvnnnns Joveeeeeiiiiiiieeeess 1,000,000]......... 1,043,906 |.oooeeeeeeeeees e e, (6.447)].0eeeeeeeeiieeeeees |, (6.447) |.evvveeeeeeeeaaes v 1,037,459 [..cooeeiiiiiiiies fovennnnnns (82,459)].......... (82,459)|...0vvveuenes 23,723 |..11/30/2025 .
0109999999. Subtotal - Bonds - U.S. Governments 104,904, 182 92,996,173 83,134,662 (270, 133) (270, 133) 92,592,273 (2,337,001) (2,337,001) 1,862,526 XXX
373384-NZ-5 ...| GEORGIA ST GO BDS 2009H ...........ccovvveeeeeens [ oeeens .. 1170172022 [ VARIOUS ..ovvvvvviviiiiiins oo [ 389,217 [, 350,000 |............ 378,908 |............ 365,448 |....oooeeeiinniinn [ [(1:X ;)] R [RI:X:) ) IR R 361,610 | s (12,393).eeneee [Pk} ] 15,387 |..11/01/2025 .
RAYMOND JAMES & ASSOC.
677521-CR-5 .. | OHIO ST GO BONDS DER 2010B TAX ... ..05/00/2022 .| ..euunnninin e [ 2,764,031 [ 2,650,000 |......... 2,650,000 . 114,031 114,931 |... .... 90,578 [..00/01/2024 .
882724-RA-7 .. | TEXAS ST GO BDS SER 2020 ..05/05/2022 . | BANK OF OKLAHOMA ........|oeeoeeeeieiiniiinnins |oeee... 2,544,960 |............2,400,000 |......... 2,773,680 .. (23,104)]... ...(23,104) ... . (92,005) (92,005) ... ... 72,667 [..10/01/2025 .
CITIGROUP GLOBAL MKTS
882724-RB-5 .. | TEXAS ST GO BDS SER 2020 ..05/00/2022 . [ INC .... 2,819,928 .(22,404)|... ...(22,404) ... (119,491) (119,491)|.... .. 73,333 [..10/01/2026 .
882722-KE-0 .. | TEXAS ST GO BONDS TAX SER 2009A .| CALLED . .. 45,504 |.. o | 1,073 ]..04/01/2029 .
917542-QV~7 .. |UTAH ST GO BONDS SER 2010B A .| VARIOUS . 902 844 |.. .038,874 |.. . (10,443)|. (10,443) . 31,952 (..07/01/2025 .
917542-0R-6 ...| UTAH ST GO SER 20090 . ..07/01/2022 . | VARIOUS ... .... 240,000 ....261,615 .. .. ...(9,022)]...........(9,022)|... .... 10,172 {..07/01/2024 .
0509999999. Subtotal - Bonds - U.S. States, Terrltorles and Po ions 8,982,844 9,858,509 9 556,553 (48,628)! (48,628) 9 541 806 (128, 423) (128,423) 205,162 XXX
100853-ME-7 .. | BOSTON MA GO 2010 SER E (TAX) .eoevvvvvvereeens | eveees ..04/01/2022 . [MATURITY ..oovnniniiiiiin foeeeeeeeeeeeeeeeeeees e 1,045,000 .. 1,045,000 |......... 1,090,019 |......... 1,045,000 |.. ..1,045,000 |.... .. 25,080 [..04/01/2022 .
ROBERT . B
543264-UF-0 ...|LONGVIEW TX INDPT SCH DIS SER 2010 ......cocoe |eeens .. 10/14/2022 [ INC oooeeeeeeeeeee e [ 398,824 [ 400,000 |..evvveeens 400,000 |............ L O O AP A 400,000 [evvevrrrrrrrnnns Joereeeenns (1,176) e (1,176) et 21,888 |..02/15/2025 .
ROBERT W. BAIRD & CO.
984368-MR-8 .. | YAKIMA WA SCH DIST GO BDS 2010B .........ccewef orerees .. 11/03/2022 | INC ooooeeeeeeeeeeeeeeeeee e | 3,469,690 . 3,500,000]......... 3,500,000 |......... 3,500,000 |..vvvvevrrreririnns foeeeeeiiiiiiiiiies Jevviiiiiiiiiiiiiees foviiiiiiiiiiiiii e o, 3,500,000 f...oeeeiiiiiiiies fovvnnnnns (30,310) (30,310)]...eveenn 148,862 |.. 12/01/2025 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 4,945,000 4,990,019 4,945,000 4,945,000 (31,486) (31,486) 195,830 XXX
196479-5T-2 .. | COLORADO ST HSG FIN REV 2019 SR G1 . ..11/01/2022 . [ CALLED .150,000 |.. . 150,000 |.. . 150,000 . 150,000 |. ..11/01/2046 .
196480-NH-6 .. | COLORADO ST HSG REV 2020 SER I-1 . ..09/01/2022 . [ CALLED . 165,000 |.. . 173,304 |.. . 172,268 . 171,864 |. ..11/01/2050 .
196480-YB-7 .. | COLORADO ST HSG REV 2021 SER M-1 ..............|.eeees ..09/01/2022 . [ CALLED ... .. 315,000 ...315,000 s ..11/01/2036 .
25477P-NT-8 .. |DIST OF COLUMBIA HSG FIN SER 2017 ............ [....... ..12/12/2022 . | PRINCIPAL RECEIPT .......lioeeeeeeeeeeeneeenens | 28,220 v, 28,21 . 28,221 [ 28,221 [ |eeeeeeeeieieceeees foveiiiiiiiiiiiiiiss e Jeeeeeeiiiiieeens o 28221 | e e foiiiiiiin, 499 [..03/01/2049 .
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34074M-KC-4 .. | FLORIDA HSG FIN CORP 2014 SER A ..... ..12/12/2022 .| PRINCIPAL RECEIPT ... ....80,872|... ...80,872 |.... ..01/01/2036 .
34074M-PG-0 .. | FLORIDA ST HSG FIN CORP SER 2016 B . ..12/12/2022 .| PRINCIPAL RECEIPT ... 476,117 . 476,117 |. o ..01/01/2043 .
01F022-61-8 .. | FNMA 2.5% TBA 30 YR ..01/07/2022 .| DAIWA CAPITAL MARKETS 9,839,763 . ..9,950,001 | (110,238)). . (110,238) ..12/01/2051 .
01F030-62-9 .. | FNMA 3.0% TBA 30 YR ... ..01/24/2022 .| DAIWA CAPITAL MARKETS 8,966,681 . 8,760,000 |.. ..9,052,228 |. . (85,547)|. .. (85,547) ..12/01/2051 .
3140HS-HD-6 ...| FNMA 3.97% 12YR POOL# BL1127 ..eevvvvvviinnnns | ennnns .10/25/2022 .| VARIOUS .. 3,000,000 (146,297)[........ (146,297)|.... ..01/01/2031 .
31371N-V7-7 .. | FNMA POOL # 257238 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ...19,258 ..06/01/2028 .
31404B-NA-6 .. | FNMA POOL # 763685 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ...15,913 ..01/01/2034 .
31407H-JJ-6 .. | FNMA POOL # 831065 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ...27,132 . . . ..10/01/2025 .
3138LM-DD-2 .. | FNMA POOL # AN8199 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 11,839 ..(1,845)[... ... (1,845) [... ..01/01/2036 .
3138X5-RQ-2 ...| FNMA POOL # AU5894 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... .... 295,738 ... 317,179 .(28,253)]... ...(23,253) ... . ..09/01/2043 .
3140F9-7J-8 .. | FNMA POOL # BD2696 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 103,711 .. 104,554 ...(1,450) |.... L 103,711 ... ..07/01/2046 .
3140GS-6N-7 .. | FNMA POOL # BH4476 .... ..12/27/2022 .| PRINCIPAL RECEIPT ...oofieemmmnnaeeeemniins foeneeeeeeennn 6,248 |l 6,248 ....6,248 |.... ..12/01/2047 .
3140H2-JG-4 ...| FNMA POOL # BJ1162 . ..12/27/2022 .| PRINCIPAL RECEIPT 215,483 ..01/01/2048 .
3140H3-GY-6 .. | FNMA POOL # BJ2014 . ..12/27/2022 .| PRINCIPAL RECEIPT 57,793 .. ..12/01/2047 .
3140H6-AS-8 .. | FNMA POOL # BJ4516 . ..12/27/2022 . | PRINCIPAL RECEIPT .3,3241.. ..01/01/2048 .
3140H7-PP-6 .. | FNMA POOL # BJ5829 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... .... 319,589 .... 327,616 ..06/01/2048 .
3140HL-JT-4 .. | FNMA POOL # BK6573 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 203,450 ... 213,337 ..07/01/2048 .
3140HT-2G-7 .. | FNMA POOL # BL2542 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..05/01/2039 .
3140JW-VN-7 .. | FNMA POOL # B02420 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..08/01/2034 .
3140KE-CG-1 .. | FNMA POOL # BP6370 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... . ..05/01/2050 .
3140KE-RN-0 .. | FNMA POOL # BP6792 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 343,164 .... 360,698 ..05/01/2050 .
3140KE-5T-1 .. | FNMA POOL # BP7157 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 123,837 ... 130,232 . . ..06/01/2050 .
3140KU-NU-2 ...| FNMA POOL # BQ8502 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... .... 301,001 .... 316,991 . (15 301))... ..12/01/2050 .
3140KV-KG-4 .. | FNMA POOL # BQ9294 . ..12/27/2022 .| PRINCIPAL RECEIPT . 353,074 |.. . 373,5% |.. .(20,595) ..12/01/2050 .
3140KV-K7-4 .. | FNMA POOL # BQ9317 . ..12/27/2022 .| PRINCIPAL RECEIPT L141,420 |.. . 149,794 |.. ..(8,581) ..12/01/2050 .
314009-TX-1 .. | FNMA POOL # CA2365 . ..12/27/2022 .| PRINCIPAL RECEIPT . 148,460 |.. . 148,854 |.. . (515) ..09/01/2048 .
31400A-DC-1 .. | FNMA POOL # CA2798 . ..12/27/2022 .| PRINCIPAL RECEIPT 068,334 . 1,166,153 |.. . (136,947) ..12/01/2048 .
314000-DE-2 ...| FNMA POOL # CBA4600 . ..12/27/2022 .| PRINCIPAL RECEIPT ...52,662 |.. . 47,347 |.. ...5,316 ..09/01/2052 .
31418D-LY-6 .. | FNMA POOL # MA3942 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 319,500 ... 324,692 (15,280)... ..02/01/2050 .
31418D-MV-1 .. | FNMA POOL # MA3971 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... .... 375,898 .... 382,006 (17,341)[... ..03/01/2050 .
31418D-RF-1 .. | FNMA POOL # MA4085 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 232,311 ... 236,413 ..07/01/2050 .
3138I1J-X2-9 .. | FNMA POOL #AS8796 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 102,428 .. 108,045 ..02/01/2047 .
31400N-DE-9 ...| FNMA POOL #CB280O0 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..02/01/2082 .
31403A-V3-6 .. | FNMA POOL 743234 .....covmeeeieeeeeieeeceenes s ..12/27/2022 .| PRINCIPAL RECEIPT ... ..10/01/2033 .
31392G-EK-7 .. | FNMA REMICS SER 2002-90 CL A1 ..12/27/2022 .| PRINCIPAL RECEIPT ..06/25/2042 .
31393B-T6-2 .. | FNMA REMICS SER 2003-Wi6 CL1A43 ..12/27/2022 .| PRINCIPAL RECEIPT .. 10/25/2042 .
31394E-DV-7 .. | FNMA REMICS SER 2005-58 CL BC .. ..12/27/2022 . | PRINCIPAL RECEIPT ..07/25/2025 .
31393D-RY-9 ...| FNMA REMICS SER 2006-63 CL A6 . ..12/27/2022 . | PRINCIPAL RECEIPT ..07/25/2044 .
3136BA-UL-6 .. | FNMA REMICS SER 2020-48 CL AB . ..12/27/2022 .| PRINCIPAL RECEIPT ..07/25/2050 .
3136BF-U2-7 .. | FNMA REMICS SER 2021-24 CL AD ..ceevvveeneeecenn s o 12/27/2022 . PRINCIPAL RECEIPT ... .. 11/25/2049 .
3128MJ-2D-1 .. | FREDDIE MAC # POOL GOB771 .....ccevvvvnvvvrinnnn | ennnns ..12/15/2022 . | PRINCIPAL RECEIPT ... ..07/01/2047 .
3128JL-N6-2 .. |FREDDIE MAC POOL # 1B1412 .oovveeieeiiiiieeeeee s .12/15/2022 .| PRINCIPAL RECEIPT ... ..12/01/2033 .
31296M-PS-2 ...| FREDDIE MAC POOL # A13133 ..oovvenniiiiiiiiieees | s ..12/15/2022 .| PRINCIPAL RECEIPT ... ..09/01/2033 .
31297K-YN-6 .. | FREDDIE MAC POOL # A30717 eevveeeeeeieieeecennn s ..12/15/2022 .| PRINCIPAL RECEIPT ... ..12/01/2034 .
31335H-YN-7 ...| FREDDIE MAC POOL # C90717 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..09/01/2023 .
31335H-50U-3 ...| FREDDIE MAC POOL # C90859 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..10/01/2024 .
3128E2-VX-1 .. | FREDDIE MAC POOL # D96030 .... ..12/15/2022 . | PRINCIPAL RECEIPT ... ..05/01/2023 .
3128\14-A4-5 .. | FREDDIE MAC POOL # G02427 . ..12/15/2022 . | PRINCIPAL RECEIPT . . N ..12/01/2036 .
31335B-JE-7 .. |FREDDIE MAC POOL # G61161 .... ..12/15/2022 . | PRINCIPAL RECEIPT ... .. 139,269 ..... . 142,642 |..... 142 657 |. ..139,269 |.... ..08/01/2047 .
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31321P-6K-8 .. | FREDDIE MAC POOL # Q49873 .... ..12/15/2022 . | PRINCIPAL RECEIPT .....i]ivivvmnniiiiiiiniinns fonneeeennnns 1,381 | 1,381 [ 1,414 ....1,410 |.. ..08/01/2047 .
31346Y-MJ-9 .. | FREDDIE MAC POOL # QA4861 . ..12/27/2022 .| PRINCIPAL RECEIPT . 249,743 |.. .271,050 |.. . 279,951 ..12/01/2049 .
3133A4-3A-2 ...| FREDDIE MAC POOL # QA9793 . ..12/27/2022 .| PRINCIPAL RECEIPT ...95,815 .. .100,688 |.. . 101,998 ..05/01/2050 .
3133AD-JZ-0 .. | FREDDIE MAC POOL # QB6580 . ..12/27/2022 .| PRINCIPAL RECEIPT . 150,137 |.. . 158,019 |[.. . 160,790 ..12/01/2050 .
3133AD-J6-4 ...| FREDDIE MAC POOL # QB6585 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 278,082 ... 292,855 ..12/01/2050 .
3133AD-ZP-4 ...| FREDDIE MAC POOL # QB7050 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 364,947 ... 386,559 ..12/01/2050 .
3132AE-EY-8 .. | FREDDIE MAC POOL # ZT1951 ...ovvvvivviinnnnninns | ennnns ..12/27/2022 .| PRINCIPAL RECEIPT ... ..05/01/2049 .
3132DN-V2-6 ...| FREDDIE MAC POOL #SD1533 .. ..12/27/2022 .| PRINCIPAL RECEIPT ... ..09/01/2052 .
3133AY-QF-0 .. | FREDDIE MAC POOL QD2254 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... .. ..11/01/2051 .
45202B-CJ-3 ...| ILLINOIS ST HSG DEV 2016 SER A ... ..12/01/2022 .| CALLED ... ... 563,739 [ 563,739 ... 563,739 |.. 563,739 [.oveeeeeiiiiieee fomeeeeeeeieees e ..03/01/2048 .
462467-WR-8 .. | IOWA ST FIN AUTH REV 2019 SER A .. ..09/19/2022 .| CALLED ... ....970,000 [......... 1,102,473 . 1,008,725 |.. ..(1,185)[... . (1,189) ... ..1,097,540 |.... (127,540)........ (127,540)|.... ..07/01/2047 .
49130T-TR-7 .. | KENTUCKY ST HSG CORP 2014 SER B .....ccevveues | unnnns ..10/03/2022 .| CALLED ... ... 400,000 ....417,600 . 405,419 |.. .. (1,235)[... .. (1,285) ... (4,184)]...........(4,184)|... ..07/01/2036 .
49130T-VQ-6 .. | KENTUCKY ST HSG CORP 2016 SER B .. ..10/03/2022 . | CALLED .. 93,663 |.. . (244) .(244) .(1,507)]. .(1,507) ..07/01/2037 .
49130T-UR-5 ...| KENTUCKY ST HSG CORP BDS 2016 A . ..10/03/2022 . | CALLED . . 233,597 |.. . (580) (580) .(3,020)/. .(3,020) ..01/01/2040 .
54627D-BV-2 .. | LOUISIANA ST HSG CORP SF MTG 2015A . .. 12/12/2022 . PHINCIPAL RECEIPT 216,909 [ovnniiennnn 216,909 [ooiiiiiiiiiiniiinn feeeeeeeeeiiins fooriiiiii e ) N ..12/01/2038 .
60416T-EB-0 .. | MINNESOTA ST HSG FIN 2021 SER B ..02/01/2022 .| VARIOUS ..5,910,000 |......... 6,469,618 6 423 316 |.... . (71,941)]... ..07/01/2051 .
60416S-5F-3 .. | MINNESOTA ST HSG FIN REV 2020 SR C .... ..12/01/2022 .| CALLED ... 395,000 .... 395,000 ..395,000 |.... ..07/01/2050 .
605350-LZ-1 .. |MISSISSIPPI ST HOME CORP SER 2015A ... ..12/12/2022 .| PRINCIPAL RECEIPT ... .... 270,769 .... 270,769 ..12/01/2034 .
60637B-FA-3 .. |MISSOURI ST HSG DEV COMM 2014 SERC .... ..12/12/2022 .| PRINCIPAL RECEIPT ... ... 115,734 ... 115,734 ..08/01/2036 .
60637B-XV-7 .. |MISSOURI ST HSG DEV REV 2020 SER B .... ..12/06/2022 .| PRINCIPAL RECEIPT ... .. 563,068 ...574,014 ...(8,666)]... ..11/01/2043 .
64469\-FK-2 .. |NEW HAMPSHIRE ST HSG FIN 2020 SR 1 .... ..08/03/2022 .| CALLED ... ..07/01/2035 .
64469\1-FL-0 .. |NEW HAMPSHIRE ST HSG FIN 2020 SR 1 .... ..08/03/2022 .| CALLED ... . ..07/01/2040 .
64469D-H8-7 .. | NEW HAMPSHIRE ST HSG SER 2021 A .......eeuvvees | unnnns ..11/01/2022 .| CALLED ... .... 875,000 ....875,000 .... 875,000 |.... ..07/01/2041 .
64469D-H7-9 ...|NEW HAMPSHIRE ST HSG SER 2021A ... ..11/01/2022 .| CALLED ... . 130,000 |.. . 130,000 |.. . 130,000 |. ..07/01/2034 .
647200-3P-7 .. | NEW MEXICO MTG FIN AUTH 2015 SER E . ..12/12/2022 . | PRINCIPAL RECEIPT . 226,563 |.. . 226,563 |.. ..226,563 |. ..09/01/2037 .
647201-Mz-2 .. | NEW MEXICO MTG FIN AUTH 2021 SER B . ..12/12/2022 .| VARIOUS ... . 345,922 |.. . 345,922 |.. ..345,922 |. ..05/01/2042 .
647200-3M-4 .. | NEW MEXICO ST MTG FIN AUTH SER C ..03/01/2022 .| VARIOUS . ..1,930,000 |.. . 1,930,000 .. ..1,930,000 |. ..09/01/2041 .
677377-2P-7 .. | OHIO HSG FIN REV BONDS 2016 SER 1 ..12/01/2022 .| CALLED ... . 180,000 |.. . 180,000 |.. . 180,000 |. ..11/01/2041 .
67756Q-NP-8 .. | OHIO ST HSG FIN AGY 2015 SER B ..12/12/2022 .| VARIOUS . ... 427,855 ... 427,855 ..03/01/2036 .
684907-WM-6 .. | ORANGE CNTY FL HSG FIN REV 2020A .....eeeeevnn|vnnnnns ..01/05/2022 .| RBC CAPITAL MARKETS ... .... 985,000 [......... 1,070,912 ..09/01/2050 .
83756C-MM-4 .. | SOUTH DAKOTA HSG AUTH 2016 SER A .......oeoeeee|vnnnnns ..06/30/2022 . ....110,000 [......eneeee 110,000 ..11/01/2036 .
83756C-SA-4 .. | SOUTH DAKOTA HSG DEV AU 2017 SER A ..ceeveeees | unnnns ..06/30/2022 . .. 220,000 ... 221,463 ..11/01/2037 .
83756C-HX-6 .. | SOUTH DAKOTA ST HSG DEV 2014 SER F .... ..06/30/2022 .| CALLED ... s ..05/01/2034 .
880461-2F-4 .. | TENNESSEE HSG DEV AGY 2020-3B ..12/01/2022 .| CALLED ... .... 125,000 ... 132,929 ..07/01/2050 .
880461-Q3-5 .. | TENNESSEE HSG DEV AGY REV 2020-1B ..12/01/2022 .| CALLED . 495,000 [.. . 537,555 |.. ..07/01/2050 .
880461-T7-3 .. | TENNESSEE HSG DEV AGY REV 2020-2 ..11/01/2022 .| CALLED . 250,000 |.. . 264,543 |.. ..07/01/2040 .
88275F-NU-9 .. | TEXAS ST DEPT OF HSG SF REV 2015 A . ..12/01/2022 .| CALLED . 235,000 [.. 235,000 [ovnnieninnn 235,000 [oovvienvnnniiniinnn Jooneeerieiiiines fovviiinn e e 235,000 [ e A ..09/01/2039 .
915137-5G6-4 .. |UNIV OF TEXAS TX REV SER 2010D ... ..08/15/2022 .| VARIOUS . . 560,000 |.. .625,632 |.. . (38,895)]. ..08/15/2026 .
93978X-ER-7 .. | WASHINGTON ST HSG FIN COM 2015 B . ..12/01/2022 .| CALLED . 445,000 |.. . 445,000 |.. ..05/01/2041 .
93978X-EQ-9 .. | WASHINGTON ST HSG FIN COMM 2015 A . ..12/01/2022 .| CALLED ... ... 365,000 ... 365,000 I ..09/01/2040 .
0909999999. Subtotal - Bonds - U.S. SpeC|aI Revenues 448, 145 50,226,724 49 799,868 (401,776) (663, 196) (663,196) XXX
00842B-AJ-6 .. | AGATE BAY MTG TRUST 2015-5 CL A9 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 152,604 ..... .... 156,300 . 155,310 |. ..(2,706)]... ..07/25/2045 .
00842T-AD-0 .. | AGATE BAY MTG TRUST 2016-1 CL A4 ..12/27/2022 .| PRINCIPAL RECEIPT .. 72,848 .. .. 71,892 |.. .. 12/25/2045 .
025816-BM-0 .. | AMERICAN EXPRESS CO SR NTS ...oeieeeeieeeeens s o 03/21/2022 . | MARKET AXESS ... 565,000 .. 542,462 ..08/01/2022 .
94973V-AX-5 .. | ANTHEM INC SR NTS ...covveniiiiiiiiiiiieiiiiiiees [ s ..05/15/2022 . |MATURITY ... 610,000 . 610 000 |.... ..06/16/2022 .
00206R-CM-2 .. | AT&T INC NTS ..05/02/2022 . . .... 2,700,000 ..2,700,000 ..06/30/2022 .
00206R-DD-1 .. | AT&T INC NTS ..05/11/2022 .| CALLED @ 101. 8364439 .... 1,480,000 ..01/156/2025 .
00206R-HS-4 .. [AT&T INC SRNTS ...eeeiiiiiiriiiiinaeeennnnaaeeenns | eaneeas ..04/26/2022 .| CALLED @ 101.3464474 ...|..eevveieeeeennnnns |ovnenn... 1,667,149 [........... 1,645,000 ..07/15/2025 .




9vL3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE 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 Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
BANK OF AMERICA
053015-AE-3 .. | AUTOMATIC DATA PROCESSNG INC ... ..07/18/2022 .| SECWRITIE ... ..1,001,460 |.......... 1,000,000 s ... 999,553 |.. e eeereeeeeeernn feeeeeeee 1,844 | 1,844 |... .... 28,594 |..09/15/2025 .
06051G-HR-3 .. | BANK OF AMERICA CORP ....... ..05/25/2022 . | MARKET AXESS ..1,250,000 |.. 1,262,150 . 1,256,861 .. 1,256,044 |. .(9,357) . 30,258 |..03/15/2025 .
06051G-GK-9 .. | BANK OF AMERICA CORP SR NTS . ..04/24/2022 .| CALLED ... . 2,700,000 |.. 2,632,878 . 2,679,868 . 15,393 . 38,894 |..04/24/2023 .
06051G-HC-6 .. | BANK OF AMERICA CORP SR NTS . ..05/25/2022 . | MARKET AXESS ... ..2,150,000 |.. 2,182,573 . 2,161,845 .(5,511) . 28,167 |..12/20/2023 .
06406H-CX-5 .. | BANK OF NEW YORK MELLON CORP ... ..05/25/2022 . | DAIWA CAPITAL MARKETS . |. .. 1,400,000 ......... 1,377,740 ..1,393,206 |.. . 14,617 ... .. 32,356 [..09/11/2024 .
07359B-AA-5 .. | BEACON CONTAINER FINANCE |1 LLC .. ..12/20/2022 . | PRINCIPAL RECEIPT 531,908 ....518,907 . 400,732 |.. ..10/22/2046 .
10373Q-AL-4 .. | BP CAPITAL MARKETS AMERICA NTS ....covveeeeees [ernees ..06/02/2022 . |MILLENIUM ADVISORS ... .. 1,000,000 .... 965,220 . 988,680 |.. ..05/10/2023 .
110122-CP-1 .. | BRISTOL MYERS SQUIBB CO SR NTS .....cevvuvvvvensfeeeenns ..03/04/2022 .| CALLED @ 106.8280000 . ... 421,542 . 412,165 |.. ..07/26/2029 .
14149Y-BA-5 .. | CARDINAL HEALTH INC ..oevvieeiiieieeeeeeieeeee [ e ..06/08/2022 . |MILLENIUM ADVISORS ... . ... 994,830 .. 11/15/2024 .
172967-LQ-2 .. | CITIGROUP INC SR NTS ...oevvviiniiiiiiiieeeeens [ eeeees ..03/21/2022 .| GOLDMAN, SACHS & CO. .. ..2 956,602 ... ..10/27/2022 .
12597P-AC-2 ...| CNH EQUIPMENT TRUST 2020-A CL A3 .oeevvveeeeee [ e ..12/15/2022 . | PRINCIPAL RECEIPT 186,567 |... .. ..06/16/2025 .
191216-CT-5 .. | COCA COLA COMPANY SR NTS .. ..11/18/2022 .| J.P. MORGAN SECURITIES 864,454 |... s 926,885 927,362 .. ..03/25/2030 .
20030N-CR-0 .. | COMCAST CORP COMPANY NTS ... ..06/08/2022 .| GOLDMAN, SACHS & CO. .. 4,053,720 4,000,000 . 4,065,565 |.. . 4,030,619 .(5,894) ..04/15/2024 .
12646X-AH-5 .. | CREDIT SUISSE MTG TRUST 2013-IVR3 ..12/27/2022 .| PRINCIPAL RECEIPT .20,856 20,856 .. 20,875 |.. ..(20) ..06/25/2043 .
22944P-AA-5 ...| CREDIT SUISSE MTG TRUST 2013-TH1 . ..12/27/2022 .| PRINCIPAL RECEIPT 353,238 353,238 |.. . 340,764 |.. ..02/25/2043 .
12647P-AL-2 .. | CREDIT SUISSE MTG TRUST SER 2013-7 . ..12/27/2022 . | PRINCIPAL RECEIPT .89,047 .. 89,047 |.. .. 90,4% |.. ..08/25/2043 .
126650-BZ-2 .. | CVS HEALTH CORPORATION SR NOTES .. ..03/21/2022 . | MARKET AXESS ... 1,004,630 . 1,000,000 |.. .976,610 |.. . N ..12/01/2022 .
126650-CK-4 .. | CVS HEALTH CORPORATION SR NOTES .........cccvnn [eereees .03/21/2022 . | MARKET AXESS ... ...1,008,500 |.......... 1,000,000 |......... 1,026,930 ..(1,008)]... ..1 000 750 |.... ..07/20/2022 .
26441C-AJ-4 ...| DUKE ENERGY SENIOR NOTES ....cevveemeeeemnniaes | s ..05/31/2022 . ...1,700,000 |.......... 1,700,000 |......... 1,658,673 4,880 |... ..1,697,549 |.... ..08/15/2022 .
26441Y-AY-3 .. | DUKE REALTY LP . ..02/13/2022 .| CALLED @ 106.7024500 .. teeeeen.. 1,248,419 ... 1,170,000 |......... 1,155,902 eeennn. 1,165,507 ... ..12/01/2024 .
278062-AC-8 .. | EATON CORP SENIOR NOTES .......ceeeevmmnreerennnn | veeees ..04/14/2022 .| GOLDMAN, SACHS & CO. ...|ieeeeemmeneeeeemnnnnn Joennennns 1,950,958 |........... 1,942,000 [......... 1,849,941 |.......... 1,931,734 [ oo 30483 [ e 30488 | [ 1,935,217 |oveerrnieeeeeees .. 11/02/2022 .
MITSUBISHI UFJ
29379V-BB-8 .. | ENTERPRISE PRODUCTS OPER LLC NTS ...eovvveeeee | s ..06/08/2022 .| SECURITIES INC «eevveeeeefeeeemmmieeeeeenis Jeeeeennns 2,505,347 |........... 2,483,000 |.......... 2,553,595 |.......... 2,510,497 |oevveiiieieiiees o (19725057 | PO IR (6,266) |-vvveeeeeeemnnns foreeenns 2,504,230 [ceuiiiieiennnnns ..02/15/2024 .
33851J-AC-3 ...| FLAGSTAR MTG TRUST 2018-3INV CL A3 . ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 311,374 ... 317,796 .. (7,515)[... . (7,519) ... ..06/25/2048 .
33851K-AC-0 .. | FLAGSTAR MTG TRUST 2020-2 CL A2 ..12/27/2022 .| PRINCIPAL RECEIPT ... .... 180,792 .... 184,408 .. (4,527)[... ... (4,527) ... ..08/25/2050 .
30290T-AQ-5 .. | FREMF MTG TRUST FREMF 2012 K21 ...... ..06/25/2022 .| PRINCIPAL RECEIPT ... 2,585,000 |......... 2,676,788 .(32,244)[... ...(32,244) ... ..07/25/2045 .
30290U-AJ-8 .. | FREMF MTG TRUST SER 2012-K22 CL B ..06/14/2022 .| STEPHENS INC .... . 1,110,000 |.. . 1,162,268 |.. (12,929) .(4,766)/. ..08/25/2045 .
302610-AM-5 .. | FREMF MTG TRUST SER 2013 K26 CL C .. ..12/25/2022 . | PRINCIPAL RECEIPT . 160,000 |.. . 164,038 |.. .(1,101) .. 12/25/2045 .
30291G-AQ-2 .. | FREMF MTG TRUST SER 2013 K27 CL C ..12/25/2022 . | PRINCIPAL RECEIPT ..4,945,000 |.. . 5,115,043 |.. 5 068,128 . (123,128) N ..01/25/2046 .
30261N-AG-5 .. | FREMF MTG TRUST SER 2013-K2 CL C ..eevvvneeenn | vnnnnnn |oe 11/25/2022 . PRINCIPAL RECEIPT ... . .... 100,000 s .... 100,632 |.. \eeeennn.. 100,000 ... .. 11/25/2045 .
30288B-AE-5 .. | FREMF MTG TRUST SER 2015-K721 CL B .....ccevvn | unnnns ..09/25/2022 . | PRINCIPAL RECEIPT ..ooeetfeeeemmmnneeeeeennnns Joeeeennns 3,300,000 |........... 3,300,000 |......... 3,303,609 |......... 3,300,091 |-eveeeeeeeennies foreeeeeiiins [CC1D] ORI ISP [CC1D ) PO IR 3,300,000 |eevveuiereeeennnn foreeeeeiieeees .. 11/25/2047 .
MITSUBISHI UFJ
369550-BG-2 .. | GENERAL DYNAMICS CORP SR NTS .....ovvvevvmnaees | evens o 05/05/2022 . | SECURITIES INC eevvveeee oo Joeeinns 2,885,414 |.......... 2,880,000 [......... 3,020,256 |.......... 2,972,419 | oo [ [ ) ] R SR (9,596) |-eevvvmmneeeeenn foraaeens 2,962,823 |..eiiiiiiiiiies [oeeeennnn (77,409) ..05/15/2025 .
362620-AB-5 .. | GS MBS 2021-GR1 A2 MTG .......cevvvnvrvrinnnnnnns]| veeens ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 114,430 .... 116,289 . 116,174 |.. .. 114,430 |.... .. 11/25/2051 .
36261H-AA-8 .. | GS MBS 2021-PJ5 A1 MTG .....oeeeeeeeeeeceeeiee s ..12/25/2022 . |PRINCIPAL RECEIPT ... .. 351,169 .... 348,645 . 348,621 |.. N ..351,169 |.... ..10/25/2051 .
36262C-AB-6 .. | GS MBS 2021-PJ7 CL A2 ...eovvnviiiiiiiieiiiininn | s ..12/27/2022 . | PRINCIPAL RECEIPT 451,569 |....ouunnnns 459,613 |............ 459,221 |ovvvnniiiiiinnnns oot (7,852) | o (7,852) o [ 451,569 [....ovvvviiiiins o ..01/25/2082 .
SUSQUEHANNA
406216-BD-2 .. | HALLIBURTON COMPANY SENIOR NOTES ..........cceu|eennnns ..06/08/2022 .| INTERNATIONAL GROU ..... |-eeeeveennerrvvnnnnns fovnnneeeennnn 79,314 [ 79,000 [ovnnnnnnnnnn 78,815 it 78,966 |ovvvnnnniiviiiiins oo 9 i oo 9 [ o 78,975 [ o ..08/01/2023 .
46617L-AA-9 .. | HENDERSON MTG SER 2013-3A CL A ..ceevvveeneeee | s ..12/15/2022 .| PRINCIPAL RECEIPT ... ..01/17/2073 .
46617T-AA-2 .. | HENDERSON MTG SER 2014-1A CL A ..12/15/2022 . | PRINCIPAL RECEIPT ..03/15/2063 .
46620J-AA-9 .. | HENDERSON MTG SER 2017-1A CL A ... ..12/15/2022 . | PRINCIPAL RECEIPT ..08/16/2060 .
40438P-AE-2 .. | HPEFS EQUIPMENT TRUST 2020-2A CL C .... ..12/20/2022 . | PRINCIPAL RECEIPT ... ..07/22/2030 .
US BANCORP PIPER
459200-HU-8 ...| IBM CORP ....evveniiiiiiiiniiniiiiineecceinineeens | e .05/09/2022 . | JAFFRAY ... ..2,250,000 |.. . 2,267,859 .. A ..02/12/2024 .
46620V-AA-2 .. | J G WENTWORTH XXXIX SER 17-2A CL A . ..12/15/2022 . | PRINCIPAL RECEIPT 178,430 |.. . 199,068 |.. . 198,777 |. ..09/15/2072 .
46641C-AH-4 .. | JP MORGAN MTG TRUST 2014-1 CL 1A9 .....cooeees | annnnns ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 167,875 .. 165,488 ..01/25/2044 .
46641Y-AA-1 .. | JP MORGAN MTG TRUST 2014-2 CL 1A1 .oooeeeeees | nnnnns ..12/27/2022 .| PRINCIPAL RECEIPT ... ..06/25/2029 .
46644V-BJ-4 .. | JP MORGAN MTG TRUST 2015-4 CL 2A2 .........oi]vunnnnn |oe 12/27/2022 . PRINCIPAL RECEIPT ... s ..., 235,441 ..06/25/2045 .
46647E-AA-Q .. | JP MORGAN MTG TRUST 2016-3 CL 1A1 .....coveeen |unnnnns ..12/27/2022 . | PRINCIPAL RECEIPT .......feeeeeesssseeemmnnnns founnneeeeen 264,340 [ooiiiiiinnss 264,341 [.....co..enn 261,409 ..10/25/2046 .
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46647J-AN-0 .. | JP MORGAN MTG TRUST 2016-4 CL A13 .. ..12/27/2022 .| PRINCIPAL RECEIPT ... s s .. 24,371 |.. .. (339)]... ..10/25/2046 .
46648H-AC-7 .. | JP MORGAN MTG TRUST 2017-2 CL A3 . ..12/27/2022 .| PRINCIPAL RECEIPT 240,191 |.. . 244,390 |.. . 245,163 ..05/25/2047 .
46647S-AE-0 .. | JP MORGAN MTG TRUST 2017-3 CL 1A3 .. ..12/27/2022 .| PRINCIPAL RECEIPT . 156,648 |.. .159,916 |.. . 161,106 ..08/25/2047 .
46592X-AC-8 .. | JP MORGAN MTG TRUST 2021-13 CL A3 .. ..12/25/2022 . | PRINCIPAL RECEIPT . 506,624 |.. .509,078 |.. .509, 106 ..04/25/2052 .
46654T-AB-4 .. | JP MORGAN MTG TRUST 2021-15 CL A2 ..12/25/2022 . | PRINCIPAL RECEIPT ... .. 373,063 ... 379,358 ..06/25/2062 .
46648U-AD-6 .. | JP MORGAN MTG TRUST SER 17-4 CL A4 .....coees | nnnnns ..12/27/2022 .| PRINCIPAL RECEIPT ... 97,186 .. 11/25/2048 .
46592P-AR-2 ...| JP MORGAN MTG TRUST SER 21 CL ASA ..12/27/2022 .| PRINCIPAL RECEIPT ... .... 118,105 ..10/25/2051 .
46655D-AC-6 .. | JP MORGAN MTG TRUST SER 22-2 CL A3 . ..12/25/2022 . |PRINCIPAL RECEIPT ... .. 924,756 ..08/25/2052 .
46625H-KC-3 ...| JAMORGAN CHASE & CO NOTES ..05/25/2022 . ..01/23/2025 .
501044-C0-2 ...| KROGER COMPANY SENIOR NOTES ......cccevevuueeeee |aueens ..01/18/2022 . . ..04/15/2022 .
548661-DH-7 .. | LOWES COMPANIES INC ....ccvvvenviiviinnnniiiiinnns | eeens ..05/12/2022 . | MARKET AXESS . ... 950,000 ..09/156/2025 .
576360-AR-5 .. | MASTERCARD INC SR NTS ....oieiiriiiieeeinniieeee | s .07/22/2022 .| J.P. MORGAN SECUHITIES e e 932,427 |l 930,000 . . . . ..03/26/2027 .
58013M-EY-6 .. | MCDONALD'S CORP NTS ... ..07/26/2022 .| GOLDMAN, SACHS & CO. ...|. .. (4,394)[... .. (4,3%4))... ..01/30/2026 .
MORGAN STANLEY SMITH
585055-BT-2 .. | MEDTRONIC INC NTS ... ..11/18/2022 .| BARNEY LL . . 652,000 |.. L717,129 |.. ..(2,799) .(2,799) . 701,976 |. . (80,920)(. ..03/15/2035 .
609207-AT-2 .. | MONDELEZ INTERNATIONAL SR NTS ..03/18/2022 .| CALLED @ 97.6710000 . 540,000 |.. .557,107 |.. . (384) ... (384) ..555,424 |. . (28,000). ..04/13/2030 .
61746B-DJ-2 .. | MORGAN STANLEY NTS .... ..05/25/2022 . | MARKET AXESS ... ..2,0835,000 [.. . 2,112,809 |.. .(5,849) ..2,046,174 |. ..02/25/2023 .
637432-BS-3 ...|NATIONAL RURAL UTILITIES FIN CORP ..11/01/2022 .| CALLED ... . 150,000 |.. . 150,000 |.. 150,000 [neiieeeiiiiees e ..11/01/2026 .
62954V-AA-5 .. | NEW YORK CITY TAX LIEN SER 19-A ....covvvvneees|nnnnns .11/10/2022 .| VARIOUS . 1,755,883 |......... 1,755,712 . 1,755,744 ... ..11/10/2032 .
MITSUBISHI UFJ
655844-BL-1 .. | NORFOLK SOUTHERN CORP ........ovvvivivenniirinnnn | oneens ..05/09/2022 .| SECURITIES INC ..oevvvnei]errriinnnnniiiiiininn Jovvnennns 2,775,318 |.......... 2,770,000 [......... 2,677,316 |..euvuunn 2,756,076 [ooenniiiinnnnnnns [oeveiinnnnns 4,349 [ o 4,349 | foes 2,760,425 |..ocovvvnininins o 14,893 |...oovvee 14,898 [...covvnennns 59,416 |..02/15/2023 .
FTN FINANCIAL CAPITAL
665859-AV-6 .. | NORTHERN TRUST CORP SR NTS ......cevvvvvvivinnnn | ennns ORTIVR /17 I 1 Y KU RN 804,653 |............. 850,000 [cvuunnnnnnns 846,779 |.....cevven LY L R . 52 (42,673) ..05/01/2030 .
666807-BV-3 .. | NORTHRUM GRUMMAN CORP ... ..06/13/2022 . | EXCHANGED ... ..2,253,718 |.......... 2,000,000 ..2,555,384 ..2,515,845 |.. .(54,195)[... (207,932)]... ..03/01/2026 .
66989H-AN-8 .. | NOVARTIS CAPITAL CORP ... ..09/27/2022 .| BARCLAYS INC . ... 757,989 ..., 163,462 |.. ... 1,463 |... (41,510))... ..05/17/2027 .
670346-AL-9 .. | NUCOR CORP SENIOR NOTES ..06/08/2022 . |MARKET AXESS .. ..2,919,639 |.. 221 .. ..09/15/2022 .
67647L-AA-9 .. | OCEANVIEN MTG TRUST SR 2021-1 AT ...vvvvirnnnn | cennnns ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 148,308 .. 150,892 |.. ..(2,584)[... ..06/25/2051 .
KEYBANC CAPITAL MARKETS
740189-AM-7 .. | PRECISION CASTPARTS CORPORATION .......ccvvuvves]vnnnnns ..07/18/2022 | INC. wevvnivviiininniiiinns foeeevniineeeeiiiin e 4,073,309 |.......... 4,100,000 [......... 4,091,636 |......... 4,096,808 [.....cevvnnvirvrnnn Joumenneriinnnnn L7 R FOR N 17 E R 4,097,290 ..06/15/2025 .
BANK OF NY CAPITAL
74166W-AA-2 .. | PRIME NOTES LLC NTS ...oovveiiiiiiiiiiiiiciiiies s ..03/08/2022 . |MARKET ....covvvnnviiiinnns foerennnineeeeciiiins Joveennns 14,750,000 |......... 14,750,000 |........ 14,750,000 |........ 14,750,000 |.. .14,750,000 |.... ..02/16/2023 .
75409J-AA-5 .. | RATE MTG TRUST 2021-J1 CL A1 ..03/25/2022 . | VARIOUS ... ..10,622,181 11,111,900 |.. 11,228,228 |.. 11,221,729 11,215,639 |. ..07/25/2051 .
75409T-AG-0 .. | RATE MTG TRUST 2021-J3 CL A7 ..12/25/2022 . | PRINCIPAL RECEIPT ...984,590 ... 984,590 [.. . 1,001,820 |.. . 1,000,838 ..10/25/2051 .
754907-AA-1 .. |RAYONIER INC SR NOTES ... ..01/04/2022 .| CALLED ... ,380,000 ,380,000 |.. . 1,356,556 |.. 1,379,294 ..04/01/2022 .
81746G-AU-7 .. | SEQUOIA MTG TRST SER 2017-7 CL A19 . ..12/27/2022 .| PRINCIPAL RECEIPT ..10/25/2047 .
81745M-AA-9 .. | SEQUOIA MTG TRUST SER 2013-2 CL A .. ..12/27/2022 .| PRINCIPAL RECEIPT ... ..02/25/2043 .
81746C-BQ-4 .. | SEQUOIA MTG TRUST SER 2014-3 CLA10 .... ..01/25/2022 . | PRINCIPAL RECEIPT ... .. 10/25/2044 .
81745L-AF-0 .. | SEQUOIA MTG TRUST SER 2014-4 CL A6 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 11/25/2044 .
81746R-AU-3 .. | SEQUOIA MTG TRUST SER 2016-2 CLA19 . ..12/27/2022 .| PRINCIPAL RECEIPT ... ..08/25/2046 .
81746G-AA-1 .. | SEQUOIA MTG TRUST SER 2017-1 CL A1 . ..12/27/2022 .| PRINCIPAL RECEIPT ... ..10/25/2047 .
81746D-AA-8 .. | SEQUOIA MTG TRUST SER 2017-5 CL A1 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..08/25/2047 .
81745G-AA-2 .. | SEQUOIA MTG TRUST SR 2013-10 CL A1 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..08/25/2043 .
81745J-AQ-1 .. | SEQUOIA MTG TRUST SR 2013-11 CL B3 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... s s . ..09/25/2043 .
81746L-AA-0 .. | SEQUOIA MTG TRUST SR 2015-3 CL A1 .. ..12/27/2022 .| PRINCIPAL RECEIPT ...62,438 |.. ..61,6% |.. 61,559 ..07/25/2045 .
81746N-AA-6 .. | SEQUOIA MTG TRUST SR 2016-3 CL A1 .. ..12/27/2022 .| PRINCIPAL RECEIPT . 310,952 |.. . 307,286 |.. . 305,924 ..11/25/2046 .
81746X-AA-4 .. | SEQUOIA MTG TRUST SR 2017-3 CL A1 .. ..12/27/2022 .| PRINCIPAL RECEIPT . 118,353 |.. 117,675 |.. . 117,656 ..04/25/2047 .
81748M-AA-6 .. | SEQUOIA MTG TRUST SR 2020-1 CL A1 ..eeeevneees | annnnns ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 125,260 ... 743,550 . 750,855 |.. ..02/25/2050 .
81748M-AD-0 .. | SEQUOIA MTG TRUST SR 2020-1 CL A4 .eevvreeeee] ennnns ..01/25/2022 .| PRINCIPAL RECEIPT ... . . .. 67,622 .. 67,879 [.. ..02/25/2050 .
81748K-AA-0 .. | SEQUOIA MTG TRUST SR 2020-2 CL A1 ....ccvvvenei]vnnnnnn o 12/25/2022 . [PRINCIPAL RECEIPT .. ....69,949 |... ...69,949 s .. 70,993 [.. ..03/25/2050 .
828807-CS-4 .. | SIMON PROPERTY GROUP LP NOTES ........ccccvvenn]onnres ..06/08/2022 .| DAIWA CAPITAL MARKETS .............................. 1,958,804 |.......... 1,960,000 ......... 1,956,158 |......... 1,958,819 ..10/01/2024 .
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MORGAN STANLEY SMITH
86787E-BC-0 .. | SUNTRUST BANK SR NTS ..07/18/2022 . BARNEY LL ...820,570 |... ... 825,000 ....824,728 .... 21,193 [..04/01/2024 .
88315L-AS-7 .. | TEXTAINER MARINE ABS 2021-3A CL A .. ..12/27/2022 . | PRINCIPAL RECEIPT ... ...274,733 |... .. 214,733 260,416 |oeveeinnn 1276 [ [l 1315 | 1316 L [l 274733 [ | e | 2,677 (..08/20/2046 .
THL CREDIT DIRECT
87303*-AA-9 .. | THL CREDIT DL FUND IV REVOLVING NT . ..12/01/2022 . | LENDING FUND . 6,024,761 ..6,024,761 |.. .6,024,761 |.. . 5,931,067 179,273 |..07/15/2025 .
872480-AA-6 .. | TIF FUNDING I LLC SER 20-1A CL A ..12/20/2022 . [PRINCIPAL RECEIPT ...14,133 .. .. 11,806 |.. ..08/20/2045 .
89680H-AA-0 .. | TRITON CONTAINER FINANCE LLC ... ..12/20/2022 . [PRINCIPAL RECEIPT .. 85,000 .. .. 81,640 |.. ..09/20/2045 .
902494-AX-1 .. | TYSON FOODS INC SR NTS ..06/08/2022 . MARKET AXESS ... . 425,000 |.. . 424,898 |.. . 424,952 ..08/15/2024 .
907818-DR-6 .. |UNION PACIFIC CORPORATION ......cceeeeiieiiiienns [ oo ..06/08/2022 . [ VARIOUS 7,234,647 7,227,447 |.. .57,296 |.... ..02/15/2024 .
CITIGROUP GLOBAL MKTS
931142-CB-7 .. | WAL MART STORES INC NOTES ......cooveevviviiieen [ eeeeens L. 11/18/2022 [ INC oo e .. 1,300,385 .l 1,230,000 . 1,510,684 ..1,459,482 |.. (147,369) ..09/01/2035 .
254687-FN-1 .. | WALT DISNEY COMPANY SR NTS .......oevvvmemmennnna|oreeens ..05/05/2022 . MARKET AXESS ... .. 924,662 |.. ..03/24/2025 .
962166-AS-3 .. | WEYERHAEUSER COMPANY DEBS ..03/08/2022 . | CALLED @ 107.1910000 . 1,503,531 ..07/15/2023 .
74939K-AE-6 .. | WOODWARD CAPITAL MANAGEMENT RCKT 2 ....cccooee [eeeeenn |-t 12/25/2022 . | PRINCIPAL RECEIPT .. 12/25/2051 .
74938V-AA-1 .. | WOODWARD CAPITAL MGT SER 21-4 CL A .... ..12/25/2022 . |PRINCIPAL RECEIPT ... .. 893,606 ... 905,753 ..09/25/2051 .
749384-AA-1 .. | WOODWARD CAPITAL MGT SER 21-5 CL A .... ..12/27/2022 . |PRINCIPAL RECEIPT ... ..11/25/2051 .
74938W-AB-7 .. | WOODWARD CAPITAL MGT SER 22-2 CL A ..12/25/2022 . [PRINCIPAL RECEIPT ..02/25/2052 .
BMO Capital Markets
064159-QD-1 A......|..03/21/2022 .| GKST, Inc. ... 824,000 ....823,613 . 823, ..01/18/2023 .
06738E-AS-4 D. ..01/10/2022 . [ CALLED ..... .392,000 .. .388,303 |.. . 391,155 ..01/10/2023 .
36164Q-NA-2 .. | GE CAPITAL INTL FUNDING CO SR NTS .. D. ..12/02/2022 .| CALLED @ 93.5810000 .678,000 |.. . 740,871 |.. . 729,654 ..11/15/2035 .
60687Y-AH-2 .. |MIZUHO FINANCIAL GROUP INC SR NTS D. ..02/28/2022 . |MATURITY ........... .807,000 .. . 791,368 |.. .806,277 ..02/28/2022 .
88315L-AE-8 .. | TEXTAINER MARINE ABS 20-1A CL A .. D. ..12/27/2022 . [PRINCIPAL RECEIPT . 205,533 .. .201,230 |.. . 131,361 ..08/21/2045 .
88315L-AG-3 .. | TEXTAINER MARINE ABS 20-2A CL A .. D. ..12/27/2022 . [PRINCIPAL RECEIPT . 542,357 |.. .540,670 |.. . 442,911 ..09/20/2045 .
88315L-AL-2 .. | TEXTAINER MARINE ABS 2021-1A CL A .. D. ..12/27/2022 . [PRINCIPAL RECEIPT 62,045 ..02/20/2046 .
88315-AQ-1 .. | TEXTAINER MARINE ABS 2021-2A CL A .. D. ..12/27/2022 . | PRINCIPAL RECEIPT ... .. 32,808 |.. R ..04/20/2046 .
1109999999. ~Industrial and Miscellaneous (Unaffiliated) 146, 415 305 146 342 488 147 873 685 144,753,420 (182,271) (182,271) 147 439,604 (1,284,719) 3, 097 346 XXX
2509999997. 300, 115,886 313,622,659 305,945, 110 202,189,503 (902,808) (902,808) 304,300,381 (4,444,825) 6,035,558 XXX
2509999998. 65,879,354 79,690,000 67,804,415 111,903 111,903 67,916,317 (2,036,963) 431,49 XXX
2509999999. 365,995, 240 393,312,659 373,749,525 202,189,503 (790,905) (790,905) 372,216,698 (6,481,788) 6,467,050 XXX
4509999997. - Preferred Stocks - Part 4
4509999998. - Preferred Stocks - Part 5
4509999999. - Preferred Stocks
002824-10-0 ... ..11/10/2022 . | VARIOUS ... ... 244,471 ...(47,675)|.... .(6,095)]....
00287Y-10-9 ... .. 11/22/2022 .| VARIOUS . 206,618 |.. ...(40,382)|. . 67,537 |.
00724F-10-1 ... ..11/07/2022 . | VARIOUS ... ...413,019 . (319,622)|.... (319,622) |... .34,996 |....
Sanford C. Bernstein &
009158-10-6 ...| AIR PRODUCTS & CHEMICALS INC .......cooeeveeniis | evnennn |- 12/08/2022 . |Co. . .. 162,220 ...(19,119)f.... ...(19,119) ... ..3,401 |....
015271-10-9 ...| ALEXANDRIA REAL ESTATE EQUITIES .. .. 11/11/2022 . . (157)]....
02079K-30-5 ... ..08/10/2022 . [ VARIOUS . L (25,171)]....
Sanford C. Bernstein &
02079K-10-7 ... .. 11/11/2022 .| Co. .(4,630)]....
022098-10-3 ... ..10/28/2022 . [ VARIOUS . .... 189,989 .51,565 |....
023135-10-6 ... ..11/03/2022 . | VARIOUS ... ... 347,285 ..(82,493)]....
025816-10-9 ... .. 11/11/2022 . | VARIOUS ... ... 122,314 (6,224)
03027X-10-0 ... .. 11/11/2022 . | VARIOUS ... ... 302,771
032095-10-1 ... | AMPHENOL CORP ......coooeviriiiiiiiiiiiiiiis | | 11/22/2022 .| VARIOUS .... ....179,818 . . .
037833-10-0 ... ..11/22/2022 . | VARIOUS ... .... 380,763 . (112,882)[.... ...50,627 |....
060505-10-4 ...|BANK OF AMERICA CORP .. ..10/28/2022 . [ VARIOUS . .320,757 |.. . ....21,651 . (84,537)].
084670-70-2 ...| BERKSHIRE HATHAWAY INC - CL B .... .04/22/2022 . | VARIOUS ... ... 567,200 . 671,256 (114,055))..... P EPOOOOON (114,055) |... ..199,458 |....
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05550J-10-1 ...|BJ S WHOLESALE CLUB HOLDINGS ...........ceeeeens ..08/04/2022 . | VARIOUS .......cevvvvvvvnnnn]eeeeeeeen. 733,000 o 50,874 [ e 34,880 | 49,089 [.......... (14,200))-ceeeeeeeeeeeeeees e et (14,209)
Sanford C. Bernstein &
09247X-10-1 ... | BLACKROCK INC .. .. 1171072022 [ Co. oveeeeeeeeeeeeeeeeee e 76,000 | 56,662 [ o 4888 [ | e
11135F-10-1 ...| BROADCOM INC ... ..09/30/2022 . [ VARIOUS . . (539,099)|. . (539,099)
111337-10-3 ...|BROADRIDGE FINANCIAL SOLUTIO ..08/16/2022 . [ VARIOUS ... ...(14,389)[.... (14,389) |...
Sanford C. Bernstein &
132152-10-9 ... [ CAMBRIDGE BANCORP ... ..08/15/2022 . .. (6,352)f.... ..(6,352) ...
159864-10-7 ...| CHARLES RIVER LABORATORIES ... .. 11/16/2022 . ... (4,221)f.... ....(4,221))...
16119P-10-8 ...| CHARTER COMMUNICATIONS INC ... ..11/16/2022 . [ VARIOUS . ...31,321 |.... ...31,321
Sanford C. Bernstein &
166764-10-0 ...| CHEVRON CORPORATION ... ..11/22/2022 . | Co. ...(11,203)[.... ...(11,203) )...
16679L-10-9 ...|CHEWY INC  CLASS A ... ..03/30/2022 .| SWISS BANK CORP ... ....31,265 |.... ...31,265 |...
17275R-10-2 ...[CISCO SYSTEMS INC ... ..06/08/2022 . [ VARIOUS ... . (195,416)....
125896-10-0 ...|CMS ENERGY CORP ..09/16/2022 . [ VARIOUS ... .. (6,320)f....
Sanford C. Bernstein &
191216-10-0 ...| COCA-COLA CO ...evvvvvvrrrnrrririiiniiniisnasaaannans .. 11/22/2022 .| Co. eoeveeeeeeeeeeeeeeee e 16,000 | 996 |.ooeeeeeeeeeieeiieeees ferreeeeeeeenns 1,003 [ o e e e e [ 1,008 e e (D (D e O
22160K-10-5 ...| COSTCO WHOLESALE CORP ......ccoeeeeiiiiiiiiiinnns .. 11/22/2022 .| Co. woveeeeeeeeeeeeeeee 39000 | 21,044 | [ 17,822 [ [ [ e [
235851-10-2 ... | DANAHER CORP ..11/10/2022 . (31,778) ...
254709-10-8 ...|DISCOVER FINANCIAL SERVICES . ..11/04/2022 . [ VARIOUS . (178,169) |...
254687-10-6 ...|DISNEY WALT CO ..08/11/2022 . | VARIOUS ... . ....23,115 |...
256677-10-5 ...| DOLLAR GENERAL CORP ..10/28/2022 . [ VARIOUS . 142,441 (36,89)
25746U-10-9 ... | DOMINION ENERGY INC ..03/03/2022 . [ VARIOUS . . 149,578 .. (13,867)
25754A-20-1 ... | DOMINO S PIZZA INC .... ..07/07/2022 . [ VARIOUS . .. 95,372 |.. ...(31,79) ...
Sanford C Bernstem &
28176E-10-8 ...|EDWARDS LIFESCIENCES CORP .......ccvvvvvvviennens .. 11/02/2022 .| Co. ooooeeeeeeeeeeeeeeie e 3,731.000 |l 348,843 | [eeeennnnn. 337,801 o, 483,351 [QLRCI5T0) ] R R R (145,550)
285512-10-9 ... | ELECTRONIC ARTS INC ... ..06/10/2022 . [ VARIOUS . 515,465 |........ (132,076)|.... (132,076) |...
532457-10-8 ... |ELI LILLY & CO ..03/29/2022 . | JEFFERIES & COMPANY ...
Sanford C. Bernstein &
20444U-70-0 ... | EQUINIX INC ..11/22/2022 . | Co.
518439-10-4 ...|ESTEE LAUDER COMPANIES CL A .... ..11/16/2022 . [ VARIOUS . U .
30034-10-6 ...|EVERGY INC ..09/23/2022 . [ VARIOUS ... .. 74,854 |...........(8,919)]....
30049A-10-7 ...| EVOLUTION PETROLEUM CORP .. . ..09/12/2022 . | VARIOUS ... , , oo (124,960)....
30231G-10-2 ... | EXXON MOBIL CORPORATION ..........ccoevriinnnnns ..10/28/2022 . |EVERCORE ISI .............|......... 1,017.000 |............ 109,999 [ [ 64,278 | 62,230 |oooveeennns P I O
Sanford C. Bernstein &
30303M-10-2 ... | FACEBOOK INC ....eevveniiiiiiiiis ..08/04/2022 .| Co. ..oooveeeeeiiiiiiiiieein|oeeeee...890.000 oo 178,587 e ferieeeen000n 257,306 o, 200,362 [...uuenenn (42,045) s [ | (42,045) | 257,306 |
384109-10-4 ...| GRACO INC ..03/22/2022 . | VARIOUS ... . 343,038 |..
43300A-20-3 ... |HILTON WORLDIWIDE HOLDINGS . ..11/10/2022 . [ VARIOUS . . 412,282
437076-10-2 ...| HOME DEPOT INC .... ..11/08/2022 . | VARIOUS ... . 169,324 |.
Sanford C. Bernstein
438516-10-6 ...|HONEYWELL INTERNATIONAL INC .... ..07/28/2022 .| Co.
444859-10-2 ... | HUMANA INC ..02/08/2022 . [ VARIOUS . . .
45167R-10-4 ... | IDEX CORP ..12/01/2022 . | VARIOUS ... ...(96,191)f....
81369Y-70-4 ...| INDUSTRIAL SELECT SECTOR SPOR .. ..11/08/2022 . | VARIOUS ...
461202-10-3 ...| INTUIT INC ....oooeerriiinin ..10/28/2022 . | VARIOUS ......ovvvvvvvvnnnnn]oeeeeeeeen 475,000 |oeeeeeen 211,049 | forin00000000 220,558 o, 250,213 |.......... LT T | A IO, (67,149) |.ooeeeeeeeeeeens [0en220,5583 |
Sanford C. Bernstein &
46120E-60-2 ...| INTUITIVE SURGICAL INC ......ovvvvvvvmnnnnnnnnnnns . 1171172022 .| Co. woveeeeeeeeeeeeeeee 576,000 | 145,661 |.oeeeeeeeeeeeieeeeeens [eriieennnnnn 86,069 [onnnnnnenns 206,957 [QR::1:)] I R (120,888) |..eeeeeeeeeeeeees [ 86,089 oo 59,592 | 00059,502 [ [ s
Sanford C. Bernstein &
461871-10-7 ...| INVITATION HOMES INC .......ovvvvvmmnnninnnnnnnnns L 1171172022 .| Co. oo 6110000 19,540 |ooeeeeeeee e 22,787 e 27,708 |oevveennnns L) | O R AN (4,916) |cevveeeeeneiiiens oo 22,787 i oo B 247 [ (3287 538 [ceees s
Sanford C. Bernstein &
478160-10-4 ...| JOHNSON & JOHNSON ...ovvvvniiiiiiiiiiiiiiiiinnn ..05/27/2022 .1C0. \ooeeeieeieieeeeeeeeeeen e 222,000 | 39,823 |..vvvvvveeeniiriiiinns fovnnnnnnnnnn 36,573 foiiiiinnnns 37,978 |.ovvennns [ RPNl [PTPPPPoN (1.404))..oovveeeeeeeeeee e 36,573 | oo 3,249 | 3249 486........ .......
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46625H-10-0 ... | JP MORGAN CHASE & CO ...oevvvvvnnviiiiiriiiniinins [ s ..12/01/2022 .| VARIOUS .....ovvvvivininneec]oeeinnnn 2,508.000 |..eeunnnnnnn K727 FRRU RN 383,471 [ 367,689 |........... [(CTR<1 1<) R R RN (1) 1 PO R LK T I I R (58,724)|......... (58,724)[............... 6,533 |...

Sanford C. Bernstein &

482480-10-0 ... | KLA-TENCOR CORPORATION ..11/18/2022 . | Co. ...25,104 |.... 5,047 |l 5,047 |...

512807-10-8 ... |LAM RESEARCH CORPORATION ..11/18/2022 . [ VARIOUS . (67,004) . (75,541)]. .. (75,541)

57060D-10-8 ...| MARKETAXESS HOLDINGS INC .. .. 11/14/2022 . [ VARIOUS . 70,411 . (92,080)]. (92,080)

573284-10-6 ...|MARTIN MARIETTA MATERIALS . . ..11/10/2022 .| VARIOUS .... . . . ... 243,508 . ceeeeenn (50, 141)] K . ceee |- L..13,044 |........... 13,044 |...

576360-10-4 ... | MASTERCARD INC CLASS A ..oooevviiviveiieeiiiinens [ e .. 11/22/2022 . [VARIOUS ..o 1 232.000 f.eeeeenneee 432,921 |eeiieieeeiiees | 445,868 |............ 442,682 |............ RO LGN AP A RUUUUUUUUUUIRE: B L AP M 445,868 |....ooooeiiiieins i (12,948)[......... (12,948)
Sanford C. Bernstein &

57667L-10~7 ...|MATCH GROUP INC ......ovveeiiiiiiiiiieeciiiiieee [ e ..08/05/2022 . [Co. .evvvrriiiiiiiiiiiiiiis [ 1,806.000 |............ 130,883 |- | 244,529 |.....ovens 123,654 [ovvveeennnn 27,120 [ e foeeeeennnnl 27,120 | e, 244,529 |oooooviiiiiiiins e (113,646)f........ (113,646)

580135-10-1 ...| MCDONALDS CORPORATION .
58933Y-10-5 ... | MERCK & CO INC
594918-10-4 ... | MICROSOFT CORP
61174X-10-9 ...| MONSTER BEVERAGE CORP
617446-44-8 ...| MORGAN STANLEY
620076-30-7 ... | MOTOROLA SOLUTIONS INC
65339F-10-1 ... | NEXTERA ENERGY INC ....

..05/27/2022 . | VARIOUS ...
. ..12/08/2022 . | VARIOUS ...

....... ..11/16/2022 .| VARIOUS ....
..07/13/2022 . | VARIOUS ...
..11/10/2022 .| VARIOUS ....
..03/17/2022 . [ VARIOUS .
..10/28/2022 . [ VARIOUS .
Sanford C Bernstem &
.. 11/14/2022 . | Co.

..11/08/2022 . [ VARIOUS .
.. 11/22/2022 . [ VARIOUS .

. 149,851 |..
. 266,477 |..

....55,425 |...
.. 125,136 |...
....(6,807)[...
veeennn..63,463 |...
. (16,130)|.........
. 106,697 |.
24,931 |....

. (146,612)).
...(30,019))....

. (146,612)
J ...(30,019) ...

654106-10-3 ... |NIKE INC
65473P-10-5 ... | NISOURCE INC .
67066G-10-4 ...|NVIDIA CORP ..

209.000 |... . (2,545) ...
(14,685)

.32,19%

. (10,226)]....
.19,367 |.
(158,228).

.. (10,226)]...
.19,367
. (158,228)

1,053.000

67103H-10-7 ...| 0'REILLY AUTOMOTIVE INC . . .. 11/22/2022 . | VARIOUS ... . . . . e . . .. (48,101) ... e | . UV ...64,784
68902V-10-7 .| OTIS WORLDWIDE CORP .......eeeererueemieeeeaiians [ e . 11/11/2022 . [VARIOUS ..o oo 4,083.000 |............ 334,396 |- [ 300,022 |...ccneeen 351,153 |.......... (51, 131)[eeeeeiiieies e [ (51,131) | o 300 022 [oveeeeiiiiiiens [ 34,374
Sanford C. Bernstein &
70450Y-10-3 ... | PAYPAL HOLDINGS INC .....eevveeeeiiiiiieeeeees [ s L 11/14/2022 . [Co. e [ 1,782.000 |............ 160,944 |- [ 181,247 | 336,050 |........ (154,803)|-.eeeeeeeeeii forreeieiieiis e (154,803) [veveeeeiiiins [ 181,247 |ooiiieiiii s (20,302)|......... (20,302) f.ceeeeiiieeeeeis Joeeiies e
718172-10-9 ...|PHILIP MORRIS INTERNATIONAL INC ......evvnnn [ereeenn ..01/25/2022 . | JEFFERIES & COMPANY ... [............ 875.000 |....ovveennnn 89173 | o 86,726 |....cevveennn 83,125 [............ KNGV SRR RN RN 3,601 [oeeeeiiiiiees [ 86,726 |...coccveeiienns |oeeeiiins 2,447 |..ueeenne 2,447 foeeeeenns 1,094 .o i
Sanford C. Bernstein &
742718-10-9 ...|PROCTER & GAMBLE CO .......cocvvververiiiininnen | e L 11/22/2022 [ Co. e e 440.000 |....oeeennnnn 69,609 |.....oeeiiiiiiiiinnn o 59,247 |..ooeinnnns 71,812 ... (12,699)]- . foreeiniiiiis s (12,699) |..ooeeeeeeeeeeees o, 59,247 |ivvvvviiiiiiiiins e, 10,363 |...evveens 10,363 |ooooeiiiiieenns KK IR

Sanford C. Bernstein &
....... .. 11/11/2022 . | Co.
....... ..10/28/2022 . [ VARIOUS .
....... ..09/12/2022 . | EVERCORE 18I .
.. 11/14/2022 .
..08/11/2022 .| VARIOUS ...
..08/04/2022 . [ VARIOUS .
.. 11/22/2022 . [ VARIOUS .
..09/23/2022 . [ VARIOUS .
..11/03/2022 . [ VARIOUS .
Sanford C Bernsteln &
....... ..06/01/2022 . | Co.
....... .. 11/11/2022 . [ VARIOUS .
Sanford C. Bernstein &

7434001-10-3 ...| PROLOGIS INC
75886F-10~7 ...| REGENERON PHARMACEUTICALS .
773903-10-9 ... | ROCKWELL AUTOMATION INC .
776696-10-6 ...|ROPER TECHNOLOGIES INC ..
78409V-10-4 ...| S&P GLOBAL INC
79466L.-30-2 ... | SALESFORCE.COM INC .
808513-10-5 ...| SCHIIAB (CHARLES) CORP .
816851-10-9 ...| SEMPRA ENERGY ...........
824348-10-6 ... | SHERWIN WILLIAMS COMPANY ..

...(64,541)).... ...(64,541) ...

.. (10,147) |...

. . 402,341 |.. ...(53,529) |...
... 125,189 143,939 |......... .
122,588 | | .
.216,421 |.. - (7,319)].
.. 83,606 |.. .91 |.

... 128,087 ...(33,715))....

...... K 122, K . (14,451)).
.(7,319) K ..276, K . (17,636)].
..961 K .83, K .20,658 |.
...(33,715) ... e | . e |- -(8,083)[....

861025-10-4 ...| STOCK YARDS BANCORP INC ...
866674-10-4 ...| SUN COMMUNITIES INC

... 4,887.000 ...
415.000 |...

.. 164,500 . (147,682))....

...(16,327))....

(147,682) |.... e | ..164, e |- ..115,398 |....
(16,327) ... e | .70, e |- ...(4,940)]....

88160R-10-1 ...| TESLA INC ..08/12/2022 . | Co. 105.000 |... ...(34,659)).... ...(34,659) |...
882508-10-4 ...| TEXAS INSTRUMENTS INC . .. 11/22/2022 . [ VARIOUS . ... 1,259.000 ... ....236,206 ....(1,078)).... ... (1,078) ...
872540-10-9 ... | TJX COMPANIES INC .....ooereeeniiiieieiiiiieee s ..12/01/2022 . | VARIOUS .... ... 7,131.000 ... ....476,876 ...(64,510)).... ...(64,510) ...
911312-10-6 ... | UNITED PARCEL SERVICE INC .... . ..08/02/2022 . | VARIOUS ... ... 1,969.000 ... ... 403,825

91324P-10-2 ... | UNITEDHEALTH GROUP INC ...ooeeeniiiiieeiec [ e ..08/11/2022 . [EVERCORE IS ....ocooeuis fereeaannnis 3.000 |...

918790-10-9 ...| VAIL RESORTS INC .......... .. 11/14/2022 . | VARIOUS ... ...548.000

022008-36-3 ... | VANGUARD 500 INDEX FUND ETF SHARES .
02345Y-10-6 ...| VERISK ANALYTICS INC ...
92826C-83-9 ... | VISA INC CLASS A SHARES .
929160-10-9 ...| VULCAN MATERIALS CO

..03/29/2022 . | VARIOUS ....
..03/24/2022 . | JEFFERIES & COMPANY
..11/10/2022 .| VARIOUS ....
....... ..09/23/2022 . [ VARIOUS ...

..19,428.000
1,101.000
1,572.000
900.000 |...

. 340,668
. 186,822 |..

(33,459) .

.. 124,517 ...21,201 ...
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94106L-10-9 ... | WASTE MANAGEMENT INC . ..08/03/2022 .| VARIOUS ... ... 240,479 .. (78,467)].... .57,830 |...........57,830 |...
G1151C-10-1 ...| ACCENTURE PLC .. ..08/11/2022 .| VARIOUS ... s .116,522 |.. (89,924)|. .50,213 |. .50,213
H01301-12-8 ...] ALCON INC .. ..07/29/2022 .| EVERCORE ISI ... 25,479 23,398 .. (5,613)f.... 2,080 [ouuniinns 2,080 |...
Sanford C. Bernstein
G6095L-10-9 ...| APTIV PLC . C......|..11/10/2022 .| Co. .. 119,141 | ... 162,347 .. (9,321)f.... . (33,207)....
G4705A-10-0 ...| ICON PLC ... C......|..07/29/2022 . |EVERCORE ISI . . B PO 4,724
780259-30-5 ... | SHELL PLC ..evvvniiiiiiiieicciiicceecceiiees [CR. ..06/28/2022 .| VARIOUS ......ovvvvvnnneec]oereinnnn 4,933.000 |............ 264,063 [.....ccvvneniiiiiiinn forrnnis 154,785
Sanford C. Bernstein &
GB473T-10-0 ...|STERIS PLC ..evvvnniiiiiiiiiiiiiiiiiiien e C.... ..04/22/2022 .1 00. weuuiiiiiiiiiiiiiiiiiiiin foeeiiiiianns 621.000 [............ 146,432 |.coevviiiiiiiiiins o, 128,115 |ovvven 151,158 [ (23,042) i o foeeeennnnn (23,042) v o 128,116 | [ 18,316 e 18,316 |.ovveeniinnnn Y
5019999999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 29,585,290 XXX 27,920,559 31,651,342 (5,114,032) 107,737 (5,221,769) 27,920,564
| | Federal Home Loan Bank
31338#-10-4 ... | FEDERAL HOME LOAN BANK OF BOSTON .........cccuvfoveeees fn 09/09/2022 . | of Bost ......ccevveiiiiiis foeeeins 13,496.000 |......... 1,349,600 [..ovvveeniiiiiininnns fovinnns 1,349,600 |............ 926,400 [o..oiiviinnnniinns foovvnnniniiiiiis foeeniniiiiiiiins [ e o 1,349,600
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,349,600 XXX 1,349,600 926,400 1,349,600
044820-73-6 ... | ASHMORE EMRG MKS FRONTI EQUTY FUND .... ..01/05/2022 . | ASHMORE GROUP ..12,229.264 |... ...138,558 |... 103,321 .... 139,536 |..........(36,214)|.... (36,214) |... ..103,321 |....
316146-33-1 ... | FIDELITY EM MKT INDX INS PRM ... ..01/07/2022 .| FIDELITY INVESTMENTS .284,213.022 3,427,609 . 3,130,278 |.. 3,436,135 . (305,858)|. . (305,858) ..3,130,278 |.
46432F-83-4 ... | ISHARES CORE MSCI TOTAL INTL ETF ....ovvvvvnnn]vnnnnns ..10/13/2022 . | VARIOUS ...203,274.000 |........ 13,964,701 |... 14,911,633 14,420,258 |..........491,375 [.... 491,375 |... 14,911,633 |....
MORGAN STANLEY & CO.
61760X-83-6 ...|MORGAN STANLEY FRONTIER EMRG MKTS ..........c. |.eeeens ..01/05/2022 .| INC. weevvivviiinnniiniinns [oeeeennn 5,704 187 |eeuunnnnnnn 122,754 | e 88,287 |.evvrnnnnns 128,230 |...oveeeee [ReISIRTIX)] R AR AR [RISIZ D R AN 88,287 |.eevviiiiiiiiins oo 34,467 |ovvnnnnnns 34,467 [oneiiiiiieieiinn foeeees s
969251-68-5 ... | WILLIAM BLAIR INTL LEAD-RE .....ceeeeeervmnneee |unnnens ..08/05/2022 . | WILLIAM BLAIR & CO .....|.eeennn 10,893.246 |............ 200,000 [-eevvnunnaaeeennnnnaes fornaaraeeens 256,427 |..iiiiiiiiiiiiiiiine orerennnnnnereinnn fonneneeeeenniinaes frrrerrnnnnnreerennn fronenaaeeennnnnaaaee foreeerernniiaaees Jeorianaeees 256,427 [..oiiiiiiiiiiiies |eennnnnns (56,427)|......... (56,427)[- oo eeeenniieeeennn foieees s
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 17,853,622 XXX 18,489,946 18,124, 159 109, 360 109, 360 18,489,946 (636,325) (636,325) 43,667 XXX
5989999997. Total - Common Stocks - Part 4 48,788,512 XXX 47,760, 105 50,701,901 (5,004,672) 107,737 (5, 112,409) 47,760, 110 1,028,403 1,028,403 225,327 XXX
5989999998. Total - Common Stocks - Part 5 8,728,755 XXX 9,017,534 9,017,534 (288,779) (288,779) 50,540 XXX
5989999999. Total - Common Stocks 57,517,267 XXX 56,777,639 50,701,901 (5,004,672) 107,737 (5, 112,409) 56,777,644 739,624 739,624 275,867 XXX
5999999999. Total - Preferred and Common Stocks 57,517,267 XXX 56,777,639 50,701,901 (5,004,672) 107,737 (5,112,409) 56,777,644 739,624 739,624 275,867 XXX
6009999999 - Totals 423,512,507 XXX 430,527, 164 342,891,404 (5,004,672) (790,905) 107,737 (5,903,314) 428,904,342 (5,742,164) (5,742, 164) 6,742,017 [ XXX
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912803-FR-9 .. |UNITED STATES STRIP BONDS .... ..05/04/2022 .| BANK OF AMERICA .. ..08/10/2022 .| VARIOUS .... R FO 11,500,000 |....... 4,912,800 |....... 4,909,390 |......... 4,953,076 |.... B0 O P R (43,686)|.......... (43,686)|.
912834-QP-6 ...|UNITED STATES STRIP BONDS . .05/25/2022 .| VARIOUS .... 12/14/2022 .| VARIOUS . ..10,000, 000 .......4,048,600 |. .. 4,593,178 |. .82,878 |. (544,578)|. . (544,578)|.
912828-Y7-9 .. |US TREASURY BONDS ... e | ..03/22/2022 .| VARIOUS .... ..06/22/2022 .| VARIOUS .... ... 7,000,000 |.......7,143,711 |....... 6,966,953 7,133,914 |.... L (9,797)]... (166,961)[........ (166,961)|.
0109999999. Subtotal - Bonds - U.S. Governments 28,500,000 16,566,811 15,924,943 16,680, 168 113,357 (755,225) (755,225)
01F022-62-6 .. [FNMA 2.5% TBA 30 YR ... ..01/07/2022 .|DAIWA CAPITAL MARKETS ... ..02/09/2022 . |DAIWA CAPITAL MARKETS ... |.......... 9,765,000 |[.......9,814,969 |....... 9,658,195 |......... 9,814,969 |.... (156,774)|........ (156,774)|.
01F022-63-4 .. [FNMA 2.5% TBA 30 YR .02/17/2022 .| DAIWA CAPITAL MARKETS 02/24/2022 . |DAIWA CAPITAL MARKETS ... |. .. 13,405,000 .13,097,104 |. . 13,195,864 |. ..(98,760)|. ...(98,760)].
01F030-63-7 .. [FNMA 3.0% TBA 30 YR ... .01/24/2022 .| DAIWA CAPITAL MARKETS 03/09/2022 .|DAIWA CAPITAL MARKETS ... |. 8,760,000 .......8,781,900 |. .. 8,942,728 |. v | (160,828)|. . (160,828)|.
3132DVi-DK-6 .. | FREDDIE MAC POOL #SD8206 ..03/09/2022 .| DAIWA CAPITAL MARKETS ... .. 10/25/2022 .| VARIOUS ..oovveenieiennnaes foee ...8,760,000 |.......8,784,638 |....... 7,908,612 |......... 8,783,183 |.... , . (1,454)|.... (874,571)|........ (874,571)|. ,
0909999999. Subtotal - Bonds - U.S. Special Revenues 40,690,000 39,445,811 40,736,744 (1,454) (1,454) (1,290,933) (1,290,933) 184,748 39,898
46671#-AA-5 .. | HENDERSON MTG SER 2021-A CL A ...ccevveens | aunnnns ..11/07/2022 .| J.G. WENTWORTH ........ccvvvuunnnns ..12/16/2022 .| J.G. WENTWORTH ........ccvn Joerennnnn 10,000,000 |...... 10,000,000 |...... 10,000,000 |........ 10,000,000 |-veeeeeeeeemens feoeeeeeemieeeen e e e e e e s 178,363 [ovneeeeeeeniens
MORGAN STANLEY SMITH BARNEY LLC
713448-FN-3 .. [PEPSICO INC ....uuoiieirrnnienerennninnrnereee [ eevnnnn L07/14/2022 L] cevviiiiiiii e ..07/14/2022 .| JEFFERIES & COMPANY ......|oceeveuerees 500,000 |.......... 499,405 |.......... 508,600 |............ 499,405 [...oeeeiiiiiiiiinn foeninnneeeiies feeeeeeiii i [ e foeeeeeeenn 9,195 |.oovvnennnns 9,195 [oeeiiiiiiiieiiiiin fee s
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 10,500,000 10,499,405 10,508, 600 10,499,405 9.1% 9,195 178,363
2509999998. Total - Bonds 79,690,000 67,804,415 65,879,354 67,916,317 111,903 111,903 (2,036,963) (2,036,963), 431,492 61,897
4509999998. Total - Preferred Stocks
Sanford C. Bernstein &
002824-10-0 .. [ABBOTT LABORATORIES ......evvvvvvvvinnnnees [ evennns ..09/23/2022 . |EVERCORE ISI ..evvveniiiiinnnnnnns B VA (070777 TR R, 395.000 |........... 39,482 |........... 40,705 [...oocevnnnnn RS TRZ O R R NN R RN 1,228 [oooiiiinnnnn 1,228 |l 186 |ooeeeeeeeeees
Sanford C. Bernstein &
00287Y-10-9 .. [ABBVIE INC ...evvvvivviirnnniriiiiniiiniiniins [ eeennnn ..09/07/2022 .|EVERCORE ISI ..evvveniiiiiininnnnns L 11/22/2022 L1000 vevveiieiiiieeeienn i 397.000 |evvunnnnns 55,043 |...........63,104 |............. LI 07 O R Y NN R RN 8,061 [.......eeen 8,061 |.............. 560 [ovvvvrrnrnnnnnnnn
00724F-10-1 .. [ADOBE INC ...eeeeveenieeeeeiiieeeceeniieeeee [ eevneen ..08/26/2022 .| VARIOUS ...eeveeeeeeeneeeeeeeeeeans ..10/27/2022 .| VARIOUS ..ovveeeeeeennieees Joeeennies 499.000 [......... 244,906 284,906 |...oeeeeeeiiiieeee eeeernnieeeernnnn fereeeeeeeeiieeees [ e e feeeeeeees (40,744)|......... (40, 744) [cceeeeiieee e
Sanford C. Bernstein &
009158-10-6 .. [AIR PRODUCTS & CHEMICALS INC ....ovvueeees [eennnes ..08/26/2022 .| VARIOUS ..oevveeeeeeenieeeeeeeeeaas .. 12/08/2022 .| C0. wevrueieeeeeeeeeeennnn e 493.000 [......... 114,141 114,141
Sanford C. Bernstein &
015271-10-9 .. [ALEXANDRIA REAL ESTATE EQUITIES ......... [....... ..05/02/2022 .|EVERCORE ISI evvveeniiieennninns ..11/11/2022 .| Co. 150.000 |...........26,159 . ...26,159 [....
02079K-10~7 .. [ALPHABET INC CL C ...eevvvnnneiiiiiiieeeees [ eeeenes ..04/26/2022 .|Sanford C. Bernstein & Co. ..... ..11/11/2022 .| VARIOUS .... ... 1,340.000 |......... 176,933 . 126,800 |....
022095-10-3 .. [ALTRIA GROUP INC ...ceeevvreiieeeeeiieeeee [ eeveaes ..09/20/2022 .|Sanford C. Bernstein & Co. ..... ..10/28/2022 .| EVERCORE ISI ... ...562.000 |...........24,095 ...26,076 |....
032095-10-1 .. [AMPHENOL CORP ........cccvvveenivrrirnnnninees [ evennnn ..04/26/2022 .|Sanford C. Bernstein & Co. ..... ..06/24/2022 .| EVERCORE ISI ... ...408.000 |...........28,098 ...26,657 |.... ....(1,440)|.
Sanford C. Bernstein &
060505-10-4 .. [BANK OF AMERICA CORP ........cevnvvvvviennnn [evennnn ..07/14/2022 .| VARIOUS ..11/01/2022 .| Co. ... 4,994.000 |......... 160,544 ....20,683 |.
05550J-10-1 .. [BJ S WHOLESALE CLUB HOLDINGS ... ..05/20/2022 .|Sanford C. Bernstein & Co. .....|..07/22/2022 .| VARIOUS .... o |eeeennn.. 1,691,000 |...........99,880 ....15,856 |.
09247X-10-1 .. [BLACKROCK INC ....ceevvveeneiiiiininiiiieiinn [ eeeenns ..09/23/2022 .| VARIOUS ....cvvvnriviiinniniiniinnnnn] 1171072022 | VARIOUS ©.oeevvveiieiiiinn foreiiiiinnnns 637.000 |......... 423,811 [ 441,456 |oovnen 423,811 i i f s e e [ 17,645 17,645
Sanford C. Bernstein &
100557-10-7 .. | BOSTON BEER COMPANY INC ..10/11/2022 .| VARIOUS .. 10/24/2022 .| Co. ...473.000 |......... 159,490
111337-10-3 .. | BROADRIDGE FINANCIAL SOLUTIO ... ..04/26/2022 .|Sanford C. Bernstein & Co. ..08/01/2022 .| VARIOUS ... ...616.000 |... ..93,933
Sanford C.
159864-10-7 .. | CHARLES RIVER LABORATORIES ...oeevveeeennn [ eeeens ..01/25/2022 .| JEFFERIES & COMPANY .............. L 11/16/2022 .| C0. weveeeeeeeeeeeeeeeeen e 253.000 |....cvvnnnn 80,401 |.........n. 61,779 [.coeeeennnnen 80,401 |oeeeeeiiieieeiis e oeeeeree e e e e e (18,622)[......... (18,622)
Sanford C. Bernstein &
166764-10-0 .. | CHEVRON CORPORATION ... ..08/26/2022 .| VARIOUS ... L 11/11/2022 ) Co. veveeeeeeeeeeeeeeeeeeeee eeeeeennn... 333,000 [...........50,807 |..eeeiiiti 81,736 |ounnii et 50,807 [ e e [ e e s ...10,929 |........... 10,929 |.
16679L-10-9 .. | CHEWY INC ~ CLASS A .01/05/2022 .| WILLIAM BLAIR & CO . 03/30/2022 .| SWISS BANK CORP . (12,537 (12,537)|.
125896-10-0 .. | CMS ENERGY CORP ...eevveeeeeeeeeiieeeeeenies [ oo ..06/17/2022 .| ALEX BROWN & SONS .. ..09/16/2022 .| EVERCORE S| oo foeeeeeennnn.502.000 |...........30,540 |...........33,572 |.ceuiiiii 80,540 [ooiiiiiiii i e e [ e [ 3,082 [ 3,032 |.
Sanford C. Bernstein &
191216-10-0 .. | COCA-COLA CO .evvveeeeeeeeeeeeeeeeeeeeee [ e ..08/26/2022 .|Sanford C. Bernstein & Co. .....|..11/22/2022 .|Co. ...49,541 L (1,194) [l (1,194)).
22160K-10-5 .. [ COSTCO WHOLESALE CORP ......eevvvvvvvnnnnns [ eeennns ..10/24/2022 .| VARIOUS .. 11/22/2022 .| VARIOUS .... . 283,830 ...26,330 |...........26,330 |.
235851-10-2 .. [DANAHER CORP .......vveeereneereerennnnneees [ eevnnen ..03/03/2022 .|Sanford C. Bernstein & Co. ..... ..11/03/2022 .| VARIOUS ... . 105,700 2,929 [, 2,929 |.
256677-10-5 .. [DOLLAR GENERAL CORP ..........ceevvrrvrennnn [eevnnnn ..02/18/2022 .|Sanford C. Bernstein & Co. .....|.. 06/24/2022 .| VARIOUS .... . 189,252 189,252 |.... ...25,911 [ 25,911 |
Sanford C. Bernstein &
81369Y-50-6 .. [ENERGY SELECT SECTOR SPDR FUND ........... [....... ..08/24/2022 .|Sanford C. Bernstein & Co. .....|..11/21/2022 .|Co. s eeeennnn 172,772 172,772 |.... ...22,665 |...........22,665 |.
204440-70-0 ...[EQUINIX INC ..oovvvviviiiiiiiiiiiiiiiiiiieiiees [ eeeees ..02/18/2022 .| VARIOUS .. 11/22/2022 .| VARIOUS . 376.000 |......... 262,898 262,898 |.... 1,509 [, 1,509 |.
Sanford C. Bernstein &
518439-10-4 .. [ESTEE LAUDER COMPANIES CL A ..ceevvvvennes [ eennnes ..09/29/2022 .| VARIOUS ..11/16/2022 .| Co. 22.796.000 |......ee. 212,767 |oeeeeene 173,005 [nneee 212,767 e oo e e e e s (39,761) .. (39,761)].
300341-10-6 .. [EVERGY INC ......ooviiiiinnnniiiiiiininnnnnens [ eevnnnn ..08/24/2022 .|Sanford C. Bernstein & Co. .....|..09/23/2022 .|EVERCORE ISI ... ...286.000 )...........20,083 |........... 18,491 |.............20,083 |.......cevvvrrrnne forriiiiiiiiiiiiins Jovveeineiiieieeeens fovviiiiiiiiiiiiins o foviiiiiiiiiiiii o, (1,592) ....(1,592)|.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 5

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

1'GL3

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
MORGAN STANLEY SMITH BARNEY LLC Sanford C. Bernstein &

30219Q-10-6 .. | EXPENSIFY INC A COMMON STOCK ..........c.. |eeeeenn L.08/24/2022 . [ .eviiiiiiiiiii ..11/30/2022 . | Co. ..22,872.000 |......... 516,450 |..........320,139 [............516,450 |oeeeeeeieiiiiiis [ i e e i e, (196,311)f........ (196,311)|.

302316-10-2 .. | EXXON MOBIL CORPORATION T TR ..05/03/2022 . [Sanford C. Bernstein & Co. ..... ..09/12/2022 . |EVERCORE ISI ... 615.000 |...........53,220 |.........ei80,237 [oveeiieiiinnn 83,220 [oueeiiiiiiiiiiins [ e e e s e 7,017 |l 7,017 |
81369Y-60-5 .. | FINANCIAL SELECT SECTOR SPDR ........ccoew |eeeenn ..03/04/2022 . [VARIOUS .......eevveeieeiiiieeeene ..07/01/2022 . [VARIOUS .....cooevvienaaenns Joeies 13,228.000 |.......... 535,734 |.ooeeenndd2,072 | l535, 734 | [ e o e e s (93,661)|......... (93,661)
Sanford C. Bernstein &
43300A-20-3 .. |HILTON WORLDWIDE HOLDINGS .......cccceuvees [uunens ..00/07/2022 . [VARIOUS .......evvieieeeiiiieeeeae 1171072022 L[ Co. v . , , ATT s s [ o oo e s 2,054 |............ 2,084 [oeeeeiiiiiiiies e
45167R-10-4 .. | IDEX CORP .....oeeviirrniineiiiiiiinneeiiins [ s ..05/05/2022 . [VARIOUS .......cevvveveeiiiiiennnnne .. 1171072022 . [VARIOUS ........ccvvvereenne
Sanford C. Bernstein &
46120E-60-2 .. | INTUITIVE SURGICAL INC ...evvvvevviivvnennes [nnenes ..06/16/2022 . (WILLIAM BLAIR & C0 ........c.cce. L 11/11/2022 L[ Co. v
46187W-10-7 .. | INVITATION HOMES INC .....eovveveeiiiiiees [ s ..01/05/2022 . [J.P. MORGAN SECURITIES .......... .. 11/11/2022 .| VARIOUS ...
478160-10-4 .. | JOHNSON & JOHNSON ........ccvvvvereeiiiinins [ nnnaes ..03/04/2022 . [Sanford C. Bernstein & Co. ..... ..05/27/2022 . [VARIOUS ....
Sanford C. Bernstein &
46625H-10-0 .. | JP MORGAN CHASE & CO ...oeevvevviuvvneinenns [annnees ..03/16/2022 . [Sanford C. Bernstein & Co. ..... ..12/01/2022 . (Co. ... . 199,337 ....(5,245)[.
Sanford
482480-10-0 .. | KLA-TENCOR CORPORATION ........coeevvicuvnns [eunenes ..09/20/2022 . [Sanford C. Bernstein & Co. .....|..11/18/2022 .|Co. 170.000 |...........59,386 |...........64,071 |......eeiiin89,386 |oooeneeiiiiiiiiin forvieiiiiiiiis | foe e e | 4,685 [ 4,685 |.

512807-10-8 .. | LAM RESEARCH CORPORATION .09/30/2022 . [ VARIOUS . 11/18/2022 .| VARIOUS . 1,001.000 . 514,012 |.. (54,800)|.

Sanford C.
57060D-10-8 .. | MARKETAXESS HOLDINGS INC ........ccvccuvnns | eeeeens ..09/20/2022 . [Sanford C. Bernstein & Co. ..... .. 11/14/2022 . | Co. ...115.000 |...
573284-10-6 .. | MARTIN MARIETTA MATERIALS ........ccooevns | eeeeenn ..03/01/2022 . Sanford C. Bernstein & Co. ..... ..08/10/2022 .[EVERCORE ISI ... ....92.000 |...

Sanford C. Bernstein &
57667L-10-7 .. |MATCH GROUP INC ......ccoovuvvrieneeiiiiiiens | aeeeens ..02/09/2022 . [Sanford C. Bernstein & Co. ..... ..08/04/2022 . [Co. .uvevrriiiiniiiiieiiiiins foeeiiis 1,503.000 |......... 184,118 |........... 99,621 |.oevvveeens 184,118

Sanford C. Bernstein &
81369Y-10-0 .. | MATERIALS SELECT SECTOR SPDR ..........cc. |eeeeeen ..01/11/2022 . [Sanford C. Bernstein & Co. ..... ..08/01/2022 . 2,000.000 |......... 176,423 |.......... 154,830 |............ 176,423 | [ s o e e e (21,593) e (21,593)
58933Y-10-5 .. |MERCK & CO INC ..o | e ..03/03/2022 . [Sanford C. Bernstein & Co. ..... ..09/07/2022 . 1,122.000 |... ...97,359 |.... ...86,570 |.... ....10,789 |.
594918-10-4 .. |MICROSOFT CORP ........cccvvvveereniiiiiinns | aeeeens ..08/26/2022 . [Sanford C. Bernstein & Co. ..... .. 11/10/2022 . ...47,598 |.... ....(2,245)[.

61174X-10-9 .. | MONSTER BEVERAGE CORP ...........cccoenens [annnees ..03/08/2022 . [Sanford C. Bernstein & Co. .....|..05/16/2022 . T 7,226 |
65330F-10-1 .. | NEXTERA ENERGY INC .....eovveviiiiiiiiiniis [aniies ..04/29/2022 . ..09/23/2022 . .23,029 |...........23,029 |.
65473P-10-5 .. |NISOURCE INC .....cooemmiiiiiiniiiiiiieeees [ ..08/26/2022 . [ VARIOUS .... .. 11/08/2022 . [VARIOUS ........ccoeeeeeeies |eennnnnnn 2,839.000 |...........86,454 [, 75,847 | 86,454 | [ [ s e e | (10,607)]......... (10,607)|.

67103H-10-7 .. | 0'REILLY AUTOMOTIVE INC .
742718-10-9 .. | PROCTER & GAMBLE CO ...

.05/20/2022 . [ VARIOUS .
..08/31/2022 . [ VARIOUS ....

10/28/2022 . | VARIOUS .
.. 11/22/2022 .| VARIOUS ....
Sanford C. Bernstein &

.. 11/11/2022 .| Co.

07/07/2022 . VARIOUS ....
..10/28/2022 . |EVERCORE ISI ...
Sanford C. Bernstein &

.24,808 |.
..... 3,727 |.

743401-10-3 .. | PROLOGIS INC
81369Y-86-0 .. | REAL ESTATE SELECT SECTOR SPDR
75886F-10-7 .. | REGENERON PHARMACEUTICALS

..08/22/2022 .|Sanford C. Bernstein & Co. ..
.01/11/2022 . VARIOUS .
..08/26/2022 .| Sanford C. Bernstein & Co. ..

......... (18,568)
. (23,779)].
............ 5,705 |....

816851-10-9 .. | SEMPRA ENERGY ......covocvvieiieiiiiiiiiieees | eeeeens ..06/22/2022 . [EVERCORE ISI ...cooevvieeeeiinnes ..00/23/2022 . [C0. .everiiiiiiiiiee s e 227.000 |........... 32,599 | 36,466 |............. 32,599 |ooiiiiiiiiiiiiis o [ s e e [ 3,866
Sanford C. Bernstein &

824348-10-6 .. | SHERWIN WILLIAMS COMPANY ........cccccoen |ueeeens ..08/22/2022 . [Sanford C. Bernstein & Co. ..... L 11/03/2022 . [Co. v e 82.000 |........... 19,92 |.......ee. 17,633 | 19,962
Sanford C. Bernstein &

861025-10-4 .. | STOCK YARDS BANCORP INC ......ccevvevveeriss | eeeens ..03/04/2022 . [Sanford C. Bernstein & Co. ..... ..05/18/2022 . [Co. .everriiiiiiiiiieeeiiiis Joeeees 2,200.000 |......... 116,176

866674-10-4 .. | SUN COMMUNITIES INC .....oooevvvevennieiins | eeeens ..03/07/2022 . [Sanford C. Bernstein & Co. ..... ..08/11/2022 .|EVERCORE ISI ... .16.000 |............2,843

88160R-10-1 .. | TESLA INC U (O ..03/10/2022 . [Sanford C. Bernstein & Co. ..... ..08/01/2022 .  VARIOUS ...140.000 |......... 116,299

882508-10-4 .. | TEXAS INSTRUMENTS INC .......ccvvevveriiin | eeeeens ..07/13/2022 . [VARIOUS ......ccevvveieeiiiiennnne L. 11/722/2022 L [VARIOUS .....cooivvinenenins | 537.000 |........... 82,474
Sanford C. Bernstein &

872540-10-9 .. | TUX COMPANIES INC ....ccovvvviiiiiiiiiiiiens | aeeeens ..05/09/2022 . Sanford C. Bernstein & Co. ..... ..12/01/2022 . [Co. wevevveiiiiiiiiieiiins

91324P-10-2 ...| UNITEDHEALTH GROUP INC .....eeeieeeeiiis [ ..03/03/2022 . [Sanford C. Bernstein & Co. ..... ..08/11/2022 . [ VARIOUS

81369Y-88-6 .. |UTILITIES SELECT SECTOR SPOR ... R ..03/03/2022 . Sanford C. Bernstein & Co. ..... ..03/29/2022 . [ JEFFERIES & COMPANY ......|......... . eieeeee. 123,265 123,265 |....

929160-10-9 .. | VULCAN MATERIALS CO ..ooverrnerieeeeiiiine [ veees ..06/10/2022 . [Sanford C. Bernstein & Co. ..... ..09/23/2022 . [EVERCORE ISI .ooevieerinns | 906.000 |......... 151,260 151,260
Sanford C. Bernstein &

G1151C-10-1 .. | ACCENTURE PLC .. C......|..03/07/2022 . [Sanford C. Bernstein & Co. .....|..03/22/2022 .|Co. ...... ...92,364 ...92,364 |....

66095L-10-9 .. | APTIV PLC .
G4705A-10-0 .. [ ICON PLC ...

.05/10/2022 . [VARIOUS ........cvveeeeeinnnes
..03/03/2022 .| Sanford C. Bernstein & Co. .....

11/10/2022 . [VARIOUS ...
..07/29/2022 . |EVERCORE 18I ...

. 328,624 |..
...47,593

..328,624 |.
...47,593 |....




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

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
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 8,239,534 7,950,755 8,239,534 (288,779) (288.,779) 45,766
| | Federal Home Loan Bank of | Federal Home Loan Bank of
31338#-10-4 .. [FEDERAL HOME LOAN BANK OF BOSTON ........ |.eeeee.].. 05/17/2022 . [Boston .....coeevvvvvinniiiiiinnnnnnns].s 09/09/2022 . [Bost ...oiiivivinniiiiiiiinnn fooniiiins 7,780.000 |......... 778,000 |......... 778,000 [....oeeenn A O e O T O PP FETTTTRRopro L AL N
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 778,000 778,000 778,000 4,774
5989999998. Total - Common Stocks 9,017,534 8,728,755 9,017,534 (288,779) (288,779) 50,540
5999999999. Total - Preferred and Common Stocks 9,017,534 8,728,755 9,017,534 (288,779) (288,779) 50,540
6009999999 - Totals 76,821,949 74,608, 109 76,933,851 111,903 111,903 (2,325,742) (2,325,742) 482,032 61,897

¢'sl3




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

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

NONE

Schedule D - Part 6 - Section 2

NONE

E16
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
TREASURY BILL 04-2023 .... Q... .. |- 11/17/2022 .| MORGAN STANLEY SMITH BARNEY LLC .......... 04/27/2023 . |....eevveeennn 980,511 [ v o e e 1,000,000 |.... ...980,511 e 5,370 foniiiiiiiens 14000220.000 o 4.499
TREASURY BILL 05-2023 .... @......... . 11/17/2022 .| BMO Capital Markets GKST, Inc. ........... 05/18/2023 . |.. . o e e e e 1,000,000 |.... ...977,692 e 5,428 [t 2222 0.000 .. 4.564 |....
TREASURY BILL 06-2023 ......oviviivvnnniiiiinnnnnnnns Q......... ..12/12/2022 .| MORGAN STANLEY SMITH BARNEY LLC .......... 06/08/2023 . |.eevvuniiinns 977,518 [ e foiii e [ 1,000,000 [.............. 977,518 [ 2,475 )coieiiiiiiinnennns 200,000 ...l 4.706
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 2,935,721 3,000,000 2,935,721 13,268 XXX
0109999999. Total - U.S. Government Bonds 2,935,721 3,000,000 2,935,721 13,268 XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations 2,935,721 3,000,000 2,935,721 13,268 XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2509999999. Total Bonds 2,935,721 3,000,000 2,935,721 13,268 XXX
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX
7709999999 - Totals 2,935,721 XXX 2,935,721 13,268 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C..$ ... TE S e, TF LS e 1G .8 e,
2C..$...
3C..$...
4C .$
5C..$ ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

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

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Citizens Bank .... Providence, Rl

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

Depository Code Interest Year of Current Year Balance *
... Boston, MA .....
Boston, MA .....
PNC Bank, N.A. ... Pittsburgh, PA

JP Morgan ...... . Columbus, OH .....

0199998 Deposits in ... 1 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories

XXX XXX 44,178 | XXX
0199999. Totals - Open Depositories XXX XXX 3,377,639 [ XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 3,377,639 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 500 | XXX

0599999 Total - Cash

XXX 3,378,139 XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January... o 4,719,385 4. 7. JUlYe o 9,566,608 10.  October.......| oo 6,084,510
2. February...|.cocoiiiininns 4,086,898 5. May.....foeiiis 3,122,544 8. August.......|.iiiiiini. 6,471,953 11. November...|....ccceein 4,736,130
3. March 4,968,882 6. 6,224,581 9. September 6,116,054 12. December 3,378,138

E27




8c3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

Description

2 3 4 5 6 7 8
Book/Adjusted Amount of Interest
Carrying Value Due and Accrued

Code Date Acquired Rate of Interest Maturity Date

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

25160K-20-7 .......

|DWS GOVERNMENT MMF SERIES-INST ......vvveeeiiiiiiiiiiiiiiiiiieiiiiiiiiieeeeiiins

...................... 12/30/2022 +vvvvvvens foveeiiiiiiiiiiiiiiiiii 4203 | e L 14,256,749 | 96,972

.................................. 152,547

8309999999.

Subtotal - All Other Money Market Mutual Funds

14,256,749

152,547

14,256,749

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

Number
1A

1C.$ ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits For the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL [ | oo [eeeeneesnreesreennnees e e e e eree e e e e e e [ereeee e
2. AIASKA ..o AR ] s [ [ [
3. Arizona et AZ || e e [ [
4. Arkansas ..........cococeeeiiireenrinnns AR |..... B...... Life INSUFANCE ...ocieeeceiiriccicieiernieieieissnee e oeeeeeineeeieineennees [ 299,554 |...coveneee 249,422
5. California
6. Colorado
7. Connecticut .......cceoeeiiiiieiieneee. CT e s
8. Delaware ........ccoceveevvvveeeeee. DE [ s
9. District of Columbia .................... DC [ i
10. Florida .............. .
11, Georgia ....ccceeeveeveevecennceee. GA | Bi[Life InsUrance ..o [ [ 44,933 |......c....... 37,413
12, HaWaii oo HE ] s e e s [
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.  Michigan ..o
24. Minnesota
25.  MissisSSippi ...coeveeveieiceieeee . MS
26.  MissoUr ......ccccovevvvvcvirccnecnienee s MO i,
27. Montana .......cccccoeeevcicieeceeen . MT
28. Nebraska .......c.cccovevvevvncneece . NE |
29. Nevada ......ccocooceveveicneneeee . NV L
30. New Hampshire ......ccceevveennenne NH o] e free e [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..ccoocvveiiieniieiieiceics
34. North Carolina
35. North Dakota
36.
37. Oklahoma ......ccccoeveiiiiiiiiiiiies
38. Oregon
39. Pennsylvania ...
40. Rhode Island ........cccccceviiniennenns
41.
42.
43.
44.
45.
46. Vermont .
47. Virginia
48. Washington .........ccccecvvvrnennnn.
49. West Virginia
50. Wisconsin
51. Wyoming ......cccoeveveiieiiiiicenne
52.  American Samoa ..........ccccceceeeee . AS [ e
53.
54.
55. U.S.Virginlslands .........ccccccoeeeenees VI o e
56. Northern Mariana Islands ........... MP |...... ..o
57. Canada .......ccccooeeeiieiiiiinens CAN [
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 1,997,027 1,662,812 1,268,112 1,055,886
DETAILS OF WRITE-INS
5898. Summary of remaining write-ins for
Line 58 from overflow page .............] L XXX [ XXX e seeseenns [oeeieeieiiiiiiiins o e [
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX
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