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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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 563,850,973 563,850,973
1.02 All other governmMENts ..........cccceeveereeeiieeiieeieseeseeseeseesesseeeeeseeseeseess Jeeenieeieeieeieiies foeveeen 00000 L e
1.03 U.S. states, territories and possessions, etc. guaranteed 238,099,695 238,099,695
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAANTEEM ... e 78,662,597 |............ 1.664 |........ 78,662,597 ..o [ 78,662,597 |............ 1.664
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEET ... 532,514,987 |............ 11.264 |...... 532,514,987 | [ 532,514,987 |........... 11.267
1.06 Industrial and MISCEIANEOUS ...........cceiiirieerieieieieeeeeeeeeee e ...1,357,233,099 |............ 28.709 |...1,357,233,099 |.....cooorverne ...1,357,233,099 |........... 28.717
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) ....................f... 631,375,332 |............ 13.355 |...... 631,375,332 [ | 631,375,332 |........... 13.359
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........ccoovvveeerieensforrenne 3,003,500 |............. 0.064 |........ 3,003,500 [-..eveneeeeieieirines foeeenne 3,003,500 |............. 0.064
3.03 Parent, subsidiaries and affiliates Publicly traded .............cccecevieveeeeeessoererenineincinees [oeviieens 0.000 [ oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cccooceoveeeeeeeeeeeeeeeeee o 445,222,198 |............. 9.418 |...... 445,222,198 | [ 445,222 198 |............. 9.420
3.05 MUUI fUNDS ...evviiiieieeee e s 236,870,747 |............. 5.010 |...... 236,870,747 oo | 236,870,747 |............. 5.012
3.06 Unitinvestment trusts ...
3.07 Closed-end fuNdS ...........ccooiiiiiiii e
3.08 Exchange traded fuNdS ...........ccooiiiiiiiiiiieeee s
3.09 Total commONn STOCKS .........cciiiiiiiiiiie e
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 ........c.ceeeiiririererereieeesesieeieeeeeees s e 44 598,656 |............. 0.943 |....... 44,598,656 |....c.cceerieis [ 44,598,656 |............. 0.944
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 real €STate .....c.c.eieieeeeeeieeecee e e 44,598,656 |............. 0.943|....... 44,598,656 |.......cooeeeeeeen [ 44,598,656 |............. 0.944
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccoovrrreiniinnnsseeeeeenesesese e e (94,897,482)............ (2.007)|...... (94,897 ,482)......cooveeeecens | (94,897,482)........... (2.008)
6.02 Cash equivalents (Schedule E, Part 2) .........ccccocooecnnnncnennnnnens foocs 117,064,723 |............. 2.476 |...... 117,064,723 | o 117,064,723 |............. 2.477
6.03 Short-term investments (Schedule DA) .........ccccooeoiiiieieeceeeeneeee e 78,482,526 |............ 1.660 |........ 78,482,526 |......oooeces [ 78,482,526 |............. 1.661
6.04 Total cash, cash equivalents and short-term investments .....................[...... 100,649,767 |............. 2.129 |...... 100,649,767 |....c.ovveeeeeees o 100,649,767 |............. 2.130
7. CONTACLIOBNS ...ttt n s [oe e eseseneneneene [oreeenineeeas 0.000
8. Derivatives (SChedUIE DB) .........ccceeeiiiieieieieieieeeseeieieseseese e oo seneseieeeene [orerereeeens 0.000
9. Other invested assets (Schedule BA) ...........ccccceeioinnnrececenenennseeeeeenes oo 382,907,736 ..o 8.091
10.  ReCEIVabIES fOr SECUMMES .......ocuiueeeeiicieieieeee et s [ 0.000
11.  Securities Lending (Schedule DL, Part 1)...........cccceiiieieieieieicecececeeeeeees e oeeeneeens 0.000
12.  Other invested assets (Page 2, LiNe 11) ....coovecurueeeieeeeceeeeeeeseiee e 0.000
13. Total invested assets 4,727,582,675 100.000 | 4,726,296,319 4,726,296,319 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PIOT YEAI ............ceeuiriiiiiiiietetetetesetee st st teteses et se st s sesesesase e se st esesesesesesese st ssssesebesesesese s ss s e bebebesesanens <oeseseanenenenas 46,752,207
Cost of acquired:

2.1 Actual cost at time of acqUISIION (Part 2, COIUMN B) .........uiuiiiiiiiite ittt bbbttt b e bt b e bt bttt e b b e abeaReeresreebeebestestestesaeetesre e

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ........c.curiiuiiiiieeeeeeei et sosesseaesnaninanas 1,030,678 ...ocoieie 1,030,678
Current year change in encumbrances:

o B ] = E T == i TR @01 10T T e PPN

B2 o] e= =T R A O] 11T T B SRS
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ... ..o ittt ettt e bt e bt ebe e bt e bt ea bt eaeeea et eh e e eheeeE e e eE e e bt e a bt em bt em bt eaeeeReeeheeabeeebee ke anbeen Seoemseeseeanteanseeaseeanesnnnes
Deduct amounts received on diSposSals, Part 3, COIUMN 15 ...ttt sttt ettt e s et e astee e beeeaateeeastee e seeeaabeeeantee e seeeaabeeeasbeeeasteeanbeeeans Smeeeeaneeeanseeeaseeeaeeeanaees
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15 ... e bbb b b s h e s R e s h e e b e s b e e b e e h e e b e e b e e b e e b e e b e s b e s b e sbeeae o R e SR e SR e e R e e Rt e bt e b et e e ne e

LS o] = E T =T T o 10 T N 1 O OO
Deduct current year’s other than temporary impairment recognized:

A B e = E T =T e TR @0 10 o e PPN

A7 o] e= S =T G A O o) [¥T 0T O PSS
Deduct current year’s depreciation:

LT e T = TR )[04 Vo i PP SURO ORI 3,184,229

8.2 TOLAIS, PArt 3, COIUMN D ...ttt ettt ettt ettt et et et et et et et et et et et et e et et et et et e et et et e et et et et et et eee et eaeeaseebeebeebeebesteabesbeebesteates  aeesensessensensens 3,184,229
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........ccceuiuiuereririiirisisieteteteseesssestssesesesesesess e s ssesesesesesesssssssseseses coesessnesenenas 44,598,656
[DI=Ye (W1 o) e=T Mo g P=Te [4g 111 C=To IR= 100 T U0 PPN

Statement value at end of current period (LINE 9 MINUS LINE 10) ........ceeuiiiiiiiiiiietetetesitststststeteteseses e e stesssesesesesesesssssssesesesesasessssssesesesesesasesssssssasesesens oesesesessiesnans 44,598,656

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEmMDEr 31 OF PIrIOT YEAT .........ccvcveieuereueieeiieieiete ettt se e ssseses sseeeeeeeneneas 124,416,097
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 3,125,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........cruiuiiiiieeeieieiei ettt enens sosesseaesnaninanas 2,937,303 ..o 6,062,303
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

LI o o= Fo T o= T R T 071 (¥ o TP TSRO P ST U PP PRRRUPRRON

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. 17,485,012
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) .......c.ceueueieiireriiieieieieeeeees ceeeeeeeeeeenens 112,993,388
el Y= TV Lo I [ o 1= T g Lo PSR PRRRY
SUDLOLAI (LINE 11 PIUS T2) 1.vevviuiiieieiieieteteteiesee et e sttt et et esesese e s e s s et et eseseseseses st esesesesesese s e st e s e s e s e sesess s s e s e s e s e se s e ae st et esesesesese s e st esesese e e st s s s Seseseannenanas 112,993,388
[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) .....cciiiiiiiiiiiieieieiiiiiessie ettt seneneneas 112,993,388
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIOI YEAI ..........c.ceiiiiiiiiiieietetetiest st sttt ettt ettt e s et e se s s et e b sesesesesessesesebesesese e s s s e s s et esese e asssesne Seseeseeeaenenn 339,310,462
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMIN 8) ............ceueueuiriiiiirisietetetesee sttt tes e e et be bt sese e ss st e sesesesesesesssssssesenesessananas 72,744,479

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........ouiiiuiiiiiieieieeeee et reesesaseesenis 104,303,513 ..ocoiiie 177,047,992
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):

5.1 TOtalS, Part 1, COIUMN T3 ...ttt ettt ettt et e e et et et esea et ee 22 b e b e b a8 ea et ee 45 ee a8 e b eE 28 eReat £ e e 4o h e b e b ebes et et sese s ebebessenerennanananas (78,679,651)

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 (7,990,036) ................ (86,669,687)
Total gain (10ss) 0N diSPOSAIS, PArt 3, COIUMN 1O ......oiuiiiiiiiieiiieit ettt ettt ettt et st ese st esesaeseseesessete e ebeseebessssesessesessesessese s ebe s ebeseebese b eseesessssesessenessers Seeseseseaneseanenes (296,212)
Deduct amounts received on diSPoSalS, PArt 3, COIUMMN 16 ...........c.c.oiiiiuiiietieeeteeeeteeeteeeetee et ete et ete et ete et etesetes et easetessstesssseseeseseesesessetesesensesessasessssessssens Seseseesenenenen 37,668,147

[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 TOtaIS, PArt 1, COIUMN 15 . ....ieiiitetiiriieteeiet sttt eb et e et es b2 £ e b8 2 £ ee e b4 £t E bbb e b e b b b s e et s s ennneeana 9,216,672

10.2 TOAIS, PArt 3, COIUMN 11 ..ottt ettt ettt ettt ettt e e et et et et et et et et e et et ee e e et et e et et eeeeeeeeeee e e et et e et e et e et eee e et eeeeee e seeseeseebeeseabeetesbesseatearease  tesesensesennes 9,216,672
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 382,507,736
[DLYe V0ot (o1t 1 gTeTa=Te [oaTyic=Yo IR=T 1o YU L1 PSSRt 1,286,356
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciiiiiiiiiiiieieiitieiiiesisstetetese ettt ettt e st se s besesese e sess s sebebesese s sses s b esesesese s s oeseseannennas 381,221,380

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 4,657,290,577
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ..........c.ccuouiiiiuieeiteeeteee ettt etete et ete et ete et et e s et ess et eaeetese st ese st ese st ese et ete s eteas et ess et ensssesssseseesesesseseeseteasasensassensesennane 1,339,179,110
AACCIURD OF GISCOUNL ...ttt ettt sttt et st teseebe st et e e et eseebeseeseseesesessesesseseseese s eseseeseseesese e s ese e s ese s s ese e s ebeeeeb e s b e s bensebese et eseebesessesessesessebe s esenen ...1,514,670

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12
4.2. Part 2, SECtioN 1, COIUMN 15 .. e e et e e e e e e e e e e esaaeeeeeeeasaaeeeeeenssssseeeeeanssseeeeeennnsseeeeaanns

4.3. Part 2, SECHON 2, COIUMN 13 ... ittt ettt es et et s s s s e e e s e s e s e e e s e s esesee s e seseseses e e ses et eses s sesesesesesnanaesesesanas (143,484,541)

4.4, Pt 4, COIUMN 11 Liuiiiiieeete ettt ettt ettt e et E R £ At E e b £ b et E £ b s b e bt st b s b (190,728,3%) .............. (334,212,935)
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 83,809,645
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiiiuieieeeeeeeeeeeeeeeeeee ettt e et e e e et e et esses e st essaseasseeseseenenen 1,617,809, 190
DedUCt AaMOTtiIZALION OF PrEMIUM .......c.iiieiiieiiietet ettt et ettt ese et ese s ese e eseseeseseeseseesesesese s es e s esessesessesessesesseses s s es e s es et es e st ese s esessesessesessesess s ese s ese s esens Seseseeseaenenes 13,833,972

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 sttt e e e st a e e e e et a s h e e et a s et ee st e s b e s et asnas 2eesennansntasas 27,888,850

LT g T 0 0T T T TSSOSO 1,648,445 ............... 29,537,295
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccoiiiiiiiiiiiniiine e e 432,518
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 4,086,833, 128
[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 4,086,833, 128
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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 ........cooeevvveevieereesee oo 563,850,973 |...cvevnenene 507,055,436 |................ 564,857,339 |.....ccccocee. 555,877,903
Governments 2. CANAAA ... s s e [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 563,850,973 507,055,436 564,857,339 555,877,903
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 238,099,695 200,336,920 243,703,301 222,075,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 78,662,597 59,975,676 78,891,499 77,840,000
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 532,514,987 459,043,922 531,703,225 528,938,488
Industrial and Miscellaneous, SVO 8. United States .........cccceveveveveveeceecces o 1,335,544,559 |............ 1,183,206,685 |........... 1,351,489,588 |............ 1,297,305,976
Il_dentifieLch F‘;ff‘lfis’(v grffﬁt'-i?tef Bar;k 9. CANAUA ..o 2,996,223 | 2,624,745 | 2,994,930 | 3,000,000
oans, Unaffiliated Certificates o .
Deposit and Hybrid Securities 10.  Other Countries 18,692,317 17,025,756 18,906,318 17,924,193
(unaffiliated) 11.  Totals 1,357,233,099 1,202,857, 186 1,373,390,836 1,318,230, 169
Parent, Subsidiaries and Affiliates 12.  Totals
13. Total Bonds 2,770,361,351 2,429,269, 140 2,792,546,200 2,702,961,560
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 .........cccvevrrennccnnecn s ..835,443,479 |.. ..835,443,479 |.. ..577,414,753
Industrial and Miscellaneous 21, CanAda .....ccoeeueeeeeeeeeeeeeeeeeeeee e [ [
(unaffiliated), Mutual Funds, Unit 22. Other Countries 35,806, 100 35,806,100 25,577,806
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 871,249,579 871,249,579 602,992,559
Parent, Subsidiaries and Affiliates 24. Totals 445,222,198 445,222,198 342,620,193
25. Total Common Stocks 1,316,471,777 1,316,471,777 945,612,752
26. Total Stocks 1,316,471,777 1,316,471,777 945,612,752
27. Total Bonds and Stocks 4,086,833, 128 3,745,740,917 3,738,158,952
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Quality and Maturity

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

No Maturity

7

Total Current Year

8
Col. 7 as a % of

Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1. U.S. Governments
1.1 NAIC 1
1.2NAIC 2 ..

T3NAIC 3 s
TANAICA .o

1.5NAICS ..

TBNAICG ..o

1.7 Totals

........... 126,342,281

............. 68,454,904

129,538,376

........... 114,695,962

642,333,499

126,342,281

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 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6

.............. 1,822,218

106,183,914

............... 6,707,590 |...

238,099,695

3.7 Totals 1,822,218 18,725,885 104,660,088 106,183,914 238,099,695 8.4 244,103,649
4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e 4,441,017 | 12,194,578 |............. 62,027,002 .....cooveeeirerereieieees Joeeeeeeeeeeeeeeeeeeees fovevererees XX e oo 78,662,597 |.....ccovvvvenne. 2.8 | 101,895,140 |..cocoovvvrrr 37 o 78,662,597 |.....cocveeeivierernn

42NAIC2 ..

43NAIC 3 .o
4A4ANAICA ..o

4.5NAICS ..

4B NAIC B ...
4.7 Totals 4,441,017 12,194,578 62,027,002 78,662,597 2.8 101,895, 140 3.7 78,662,597
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1 103,717,781 |........... 181,906,686 |........... 114,689,957 532,514,987 ..o 187 | 415,207,383 |.cooevvee 149 | 532,514,987

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

33,878,999

108,717,781

181,906,686

114,689,957

98,321,564

532,514,987

415,207,383

532,514,987
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Quality and Maturity

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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

1

Over 1 Year

Over 5 Years

4
Over 10 Years

5

6

No Maturity

7

8
Col. 7 as a % of

9
Total from Col. 7

10
% From Col. 8

11
Total Publicly

12
Total Privately

NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 158,431,564 |........... 344,258,626 |........... 163,199,054 |........... 159,250,437 |........... 215,147,632 |............ D.9,0. TR RO 1,040,287,313 |....cocvee 36.5 |....... 1,020,315,532 | 366 [ 474,091,105 |........... 566,196,208

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

....10,481,515 |...

.160,861,658 |....

..88,023,903

....46,446,650 |..

...11,132,060 |...

...316,945,786 |..

373,796,307 |....

...273,626,022 |..

...43,319,764

168,913,079

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

8ANAICT L
82NAIC 2 ..o

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

8B NAICE ...,

8.7 Totals

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

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 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 MUTUAL 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

125 NAICS ...
12.6 NAIC6 ...

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

T2 NAIC 1 e (d) ....324,916,079 |........... 682,198,846 |........... 580,247,734 |........... 509,662,684 |........... 434,872,748 |.....ooovveeeeeeens o 2,531,898,091 | 889 [ XK o XX e 1,965,701,883 |........... 566,196,208
122 NAIC 2 ... {(d) ... 10,481,515 |... .160,861,658 |.... ..88,023,903 ....46,446,650 |.. ...11,132,060 |... ...273,626,022 |.. ...43,319,764
12.3NAIC 3 e () i e [ [ [ [ s Jresesesesesesesesees [eienenens XK [ XK e

124 NAIC A oo (D) e [ et seseene o [ sien [ereeee e e e seeseenne [eeseeseeneeneenieenesnees [ereenresnnessnesneesieesieens oeeneeenns XX eeieeeee e XK e o

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

() -
(c)

12.7 TOtalS .o 335,397,594 |........... 843,060,504 |........... 668,271,637 |........... 556,109,334 |........... 446,004,808 |.........cocoevevereriiinne (b) 2,848,843,877 |......ccccveveeeeeen 1000 | XK e XK oo 2,239,327,905 |.......... 609,515,972

12.8 Line 12.7 as a % of Col. 7 11.8 29.6 23.5 19.5 15.7 100.0 78.6 21.4
13. Total Bonds Prior Year

T13ANAIC T e 216,855,644 |.......... 770,493,390 |........... 656,674,326 |........... 482,171,713 |........... 287,039,802 |...ovoveeeeeeeeeeeeees [ XK e e XX e o 2,413,234,875 ..o 86.6 |....... 1,808,308,751 |........... 604,926,124

132 NAIC 2 e 56,517,893 |........... 125,425,150 |........... 133,749,358 |............. 39,549,650 |............. 18,554,256 |..ovveveeeeceeeeeeeeee feeeeee e XX oo XX e e 373,796,307 |..coovvverrernn 13.4 (... 361,184,762 |............. 12,611,545

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

137 TotalS ..o e 273,373,537 |........... 895,918,540 |........... 790,423,684 |........... 521,721,363 |........... 305,594,058 (b) 2,787,031,182 |....corvvcvriinee 100.0 |....... 2,169,493,513 |.......... 617,537,669

13.8 Line 13.7 as a % of Col. 9 9.8 32.1 28.4 18.7 11.0 100.0 XXX 77.8 22.2
14. Total Publicly Traded Bonds

TAANAIC T (e 170,455,416 |........... 501,465,724 |........... 498,260,785 |........... 438,933,587 |........... 356,586,371 |....cvoeveeciceerniccne o 1,965,701,883 |...coovvveceenne 69.0 |........ 1,808,308,751 .ccvrereicicienne 64.9|....... 1,965,701,883

T42NAIC 2 e 9,363,275 |... .128,660,134 |.... ..85,023,908 |..... ....42,446,650 |............... 8,132,060 |... .. 273,626,022 |....ooocvirieeenn 9.6 | 361,184,762 |.... ... 273,626,022 |..

15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals
15.8 Line 15.7 as a % of Col. 7

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

T4B NAIC B .o
14.7 TOtalS .o e 179,818,691 |........... 630,125,858 |........... 583,284,688 |........... 481,380,237 |........... 364,718,431 | o 2,239,327,905 |...ccvvevrenn 78.6 |....... 2,169,493,513 [....ccveeire 77.8 |....... 2,239,327,905
14.8Line 14.7as@ % OF COL 7 .oovvvveeeeerees e 8.0 [ 281 | 26.0 |ooeeereeeee 215 | 16.3 | eeeeeeeeeeeeeeeees oo 100.0 |............ DLOLS ST D.0.0 S B D00 SO NS 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 6.3 22.1 20.5 16.9 12.8 78.6 XXX XXX XXX 78.6 XXX
15. Total Privately Placed Bonds
154 NAIC T e 154,460,663 |........... 180,733,122 |............. 81,986,949 |............. 70,729,097 |............. 78,286,377 |oveeeeeeeeeeeeceeees e 566,196,208 |.........ccvcveveeee 19.9 (... 604,926,124 |.......cooveeeene 2.7 | D,9, 0, RN R 566,196,208
152 NAIC 2 o 1,118,240 |... ...32,201,524 |.... .. 4,000,000 |.. ..3,000,000 |... . ..12,611,545 |.... ...43,319,764
T5.3NAIC 3 e seseeies [oesiese s sns [reeeeeie s e eneeee [eere e e esiees [oree e eeeeee s s eeeeies e e ees [
P54 NAIC 4 oo eeseeies |oese s ss [eeeeeie s eeieee [rete s e sesiens [oree e ees eeseees e eeeeseeies[ee e ees [

5.5

7.5

3.0

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

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

....11,000,000 current year of bonds with Z designations and $

current year, $

prior year of bonds with 5GI designations and $

609,515,972 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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
(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.

.......... 78,482,526 ; NAIC2 $

current year, $

........................... S NAIC3 $evveeevcveeccnnccis S NAIC A $ oo 3 NAIC S $veeeeseecrenvccenvcers 3 NAIC 6 $ e
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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 ............ccoeernennennceieeines forvieenns 111,910,249 |........... 162,485,246 |............. 29,729,596 |......cc.... 95,372,344 |........... 109,169,920 |............ D 9.0 SR RN 508,667,355 |.....cocvevereieieine 17.9 | 465,010,866 |.........cceeveveueene 16.7 | 508,667,355

1.02 Residential Mortgage-Backed Securities ... ..10,869,488 |. .29,991,192 |.. .19,594,836 |.. ...13,795,556 |... . 2,677,372 |.... 76,928,444 |.. ...95,068,054 |... ..76,928,444 |.

1.03 Commercial Mortgage-Backed Securities .......... [.............. 3,562,544 |............. 10,825,538 |............. 19,130,472 |............. 20,370,476 |.............. 2,848,670 56,737,700 71,634,251 | 2.6 56,737,700

1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals 126,342,281 203,301,976 68,454,904 129,538,376 114,695,962 XXX 642,333,499 22.5 631,713,171 22.7 642,333,499

2. 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 ... XXX
2.05 Totals XXX
3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccceeveeieeicniennienieneene |, 1,822,218 ... 18,725,885 |........... 104,660,088 |........... 106,183,914 |.............. 6,707,590 |............ D,0. ¢ SRR 238,099,695 |.....ccevvereieienns 8.4

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

........... 244,103,649

3.05 Totals 1,822,218 18,725,885 104,660,088 106,183,914 6,707,590 XXX 238,099,695 8.4 244,103,649 8.8 238,099,695
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............ccoceroeieeiiiiieiieieeeneeiees o 4,441,017 | 12,194,578 |............. 62,027,002 |....cooovenieeieerieiene [ e XK e 78,662,597 [ 2.8 [ 101,895,140 |...oovoveiiienn 3.7 [ 78,662,597 |.ooeeeiiiee

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

4.05 Totals 4,441,017 12,194,578 62,027,002 XXX 78,662,597 2.8 101,895, 140 3.7 78,662,597
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccceeevroerenieneiieneneeieaes e 10,720,826 |............. 19,675,307 |............. 11,189,887 |............. 36,539,485 |............. 69,121,630 147,247,135 oo 5.2 o 81,432,039 |..ovoiiee 2.9 [ 147,247,135
5.02 Residential Mortgage-Backed Securities ... ..23,158,173 |. .81,542,475 |.. .. 151,705,593 |.. ...74,120,210 |... ...18,202,819 |.... ... 348,729,270 |.. .299,455,638 |... e 348,729,270 |.
5.03 Commercial Mortgage-Backed Securities .......... |..ccoovieiviciiniiieies foveiieeins 2,499,999 |............. 19,011,206 |.............. 4,030,262 10,997,115 .o XXX oo 36,538,582 |...oevveiiie 1.3 34,319,706 |[...oovoevieiienn 1.2 | 36,538,582
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 33,878,999 103,717,781 181,906,686 114,689,957 98,321,564 532,514,987 18.7 415,207,383 14.9 532,514,987
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccccooeviiiiinciinciciees e, 13,974,054 |........... 303,355,307 |........... 174,178,346 |.......... 148,561,772 |........... 207,741,822 |............ D,0. ¢ CHURIIRY T 847,811,301 |.oveeieeen 29.8 [ 846,453,964 |.......ccoeeieeennn 30.4 [ 744,566,546 |........... 103,244,755
6.02 Residential Mortgage-Backed Securities ............ [............. 22,527,911 [ 75,539,265 |............. 56,994,876 |............ 48,811,011 | 13,693,248 |............ D,9. ¢ CHUIRIIR TN 217,566,311 [oooooveiieiiees 7.6 [ 231,119,719 | 8.3 [ 1,150,651 |........... 216,415,660
6.03 Commercial Mortgage-Backed Securities .......... |.......... 126,074,355 |............. 69,168,055 |.....cocveeiiiiiiiiiies oo e [ D,0. ¢ CHURIIRY T 195,242,410 |.o.ooveieieee 6.9 [oins 277,090,107 [.ooeoveeeieieieiens 9.9 | e 195,242,410
6.04 Other Loan-Backed and Structured Securities ... 6,336,759 57,057,657 20,049,735 8,324,304 4,844,622 XXX 96,613,077 3.4 39,448,049 1.4 1,999,930 94,613,147
6.05 Totals 168,913,079 505, 120,284 251,222,957 205,697,087 226,279,692 XXX 1,357,233,099 47.6 1,394,111,839 50.0 747,717,127 609,515,972

7. 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

8. 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 MUTUAL 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

60IS

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEA .........cccceveeeiies fooriiniiiiiiiiiiiiiis o [eeeiienieiieiieiiiies o [ feeeiieee XXX eeiieenee oo e oo e e
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccccovviiiriieneiceceeeees foeeeeieens 142,868,364 |............. 516,436,323 |....ocvvee 381,784,919 |.cveneen 386,657,515 |[...ocvnnne 392,740,962 |............ D0, CUNIN RO 1,820,488,083 |....ocvevveeiienne 63.9 [ D, G RO, D0, CRURI RO 1,717,243,328 |............. 103,244,755
12.02 Residential Mortgage-Backed Securities .......... |-ccccoceeeas 56,555,572 |.....cucuvne 187,072,932 |............. 228,295,305 |.....cvenene 136,726,777 |..cvueeeee. 34,573,439 |........... XXX [ 643,224,025 |..cooeeriicne 226 [ D 9,0 SN D.9.%, SR RN 426,808,365 |............. 216,415,660
12.03 Commercial Mortgage-Backed Securities ........ ... 129,636,899 ... 82,493,592 |........ 38,141,678 ... 24,400,738 . ... 288,518,692 |...eeeiiice 101 s D, G RO, D0, G AT 93,276,282 |............. 195,242,410
12.04 Other Loan-Backed and Structured Securities . |................ 6,336,759 . 57,057,657 20,049,735 8,324,304 |.. .. 96,613,077 |. 1,999,930 |oooeeennne 94,613,147
12.05 SVO Identified Funds XXX e e XXX i e e XX e XXX e XXX [ e [eeveeieeiceiesicneenee oreeeeeeees XX e XX o
12.06 Affiliated Bank LOANS .........c.coveiiiiiiiiiiiiiiiieiies foeeeeiieiieicieciciciieee oeeeciececiecieiesieieeee oosesieeiesiesseesessesieeee oeseesinssessessessessesinnse oossessessnssnssnssessessense orenneneenes KKK uimvinvinn fooeveeiemieinicicininee Joeereeieeieeiesiessesieieeee Joreseeneenes XKKiiininn foreeeneenns XXX it oo oo
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 e fe 335,397,594 |....coeeeenn 843,060,504 |............. 668,271,637 |............. 556,109,334 |............. 446,004,808 |........ccoeveeveerrciciens e 2,848,843,877 | 100.0 fooeeeeee. D, G RO, D0, CRURI RO 2,239,327,905 |....ocuvee 609,515,972
12.10 Line 12.09 as a % of Col. 7 11.8 29.6 23.5 19.5 15.7 100.0 XXX XXX XXX 78.6 21.4
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccoccoiriiinininiiinenens foeeiecieeens 84,471,714 |.............392,419,334 |............. 567,739,940 |............. 417,437,274 |t 276,827,396 |....oooveee. XXX oo XX oo XXX oo 1,738,895,658 |..oeveeeeeeeee 62,4 | 1,665,390,013 |...cceenveeen 73,505,645
13.02 Residential Mortgage-Backed Securities .......... ..109,387,295 |... . .177,833,999 ...59,735,19%4 |. .5,109,646 625,643,411 |. ...396,149,621 |.. .229,493,790
13.03 Commercial Mortgage-Backed Securities ........ . ... 75,633,728 |... 41,841,146 39,046,904 |.. .. 16,154,673 383,044,064 |. 105,953,957 |.. .277,090, 107
13.04 Other Loan-Backed and Structured Securities . |................ 3,880,800 . ....3,008,599 . . ....7,502,343 . . . . . 39,448,049 |. 37,448,127
13.05 SVO Identified Funds . XXX XXX XXX XXX .. XXX . ST USRS UUTU OO U TSP USUUTU USSR
13.06 Affiliated Bank Loans ... . . . . . .
13.07 Unaffiliated Bank LOANS ........cccccveveeiienieiieiien freneiiiiiiiiiiiiii e [ oeeeieeeeneseeieeneens [eeereeseeneeneenesies oeesreeneees XXX i e XX et XXX i o [ e oo
13.08 Unaffiliated Certificates of Deposi . XXX
13.09 Totals SR SO, 273,373,537 |oeeeenn 895,918,540 |............. 790,423,684 |............. 521,721,363 |..coenveee 305,594,058 |....ooveeeeeieieeiens [ XX oo XXX e 2,787,031,182 |eoeeeeeenn. 10010 | 2,169,493,513 |..coeneene 617,537,669
13.10 Line 13.09 as a % of Col. 9 9.8 32.1 28.4 18.7 1.0 100.0 77.8 2.2
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ..........cccccooviiiiiieneiceeieeees e 142,086,752 502,830,922 |............. 373,475,949 |............. 368,857,249 |............. 329,992,456 |............ D0, G RO 1,717,243,328 .o 60.3 |oeennen 1,665,390,013 |...oveviieieennn 5928 | 1,717,243,328
14.02 Residential Mortgage-Backed Securities ... 34,169,395 |... ...111,969,469 |.. . 171,667,061 .88,122,250 |.. ...20,880, 190 . . . 426,808,365 |. . 396,149,621 |. ...426,808,365 |..
14.03 Commercial Mortgage-Backed Securities ........ 13,325,537 38,141,678 24,400,738 13,845,785 93,276,282 . .... 105,953,957 93,276,282
14.04 Other Loan-Backed and Structured Securities . |........cccooooiiiiiiiie foriiiciene 1,999,930 ....1,999,930 P [ TR 1,999,922 [l 001 1,999,930

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,

Section 12 6.3 22.1 20.5 16.9 12.8 78.6 XXX XXX XXX 78.6 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........cccveevrerirerineiineiennns oo 781,612 | 13,605,401 |....cveeneee. 8,308,970 |....cocunvee. 17,800,266 |............... 62,748,506 .... 103,244,755 73,505,645 |....cccovveevecnnn2.6 [, XXX [ 103,244,755
15.02 Residential Mortgage-Backed Securities .......... [...cccco.e. 22,386,177 |...coceceee 75,103,463 |............... 56,628,244 |.............. 48,604,527 |.............. 13,693,249 ... 216,415,660 ....229,493,790 2 e D.0.0. CHUUT RN 216,415,660
15.03 Commercial Mortgage-Backed Securities ........ 69,168,055 ...195,242,410 ...217,090, 107 9 e XXX [ 195,242,410

15.04 Other Loan-Backed and Structured Securities . |. . ..94,613,147 |.

15.05 SVO Identified Funds

. 85,067,727 . 37,448,127 |.

94,613,147

15.06 Affiliated Bank Loans

15.07 Unaffiliated Bank LOGNS ..........ccooiiiiiiiiiiiiiins foeeieeieiciciciciciiie foeeeciecieciicsieiesiesieeee oesesiesiesiessesiessesienee oesiessnssessessessossesiense Jooesessessnssmssnssessossonse Joreneeneenes KKK iuimvininn fooroeeiimiiciiciiciisiisiinie ooeesisiesieciesiesineieeee oesiesesiesiessessessnsinese oossesiessnssessessessessnnee forenneneenes XKXKuiiiinins foocieciecieciecccece
15.08 Unaffiliated Certificates of Deposit

15.09 TotalS ...ooveveiieieiecceee 609,515,972
15.10 Line 15.09 @s @ % Of COL. 7 ..eoviviriiiiiccrnens foreeeieieneeen 2505 Lo 3409 | 1309 L 1223 o 1323 i e 10000 o XXX e XX e XXX e XXX i o 100.0

15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 5.5 7.5 3.0 2.6 2.9 21.4 XXX XXX XXX XXX 21.4
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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+5-6-T+8-9) ........cevererereeeeeeeeeeeeeeeeeeteeeseeeeeseseseseseaesesesessassesssesessasassssesessanassesanans [oesesesscseeesenenanaeaes 78,482,526

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

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

78,482,526 78,482,526

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment: 0




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

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 MUTUAL 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 .............ccccoeevevevenes [ooevcecnicenns 114,658,694 | [ 114,658,694 |.....cocovveeccce
2. Cost of cash equivalents aCqUIrEd ...........ccceeeiierirerieereceeeeeeeeeeeieeeees [ 1,491,178,784 |....cccoco.e. 358,180,372 |........... 1,132,998,412 |
3. ACCTUAI Of dISCOUNT ..ottt [reessee e ssenisies [oresent et [re e [oere e
4. Unrealized valuation inCrease (dECrease) ...........ccceeururirirerirsueierereenenenenenes [rossssserinininnenenes (1,704) ] e (1,704) |
5. Total gain (I0SS) ON AISPOSAIS .......cveveveueueriiiieieieieieieeeseeieie e sesenes |oeeeseseeneeeeeinneas (39,190) [revveeieeee e e (39,190) [
6. Deduct consideration received on diSPOSAlS ...........ccccerririreriririeeeeeeinenenenes frereeinnns 1,488,731,861 |..ccccvenne 358,180,372 |........... 1,130,551,489 |.ooviicceeee
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) . [rnse e 117,064,723 oo oo 117,064,723 oo
11.  Deduct total nonadmitted amMOUNLS ............ccociiiiiiriiiniiiecceeeeeeee [ [ [ [
12. Statement value at end of current period (Line 10 minus Line 11) 117,064,723 117,064,723

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Office park with four undeveloped lots totaling
P Y ToT TR [N Lincoln wovvvvveeiiiiiiiiinnns 21 N . 09/25/1992 .. |eeeeins e | 7,992,165 [ovviiiiiiiiieiiiiiiins feeieeeeeinnns 3,816,307 |...ccvvnennnn 3,816,307 |..ccvvvunnnnnnnn 145,560 [ooevveiiiiiiiiiiiiiens v e [ QTR IC10) | U AP R, 2,448,764
Four-story office building on 19.07 acres of land
L R (PSRRI Lincoln woovvvveiiiiiiiiiinnns 21 N L 09/25/1992 .. |eeeees et s 15,564,837 |.oovveeiiiiiiiiiiieeees e 4,298,717 |.ccovvnnannns 4,298,717 |.oovvviinnnns BLCE TR0 R RO RN [QZEEIR(VN D] R R, 2,238,804 |............. 1,739,587
Three-story office building on 12.4 acres of land
(25) tiiiiiie e [ eeeeeeaaa Lincoln wovvvvveeiiiiiiiiinnns 21 N L 09/25/1992 .. |eeeees et s 38,272,161 [ o 7,367,857 |.oeevvnannnns 7,367,857 |.eevviininnnns AL T4 T R AU R, (T15,771) e v 4,601,664 |............. 3,768,855
Four-story office building with full basement on
8.07 acres of land (50) ..eeevvvviiiinininiiiiiiiineees [ Lincoln woovvvveiiiiiiiiiinnns 21 N L 09/25/1992 .. |eeeees et s 19,891,913 |ooovviiiiiiiiiiieeees o 5,050,102 |............. 5,050,102 [....cevvvvnnnnns 636,821 [.oooeeeeiiiiiiiiieens [ [ [(KICTR: 72 ]| KU R, 2,488,392 |......enn.nnn 1,794,255
Five-story office building on 21.98 acres of land
0 PR [FUUUURN Lincoln wovvvvveeiiiiiiiiinnns 21 N L 09/25/1992 .. |eeeees et s 35,966,754 |..evvneiiiiiiiiiiiiiiinn e 14,079,581 |............ 14,079,581 |...oovvennnnnnns 787,669 [.ooevveeeiieiiiiiees [ [ (787,669)]..cveeeeciiniiiieiiins Jovviiieeees 2,704,536 [......cceeun 2,268,684
Two-story office building located on 6.39 acres of
L RN (RS Raynham ..........ccoeeviinnnns MA e . 08/22/1995 .. |eeeiies e | 5,516,237 [cveiiiiiiiiieiiiiiii feeeeeeeiinn 2,264,974 |..oovennnnnnn 2,264,974 |ooveenennnnn U1 U RO RN [ ZI0IR1c1¢) | R R 580,476 |.....cevvnnnnnns 594,835
One-story office building located on 6 acres of
T PP PPPPTN ITTTTTTTeoRy Lincoln coovvvvveniiiiiiinnnnns 21 PPN . 01/10/1994 .. |. 12/31/2014 .. |............ 10,914,467 [.oovvveeiiniiiiiiinenes fooiiiiiinnnns 7,721,118 | 7,720,118 | 627,938 [..ooiiiiiiiiiiiiiiiens Lo L (627,938)].ccvvvennniiiiiiiinens forviiiiiies 697,896 [.....couunnnnnns 585, 155
0299999. Property occupied by the reporting entity - Administrative 134,118,534 44,598,656 44,598,656 3,184,229 (3,184,229) 13,311,768 13,200,134
0399999. Total Property occupied by the reporting entity 134,118,534 44,598,656 44,598,656 3,184,229 (3,184,229) 13,311,768 13,200, 134

0699999 - Totals

134,118,534

44,598,656

44,598,656

3,184,229

(3,184,229)

13,311,768

13,200,134
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition

Office park with four undeveloped lots totaling 20.37 acres
Four-story office building on 19.07 acres of land (10) ...
Three-story office building on 12.4 acres of land (25) ....
Four-story office building with full basement on 8.07 acres of land (50)
Five-story office building on 21.98 acres of land (100) ..
Two-story office building located on 6.39 acres of land
One-story office building located on 6 acres of land

Lincoln ..
Lincoln ..
Lincoln ..
Lincoln ..

Lincoln
Raynham

Lincoln ..

.[Various .
.|Various .
.[Various .
.|Various .
.[Various .
.|Various .
Various ....

53,826 |
218,506 |
531,046 |

0199999. Acquired by Purchase

955,653

1,030,678

0399999 - Totals

955,653

1,030,678
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 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 CAn ettt [ ....02/02/2015 ...foeeiiiiiiiiiiiine 4.216 [coveneiiiiininnnes 1,401,679 [ o feeeeee e e 2,461,827 [... 12/31/2022 ...
JP1210900 ... Napa ...03/04/2016 .. ....4.040 ...3,191,332]... 12/31/2022 ...
JP1211205 ... Nashville . ...05/17/2016 .. ....4.110 ..16,662,291 |... 12/31/2022 ...
JP1211304 ... Washington ...05/26/2016 .. ....3.900 .2,886,725 ... 12/31/2022 ...
JP1211502 ... Sadsburyville .. ...06/24/2016 .. 4192 .4,300,006 |... 12/31/2022 ...
JP1211601 .... Austin .. ...06/06/2016 .. ....3.750 . .. 13,841,574 |...12/31/2022 ...
JP1211700 . Vista ... 11/14/2016 .4.256 |.. ..2,369,721 .. . 3,557,570 |... 12/31/2022 ...
JP1212104 . San Marcos ... 01/03/2017 L4724 .. 12,279,049 |.. 19,379,279 ... 12/31/2022 ...
JP1212500 . Fayetteville 06/28/2017 .4.200 |.. ..6,707,531 .. .8,551,646 |... 12/31/2022 ...
JP1212708 ... Lake Worth ...00/01/2017 .. 4.134 ..4,086,695 .8,184,849 |... 12/31/2022 ...
JP1213300 ... Mi lwaukee .... ... 1272172017 .. ....4.667 ..3,611,267 ...5,899,737 |... 12/31/2022 ...
JP1213409 ... Indianapol is . ...01/18/2018 .. 4.421 .. 8,883,552 ..19,322,174 ... 12/31/2022 ...
JP1213607 ... Atlanta .... ...04/12/2018 .. 4.458 .5,488,907 |... 12/31/2022 ...
JP1213%04 ... Madison .... ...06/01/2018 .. 4.238 .2,770,162 |... 12/31/2022 ...
JP1214407 ... Somerville ... ...11/08/2018 .. 4.484 ..11,097,309 |.... 12/31/2022 ...
JP1214506 .... Smithtown ... ...12/06/2018 .. 4.585 ..13,024,018 |... 12/31/2022 ...
JP1214803 ... North Las Vegas .. ...05/15/2019 .. 4.250 ..12,197,861 ... 12/31/2022 ...
JP1215305 . Nashville .... .3.450 |.. 14,917,101 ... 12/31/2022 ...
JP1215404 . Phi ladelphia . .3.950 |.. 10,643,179 |... 12/31/2022 ...
JP1215909 . Over land Park .3.434 .. 12,567,431 ... 12/31/2022 ...
JP1216402 ... ...05/28/2020 .. ....3.250 .6,667,800 |... 12/31/2022 ...
JP1216501 ... Yonkers ...08/06/2020 .. ....3.500 10,301,045 |... 12/31/2022 ...
JP1219307 ... «eeeee.... |Myrtle Beach ... |SC... ...10/06/2022 .. ....4.750 ..3,125, .7,916,667 |... 12/31/2022 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 112,993,388 216,729,490 XXX
0899999. Total Mortgages in good standing 112,993,388 216,729,490 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 112,993,388 216,729,490 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 $

383,333 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 MUTUAL 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 oeveeees | 0 R R 2,643,505 16,622,291
JP1215909 Over land Park 01/31/2020 .ceeee oo 3.434 293,798 12,567,431
JP1219307 Myrtle Beach 10/06/2022 .....ooive Juneniiiiiiiiie i 4750 |oueniiiiiiiiii 3,125,000 . eevvunniiiiiiiin i reees e r e e e e e raaaaaaas 7,916,667
0599999. Mortgages in good standing - Commercial mortgages-all other 3,125,000 2,937,303 37,106,389
0899999. Total Mortgages in good standing 3,125,000 2,937,303 37,106,389
1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals

3,125,000

2,937,303

37,106,389




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

SCHEDULE B - PART 3

903

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 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 City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

JP1212203 ... Tampa R U R 01/18/2017 .. ....9,549,706 ...
JP1214605 ... Chadds Ford ... e 01/18/2019 .. ....5,673,003 |...
0199999. Mortgages closed by repayment 15,222,709
JP1210306 ... Studio City wovvveeeeiiiiiiiiiii e (O S PP PPPPN RN 02/02/2015 ... fervnininiinn e [ 1,455,830
P1211205 ... Nashville 05/17/2016 ...5,749,508 |.
JP1211502 ... Sadshuryville . 06/24/2016 .. .......... 1,265,263 |.
JP1211700 ... Vista /1472016 oo |eeeeieieees s | 2,418,565 |.
JP1212104 . .. | San Marcos ... 01/03/2017 ..
JP1212708 . . | Lake HWorth ... 09/01/2017 ..
JP1213300 . . [Milwaukee ... . 1272172017 .
JP1213409 ... Indianapol is .. 01/18/2018 ..
JP1213607 ... Atlanta 04/12/2018
JP1214506 .... Smi thtown ... 12/05/2018
JP1214803 ... North Las Vegas . 05/15/2019 . . .
JP1215305 ... Nashville 11/04/2019 .. 185,224 |... ... 185,224 |...
JP1215404 ... Philadelphia .. 11/15/2019 .. 119,598 |... ... 119,598 |...
JP1215909 ... Overland Park . 01/31/2020 .. 129,562 |... ... 129,562 |...
JP1216402 ... 05/28/2020 L7517 ... Y 70 VA
JP1216501 ... .. | Yonkers ... R P Tron FTT 08/06/2020 . ..34,257 ...
0299999. Mortgages with partial repayments 84,733,904 2,262,303 2,262,303
0599999 - Totals 99,956,613 17,485,012 17,485,012




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

SCHEDULE BA - PART 1

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

1203

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 ... 12/26/2017 o feeeiei s 8,682,980 |...... 10,166,390 |...... 10,166,390 |....ovvennn 58,295 | [ e e e 980,810 |..... 3,000,001 |...... 5.354
Adams Street Senior Private Credit Fund I, LP Adams Street Private Credit Fund 11 GP
000000-00-0 . .- New York ... .|-...05/07/2020 ...|. ...1,385,361 |....... 1,401,886 |....... 1,401,886 |.. U R 124,878 |........ 597,868 |...... 0.459
000000-00-0 . |AEA Mezzanine Fund |11, LP .. weeeeeeeee [New York ... AEA Mezzanine Partner I11 LP ... o[ 02/13/2014 L | [l 202,765 o 990,991 |.......... 990,991 |.. N 589,410 |........ 472,473 |...... 2.609
000000-00-0 . |Aquiline Technology Growth Fund Il ........coo. |oeeennes New York Aquiline Capital Partners ........cccooooes foeens il ....04/28/2022 ... |...... 1.......]....l. 3,187,630 |........ 2,809,156 |........ 2,809,156 [.....oce. (B78,474)| e [ e o ....13,012,370 |...... 4.437
Blackstone Management Associates VIII
000000-00-0 . |Blackstone Capital Partners VII1 L.P. ......... |.ceeeenes New York LPe e o ....02/22/2021 ... |...... 3. ).l 14,909,687 |...... 16,683,541 |...... 16,683,541 |......... (154,374) | [ e e s 377,952 |.... 17,062,280 |...... 0.125
000000-00-0 . [Cyprium Investors IV, LP Cleveland ... Cyprium IV Management LLC e 11/03/2014 L e el 812,104 2,339,966 |... 00500,408 |.euniiiiiiiiiiien Jeineniiieiines Jeieeeinnes e foenn. . 934,048 . 903,514 [...... 2.656
000000-00-0 . |[Cyprium Parallel Investors V, LP Cleveland ... Cyprium Investment Partners LLC ....08/15/2019 ... |.coeeieniis|ennen.. 1,997,045 ... 2,117,939 |... e 82,859 [ e e e e 1ABTT 818,838 |...... 1.486
000000-00-0 . [First Eagle Credit Direct Lending IV, LLC .... Boston . First Eagle Alternative Credit, LLC .... ... 11/02/2018 ... |eeeeee e | 87,495 [l 163,509 [.......... 163,509 |.evvuiennn 27,942 |ouniviiiiiiienn fooevenniveniinens forevenineininens foveveninennnenn Jovvvenn 1,611 e 286,399
000000-00-0 . |First Eagle Direct Lending IV Co-Invest, LLC Boston . .|First Eagle Alternative Credit, LLC .. .12/05/2018 .. .8,290,091 . 1,189,673
000000-00-0 . [GCG Investors IV, LP .... Chicago .. .| GCG General Partners, LLC . .03/14/2017 .. .2,931,665 .628,300
000000-00-0 . [GLC Direct Credit Fund, LP San Francisco .|GLC Investment Advisors, LLC .05/27/2015 .. 14,400,914 |........4,400,914 |....... 1,850,719 |oceeurireeniennns Joeeeeeeeneennes Joeeeeeeieeieeeen foeeeeeeeieies el 531,130 [
000000-00-0 . |[Goldman Sachs Private Equity Partners XI, LP New York Goldman Sachs Asset Management, L.P. ... o]+...08/19/2011 L | e ennl. 20,989 oL 297,269 0n 297,269 ouniennnn (21,381)[c e foreennenieins fore [ 102,863 . 143,089
000000-00-0 . |GoldPoint Mezzanine Partners IV, LP .. New York ... GoldPoint Partners LLC 1272172015 L e [ 11,289,135 [ 11,491,221 11,491,221 [ooeeee e (597,199) [ [ foieeees [ [ 1,147,189 1,467,662
000000-00-0 . |Graycliff Mezzanine Il Parallel, LP .. .. [New York .... Graycliff Mezzanine Il Parallel GP LP . o]...04/16/2014 L | e 45,452 190,844 |.......... 190,844 |....ieunt. 75,887 |ouuvivnvirnienn foonrennivenninenn fovnvenniieininens Jovevennnnennnenn Joeeeenn 26,239 [oanieen 416,066
000000-00-0 . |Graycliff Mezzanine 111, LP ....occovvcueerneris | eereeenns New YOrk .oooooeeeeeeereiiiiieeeens Graycliff Mezzanine I11 GP LP ....ccooees foveeiies ceiiiis ....05/15/2018 ... foeeeei i 4,181,973 | 4,181,973 |........ 4,181,973 [..oeeeee i (228,193) ] [ e o |10, 583,563 .. 287,415
Hear twood Forestland Advisors VIII, LLC
000000-00-0 . |Heartwood Forestland REIT |11, LLC .... Chapel Hill ... ....07/14/2015 ... |oooooi i e 1,525,336 | 1,525,336 |........1,525,336 |. .. (135,228)]... N 2,234,442 |....
000000-00-0 . | 1SQ Global Infrastucture Fund I11, LP Miami ..... | Squared Capital Advisors, LLC .. . .06/22/2022 .. .1,459,090 1,459,090 .. (227,477),
000000-00-0 . [Lazard Asset Management LLC Nashua .... Lazard Asset Management LLC . oof....01/07/2022 ... |ecceuevuiii ... 97,527,858 |...... 79,687,485 |...... 79,687,485 |..... (17,840,373)|...
Lyme Conservation Opportunities Fund LP
000000-00-0 . |Lyme Conservation Opportunities Fund, LP ..... Hanover .. ....07/31/2019 ... |. ...2,485,510 .3,176,110 |.......... 320,022 |... . oo e [ 5,115,000 |....
000000-00-0 . |Lyme Forest Fund IV, LP . Hanover .|LFF IV GP LLC .03/11/2016 .. 8,452,781 |. 9,037,844 .. (647,655) .. 4,357,831 |.
000000-00-0 . |Lyme Forest Fund V, LP .. Hanover .. .|LFF V GP LLC ... .05/02/2018 .. . 15,291,460 |. 23,282,576 7,550,884 ..766,929 |..... 2,000,000
000000-00-0 . |[ManchesterStory Venture Fund, LP . West Des Moines . . [ManchesterStory GP1, LLC ...11/28/2018 .. 3,899,248 |. 8,018,926 . 8,018,926 .3,736,937 . 1,573,545
Midwest Mezzanine Management
000000-00-0 . |Midwest Mezzanine Fund V SBIC, LP ......cccuvees [rveeennnns ChiCago wovverevirieiieie i ....07/03/2013 ... feeeeeee i | 3,229,892 |........ 4,587,858 |........ 4,587,858 |.......... 495,701 | foeeeneiiiiis s o | 1,707,165 |........ 951,788 |.... 10.486
000000-00-0 . |Miduest Mezzanine Fund VI SBIC, LP . Chicago .|....08/06/2018 ...|. ...3,973,636 |........ 5,228,400 |... T8 | [ e o e [ 1,986,366 |...... 7.13
000000-00-0 . [Morgan Stanley IFHF SPV, LP i .. |West Conshohocken .... Morgan Stanley AIP GP LP .. . ..|....07/01/2011 ...|......13...... ........... 67,080 |........... 80,258 . ... (5,124)|...
000000-00-0 . [Morgan Stanley Premium Partners Fund, LP ..... [.......... West Conshohocken Morgan Stanley AIP GP LP ...covvivnvvinnns foovniies i ....07/01/2010 ... oo 180 46,775 [ 198,956 |.......... 198,956 |.......... (58,590)
Global Diversified Alternatives AIP GP
000000-00-0 . |Morgan Stanley Private Markets Fund I11, LP . |.......... llest Conshohocken ..........ccccue |ovueenne PA.eeeene POV RSO ....04/26/2006 ...|[...... KU 366,400 |.......... 465,704 |.......... 465,704 |...... (1,008,906) ] .cvvveeeeeinnn foereeriiiiiinnns oo foeei e o 438,327 |...... 1.756
000000-00-0 . |PJC Fund V, LP Boston . PJC Partners V, LLC .|-...01/08/2020 ...J|...... 1 ... 23,092,488 |...... 31,818,468 |...... 31,818,468 |........ 3,089,407 |... ....14,982,512 |..... 44.330
000000-00-0 . |Point Judith Venture Fund 111, LP .. Boston . Point Judith Capital Partners 111, LLC .[-...06/03/2013 ...|...... L FTI RO 1,643,364 |........ 2,654,917 |........ 2,654,917 |..... (13,554,052)]...cvveeeeiinnnn feoneeiiiiiinnnns foiieeneiiins o |00 14,589,909 [ e 24.934
000000-00-0 . |Point Judith Venture Fund 1V, LP . Boston .... Point Judith Capital Partners IV, LLC . ....12/28/2015 ... |...... 1 ... 24,473,035 |...... 57,743,312 |...... 57,743,312 |..... (63,069, 827)|..ccceeeeiinens Jooreineneeeiis o e o e e 44.535
000000-00-0 . |Savano Capital Partners |1, LP Baltimore .| Savano Direct GP |1, LLC .. .06/22/2016 .. 1 ..7,89,128 |...... 10,369,711 10,369,711 .... 56,910 .842,493 |.... 18.280
000000-00-0 . |Savano Capital Partners I11 LP ... Baltimore .| Savano Direct GP |11, LLC . .05/17/2021 .. 1 9,087,339 |...... 10,615,215 10,615,215 ..(932,808) ... 10,959,426
000000-00-0 . |Stonepeak Capital Partners Fund I11, LP ....... New York ... Stonepeak Associates 111 LLC ...02/22/2018 ...|. .. 17,674,468 |...... 28,259,59% |...... 28,259,59% |........2,052,505 |....cevverreriin forneniiiiiis e o | 1,564,606 ... 4,001,201
Thoma Bravo Discover Partners IV,
000000-00-0 . | Thoma Bravo Discover Fund IV, LP ......cccccours [reeeeunnns Chicago .. LR e [ e ....12/08/2022 ... ...1,544,784 CLABAATBA [ o foeeeiee fo e [ 8,455,216
000000-00-0 . |Thoma Bravo Fund XV, LP ...... Chicago .. .| Thoma Bravo UGP XV, LLC ... ....08/02/2022 .. . 10,732,864 |. 10,651,151 .9,266,076
000000-00-0 . |WCM Investment Management LLC .. .. |Laguna Beach .. WCM_Investment M t LLC .. ..|....01/25/2022 ...|. coeeefenn.. 22,358,328 ... 22,358,328 |...... 22,358,328 |.. .. 9,216,672 ...
2599999. Joint Venture Interests - Other - Unaffiliated 316,355,246 381,221,380 381,221,380 (78,416, 182) 9,216,672 31,743,210 | 114,306,755 [ XXX
000000-00-0 . |Amica General Agency, LLC .... . Amica General Agency, LLC .... .. ..200,000 |........ 1,286,356 |........1,286,356 |.. .. (263,469)|... . coie foes 1,800,000 |....
5999999. Any Other Class of Assets - Affiliated 200,000 1,286,356 1,286,356 (263,469) 1,800,000
6099999. Total - Unaffiliated 316,355,246 381,221,380 381,221,380 (78,416, 182) 9,216,672 31,743,210 | 114,306,755 | XXX
6199999. Total - Affiliated 200,000 1,286,356 1,286,356 (263,469) 1,800,000 XXX

6299999 - Totals 316,555,246 382,507,736 382,507,736 (78,679,651) 9,216,672 33,543,210 | 114,306,755 [ XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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
3
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 .. |eeeeen e e [0 926,357 | e 0.459
000000-00-0 AEA Mezzanine Fund |11, LP New York .| AEA Mezzanine Partner 111 LP . ....02/13/2014 ... ..2.609
000000-00-0 . ..|Aquiline Technology Growth Fund I1 New York .. Aquiline Capital Partners ....04/28/2022 .. 4.437
000000-00-0 Blackstone Capital Partners VIII L.P. .. New York .|Blackstone Management Associates VIII L.P. ... ....02/22/2021 ... ...0.125
000000-00-0 ......... Cyprium Investors IV, LP Cleveland .... .| Cyprium IV Management LLC ....11/03/2014 ... ...2.656
000000-00-0 ......... Cyprium Parallel Investors V, LP . |Cleveland .... ...|Cyprium Investment Partners LLC ... ....08/15/2019 ... ... 1.486
000000-00-0 ......... First Eagle Credit Direct Lending IV, LLC Boston .. .|First Eagle Alternative Credit, LLC ... ....11/02/2018 ... ...0.321
000000-00-0 . ..|First Eagle Direct Lending IV Co-Invest, LLC . Boston .. First Eagle Alternative Credit, LLC ....12/05/2018 .. .. 27.99%6
000000-00-0 . ..|GCG Investors IV, LP . Chicago . GCG General Partners, LLC .. ....03/14/2017 .. 2.491
000000-00-0 . ..|GLC Direct Credit Fund, LP .. .| San Francisco . GLC Investment Advisors, LLC . ....06/27/2015 .. ..32.609
000000-00-0 Goldman Sachs Private Equity Partners XI, LP . New York ...|Goldman Sachs Asset Management, L.P. .. ....08/19/2011 ...|.... ...0.377
000000-00-0 ......... GoldPoint Mezzanine Partners IV, LP .. New York ...|GoldPoint Partners LLC ....12/21/2015 ... .962.000

000000-00-0 ......... Graycliff Mezzanine 111, New York ..|Graycliff Mezzanine |11 GP LP .. ....05/15/2018 .. e ...5.213

000000-00-0 ......... 18Q Global Infrastucture Fund I11, LP .. Miami ... .|| Squared Capital Advisors, LLC ... ....06/22/2022 .. . 1,225,482 ..

000000-00-0 . ..|Lazard Asset Management LLC ............... Nashua .. Lazard Asset Management LLC ........ ....01/07/2022 .. 30,000,000

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 |1, LP .. Baltimore .... .|Savano Direct GP II, LLC ... ....06/22/2016 ...

000000-00-0 . ..|Savano Capital Partners Ill LP .. Baltimore . Savano Direct GP |11, LLC .. ....05/17/2021 ..

000000-00-0 ......... Stonepeak Capital Partners Fund |11, LP .. vee. | 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 ... .... 1,544,784 |..

000000-00-0 . ..| Thoma Bravo Fund XV, LP ......... Chicago . Thoma Bravo UGP XV, LLC ....08/02/2022 .. . 6,121,280 |..

000000-00-0 .........[WCM Investment Management LLC . . | Laguna Beach ... .| WCM Investment Management LLC ...01/25/2022 ... ... 31,575,000 |..
2599999. Joint Venture Interests - Other - Unaffiliated 72,744,479 104,303,513 XXX
6099999. Total - Unaffiliated 72,744,479 104,303,513 XXX
6199999. Total - Affiliated XXX
6299999 - Totals 72,744,479 104,303,513 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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 ..[....... 449,390 |....... (63,358)[.cceveeeeeeiinne fooveeiiieiiieens fooviiiiiins o (63,358).cceveeeiiiiinns Jooreieenns 386,032 |........... 386,032 |.ooeeeeeeeeeeens oo e e

Adams Street Senior Private Credit Fund II,

000000-00-0 ..... LP s New York ... Return of Capital ... . 05/07/2020 ..|. 12/22/2022 ..|....... 285,128 |....... (39,245)|... T U (39,245) ] oo 245,883

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

000000-00-0 ..... Aquiline Technology Growth Fund New York .|Return of Capital . 04/28/2022 ..|. 04/28/2022 ..|oeuuveirneainins foreeenineis T R IR NS . ... 8,510 |..

000000-00-0 ..... Blackstone Capital Partners VIII L.P. New York .|Return of Capital . 02/22/2021 ..|. 12/29/2022 .., (73,031)|. .(73,031)].. . 356,333 |..

000000-00-0 ..... Cyprium Investors IV, LP .......... Cleveland .|Return of Capital . 11/03/2014 .|. 07/13/2022 .. ..(868,972)|. (868,972)[..

000000-00-0 ..... Cyprium Parallel Investors V, LP .. ... |Cleveland .|Return of Capital . 08/15/2019 ..|. 05/23/2022 .. . (3,843)|. . .. (3,843)]..

000000-00-0 ..... First Eagle Credit Direct Lending IV, .. |Boston Return of Capital ... . 11/02/2018 ..|. 10/27/2022 .. (31,250)]... T U (31,250)

First Eagle Direct Lending IV Co-Invest, LLC

000000-00-0 oo | eeeeeuiiiiee e Boston Return of Capital .......ccoceiinieniiiiee . 12/05/2018 ..[. 10/27/2022 ..|.... 3,628,255 |....... (86,720)|..ceeeeeiiins [ o s (86,720)

000000-00-0 ..... GCG Investors IV, LP . | Chicago Return of Capital ... . 03/14/2017 ..|. 12/28/2022 .. .457,102 |....... (47,656)|... T [ (47,656)

000000-00-0 ..... GLC Direct Credit Fund, LP .. San Francisco .|Return of Capital . 05/27/2015 ..|. 07/14/2022 .. ... (1,290,929)|. (1,290,929)[.. . 2,250,000 |..

000000-00-0 ..... GoldPoint Mezzanine Partners IV, LP . New York ... .|Return of Capital . 12/21/2015 ..|. 12/19/2022 .. . (61,189)|. . .(61,189)].. .815,960 |..

000000-00-0 ..... Graycliff Mezzanine Il Parallel, LP .......... [New York ... Return of Capital ... . 04/16/2014 . [. 03/29/2022 ..|........ 61,202 |....... (37,004)f... T U (37,004)

000000-00-0 ..... Grayclitf Mezzanine |11, LP . |New York Return of Capital ... . 05/15/2018 ..[. 12/29/2022 ..|.......698,921 |....... (63,566)... T [ (63,566) ,

000000-00-0 ..... Hear twood Forestland REIT |11, LLC Chapel Hill .|Return of Capital . 07/14/2015 .|. 12/16/2022 .. .(1,004,011)[. . (1,004,011)(.. 11,325,3% |.. K

000000-00-0 ..... Lazard Asset Management LLC Nashua ... .[Disposal ........ . 01/07/2022 ..|. 08/08/2022 ..| N .. N L 2,447 142 |.. . (447,142)|.
Return of Capital ... . 07/31/2019 ..|. 12/05/2022 .. (144,948)]...coveeeiiiis | 649,490

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 ... 5,406 111 [....... 5,406,111 ..

(788,404)

000000-00-0 ..... Lyme Forest Fund V, LP .... Hanover .. .|Return of Capital . 05/02/2018 ..|. 08/10/2022 .. . (30,084)|.. . 1,043,267 |.. 1,043,267
000000-00-0 ..... Midwest Mezzanine Fund V SBIC, LP . Chicago .. .|Return of Capital ... . 07/03/2013 ..[. 12/02/2022 .. (852,033)|.. . 3,191,561 [.. 3,191,561
000000-00-0 ..... Morgan Stanley IFHF SPV, LP West Conshohocken .|Capital Distribution . 07/01/2011 .|. 04/26/2022 .. .. (1,433)].. ....5,254 |.. .. 6,562
000000-00-0 ..... Morgan Stanley Premium Partners Fund, LP .... |West Conshohocken ... Capital Distribution .....cocevuvviunnennnnns . 07/01/2010 ..|. 10/26/2022 .., e (24,743) ) ) e 23,931 |

Morgan Stanley Private Markets Fund 111, LP

000000-00-0 ..... West Conshohocken Capital Distribution .. . 04/26/2006 ..|. 11/03/2022 ..[.... .. (1,158,044) ... 354,129 |........... 485,311 [ [ 131,182 [l 131,182 |...
000000-00-0 ..... Savano Capital Partners I, LP Baltimore .|Return of Capital ... . 06/22/2016 ..|. 02/23/2022 .., . (52,630)|.. . 163,791 |.. K .
000000-00-0 ..... Stonepeak Capital Partners Fund 111, New York .|Return of Capital . 02/22/2018 ... 02/03/2022 ..| - (559,895)].. N . 1,001,738 |.. ,091,738

000000-00-0 ..... Thoma Bravo Fund XV, LP ........ccoeeeeeunnnnns Chicago O P Return of Capital ... . 08/02/2022 ..|. 12/20/2022 ..[................ .. e | o e Lo e 3,911 3,911 [... . . e
2599999. Joint Venture Interests - Other - Unaffiliated 43,494,831 | (7,990,036) (7,990,036) 37,964,359 37,668, 147 (296,212) (296,212)
6099999. Total - Unaffiliated 43,494,831 | (7,990,036) (7,990,036) 37,964,359 37,668, 147 (296,212) (296,212)

6199999. Total - Affiliated
6299999 - Totals 43,494,831 | (7,990,036) (7,990,036) 37,964,359 37,668, 147 (296,212) (296,212)




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

SCHEDULE D - PART 1

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

013

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
4 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
e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
690353-6G-7 ..... INT DEVELOPMENT FIN CORP US GOVT A eeevvnvvvvnnnneecenn@ i | e | TA o 2,878,920 [. 104.7900 |.............. 2,881,715 |oeeeniennnn 2,750,000 |.......ceennns 2,858,422 |oeeeeeiiiiiiins foreennnnn (20,498) | e 122220.000 . (2.352) ....09/13/2022 ...|....08/16/2024 ...
89156H-AA-5 ..... TOTE SHIPHOLDINGS INC A ...89.4290 |.............. 2,414,578 |.... e 2,959,824 e e (1,227) [ o 12222230400 ). 2.733 ....11/10/2020 ...|....10/16/2040 ...
83162C-YR-8 ..... U S SBA PART CERT SER 2017-20F A ...91.4860 |.............. 4,607,531 |.... 005,086,302 [oeeniiiiiiiiiiiees v e [ 0020.2.810 |l 2.830 ....06/08/2017 ...|....06/01/2037 ...
83162C-11Y-5 ..... U S SBA PART CERTIF SER 2015-20D ... A ...90.7090 |[...cevrnnnnnns 6,906,664 |.... e 7,530,426 |eeneeeeeeiiieeee e 5727 s i 2,510 ) 2.633 ....07/30/2015 ...|....04/01/2035 ...
83162C-WV-2 ..... U S SBA PARTIC CERT SER 2013-20J ... A ...93.7390 [....coonnnnnns 5,363,127 |.... B T21,33 e e e [ 00022232370 )l 3.398 ...10/10/2013 ...|....10/01/2033 ...
83162C-\N-9 ... U S SBA SBIC SER 2004-20B ... A 1..98.9550 [..ieeiiiiiieeeeen 4,077 e 44543 [ ABAS s e e e [ AT20 4.768 ....02/03/2004 ...|....02/01/2024 ...
83162C-0H-9 ..... U S SBA SBIC SER 2006-20F . A ...98.2260 |[........oeeee.. 142,669 |oonennnnnnnnn.. 145,245 [ 145,245 | [ e e 4200.5.820 Ll 5.894 ....06/06/2006 ...[....06/01/2026 ...
83162C-PR-8 ..... U S SBA SBIC-PC SER 2005-20G A ...98.6800 [...eevvenneeeenn133,000 |oeeenneeeennn 134,779 [ IBATTY s e e e [ 4750 4.79 ...07/06/2005 ...|[....07/01/2025 ...
83162C-Mz-3 ..... [U S SBA SBIC-PS 2003-20E .. AL ...99.5150 |. .4.710 ....11/05/2004 .. 05/01/2023
83162C-PH-0 . U S SBA SBIC-PS 2005-20B A ...97.8360 |. .4.671 ...02/08/2005 .. 02/01/2025
83162C-MX-8 ..... [U S SBA SER 2003-20D .... AL ...99.7290 |. ......5.180 ....09/18/2006 .. 04/01/2023 ...
83162C-PX-5 ..... U S SBA SER 2005-20K .... A ...98.5870 |... . reeerrnnneeeenn 128,228 s e (10) [ [ 12222250360 e 5.422 ....11/19/2007 ...|....11/01/2025 ...
83162C-0D-8 ..... U S SBA SER 2006-20C A ...98.8510 |... 2.257,303 |ooiiiiiiee 285,876 o i 398 e [ 00250570 | 5.844 ....06/13/2007 ...[....03/01/2026 ...
83162C-RH-8 ... U S SBA SER 2007-20J CL 1 . A ...99.0790 |... 24,121,651 |oeeeeee e 4,311,076 [ e (85,081) [ e [222l50570 | 4.536 ....09/19/2019 ...|{....10/01/2027 ...
83162C-RL-9 ..... U S SBA SER 2007-20L CL 1 ... A ...99.4100 |... 2,367,039 |ooeeeeeenn 2,472,745 [ | (18,936) [ e 000005200 |l 4.319 ...09/20/2019 ... |....12/01/2027 ...
83162C-SP-9 ... U S SBA SER 2009-20F A 976110 [ 178,641 | 183,014 183,01 s e e e [ 40950 | 5.003 ....06/09/2009 ...|[....06/01/2029 ...
83162C-VB-6 ..... U S SBA SER 2012-203 .... A ...90.7780 |... e 1,702,125 | 1,682,576 [ e 1738 [ e [.2.180 o 2.328 ....12/09/2019 ...|....10/01/2032 ...
83162C-C6-8 ..... U S SBA SER 2015-25G ... A .. 87.6100 |....ccvnnnnnns 3,194,969 |.... 3,646,801 [oeeneeeeiiiiieee e e [ 4022220690 .. 2.708 ...07/11/2019 ... |....07/01/2044 ...
831620-XY-4 ..... U S SBA SER 2016-20H ... A ...89.2090 |[.............. 2,912,717 |.... 3,261,762 oeeeiiiiiiieees v e [ 0000002.040 ).l 2.050 ....08/11/2016 ...[....08/01/2036 ...
83162C-YB-3 ..... U S SBA SER 2016-20J . A ...89.9660 |. ..5,342,077 |. .5,927,062 |.. .2.238 ....06/25/2019 .. 10/01/2036
831641-FH-3 ..... U S SBA SER 2017-10A . AL ...93.9760 |. ..4,203,241 |. 4,472,689 |.. .2.867 ....08/21/2017 .. 03/10/2027
83162C-YN-7 ..... U S SBA SER 2017-20D . A ...91.8560 |. ..2,633,166 |. .2,914,037 |.. .2.718 ....07/17/2019 .. 04/01/2037
83162C-YZ-0 ..... U S SBA SER 2017-20K . AL ...91.5500 |. .. 5,503,329 |. .6,011,288 |.. .2.806 ....11/09/2017 .. 11/01/2037 ...
831641-FL-4 ..... U S SBA SER 2018-10B . A ...94.5170 |. ..8,604,841 |. . 9,103,985 .9,100,327 |.. ......3.590 ...10/22/2018 .. 09/10/2028 ...
83162C-2F-3 ..... U S SBA SER 2018-20B .... A ...93.8090 |[.......oennnns 8,695,946 |.... .9,269,822 |.. 09,269,822 [eeniiiiiiiiiens v e [ 00000032220 |l 3.246 ....02/08/2018 ...|....02/01/2038 ...
83162C-Z\1-8 ..... U S SBA SER 2018-20F A ...94.0640 |.....cooennnnt 5,914,857 |.... .6,288,113 |.. 6,749,364 | e (28,222) [ [ 2222230600 ). 3.025 ....04/20/2020 ...|....06/01/2038 ...
83162C-2P-1 ..... U S SBA SER 2018-20G CL 1 ... A ...94.6820 |.............. 3,366,571 |.... . 3,555,668 |.. 03,825,237 eieiiiiiiiiens e (18,569) [ o 03540 ) 2.949 ....04/28/2020 ...|....07/01/2038 ...
83162C-A3-7 ..... U S SBA SER 2018-20L A ...94.6180 |... ....11,058,664 |.... 11,687,721 |.. 12,298,628 |...eeeeeiiiiiieee e (28,992) [ e 002230540 ) 3.149 ....12/18/2019 ...|....12/01/2038 ...
831641-FM-2 ..... U S SBA SER 2019-10A CL 1 ... A ...93.9350 |[.......oennnns 4,279,841 |.... 4,856,154 o i [ [ 30113 3.140 ....03/12/2019 ...|....03/10/2029 ...
83162C-C7-6 ..... U S SBA SER 2019-20H A .. 88.0060 |.....ccennnnnn 3,198,017 |.... 13,633,850 [oenneeeeiiiiiiieee e e e 2150 | 2.162 ...08/08/2019 ...|[....08/01/2039 ...
83162C-A9-4 . U S SBA SER 2019-25B CL 1. AL ...92.4910 |. ..2,016,649 |. .2,284,302 |.. .3.164 ....12/18/2019 .. 02/01/2044 ...
83162C-B4-4 . U S SBA SER 2019-25C . A ...93.9020 |. 12,758,672 |. 13,587,191 13,629,644 |.. .3.429 ....12/09/2019 .. 03/01/2044
83162C-E4-1 ..... U S SBA SER 2020-20A CL 1 . AL .. 88.8610 |. .. 3,526,085 |. .3,968, 105 .3,968,105 |.. .2.333 ....01/09/2020 .. 01/01/2040
831641-FG-5 ..... U S SBA SER SBIC 2016-10B A ...91.5120 |. ..5,828,579 |. .6,369,211 .6,279,550 |.. .2.472 ...01/23/2019 .. 09/10/2026
831641-FU-4 ..... U S SBA SER SBIC 2022-10B . AL . 28,800,000 |...97.4120 |. .28,054,714 |. 28,800,000 28,800,000 |.. ......4.307 ....00/14/2022 .. 09/10/2032 ...
83162C-PS-6 ..... U S SBA SER SBIC-2005-20H . A 266,879 |...99.0540 |... 273,323 |.... 275,983 oo 274,031 [ | 864 [ e [l 50110 5.470 ...08/14/2007 ...|....08/01/2025 ...
83162C-NA-7 ..... U S SBA SER SBIC-PC 2003-20F ... A . 48,213 [...99.4810 |... ...49,319 |.... 49,576 49,531 [ e 102 | [ 0l 40070 | 4.331 ....09/30/2004 ...|....06/01/2023 ...
83162C-\D-1 ... U S SBA SER SBIC-PS 2003-20H ... A . 33,057 |...99.7600 |... 82,978 | 83,057 e 83,057 [ e e e [.0.5.240 o 5.299 ....08/05/2003 ...|[....08/01/2023 ...
912810-QL-5 ..... U S TREASURY BONDS .... A . 102.8090 |........eennn. 3,444,088 |.............. 3,350,000 |.............. 3,341,699 |....oooiiiiiiiin Jonninnnnnnnn 305 [ e [ 42250 | 4.316 ....07/22/2011 ...|....11/15/2040 ...
912810-RH-3 ..... U S TREASURY BONDS .... A ...85.1090 |... ....10,213,128 |.... e (B,793) oo e 30125 3.086 ....02/28/2019 ...|....08/15/2044 ...
912810-RS-9 ..... A R A & () R, 7,039,740 |.... L 233485 | e [12222.500 | 3.036 ....02/01/2018 ...|....05/15/2046 ...
831628-E7-3 ..... US SBA 10 YR POOL #100158 A ...94.0670 |....ccennnnnns 5,393,757 |.... ....6,028,366 L (40,913) e e 2228325 1.567 ...12/03/2020 ... |....12/25/2030 ...
831628-EZ-1 ..... US SBA 25 YEAR POOL # 100152 .. A ...91.9750 [...oooennnnnns 6,194,443 |.... ....7,266,888 10,591 [ e [12223.200 2.430 ....12/07/2020 ...|....06/25/2045 ...
831628-EM-0 ..... US SBA 25 YEAR POOL #100140 . A ...97.6680 |. ..5,921,917 |. .6,501,426 |.. 64,545 |. ......3.518 ....02/05/2019 .. 01/25/2044 ...
831628-EG-3 ..... US SBA 25 YR POOL # 100135 ..... AL ...98.6010 [.............. 2,663,447 |.... .2,701,228 |. ....2,914,869 |..... 8,230 [ e 2 5,075 L 3.618 ...03/06/2018 ... |[....04/25/2043 ...
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831628-C8-3 ..... US SBA 25 YR POOL #100095 ......cevvvvvvnnniiniinnnnnnnns A 337,722 (...92.4920 |................ 294,470 oeieennnnnnnnnnn 318,372 [ooeiiiiinnnnn 342,603 i [ 3,692 |oeveiiiiiiiiiins o e 4.250 |...... 2.642 [MON ... [ooveiiiniiinens 5,418 ....08/09/2017 ...|....05/25/2038 ...
831628-DL-3 ..... US SBA 25 YR POOL #100107 ... A .. 751,840 |...92.1450 |... ..725,649 |.. e (1,807) oo e oo 3.825 |...... 3138 [MON oot [oeeeeniiieeees 5,909 |... ....08/11/2017 ...|....11/25/2039 ...
831628-EC-2 ..... US SBA 25 YR POOL #100131 ... A ...94.6580 |... . 4,945,946 |.. 16,401 [ [ e 4.079 |...... 3.302 | MON ..... e 47,190 ... ....07/12/2017 ...|....07/25/2042 ...
831628-ED-0 ..... US SBA 25 YR POOL #100132 . A ...93.0660 |... 7,370,928 |oeeeeneeeenn 7,555,404 [ e 1376 [ e [ 3.679 |...... 3.285 | MON ..... ... 34,533 |... ....10/11/2017 ...|....10/25/2042 ...
83162C-RA-3 ..... US SBA SER 2007-20E A ...98.5900 |... 489,512 | 85,875 s el 7T e [ e 5.310 |...... 5579 MN oot i 4,332 |... ....08/02/2007 ...|[....05/01/2027 ...
83162C-VS-9 ..... US SBA SER 2013-20H ... A ...94.9120 |...ccoennnnnns 4,117,044 |.... ....4,337,758 |.. 8,328,208 e e TR0 s e e 3.160 |...... 3.210 L. 57,114 ... ...10/15/2013 ...|....08/01/2033 ...
912810-RE-0 ..... US TREASURY BONDS A ...92.3590 [....ccovnnnnns 9,235,940 |.... .. 10,000,000 |.. ...10,654,695 |...oeiiiiiiinnnns i (21,423) | o e 3.625 |...... 3.222 ... 136,923 |... ....09/20/2018 ...|....02/15/2044 ...
912810-RJ-9 ..... US TREASURY BONDS .. A ...83.1410 |... ....12,471,090 |.............15,000,000 |.......0.ee 15,110,851 [oeeeeeeeniiiiies oeeeeeeen (3,795) | oo e 3.000 |...... 2.978 ... 58,425 |... ....12/28/2017 ...|....11/15/2044 ...
912810-RM-2 ..... US TREASURY BONDS AL ...83.0080 |. ..4,150,390 |. .3.000 |......2.767 . 19,475 ....12/28/2017 .. 05/15/2045
912810-RN-0 ..... US TREASURY BONDS A ...81.1370 |. .22,604,685 |. .2.875 |...... 3.054 302,542 ....07/25/2018 .. 08/15/2045
912810-RQ-3 . US TREASURY BONDS AL ...75.4260 |. ..3,771,290 |. .2.500 |......2.889 . 47,215 ....04/01/2019 .. 02/15/2046 ...
912810-RU-4 ..... US TREASURY BONDS .. A .. 80.7810 [ooeeeeennnnnns 4,039,060 |.... 5,101,689 |eeeeieiiiiieee o (2,977) s o e 2.875 |...... 2.711 ... 18,664 |... .. 143,750 |....12/28/2017 ...|....11/15/2046 ...
912828-3F-5 ..... US TREASURY BONDS .. A ... 21,323,711 (...92.3090 |... ....18,461,720 |.... . . 21,058,183 |oeeeniiiiiiiiees [ (210,212) | e e 2.250 |...... 1.134 ... 58,425 |... ..450,000 |....10/20/2021 ... |....11/15/2027 ...
912828-K7-4 ..... US TREASURY BONDS .. A .... 19,899,219 (...94.5000 |... ....18,900,000 |.... ...20,000,000 |.. 19,922,001 |eeeeeeiiiiieee o 22,782 e e e 2.000 |...... 2.165 ... 151,087 |... ..200,000 |....03/17/2022 ... |....08/15/2025 ...
912828-M5-6 ..... US TREASURY BONDS .. A .... 19,771,875 (...94.7380 |... .... 18,947,660 |.... ...20,000,000 |............. 19,818,002 |.....oevvvvrrinnnn foreenennnn 6,127 i o o 2.250 |...... 2.598 ... 58,425 |... ..450,000 |....03/28/2022 ...|....11/15/2025 ...
912828-U2-4 ..... US TREASURY BONDS .. A ... 22,247,344 |...92.5820 |... .... 19,442,220 |.... ...21,000,000 |........eevn21,929,976 |oooeeniinieiiinin [eeeeeenn(285,503) oo e e 2.000 |...... 0.837 ... 54,530 |... ..420,000 |....09/27/2021 ... |....11/15/2026 ...
912828-Y7-9 ..... US TREASURY BONDS .. A .... 23,976,988 |...96.6800 |... ....22,913,089 |.... ...23,700,000 |.. +.23,903,230 |oeenniiirininines foreeennnn (73,788) |veicciiiiees o e 2.875 |...... 2.550 ... 285,141 |... .. 268,813 |....08/26/2022 ...|....07/31/2025 ...
912828-YU-8 ..... US TREASURY BONDS .. A ....20,79,875 |...91.3160 |... ....18,2683,280 |.... ...20,000,000 |.. +..20,595,481 |oeeneeeeeiiiieee foeeeeen(149,067) |oeeecceiees o e 1.625 |...... 0.851 [N ...... ... 28,571 |... .. 325,000 |....08/25/2021 ... |....11/30/2026 ...
91282C-CE-9 ..... US TREASURY BONDS A 4,991,758 [...86.7540 [.............. 4,337,695 [.....counennns 5,000,000 |..cceuennnnnns 4,993,443 |..oovveiiniiiinns foveenn e 11683 [ o oo 1.250 |...... T.279 [N Les Joveiiiiiinnnnns 5,495 [t 62,500 |....09/30/2021 ...|....05/31/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 431,193,882 | XXX 388,244,381 424,406,592 430,184,829 XXX XXX XXX 3,320,820 10,593,354 XXX XXX
362020-J0-5 ..... GNVA  POOL # 002971 U LA ... 22,130 |. 104.2510 |... 22,236 | 22,128 e 3 e [ e 7.000 |...... 7.290 ....12/08/2000 ...|....09/20/2030 ...
3617HT-EH-5 ..... GNMA HECM POOL # BJ5536 ... A 1,217,666 |...95.7360 |... 1,081,617 |.. e 1,252,078 |eeeecceiieee et 27,196 | o e 4.584 |...... 2.002 ...07/16/2019 ...|....03/20/2069 ...
3617J9-BV-9 ..... GNMA HECM POOL # BK8144 ... A ...1,017,444 |...94.1750 |... 877,404 |.... ..931,671 |.. 1,164,926 e [t 62,562 | e e 4.236 |..... (0.768), ....07/16/2019 ...|....01/20/2069 ...
36179L-A5-1 ..... GNVA HECM POOL #AC9928 .. A 1,149,880 |...98.9460 |. .. 1,064,186 |. 1,075,517 1,293,162 |.. .4.700 |......1.739 ....09/12/2014 .. 02/20/2064
3617HT-YK-6 ..... GNMA HECM POOL #BJ6114 .. AL 907,730 |...94.5670 |. ..785,486 |. ..830,615 .950,663 |.. .4.266 |......0.899 ....07/16/2019 .. 11/20/2068
383750-JX-9 . GNMA HECM REMICS SER 2014H12 CLHZ . LA . 15,504,038 |...98.9920 |. 14,315,479 |. 14,461,219 14,982,969 |.. ......3.909 ....09/17/2014 .. 06/20/2064
36202E-CA-5 . GNMA |1 POOL # 003665 ......evvnnervvvnnnnereeinnnnaeees forn oe AL 264,349 |. 102.4750 |. ..268,247 .264,500 |.. .5.500 |......5.958 ...10/05/2007 .. 01/20/2035 ...
362020-2E-0 . GNVA |l POOL # 3473 ... A 136,977 |. 100.8890 |. ..135,915 187,291 |.. .5.500 |......5.245 ....11/27/2007 .. 11/20/2033 ...
36202E-DP-1 ... GNVA Il POOL # 3710 .. A .. 153,404 |. 102.1510 |... ..163,047 |.. 154,005 i e (1L488) L e e 5.000 |...... 6.709 ....07/11/2007 ...|....05/20/2035 ...
36202E-G0-6 ..... GNVA Il POOL # 3807 .. A ..53,985 |. 104.1210 |... 55,467 |ooeeiiiiee 83,897 | e (280) | e e 5.500 |...... 6.383 ....08/08/2007 ...|....01/20/2036 ...
36202E-HE-2 ... GNVA Il POOL # 3829 ... A 109,148 |. 102.1470 |... 112,307 [ 109,745 | [ (382) | e e 5.000 |...... 5.721 ....11/19/2007 ...|....03/20/2036 ...
36202E-56-0 ..... GNVA |l POOL # 4447 ... A .. 553,268 |. 101.7680 |... ..554,655 |..oeiiiiiieeeenn853,260 |.eenieiiiiiiees oo (1) s e e 5.000 |...... 5.112 ....08/01/2009 ...|[....05/20/2039 ...
36202F-AV-8 ..... GNVA Il POOL # 4520 ... A .. 559,649 |. 101.7900 |... ..560,349 |...iiiiiennnnn859,805 e i 296 | [ e 5.000 |...... 5.079 ...08/01/2009 ...|....08/20/2039 ...
36202F-EWl-2 ..... GNVA |l POOL # 4649 ... A .. 75,481 ...97.7180 |... 71,780 [ 18,243 e e (276) | o e 4.500 |...... 3.059 ....11/09/2010 ...|....03/20/2040 ...
36202F-UN-3 ... GNVA Il POOL # 5121 .. AL ...95.2570 |. ..259,308 .4.000 |......2.322 ....09/01/2011 .. 07/20/2041 ...
3617K9-FR-2 ..... GNVA Il POOL # BNS576 A ...98.1330 |. ..487,271 .4.500 |......2.022 ....04/29/2020 .. 06/20/2049
3617K9-F7-6 ..... GNVA Il POOL # BNS590 AL ...97.4960 |. ..283,178 .4.500 |......2.537 ...04/29/2020 .. 07/20/2049
3617KR-FH-4 ..... GNVA |l POOL # B09168 A ...97.4960 |. .4.500 ....04/29/2020 .. 07/20/2049
36179M-VL-1 ... GNVA Il POOL # MAOB19 AL ...91.2900 |. .3.500 |.. ...02/01/2013 .. 12/20/2042 ...
36179M-XW-5 ..... GNVA |1 POOL # MAOB93 ... A ...91.2900 |... 228,628 oo feeieeen 5,500 | [ e 3.500 ....02/01/2013 ...|....01/20/2043 ...
36202F-FL-5 ..... GNVA Il POOL #4671 .... A ...97.7280 |... 370,182 e e (978) e [ e 4.500 ...10/01/2010 ...|....04/20/2040 ...
36202F-F8-4 ..... GNVA Il POOL #4691 .... A ...98.4990 |... IO 1,835 oo e (8) Joeeeeiieeceeis e s 4.500 ....10/01/2010 ...{....05/20/2040 ...
36202F-LH-7 ..... GNVA Il POOL #4828 .... A ...97.7640 |... 2320,728 | 337,831 | [l 977 s [ e 4.500 ....11/01/2010 ...{....10/20/2040 ...
36179M-KZ-2 ..... GNVA Il POOL MAO312 .. . A ...91.3260 |... 1,006,578 |.eeveneeeeen 1,059,350 [oeeeiiiiiiiies e (1,258) [ e s 3.500 ....09/01/2012 ...|....08/20/2042 ...
36179M-NC-0 ..... GNMA 11 POOL MAOBB7 ...evvuniviiennnniiiiiinniniinnnennans A 1,011,245]...91.2990 |.................874,389 [.......ccooiitns 957,717 |ovvviennnnnns 1,030,865 |..oeenevivvinnnnes forviinn 8,694 | i e 3.500 ...11/01/2012 ... |....09/20/2042 ...
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36207L-H0-4 ..... GNVMA POOL  # 435039 A ...99.8150 [..oeivviiieeeennn 16,933 |oneeiiiiin 16,965 [ 17513 | [ 482 | o 7.500 |...... 6.736 [MON ... |oeevrniiiiiinnnnns 106 |ovvevennininnns 1,272 |....02/16/2001 ... |....02/15/2031 ...
36202C-N8-2 ... GNMA POOL # 002215 .... A 1001820 [oeeeeeeieeeeeen 4,752 | T4 BB | e 19 e e 6.500 |...... 8.082 ...10/04/1996 ...|[....05/20/2026 ...
36202C-PT-4 ... GNVMA POOL # 002234 ... A . 101.6540 [.ooovvveiniiiiiieniB80 |l BB9 o BBT | [ [ [ 8.000 |...... 8.163 ...08/01/1996 ...|[....06/20/2026 ...
36202C-0A-4 ... GNVA POOL # 002249 ... A L 101.6730 [oeeeeeeeieeeeennn 2,468 | 2,427 [ 2,820 s e (D) e e e 8.000 |...... 8.185 ...08/01/1996 ...|[....07/20/2026 ...
36202C-00-9 ..... GNVMA POOL # 002263 .... A 1..99.9190 [t 790 |l 79T Ll TR | o () s [ 6.500 |...... 8.023 ...10/07/1996 ... |....08/20/2026 ...
362020-0X-4 ... GNMA POOL # 002270 .... A 1021470 [t 2,739 | 2,682 [ 20879 s e () s e e 8.000 |...... 8.042 ...08/01/1996 ...|[....08/20/2026 ...
36202C-YG-2 ..... GNMA POOL # 002511 .... A L 102.7860 [.oevvveeiieeennn 3743 | 3,642 [0 3,663 | i (B) s [ 7.500 |...... 7477 ....11/01/1997 ...|....11/20/2027 ...
36202C-2Y-8 ..... GNMA POOL # 002591 ... A L 101.7290 [oeeeeeieeeeee 4,459 | 4,888 [ 00 | e (8) e e | 7.000 |...... 6.712 ....05/01/1998 ...|[....05/20/2028 ...
36202C-6Y-4 . GNVMA POOL # 002687 . AL . 101.7930 |. .6.000 |......7.100 ....10/01/2001 .. 12/20/2028
362020-CR-0 . GNMA POOL # 002780 . A . 104.1390 |. .6.000 |......8.014 ....07/15/1999 .. 07/20/2029
362020-C9-0 ..... [GNMA POOL # 002796 . AL . 102.2660 |. .7.000 |......8.386 ....09/21/2000 .. 08/20/2029 ...
362020-DN-8 ... GNMA POOL # 002809 .... A 0 103.3410 [oeeeeeenieeeena 15,244 | TATEY 14494 | e B8 e e 7.000 |...... 8.002 ...12/07/1999 ...|[....09/20/2029 ...
362020-D5-7 ... GNVMA POOL # 002824 .... A . 102.5310 [oooeeveeieeen 10175 | 9,924 9,890 | e 36 | [ 7.000 |...... 8.327 ....08/08/2000 ...[....10/20/2029 ...
362020-FX-4 ..... GNMA POOL # 002882 .... A . 103.5200 [.eevvveeneeeeenn 15,577 | 15,047 [ 14,553 | e BT s e e 7.000 |...... 8.642 ...06/20/2000 ... |....02/20/2030 ...
362020-JR-3 ..... GNMA POOL # 002972 .... A . 104.5400 [.ooevveineeeen it AATT i 4283 [l 25T | 8 e [ 7.500 |...... 7.935 ....09/21/2000 ... |....09/20/2030 ...
362020-YZ-8 ..... GNMA POOL # 003428 .... A L 102.0670 |..oevvvneneeeen 115,493 |oeeeee 113,154 112,949 | e 18 e e e 5.000 |...... 5.090 ....11/01/2004 ...|....08/20/2033 ...
36202E-GE-3 ..... GNVMA POOL # 003797 .... A . 105.6420 |.................338,071 |.oiieinnnnnnnn320,016 [oiinnnnnnnnn325,217 e o 119 s [ el 6.000 |...... 5.622 ...03/28/2006 ...|[....12/20/2035 ...
362198-TW-5 ..... GNMA POOL # 270656 .... A 1099.9050 [eeeeiiiieeeeiiee e B3 | B3 e B | s [ o e 7.000 |...... 7.360 ....11/20/1995 ...|[....09/15/2023 ...
36203D-WP-2 GNMA POOL # 346066 .... A L..99.9130 [ 108 | 108 103 | [ [ [ 7.000 |...... 7.345 ....11/20/1995 ...|....01/15/2024 ...
36203N-5H-7 . GNVA POOL # 354648 . A ...99.9560 |. ] .7.000 |......7.231 ....12/19/1995 .. 09/15/2023
362020-50-0 ..... [GNMA POOL # 3555 . AL . 102.1510 |. (2,904) |. .5.000 |......5.948 ...05/17/2007 .. 05/20/2034
36203R-P9-4 ..... [GNMA POOL # 356948 . A ...99.9040 |. .7.000 |......7.231 ....12/19/1995 .. 06/15/2023
36203X-JG-2 . GNVMA POOL # 362163 . AL . 100.0000 |. .7.000 |......7.360 ....11/20/1995 .. 12/15/2023 ...
36204A-FU-4 ..... [GNMA POOL # 363879 . A ...99.9090 |[. .7.000 |......7.364 ...07/20/1995 .. 12/15/2023 ...
36204B-LA-9 ..... GNVMA POOL # 364921 ... A 1..99.8890 [.oiiiiiiiiiiiiiiie 9 e 9 L 9 e [ e [ 7.000 |...... 7.344 ....07/20/1995 ...|[....02/15/2024 ...
36204B-M5-9 ... GNMA POOL # 364980 .... A L 102.8450 [.oeeeeeieeeeeeie 116 | 112 L T12 | e s e 6.500 |...... 7.144 ....12/19/1995 ...|....04/15/2024 ...
36204F-3J-1 ..... GNMA POOL # 369001 .... A 1000120 [oeeveiinieiiiicc 287 | 287 [l 286 | [ e [ 7.000 |...... 7.231 ...12/19/1995 ...|....05/15/2024 ...
36204H-EK-2 ..... GNMA POOL # 370138 .... A 1..99.9030 [ooeeeiiiiieeeeiiee e 82 | B2 e 82 s o [ o e 7.000 |...... 7.345 ....11/20/1995 ...|....12/15/2023 ...
362058-PF-3 ..... GNVMA POOL # 385722 ... A . 102.8390 [..ooevveeneeiiinnn 10T |99 L B s [ [ [ 6.500 |...... 7.130 ....12/19/1995 ...|....06/15/2024 ...
36205D-AF-5 GNMA POOL # 387106 ... A 1..99.9120 [ooeeeeeeeee 8 | 9 L TIB | e [ e e 7.000 |...... 7.231 ....12/19/1995 ...|[....08/15/2025 ...
36205Y-Ql-5 . GNVA POOL # 404669 . AL ...99.9150 |. .7.000 |......7.231 ....12/19/1995 .. 12/15/2025 ...
36206D-DE-4 ..... [GNMA POOL # 407901 . A ...99.9140 |. .7.000 |......7.342 ...11/20/1995 .. 11/15/2025
36206F-XH-0 ..... GNMA POOL # 410280 . AL ...99.9150 |. .7.000 |......7.231 ....12/19/1995 .. 09/15/2025
36206H-MB-1 ..... GNVA POOL # 411754 . A . 101.6050 |. .8.000 |......7.331 ...06/27/1997 .. 04/15/2027
36206J-4C-5 ... GNVA POOL # 413119 . AL . 100.0820 |. .7.000 |......7.358 ...11/20/1995 .. 09/15/2025 ...
36206X-PT-4 ..... GNVA POOL # 424434 .... A . 100.2570 [ooeeveeeieeeeeeenn 8,819 | 8,796 [t 8799 | e (D) e o e 8.000 |...... 7.289 ...08/01/1997 ...|....08/15/2027 ...
36209F-PY-9 ..... GNVMA POOL # 470339 .... A ...99.9530 [..oiiiiiiieneenn 12,798 | 12,799 12,766 | [ e [ e 7.500 |...... 7.576 ....09/01/1999 ...|[....05/15/2029 ...
362095-20-7 ..... GNMA POOL # 480551 ... A . 100.1200 [ooeeevvnnneeeeen 16,458 |oeeeeeee e 16,438 [ 16,283 | e 288 s e e 7.000 |...... 8.660 ...02/22/2000 ... |....04/15/2029 ...
362001-4X-7 ..... GNVA POOL # 484238 ... A 0 101.2450 [ooeeeeiiieeen 7119 | 7,081 Lt 7,096 | e (10) e [ | 7.000 |...... 6.486 ....02/03/1999 ...|[....09/15/2028 ...
36210V-E4-9 ..... GNVA POOL # 503355 ... A L 102.7210 [oeeeeeneeeee 51,417 |00050,055 [ BT T8E | e (396) | e 6.000 |...... 4.508 ....09/25/2002 ...|....02/15/2029 ...
36201C-JU-9 ..... GNMA POOL # 579075 .... A . 102,490 |.................219,800 |o.oouiirinnnnnn 214,448 | 219,288 | o (A1) | [ | 7.000 |...... 6.050 ...12/20/2001 ...|....12/15/2031 ...
36201H-118-2 ..... GNMA POOL # 583971 .... A . 102.8430 |..oooveiinieeeennn 89,545 | 67,628 [t 89,977 s el B18 | e e 6.500 |...... 5.342 ....09/09/2002 ...|....07/15/2032 ...
36201M-89-4 ... GNVA POOL # 587444 ... A . 102.5970 [..ooevviiieeennnn 70,282 |oveeiiiiiinnnnn 88,508 [ 72,365 | o (A73) | [ |l 6.000 |...... 4.325 ....04/23/2003 ...|[....12/15/2032 ...
36200E-B2-6 ..... GNMA POOL # 598657 . A . 101.4550 |. .5.500 |......5.135 ....07/25/2005 .. 05/15/2035 ...
36200G-KU-9 ..... GNMA POOL # 600707 .... AL . 101.6490 [...oooeeeeeee 47,770 46,996 [ 88116 s o (81) | i 5.500 |...... 4.896 ...08/22/2004 ... |....12/15/2033 ...
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36200J-65-4 ..... GNMA POOL # 603081 A . 101.4520 |..evvvvvvnnnnnnnnn 20,656 |ooeeieiinnnnnnnn20,360 [ 20,960 [ e 157 [ e e 5.500 |...... 4.732 ....03/22/2004 ... |....08/15/2033 ...
36200K-J4-0 ..... GNMA POOL # 603383 .... A . 104.6460 |......eevvennnnn 129,343 | 123,599 180,231 [ e (T87) [ e e 6.000 |...... 4.508 ....04/23/2003 ... |....01/15/2033 ...
36200K-J7-3 ... GNMA POOL # 603386 ... A . 104.2910 |......eeeeeeee... 280,590 |l 269,046 ...l 281,219 [ | 2,105 [ | e 6.000 |...... 4.670 ....04/11/2003 ... |....01/15/2033 ...
36200K-KQ-9 ..... GNMA POOL # 603403 .... A L 104.2470 |oeevvviiennnnnnnn 212,802 oo 204,132 209,456 [ e (BTTT) [ | e 6.000 |...... 5.043 ...10/14/2004 ... |....10/15/2034 ...
36200M-TF-0 ..... GNMA POOL # 604550 .... A . 102.0920 |..vvvvvvvvnnnnnnnn 87,798 |oeeeieiinn 85,998 88 AT [ | (B) [ e e 5.000 |...... 5.262 ....10/07/2004 ... |....08/15/2033 ...
36200M-VW-0 ... GNMA POOL # 604629 .... A . 104.7500 |... 388,751 [ e (1,916) [ | [ 5.500 |...... 4.984 ...10/01/2003 ... |....09/15/2033 ...
36200N-BP-5 ..... GNMA POOL # 604946 .... A . 104.7840 |... 22328,698 [ouneeiis e (1133) e | e 5.500 |...... 6.426 ...06/11/2007 ...|....01/15/2034 ...
36202T-DI-3 ..... GNMA POOL # 608617 ... A . 100.0910 |..evvvvvevenennnnnd5,208 |ooeeeeiieiinnn 85,167 oo 45,175 [ e (65) [ | e 5.000 |...... 4.79 ....12/09/2004 ... |....06/15/2024 ...
36202T-G4-2 ..... | GNMA POOL # 608719 . A . 100.0940 |. .5.000 |......4.808 ....12/07/2004 .. 11/15/2024
36290R-XHi-8 ..... GNMA POOL # 615493 . A . 102.0920 |. .5.000 |......4.986 ....08/31/2004 .. 08/15/2033
36290R-Y3-1 ..... | GNMA POOL # 615530 . A . 104.7960 |. .5.500 |......5.448 ...09/08/2003 .. 09/15/2033 ...
36290S-CZ-2 ..... GNMA POOL # 615788 ... A L 101.2160 |.evvvveeieennnnnn 16,081 | 15,887 15,88 [ e (82) [ | e 5.500 |...... 4.990 ....00/19/2003 ... |....09/15/2023 ...
362908-YC-9 ..... GNMA POOL # 616407 ... A 1013410 v 30,121 |0 20,722 029,738 [ e (B0) [ | e 5.500 |...... 5.164 ....07/13/2004 ... ....05/15/2024 ...
36290T-FIi-4 ..... GNMA POOL # 616781 ... A . 100.0920 |..evvvvvvvnnnnnnnn 18,553 |oeeiiiiiii 18,540 [ 130551 s e (18) [ e e, 5.000 |...... 4.766 ....01/13/2005 ... |....12/15/2024 ...
36290T-GN-3 ..... GNMA POOL # 616805 ... A . 100.6370 |.vvvvvvvvvnnnnnnnn 78,747 | 78,288 78,528 [ e (B82) [ e e 5.500 |...... 4.746 ....01/14/2005 ... |....01/20/2025 ...
36290T-K-6 ..... GNMA POOL # 616866 .... A ...96.6700 |........eeeeeenn. 274,529 | 283,985 [ooiiiiiiiiiii286,963 [ e (B4B) [ | e, 3.000 |...... 2.424 ....10/01/2013 ... |....02/15/2027 ...
36290X-MY-3 ..... GNMA POOL # 620575 .... A . 101.8590 [..vvvvvvvnnnnnnnnn 98,891 | 97,086 [ 97,180 [ e 70 [ | e 5.000 |...... 5.038 ....10/07/2004 ... |....09/15/2033 ...
36291G-YY-6 ..... GNMA POOL # 628127 ... A . 102.7300 |..vvvvvvvnnnnnnn 204,365 |ooiiiiiiiii 198,934 il 204,678 [ e (965) [ | [ 6.000 |...... 5.305 ....07/21/2004 ... |....05/15/2034 ...
36291L-3U-7 ..... GNMA POOL # 631811 ... A L 101.3570 |ovvvvvvninnnnnnnnn 31,245 | 030,827 030,827 [ e (B8) [ e e 5.500 |...... 5.288 ....07/13/2004 ...|....06/15/2024 ...
36291L-4-2 . GNMA POOL # 631837 . A . 101.8310 |. .6.000 |......5.657 ...04/01/2005 .. 06/20/2029
36291P-5P-7 ..... | GNMA POOL # 634554 . A . 101.6070 |. .6.000 |......5.000 ....09/156/2004 .. 09/20/2024
36291U-E7-6 ..... GNMA POOL # 638358 . A . 103.2790 |. .5.500 |......5.323 ...03/15/2005 .. 02/15/2035
36291Y-EG-8 ..... GNMA POOL # 641935 . AL . 101.4370 |. .5.500 |......5.19% ....08/25/2005 .. 04/15/2035 ...
36297B-J5-1 ..... GNMA POOL # 706873 . A ...95.3080 |. . ..459,749 .4.000 |......3.430 ...07/08/2011 .. 11/15/2030 ...
3620AM-M7-4 ... GNMA POOL # 733982 .... A ...99.1030 |... 414,182 |.... 417,931 .. B O O O O AN 4.500 |...... 3.434 ....11/02/2010 ... |....10/15/2040 ...
3620A0-K6-9 ..... GNMA POOL # 736617 ... A ...96.8070 |... ,050,869 |.... .1,085,530 |.. 139,601 oo [ 7T L [ [ 4.000 |...... 2.859 ....08/01/2012 ...|....12/15/2035 ...
3620AS-PH-6 ..... GNMA POOL # 738524 .... A ...96.4320 |... 431,035 |.... ..446,982 |.. 464,513 [oovvvviiiiiiiiiins e 8,321 | e 4.000 |...... 3.306 ....07/05/2013 ...|....07/15/2041 ...
3620AS-PX-1 ..... GNMA POOL # 738538 .... A ...96.43%0 |... 846,843 |.... . 878,111 |.. 911,037 [ [ 9516 [ | e, 4.000 |...... 3.2M1 ....07/08/2013 ... |....07/15/2041 ...
36177P-B2-0 ..... GNMA POOL # 794556 .... A ...94.1800 |... 822,600 |.... LB73,436 [ B TTY i [ (2,854) | e | 3.500 |...... 3.107 ...09/20/2013 ... |....01/15/2042 ...
36179V-L6-5 ..... GNMA POOL # MAG649 ... A ...96.2290 |... ... 78,366 |.... 8137 89,197 s [ 321 e e 4.500 |...... 3.398 ....04/30/2020 ... |....05/20/2050 ...
36179V-L7-3 ..... GNMA POOL # MA6650 . A ...97.9040 |. ... 78,944 | ...80,634 ..89,233 |.. .5.000 |......3.755 ....04/30/2020 .. 05/20/2050 ...
36241L-KA-3 ..... GNMA POOL #782989 A ...99.4620 |. .. 1,580,508 |. . 1,589,053 .1,664,045 |.. .4.500 |......3.615 ....01/01/2011 .. 06/15/2040
36230L-K8-1 ..... GNMA POOL 752119 . A ...89.3960 |. ..959,192 | 1,072,973 1,009,311 |.. .3.000 |......2.389 ....03/01/2013 .. 01/15/2033
36176M-GZ-0 ..... GNMA POOL 770016 . A ...95.6990 |. .. 1,060,515 |. .1,108, 181 1,135,790 |.. .4.000 |...... 3.451 ....12/18/2013 .. 12/15/2033
38374M-DF-3 ..... GNMA REMICS SER 2005-81 CL 0B . A . 101.9810 |. ..2,888,901 |. .2,832,7% .2,805,727 |.. .5.500 |......5.852 ... 1171472005 .. 10/20/2036 ...
383787-60-8 ..... GNMA REMICS SER 2013-100 CL MA ... A ...97.3180 |... 263,411 |.... ... 270,670 |.. L OO R () ) AU RN N 3.500 |...... 2.391 ....09/23/2013 ...|....02/20/2043 ...
38378M-UG-8 ... GNMA REMICS SER 2013-53 CL KA ... A ...95.9090 |... .3,086,780 |.. 37,584 [ | (6,98) [ e e 3.000 |...... 2.361 ....10/23/2013 ... |....10/20/2041 ...
38378M-ND-3 ..... GNMA REMICS SER 2013-60 CL GL .... A ...96.7130 |... 879,733 [ 883,001 [ oo (772) | o s 3.000 |...... 2.719 ....07/31/2013 ... |....11/20/2041 ...
38378T-AL-4 ..... GNMA REMICS SER 2013-71 CL LA .... A ...95.4130 |... +02.365,508 [o.uuiiiiinnn367,485 |oeniiiiiiiiiiiiin [t 896 | e | 3.000 |...... 2.846 ....07/30/2013 ... |....10/20/2042 ...
38382N-GG6 ..... GNMA REMICS SER 2021-27 CL DC ... . A . ...77.4570 |... ... 11,426,321 |.... 14,751,801 |.. 14,855,828 [oueeeeiiiiiiiiiis e 15,019 s e e 1.250 |...... 1.164 ....01/27/2021 ...|....02/20/2051 ...
38382J-50-2 ... GNMA REMICS SER 2021-56 CL PE ........cccvvvvivvrnnnnns oo voe fevnneen | vvveneens o 1A ... 14,840,938 |...78.3440 |............. 11,581,816 14,783,191 |.oveennnnens 14,844,549 |..oooiiiinninnns foeennnn 8,709 v i e 1.500 |...... 1.455 ...02/23/2021 ... |....03/20/2051 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:
Securities 76,993,882 | XXX 67,356,668 74,758,311 76,928,444 XXX XXX XXX 2,401,268 XXX XXX
38378K-AE-9 ..... GNMA REMICS SER 2013 CL B .oevvvvveeveeiiieciiiiiciceees oo e [ e | .............. TA s 7,268,063 |...90.8430 |.............. 6,631,516 |.............. 7,300,000 f[...ouvennnnnnn 7,283,862 |ooevvvveeieiiiiens foeeeennnnnnd3,250 | e s 2.146 |...... 2.197 [MON ... [oeeniinnnnnnn. 13,054 ... 156,951 |....02/13/2013 ...|....10/16/2045 ...
38378B-6L-8 ..... GNMA REMICS SER 2013-12 CL B .....eevvvvvnnvivvvvnnnnnns foo voe fevnnen | vvvenneens o TA s 7,463,032 [...94.5030 [.............. 6,972,166 [.............. 7,317,727 |t 7,415,487 [ o (18,485) [ i foannn 2.061 |...... 1.986 |MON ..... |.oeeeeerrnnnn 12,672 |oovvieeennnns 161,770 |....02/11/2013 ...|....11/16/2052 ...
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38378N-FL-2 ..... GNVMA REMICS SER 2013-158 AB A 1,966,768 |...94.1020 |.............. 1,748,458 |...oeeen 1,858,044 |.............. 1,951,309 |ooevvviiiiiiinnn foeniiienns LT CIST N R R RN 3.009 |...... 2.218 ....05/28/2015 ...|....08/16/2053 ...
38378K-RB-7 ..... GNMA REMICS SER 2013-68 CL B A ...95.5280 |... .3,167,837 |.. 3,169,759 e e (838) s e e 2.500 |...... 2.514 ....05/01/2013 ...|....08/16/2043 ...
38378X-NN-7 ... GNVMA REMICS SER 2014-135 CL AK ... A ...89.1990 |... L T84,870 e 844,849 [ e 10898 [ i [ 3.000 |...... 2.385 ....08/18/2016 ...|....08/16/2055 ...
38378X-A4-3 ..... GNVA REMICS SER 2014-172 CL AD A ...94.7760 |... 444,809 |ooeeeiiiee e 882,080 e e e 280 | e e 2.200 |...... 2.345 ....06/09/2017 ...|....01/16/2046 ...
38379K-B9-8 ..... GNMA REMICS SER 2015-115 AC ... A ...92.6750 |... . 02,994,326 |..............3,048,013 [....oooiiiiiiii Jovnnnenn (1,400) o i [ 2.650 |...... 2.437 ....10/08/2015 ...|....07/16/2051 ...
38379K-K8-0 ..... GNVA REMICS SER 2015-128 CL AJ ... A ...89.6280 |... 1,161,317 |.... 1,330,844 e e (959) [ e e 2.600 |...... 2.354 ...07/12/2016 ...|....11/16/2055 ...
38379K-6D-5 ..... GNVMA REMICS SER 2015-163 CL AH ... A ...86.7310 |... 4,998,011 |.... 05,695,080 .eeneiiiiiiiinns forriinnnnn (8772) |veiiiiiiiiies o e 2.800 |...... 2.938 ....11/30/2015 ...|....04/16/2056 ...
3837K-3N-6 ..... GNMA REMICS SER 2015-169 CL C .... A ...95.7190 |..oeeennnneon 532,444 | lll0556,260 [oiiiiiiiieee 558,335 | e (381) | e e 2.600 |...... 2.566 ....11/20/2015 ...|....04/16/2056 ...
38379K-6M-5 ..... GNVMA REMICS SER 2015-171 CL EA AL ...87.5800 |. .2.650 |......2.723 ....11/05/2015 .. 12/16/2052
3837K-GP-7 ..... GNMA REMICS SER 2015-58 CL VA . A ...91.6160 |. .2.700 |......3.182 ....07/21/2015 .. 10/16/2038
3837K-TT-5 ..... GNVMA REMICS SER 2015-93 CLASS AB AL ...91.6890 |. . .2.500 |......2.608 ....06/04/2015 .. 01/16/2047 ...
38379Y-6L-7 ..... GNVA REMICS SER 2016-125 CL DA ... A ...89.1090 |[...cevvennnnns 3,823,855 |.... . . 8,297,664 ..o e (174 | o e 2.150 |...... 2.155 ...09/01/2016 ...|....12/16/2047 ...
38379U-TB-2 ... GNMA REMICS SER 2016-72 CL AB ........oovvvvievvnninnnefons vee | wnnnnns A 3,014,535 |...88.7790 |.............. 2,653,262 |.............. 2,988,618 |.............. 3,024,033 |..oeeniiiiinnnnns forviiiiinnn 472 i i e 2.600 |...... 2.509 ...05/25/2016 ... |....04/16/2049 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 56,669,575 | XXX 51,454,387 56,713,000 56,737,700 (5,751) XXX XXX XXX 117,504 1,410,847 XXX XXX
0109999999. Total - U.S. Government Bonds 564,857,339 | XXX 507,055,436 555,877,903 563,850,973 (425,292) XXX XXX XXX 3,638,620 14,405,469 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX

373384-NZ-5 ..... [GEORGIA ST GO BDS 2009H .. 1.AFE .. ...99.7370 |. .. 5,530,417 |. .5,545,000 .5,720,551 |.. . 41,615 249,691 |....12/01/2017 .. 11/01/2025 ...
373384-5F-9 . GEORGIA ST GO BDS 20168 1AFE .. ...82.6790 |. ..2,893,765 |. .3,201,813 |.. . 43,021 103,250 |....09/07/2018 .. 02/01/2035 ...
373385-CA-9 ..... GEORGIA ST GO BDS 20178B ... .. 1.AFE ..|... ...86.8650 |... 2,605,950 |.... +0223,000,000 [..eneeeeemniiieee feeeeerniieeeeenne e e [o202.80150 L 8U175 | FA L .. 39,375 |... ... 94,500 |....06/21/2017 ...|....02/01/2033 ...
605580-5T-2 ..... MISSISSIPPI ST GO SER 2010E .... .. 1.CFE ..|... . 103.8950 |... 3,272,693 |.... ... 3,252,210 .. 171,518 |....12/01/2011 ... |....11/01/2036 ...
68609T-JL-3 ..... OREGON ST GO BDS 2019 SER B .... .. 1.BFE ..|... ...87.1530 |... 4,305,358 |.... ... 4,939,831 .. 191,227 |....08/06/2019 ...|....05/01/2039 ...
68609T-UY-2 ..... OREGON ST GO SER D .... .. 1.BFE ..|... ...82.7690 |... ....1,000,000 . 15,720 |....06/10/2020 ...{....05/01/2029 ...
68609T-UZ-9 ..... OREGON ST GO SER D .... .. 1.BFE ..|... .. 80.7700 |... ....1,000,000 . 16,720 |....06/10/2020 ...{....05/01/2030 ...
68609T-VA-3 ..... OREGON ST GO SER D .... .. 1.BFE ..|... ...79.5250 |... .... 1,750,000 . 31,885 |....06/10/2020 ...|[....05/01/2031 ...
68609T-11G-9 ..... OREGON ST GO SER D .... .. 1.BFE ..|... ...85.2040 |... 852,040 |.... ....1,000,000 . 14,720 |....06/10/2020 ...|....05/01/2028 ...
68608K-A3-2 ..... OREGON ST HIGH EDU GO 2010 SER C ... B I .. 1.BFE ..|... . 103.0320 |... .. 3,606,120 |.... .... 3,953,609 .. 188,370 |....10/11/2018 ...|....08/01/2039 ...
68609T-3R-7 ..... OREGON ST TAX GO BDS SER L ..... 2 .1.BFE .. ...76.9970 |. ..642,925 |. . 21,360 |....10/20/2021 .. 11/01/2035
686097-38-5 ..... OREGON ST TAX GO BDS SER L .. 2 .1.BFE .. ...75.9070 |. ..478,214 |. . 16,434 |....10/20/2021 .. 11/01/2036
68609T-3T-3 ..... OREGON ST TAX GO BDS SER L 2 .1.BFE .. ...72.8650 |. ..3,144,125 |. 120,304 |....10/20/2021 .. 11/01/2041
882724-HF-T7 ..... TEXAS ST GO BDS SER 2018 ......cevvunvviviinnnninniinnns foen oe -2 1AFE .. ...87.7970 |. .. 3,968,424 |. 178,235 |....10/26/2022 .. 10/01/2037 ...
882830-BH-4 ..... TEXAS ST GO BDS SER 2020 .. .. 1.AFE .. . 34,811,960 |...68.2220 |. .23,877,700 |. . 6,781 865,200 |....11/10/2020 .. 10/01/2044 ...
882722-N-8 ..... TEXAS ST GO BONDS SER 2010A . .. 1.AFE ..|... .. 8,065,020 |...97.1610 |....eennnnnnnn 5,829,660 |.... .6,000,000 |.. e 1,837,876 [ e (108,204) | ..280,860 |....11/16/2020 ...|....04/01/2040 ...
882722-KF-7 ..... TEXAS ST GO MBLTY FD BDS SER 2009A ... .. 1.AFE ..|... .... 23,868,053 [. 105.6190 |... ....20,167,948 |.... ...19,095,000 |.. 22,741,392 s e (180,434) |. 1,053,471 |....11/17/2020 ...|....04/01/2039 ...
882724-0P-5 ... TEXAS ST GP BDS SER 2019 .. 1.AFE ..|... .... 25,711,120 |...79.2460 |... ....19,811,500 |.... ...25,000,000 |.. ...25,525,257 . . ..802,750 |....11/09/2020 ...|....04/01/2044 ...
882830-AP-7 ..... TEXAS ST TRANSPRTN COMMISSION GO .. 1.AFE ..|... ... 14,734,027 |...73.8470 |... ....10,848,124 |.... ...14,690,000 |.. ...14,718,823 A0 ...... .... 94,089 |... .. 376,358 |....11/03/2021 ...|....04/01/2042 ...
928109-YK-7 ..... VIRGINIA ST GO BDS SER 2010A-2 ... .. 1.AFE ..|... ... 14,422,330 |...98.0710 |... ... 12,749,230 |.... ...13,000,000 |.. ... 13,634,941 . Do ... 47,667 |... ..572,000 |....05/29/2013 ...|....06/01/2030 ...
93974C-PL-8 ..... WASHINGTON ST GO BDS SER 2010D ... .. 1.BFE ..|... ... 14,219,927 |. 103.2760 |... ...12,610,000 |.... ...12,210,000 |.. ... 13,352,567 (194,238) |. ... 213,758 |... .. 458,192 |....08/19/2022 ...|....08/01/2029 ...
93974C-PN-6 . WASHINGTON ST GO BDS SER 2010D ..1.BFE .. . 36,230,755 |. 104.6110 |. .31,864,511 |. 34,974,427 |.. .(285,150) | 695,630 1,669,513 |....08/23/2019 .. 08/01/2039 ...
93974C-RE-2 ..... |WASHINGTON ST GO BDS SER 2010F ... .. 1.BFE .. . 28,774,565 |. 100.9730 |. . 25,273,542 |. 28,159,940 |.. .(154,19) | 536,059 1,286,542 |....12/13/2018 .. 08/01/2040 ...
93974C-RF-9 ... WASHINGTON ST GO BDS SER 2010F TAX . | eeeeeeee | 1B FE L .. 3,408,161 ). 102.4990 |.............. 2,977,5% |.... ..3,210,425 o [ (37,238) |. FA ...... ....61,610 |... .. 147,865 |....09/26/2019 ...|....08/01/2033 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 243,703,301 | XXX 200,336,920 222,075,000 238,099,695 (1,191,869) XXX XXX XXX 2,806,304 8,926,685 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 243,703,301 | XXX 200,336,920 222,075,000 238,099,695 (1,191,869) XXX XXX XXX 2,806,304 8,926,685 XXX XXX
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041826-6A-1 ..... ARLINGTON TX IND SCH DIST SER 2020 ....evvnnvvvvnnnnnfons vee | nneeen | e CAFE e 5,000,000 |...71.8410 |.......ou...e. 3,592,050 |.....ccovnnnns 5,000,000 |..cevunnnnnnns 5,000,000 |oeeeeeeniiiiiiinnn forerriniiiiiiins v o o 2.289 |...... 2.302 [FA ...... 114,450 |....07/02/2020 ...|....02/15/2037 ...
041826-6B-9 ..... ARLINGTON TX IND SCH DIST SER 2020 ... .. 1.AFE ..|... .. 8,000,000 |.. 71.0000 |.............. 5,680,000 |.... .8,000,000 |.. 228,000,000 |-eeueeeeenniniees fervereriieeeeeen e o e 2.389 |...... 2.403 [FA ...... ..191,120 |....07/02/2020 ...|....02/15/2038 ...
074527-NA-6 ..... BEAUMONT TX IND SCH DIST SER 2010B ... .. 1.AFE ..|... .. 1,000,000 |. 100.3400 |.............. 1,003,400 |.... ....1,000,000 ) M R 5.099 |...... 5.164 |FA ...... ... 50,990 |....04/30/2010 ...|....02/15/2025 ...
150429-K7-2 ..... CEDAR HILL TX IND SCH DIST SR 2013 . .. 1.AFE ..|... 4,508,110 |. 100.0060 |.............. 4,440,266 |.... ....4,441,017 e (8,074) | e s 4.190 |...... 4.042 |FA ...... .. 186,036 |....02/26/2013 ...|....02/15/2035 ...
159196-8D-9 ..... CHANNELVIEW TX INDPT SCH DIST .. 1.AFE ..|... .. 985,120 |. 100.0930 |.............. 1,000,930 |.............. 1,000,000 |.......cceeeeennn 994,578 [oooiiiininiiiiins Jonnnennn 1,008 [ i [ 5.4% |...... 5.638 [FA ...... ... 54,260 |....03/25/2010 ...|....08/15/2027 ...
720560-0P-9 ... CLOVER PK SCH DIST WA GO BDS 2011B ... .. 1.AFE ..|... .. 3,000,000 |. 100.5200 |.............. 3,015,600 |.... 283,000,000 [-eeneeeeenniiieee ferrereriieeeeee e e e 4.934 |...... 4.995 | ....... .. 148,020 |....07/26/2011 ...|....12/01/2026 ...
216777-FZ-0 ..... COOPER TX INDPT SCH DIST TAX .. 1.AFE ..|... .. 2,700,000 |. 100.0320 |.......uun..nn 2,700,864 |.... 002,700,000 .eeenriiiiiinnes oo e fo e 5.710 |...... 5.792 |FA ...... .. 154,170 |....08/31/2010 ...|....02/15/2026 ...
227381-V0-0 ..... CROSBY TX IND SCH DIST SER 2020 .. .. 1.AFE ..|... ...4,046,360 |.. 66.6680 |.............. 2,666,720 |.... e 8,087,329 o e (4,393) [ e 4022220636 | 2.516 |FA ...... .. 105,440 |....12/01/2020 ...|....02/15/2043 ...
249002-JD-9 ..... [DENTON TX INDEP SCH DIST SER A ... .. 1.AFE .. 5,000,000 |...64.5780 |. .. 3,228,900 |. 25,000,000 |eeveeniiiiiiiins foeeniiiiiii . .2.572 ....11/25/2020 .. 08/15/2045
269696-MH-0 ..... EAGLE MTN SAGINAW TX IND SCH DIST . .. 1.AFE .. 1,413,786 |. 100.9180 |. ..1,110,098 |. 1,331,084 |.. .. (32,772) | .1.646 ....06/11/2020 .. 08/15/2029
382604-2F-2 ..... GOOSE CREEK TX CONS INDPT SCH DIST . .. 1.AFE .. 4,000,000 |...72.4460 |. ..2,897,840 |. .4,000,000 |.. ......2.632 ....10/23/2020 .. 02/15/2039 ...
382604-26-0 ..... GOOSE CREEK TX CONS INDPT SCH DIST . .. 1.AFE ..|... .. 3,500,000 |...71.4700 |.............. 2,501,450 |.... 223,500,000 [..eneeeenniiieee foreeenniieeeeen e e 0002 2.665 |l 2.683 ...10/23/2020 ... |....02/15/2040 ...
448492-25-6 ..... HUTTO TX IND SCH DIST SER 2021D .. 1.AFE ..|... .. 6,000,000 |.. 66.7770 |...ceuvnnnnnnn 4,006,620 |.... +00.6,000,000 [oeeeniiiiiiiiinns foeviiniiiiinn e [ 0000022.690 |l 2.708 ....08/25/2021 ...|....08/01/2043 ...
448492-20-0 ... HUTTO TX INDEP SCH DIST SER 2021D .. .. 1.AFE ..|... .. 4,210,000 |...69.1120 |......ennneee. 2,909,615 |.... 210,000 [-eeneeeeniiiieee feeeeenieeeeene [ e 0022490 | 2.506 ....08/25/2021 ...|....08/01/2039 ...
564096-18-6 ..... MANOR TX INDPT SCH DIST SER 2021 .. 1.AFE ..|... ...99.5870 [.....ooennnnns 1,991,740 |.... 02,449,800 [o.eneiiiiiiinens foereennnn (47,300) [ o 1002225.000 ..l 2132 ...10729/2021 ...|....08/01/2033 ...
573777-BD-0 ..... MARTINSVILLE TX INDPT SCH DIST ... .. 1.AFE ..|... . 102.1380 [..eeeeennnnnns 1,021,380 |.... e 1,000,000 [-eeneeeeniniiieee foeveemniieeeeene e e 002250430 | 5.504 ....05/07/2010 ...|....02/15/2027 ...
590760-TD-6 ..... MESQUITE TX INDPT SCH DIST SER A ... .. 1.AFE ..|... ...70.3550 |[.............. 2,110,650 |.... ....3,000,000 reeevieneeeennee o [0, 2.588 [ 2.605 ....09/02/2021 ...|....08/15/2040 ...
678519-E2-1 ..... OKLAHOMA CITY OK GO BDS SER 2020 ... .. 1.AFE ..|... . ...81.2670 |...ccevnnnnnns 2,169,829 |.... ....2,700,447 e (5,498) |oeeeiieeeeeis e 12e2222.500 .. 2.278 ...04/09/2020 ... |....03/01/2033 ...
720424-08-0 ..... PIERCE CNTY WA SCH DIST TAX 2020 C ... .. 1.BFE ..|... .. 3,087,840 |...70.2350 |.....eennnnnnn 2,107,080 |.... ....3,078,342 e (8,759) [ fe 2002223082 [ 2.732 ....11/30/2021 ...|....11/01/2045 ...
T74286-AJ-7 ..... ROCKWALL TX INDEP SCH DIST GO ... .. 1.AFE .. 2,000,000 |...68.2270 |. .. 1,364,540 |. .2,000,000 |.. .2.158 ....08/21/2020 .. 02/15/2038
T74286-AK-4 ..... ROCKWALL TX INDEP SCH DIST GO . .. 1.AFE .. 2,315,000 |...66.7020 |. .. 1,544 151 |. .2,315,000 |.. .2.192 ...08/21/2020 .. 02/15/2039
T74286-AL-2 ..... ROCKWALL TX INDEP SCH DIST GO . .. 1.AFE .. 2,005,000 |...65.5380 |. .. 1,314,037 |. .2,005,000 |.. .2.242 ....08/21/2020 .. 02/15/2040
774286-AM-0 ..... ROCKWALL TX INDEP SCH DIST GO ...evvvvvvvvnnnnieeceians feun e B .. 1.AFE .. 3,400,000 |...61.6590 |. ..2,096,406 |. .3,400,000 |.. ... 2.304 ....08/21/2020 .. 02/15/2046
975332-ElI-3 ..... WINONA TX INDPT SCH DIST SER 2010 .eeevneeevvnnnnaaee fonn vee [ wnnnnns 2 e . 1.AFE ..|.. .. 3,500,000 |. 100.0440 |.............. 3,501,540 |.... .... 3,500,000 o Jeeeeneeeeeeins feeeieeeeeeiiieeee e 5575 [ 5.653 . ...04/28/2010 ... |....02/15/2027
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 78,891,499 | XXX 59,975,676 78,662,597 (105,789) XXX XXX 868,538 2,375,191 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 78,891,499 [ XXX 59,975,676 77,840,000 78,662,597 (105,789) XXX XXX XXX 868,538 2,375,191 XXX XXX
3130AJ-D9-7 . FEDERAL HOME LOAN BANK NTS .. LA 9,016,200 |...67.1250 |. ..6,041,280 |. .9,000,000 .9,014,477 |.. (676) |. . 56,431 ....05/28/2020 .. 03/26/2040
3130AK-09-0 ..... [FEDERAL HOME LOAN BANK NTS .. .. 1.BFE 8,988,750 |...71.1550 |. ..6,403,926 |. .9,000,000 .8,990,043 |.. . 70,200 ....01/21/2021 .. 01/25/2036
3130A0-PR-8 . FEDERAL HOME LOAN BANK NTS .. ..1.BFE .. 9,600,000 |...91.6780 |. ..8,801,057 |. .9,600,000 .9,600,000 |.. . 46,107 ...01/19/2022 .. 02/18/2027 ...
54627R-AP-5 . LOUISIANA LOC GOVT REV SER 2022 A .. 1.AFE .. 8,000,000 |...93.0450 |. .. 7,443,600 |. .8,000,000 .8,000,000 |.. 220,767 ....06/12/2022 .. 08/01/2039 ...
60636A-MQ-3 ..... MISSOURI ST HLTH EDU REV SER 2016A . .. 1.BFE ..|... . 10,661,435 |.. 80.7760 |.............. 7,269,840 |.... .9,000,000 |.. ...10,564,015 ... 151,517 |... ...09/29/2021 ...|....01/15/2046 ...
678908-4E-1 ..... OKLAHOMA DEV FIN AUTH REV TAX 22 ... .. 1.AFE ..|... . 12,500,000 |...91.4960 |... ....11,437,000 |.... 12,500,000 |.. ... 206,238 |... ....08/19/2022 ...|....05/01/2052 ...
678908-4B-7 ..... OKLAHOMA FIN AUTH SER 2022 CL A3 ... .. 1.AFE ..|... .. 2,000,000 |...94.0560 |.............. 1,881,120 |.... .2,000,000 |.. .... 45,500 |... ....07/08/2022 ...|....02/01/2052 ...
709178-56-9 ..... PENNSYLVANIA ST EDU REV SER B 2019 ... .. 1.BFE ..|... ...3,307,905 |...77.7980 |.eeeveunnnnnnn 2,614,013 |.... .3,360,000 |.. ... 37,344 ... ....12/12/2019 ...|....08/15/2039 ...
882117-6V-2 ..... TEXAS A & M UNIV TX REV SER 2017B .... .. 1.AFE ..|... ...82.0210 |... ... 12,631,234 |.... ...16,003,132 [ovveiiiiiiiiiiins e (143,574) |. ...281,820 |... ....08/18/2020 ...|....07/01/2047 ...
88213A-PT-6 TEXAS ST A M UNIV REV SER 2019 B ... .. 1.AFE ..|... L..73.7200 |.oeeeeennnnnns 3,686,000 |.... 5,276,550 |.eeeiieieiiiiees foeeeeens (39,506) |. . 22,238 |... ... 11/17/2020 ...|....05/15/2049 ...
88213A-PA-7 ..... [TEXAS ST A& M UNIV REV SER 2019A .. 1.AFE .. ...82.3590 |. .. 1,647,180 |. .2,265,546 |.. ..(38,740) |. . 10,726 ....01/27/2021 .. 05/15/2048 ...
914455-UK-4 ..... |UNIV OF MICHIGAN REV SER B . .. 1.AFE .. .. 77.8770 |. . 15,575,400 |. 20,000,000 19,881,345 |.. . 1,705 |. 175,200 ....04/06/2022 .. 04/01/2052
914455-UH-1 UNIV OF MICHIGAN REV SER A ..... .. 1.AFE .. .. 78.0060 |. ..6,630,510 |. .8,500,000 .8,469,824 |.. . 451 . 74,460 ....03/23/2022 .. 04/01/2052
91335V-KU-9 . UNIV OF PITTSBURGH PA REV SR 2017C . .. 1.BFE .. ...74.2600 |. .. 2,495,136 |. .3,360,000 3,351,111 |.. L422 | . 29,729 ....12/05/2019 .. 09/15/2041
915137-5G-4 . UNIV OF TEXAS TX REV SER 2010D ... .. 1.AFE .. . 100.4480 |. .. 4,530,205 |. .4,510,000 .4,703,001 |.. .. (24,832) |. . 82,412 ....03/23/2022 .. 08/15/2026 ...
91514A-KD-6 ..... UNIV OF TEXAS TX REV SER 20208 ... .. 1.AFE ..|... . ...62.8060 |... ....10,991,050 |.... 17,500,000 |.. ... 17,477,645 ... 161,245 |... ...05/28/2020 ...|....08/15/2049 ...
915217-XE-8 ..... UNIV OF VIRGINIA REV SER 2019 C2 .. 1.AFE ..|... .. 2,100,906 |...68.3530 |.............. 1,418,325 |.... .2,075,000 |.. ....2,097,913 .... 20,570 |... ....02/15/2022 ...|....09/01/2049 ...
915183-M5-3 ..... UNIVERSITY OF UTAH UT REV SR 2021B ... .. 1.BFE ..|... .. 2,176,740 |...76.9810 |.eceveennnenns 1,539,620 |.... .2,000,000 |.. .o 2,147,791 FA ...... e 27,925 |... ...08/05/2021 ...|....08/01/2039 ...
91754R-T2-3 ..... UNIVERSITY OF UTAH UT REV SR 2021B ........cceevneveenafons voefnneeen| wennnins ABFE L 400,000 |...74.7320 |..eeuunniiinnnn 298,928 [.....couunnnnnns 400,000 [...ccvvennnnnnns 400,000 [..eevveenniiiinnnn Jovennniniinniinnns fooveviniiiiiiiiins Jovvinniniiins oo 1.756 |...... 1764 |FA cooees o 2,927 ...01/22/2021 ...|....08/01/2032 ...
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91764R-T3-1 ... UNIVERSITY OF UTAH UT REV SR 2021B ......cccvveenveenefons voe | e | s LABFE e 600,000 |...73.2740 |eeeeenniinnnnnn 439,644 |................ 600,000 |.....ceerrrnnnnn LCI00 /0 R AP R R RN 1.856 |...... LRI | o R FORN 4,640 [ooeiiiiinnnnns 11,136 |....01/22/2021 ... |....08/01/2033 ...
91754R-T4-9 ..... UNIVERSITY OF UTAH UT REV SR 20218 ......cceevmeeeeennfons vonfmnnnne | wennneeens L ABFE |t 500,000 |...71.9800 |....ccvvuunnnnnns 359,900 |................ 500,000 |oeeeennieiennnnn 500,000 [-eeeeummnaaeeennnn fornanrrerrnnninens foereenniinaeeennns fornineerereennaaes feeeees 1.956 |...... 1.966 |FA coooos Jovnnierieeennnnns 4,075 [ 9,780 [....01/22/2021 ...|....08/01/2034 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 147,914,478 | XXX 114,134,968 147,247,135 (311,749) XXX XXX XXX 1,732,066 3,018,489 XXX XXX
196480-NH-6 ... COLORADO ST HSG REV 2020 SER I-1 ... |- LAFE L. 1,685,780 |...92.6500 |.............. 1,487,033 |.... e 1,667,383 |eeeeeeiiiieee e (8,311) s e e 3.000 |...... 2.39%5 |WN ...... . 48,150 |....10/02/2020 ...{....11/01/2050 ...
196480-YB-7 ..... COLORADO ST HSG REV 2021 SER M-1 ... .. 1.AFE ..|... 3,645,000 |...80.0450 |.............. 2,917,640 |.... 003,645,000 .enniiiiiiiines v e fo e 2.841 |...... 2.861 [N ...... . 98,664 |....10/20/2021 ...{....11/01/2036 ...
196480-C7-0 ..... COLORADO ST HSG REV 2022 SER D1 .. .. 1.AFE ..|... 1,145,000 |...92.9700 |.............. 1,064,507 |.............. 1,145,000 |.........cc0i 1,145,000 [oooeeemmniniiiins Joommmninneerennns fooeeeeeeeiis e s 4.050 |...... 4.091 ...04/28/2022 ...|....11/01/2030 ...
3133TC-AU-2 ... FHLMC SER T-009 CL A-6 ...99.4190 |... A O N R R (RN BT I 6.675 ....12/11/1997 ...|....03/25/2029 ...
340740-ND-9 ... FLORIDA ST HSG FIN CORP 2016 SER 1 ... L..92.1430 [ooeeeennnnnnns 1,381,584 |.... e 1,499,391 | e [ e e 3.125 |...... 3.7 ....03/23/2016 ...|[....07/01/2037 ...
340740M-PG-0 ..... FLORIDA ST HSG FIN CORP SER 2016 B ... ...92.0940 |[.....coonnnnns 1,182,392 |.... 1,279,798 e i 195 e e e 2.550 |...... 2.601 ...10/12/2016 ...|....01/01/2043 ...
S137IN-VT-7 ... FNVA POOL # 257238 ... A . 100.5990 |... 036,458 |oeiiiiieeeenn 36,241 [ 35,012 e [ 0 e [ s 5.000 |...... 6.664 ....07/01/2008 ...[....06/01/2028 ...
31400F-B2-2 ..... FNVA POOL # 685957 .... A ...99.5620 [....ooviiiennnnnn 32,382 |oeiiiiiiiinnnn 32,525 [0 82,605 | e 3 | [ 5.500 |...... 4.385 ....03/12/2004 ...|....09/01/2032 ...
31400K-3U-8 ..... FNVA POOL # 690311 .... A 1..98.6010 [ooeeeeeeeeeeeet 71,313 | 72,325 [l T2U167 s o8 s e e 3.273 |...... 3.323 ....03/07/2007 ...|....04/01/2033 ...
31403C-1P-2 ... FNVA POOL # 745054 . AL . 101.9470 |. 4.215 |...... 4.256 ....06/26/2007 .. 09/01/2035
31404G-V4-0 ..... FNVA POOL # 768435 . A . 100.7830 |. 2,195 |......2.490 ....01/18/2007 .. 01/01/2034
3138LM-DD-2 ... FNVA POOL # AN8199 . AL ...90.2410 |. .3.500 |......1.439 ...08/07/2020 .. 01/01/2036 ...
3138IJ-JA-T7 ..... FNVA POOL # AS8356 .... A .. 178,502 |...88.6900 |... . teeemmmeeeee 182,718 | o807 s e e 3.000 |...... 1.766 ....05/20/2020 ...|....11/01/2046 ...
3140F7-XE-4 ..... FNVA POOL # BDO676 .... A .. 120,222 |...92.2500 |... 116,104 e 124,839 [ 30330 [ i [ 3.500 |...... 2.393 ....08/25/2017 ...|....01/01/2047 ...
3140F7-XR-5 ..... FNVA POOL # BDO687 ... A 1,271,488 |...97.5960 |... 01,208,244 ..o 1,317,804 [ | 43,486 [ e [ 4.500 |...... 3.170 ....02/07/2018 ...|....09/01/2047 ...
3140F7-YD-5 ..... FNVA POOL # BDO707 .... A 1,778,240 |...97.6090 |... ,688,286 |..............1,820,073 |..oooeiiriiiinns fooennnnnn 50,713 i o e 4.500 |...... 3.351 ...02/07/2018 ...|....10/01/2047 ...
3140FC-KN-7 ..... FNVA POOL # BD4800 .... A ...92.8610 |..oeevennneeeenn 183,927 |oeeiniiiiennnn. 198,067 [ooiiiennniniiii209,398 |oeeeneiiiiiiees o 37 | e e 3.500 |...... 2.675 ....08/03/2017 ...|....09/01/2046 ...
3140FK-H6-0 ..... FNVA POOL # BE0252 .... A ...95.9630 |... 836,420 |oevveiiiiiiiiis [ 8,016 e [ e 4.000 |...... 2.653 ....08/25/2017 ...|....09/01/2046 ...
3140FU-NS-3 ... FNVA POOL # BE8500 ... A ...92.9540 |... 837,995 oo feei e 8,808 e [ e 3.500 |...... 2.728 ...08/03/2017 ...|....02/01/2047 ...
3140FV-HU-3 ..... FNVA POOL # BE9242 .... A ...98.2640 |... .555, 624,239 |oovviiiiiiiiiis foeen 27,001 | e e 4.500 |...... 2.669 ....07/27/2017 ...|....03/01/2047 ...
3140GP-X6-0 ..... FNVA POOL # BH1600 . A ...95.4690 |. .. 1,420,056 |. 1,487,446 1,560,702 |.. .4.000 |......3.316 ....01/25/2018 .. 12/01/2047
3140GS-6N-7 ..... FNVA POOL # BH4476 . AL ...93.0170 |. 523,520 .562,823 .590,707 |.. .3.500 |......2.800 ....12/19/2017 .. 12/01/2047
3140GU-H-1 ... FNVA POOL # BH5663 . A ...92.7880 |. ..889,966 ..959,137 .983,578 |.. .3.500 |......3.177 ....08/03/2017 .. 06/01/2047
3140GX-B6-7 ..... FNVA POOL # BH8160 . AL ...92.8620 |. 5,467,880 |. 5,888,197 .6,146,041 |.. .3.500 |......2.901 ....12/11/2017 .. 12/01/2047 ...
3140GY-3F-4 ..... FNVA POOL # BH9797 . A ...92.8510 |. 1,551,992 |. 1,671,491 L1,741,341 .. .3.500 |......2.934 ...12/08/2017 .. 09/01/2047 ...
3140GY-6Z-7 ..... FNVA POOL # BHO887 .... A ...95.7370 |... 675,536 |.... ... 705,617 |.. (VI 1S R R 4 I A AR RN RN 4.000 |...... 2.715 ....01/03/2018 ...|....10/01/2047 ...
3140H2-FD-5 ... FNVA POOL # BJ1063 .... A ...95.5160 |... 2,126,305 |.... 2,419,955 | e 85,715 o e [ 4.000 |...... 2.769 ....12/06/2017 ...|....12/01/2047 ...
3140H2-JG4 ..... FNVA POOL # BJ1162 .... A ...92.8620 |... 4,467,099 |.... 5,012,242 |oveeeniiiiiiiiiees foriend 75,628 v o e 3.500 |...... 2.929 ...01/05/2018 ...|....01/01/2048 ...
3140H2-YF-9 ..... FNVA POOL # BJ1609 .... A ...92.8000 |..oeevvenneeeenn 147,701 |oeeeeee 159,161 [ 168,872 | 30365 | e e 3.500 |...... 2.667 ....12/07/2017 ...|....10/01/2047 ...
3140H3-YJ-9 ..... FNVA POOL # BJ2512 ... A ...92.8720 |... .. 2,220,040 |oeeeenieriinninns [ 20715 | [ e 3.500 |...... 3.033 ....12/14/2017 ...|....12/01/2047 ...
3140H4-J7-0 ... FNVA POOL # BJ2985 ... A ...92.5410 |... ..270,791 |.. 288,429 s oo TU38T e e e 3.500 |...... 2.625 ....01/04/2018 ...[....12/01/2047 ...
3140H6-AS-8 ..... FNVA POOL # BJ4516 . AL ...95.7730 |. ..228,673 .249,860 |.. .4.000 |......2.670 ....01/25/2018 .. 01/01/2048 ...
3140H6-2V-4 ..... FNVA POOL # BJ5255 . A ...92.6650 |. .2,241,378 .2,328,739 |.. .3.500 |......2.985 ....12/07/2017 .. 12/01/2047
3140H6-22-8 ..... FNVA POOL # BJ5260 . AL ...95.7010 |. .575,533 |.. .4.000 |......3.322 ....01/23/2018 .. 12/01/2047
3140HL-JT-4 . FNVA POOL # BK6573 . A ...99.6770 |. 712,818 |.. .5.000 |......3.630 ....11/28/2018 .. 07/01/2048
3140HT-Z2G-7 ..... FNVA POOL # BL2542 . AL ...89.6810 |. . .6,564,066 |.. .3.830 |......2.205 ....06/27/2020 .. 05/01/2039 ...
3140B-AN-6 ..... FNVA POOL # BM6312 .... A ...90.5270 |...ccennnnnnns 4,219,080 |.... 5,193,394 | 036,400 | e e 3.500 |...... 1.914 ...05/12/2020 ... |....08/01/2046 ...
3140KE-CG-1 ..... FNVA POOL # BP6370 .... A ...88.2030 [.......ooennns 2,397,569 |.... 2,892,738 o [ 24,036 | o e 3.000 |...... 2.164 ....05/28/2020 ...|....05/01/2050 ...
3140KE-RN-0 ..... FNVA POOL # BP6792 .... A ...88.6320 |.....cooeennns 4,480,110 |.... 5T AT s e 53,885 | e e 3.000 |...... 2.051 ....05/28/2020 ...|....05/01/2050 ...
3140KE-5T-1 ..... FNVA POOL # BP7157 .... A ...88.2030 |[........oennns 2,519,191 |.... 03,005,821 |oeenniiiiiiiiiees o 16,239 | o e 3.000 |...... 2.316 ....05/28/2020 ...|....06/01/2050 ...
3140KU-NU-2 ... FNVA POOL # BQ8502 .... . [T A ...86.4380 |....cconnnnnns 2,317,085 |.... . .. 2,846,733 |oeeeeiiiiiieee o 29,830 | e e 2.500 |...... 1.741 ....11/24/2020 ...|....12/01/2050 ...
3140KV-KG-4 ..... FNVA POOL # BO9294 .......ooevvvvvennniennnnnnnnnennnnnns foon voe fevnneee | vvvenneees oae [ 4,855,494 |...86.6240 |.............. 3,974,974 |.....oonennns 4,588,772 |....ccovunnnns 4,893,420 |...ooooevvvinnnnns foriinn 36,985 i o e 2.500 |...... 1.685 ...12/01/2020 ... |....12/01/2050 ...
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3140KV-K7-4 ..... FNMA POOL # BA9317 ..evivviiiieeeciiniieeecevniieeees [ oo [ v | e o TA s 3,343,982 |.. 86.6610 |.............. 2,735,906 |.......ounnnns 3,157,026 |.............. 3,360,573 |.eevuniriiiininnns [ 11,991 o [ | 2.500 |...... 1.706 [MON ... [ooveiiiinienens 6,577 ....12/03/2020 ...|....12/01/2050 ...
3140MR-2K-2 ... FNVA POOL # BWO777 ... A .. 7,650,966 |...96.5660 |.............. 7,676,085 |.... . 7,949,056 |.. e 7,655,550 |.eeneeieiiiiieee [ ,884 | e e 4.500 |...... 5.232 |MON ..... ... 29,809 |... ....10/05/2022 ...|....08/01/2052 ...
314009-TX-1 ..... FNVA POOL # CA2365 ... A ...92.4570 |.....ooennnnns 1,631,867 |.... 1,764,997 |.. el TTA097 s e 2976 s o e 3.500 |...... 3.480 [MON ... [oeveeriniinnens 5,148 |... ....02/06/2019 ...[....09/01/2048 ...
31400A-DC-1 ..... FNVA POOL # CA2798 .... A ...98.1050 [...cevvnnnnnns 1,415,113 |.... 1,442,448 |.. 1,708,709 | et 76,357 s e e 4.500 |...... 1.900 |MON ..o Jvnmnrieeennnnns 5,409 |... ....04/02/2020 ...|[....12/01/2048 ...
31400P-28-2 ..... FNVA POOL # CB4369 .... A ...91.0240 |... ....10,384,060 |.... 11,408,083 |.. 210,127,009 oeeeneiiiiiiiees e 12,139 s [ e 3.500 |...... 5.478 | MON ..... ... 33,274 ... ....10/28/2022 ...|....07/01/2052 ...
314000-DE-2 ..... FNVA POOL # CB4600 .... A ...91.0640 |... ..6,558,124 |.... .7,201,653 |.. 6,469,978 ..o e (,758) | e e 3.500 |...... 5.263 | MON ..... .. 21,005 |... ...10/06/2022 ...|....09/01/2052 ...
31418B-TN-6 ..... FNVA POOL # MA2356 .... A ...88.6%0 |... 173,416 |.... 195,517 209,949 | [t 869 | [ e 3.000 |...... 1.868 ....05/20/2020 ...|....07/01/2045 ...
31418D-FZ-0 ..... FNVA POOL # MA3783 .... A ...87.1980 |... 144,961 | 181,847 s 2,885 | o e 3.000 |...... 1.594 ....06/16/2020 ...[....09/01/2049 ...
31418D-LY-6 ..... FNVA POOL # MA3942 . AL ...87.2030 |. ..923,839 | .1,059,415 .3.000 |......2.270 ....02/10/2020 .. 02/01/2050
31418D-MV-1 ..... FNVA POOL # MA3971 . A ...87.1980 |. ..1,165,186 |. .3.000 |......2.351 ....02/10/2020 .. 03/01/2050
31418D-RF-1 ..... FNVA POOL # MA4085 . AL ...83.5040 |. ..1,043,070 |. .2.500 |......2.09% . ....056/18/2020 .. 07/01/2050 ...
3138IJ-X2-9 ... FNVA POOL #AS8796 A ...89.3450 |.............. 3,112,015 |.... e 3,870,751 |eeeeeceeiiieee o 47,950 | e e 3.000 |...... 1.552 [MON ..... .. 104,494 |....06/04/2020 ...|....02/01/2047 ...
3140ML-MZ-0 ..... FNVA POOL #BV6675 A ...94.7930 [...coiiinnnnns 1,337,356 |.... e 1,433,027 e i (279) s o e 4.000 |...... 3.823 | MON ..... ... 37,622 |....04/11/2022 ...|....04/01/2052 ...
31400N-DE-9 ..... FNVA POOL #CB2800 A ...87.9600 |... ....23,530,966 |.... 28125913 | et 54,225 | o e 3.000 |...... 4.570 [MON ..... .. 151,913 |....09/20/2022 ... |....02/01/2052 ...
3140HU-RD-0 ..... FNVA POOL#BL3183 A ...85.3360 |... ... 14,336,221 |.... 218,245,379 e [ (130,793) Lo o e 3.180 |...... 2.061 [MON ..... .. 541,654 |....06/03/2020 ...|....08/01/2037 ...
31393B-T6-2 ..... FNVA REMICS SER 2003-1I6 CL1A43 ... A ...99.0930 [...ccevennnnns 1,192,305 |.... 1,210,743 e e (969) [ e e 5.260 |...... 5.038 | MON ..... ... 63,289 |....03/13/2003 ... |....10/25/2042 ...
31393D-RY-9 ..... FNVA REMICS SER 2006-63 CL A6 .... A ...97.5880 [.....coonnnnns 1,122,063 |.... 1129570 e e 10570 | i e 4.630 |...... 5.442 | MON ..... . 53,235 |....05/25/2006 ... |[....07/25/2044 ...
3136BA-UL-6 ..... FNVA REMICS SER 2020-48 CL AB .... A ...84.4270 |.............. 2,269,052 |.... 2,889,181 |eeeeeiiieee e (4,525) | e e 2.000 |...... 4.018 [MON ..... . 35,835 |....04/12/2022 ...|....07/25/2050 ...
3136BF-U2-7 FNVA REMICS SER 2021-24 CL AD .... A ...79.3860 |... 210,235,542 o e 18,914 L [ e 2.250 |...... 2.146 | MON ..... 227,505 |....03/10/2021 ...|....11/25/2049 ...
31335H-XC-2 ..... [FREDDIE MAC POOL # C90675 . A ...99.6340 |. . 3,953 .3,948 .5.000 |......4.727 ...04/09/2003 .. 05/01/2023
31335H-YN-7 ..... [FREDDIE MAC POOL # C90717 . AL . 100.4360 |. .9,193 9,193 .5.500 |......5.000 ...09/22/2003 .. 09/01/2023
3128E2-VX-1 ..... [FREDDIE MAC POOL # D96030 . A ...98.9550 |. . 4,999 4,995 .5.000 |......4.672 ....07/15/2008 .. 05/01/2023
313358-JE-7 ..... [FREDDIE MAC POOL # G61161 AL ...92.9940 |. . 4,092,023 |.. .3.500 |......2.986 ....12/20/2017 .. 08/01/2047 ...
3132IP-6K-8 ..... [FREDDIE MAC POOL # 049873 . A ...92.8080 |. 521,249 |.. .3.500 |......3.116 ...12/20/2017 .. 08/01/2047 ...
3132X8-UC-2 ..... FREDDIE MAC POOL # Q50578 . A ...95.7640 |... .. o 1,628,504 |ooeeniiiiiiiins o 43,182 | i e 4.000 |...... 2.989 ....11/21/2017 ...|....09/01/2047 ...
3132KU-6GZ-2 ..... FREDDIE MAC POOL # 052015 . A ...92.9740 |... 2,427,791 |.. 2,531,217 e oeeeein 36,646 | e e 3.500 |...... 2.924 ....11/30/2017 ...|....11/01/2047 ...
3132XU-G3-3 ... FREDDIE MAC POOL # 052017 . A ...96.0010 |... 01,152,943 |.. e 1229122 | [ 24,262 s o e 4.000 |...... 3.041 ....11/27/2017 ...|....11/01/2047 ...
S132KU-dX-4 ... FREDDIE MAC POOL # 052077 . A ...95.6700 |... .5,512,307 |.. 5,911,851 | e 145,794 | o e 4.000 |...... 2.966 ....11/13/2017 ...|....11/01/2047 ...
S132XU-KF-1 ... FREDDIE MAC POOL # 052093 . A ...92.9430 |... .2,572,152 |.. 02,688,521 | o 41,332 | i e 3.500 |...... 2.866 ....11/20/2017 ...|....11/01/2047 ...
3132KU-KT-1 ... FREDDIE MAC POOL # 052105 . A ...95.6550 |... .5,434,716 |.. 5,828,376 |oeeieeeieiiiieee [ 138,820 | e e 4.000 |...... 2.950 1172172017 ... 11/01/2047 ...
3132XI1-DG-3 . FREDDIE MAC POOL # 053702 . AL ...92.7660 |. .958,979 |.. .3.500 |......3.369 ....01/19/2018 .. 01/01/2048 ...
3132XI-DH-1 . FREDDIE MAC POOL # 053703 . A ...92.6840 |. .481,033 |.. .3.500 |......3.144 ....01/19/2018 .. 01/01/2048
3133A4-3A-2 . FREDDIE MAC POOL # QA9793 . AL ...88.4780 |. . .2,002,990 |.. .3.000 |......2.022 ....05/28/2020 .. 05/01/2050
3133AD-JZ-0 . FREDDIE MAC POOL # 0B6580 . A ...86.2530 |. ..1,988,714 |. . 2,489,627 |.. .2.500 |......1.513 ....11/24/2020 .. 12/01/2050
3133AD-J6-4 ..... [FREDDIE MAC POOL # QB6585 . AL ...86.4380 |. .. 3,282,265 |. .4,030,735 |.. .2.500 |......1.740 ....11/24/2020 .. 12/01/2050 ...
3133AD-2P4 ... FREDDIE MAC POOL # 0B7050 ... A ...86.6250 |.............. 3,457,613 |.... 8,283,527 e e 41519 | e e 2.500 |...... 1.592 ...12/04/2020 ... |....12/01/2050 ...
31320M-K2-0 ..... FREDDIE MAC POOL # SD0313 . A ...90.0620 |... .. 1,527,924 o 31,914 L e e 3.000 |...... 1.712 ....06/18/2020 ...|[....04/01/2050 ...
3132AE-EY-8 ..... FREDDIE MAC POOL # ZT1951 . A ...92.2500 |... 670,435 |.ooeeeiee e TRA,564 s e 25,958 | e e 3.500 |...... 2.191 ....09/09/2019 ...|[....05/01/2049 ...
3132DN-V2-6 ..... FREDDIE MAC POOL #8D1533 .. A ...96.6160 |... 13,572,208 |...........nn 13,039,635 [oeeeenniiiiiiinnns forrennnnnn 10,320 | o e 4.500 |...... 5.273 ...09/23/2022 ... |....09/01/2052 ...
3133AY-0F-0 ..... FREDDIE MAC POOL QD2254 ... A ...91.0310 |... 979,088 |.eeeiiieeeennnn881,522 [ e 1,566 [ e [ 3.500 |...... 5.366 ....10/06/2022 ...|....11/01/2051 ...
3132UNM-HD-0 ... FREDDIE MAC POOL# 061127 .. A ...92.7710 |... 01,494,903 ..o 1,493,560 [oiiiiiiiiiis Jovvinnennnn (480) e i e 3.500 |...... 3.571 ....01/09/2019 ...[....01/01/2049 ...
3133BE-\D-2 ..... FREDDIE MAC POOL# QE5112 .. A . ...91.0230 |... .... 13,525,014 |.... 14,858,828 |.. 13,190,124 | [ 15,884 | e e 3.500 |...... 5.478 ...10/28/2022 ...|....07/01/2052 ...
3133KN-DO-1 ... FREDDIE MAC POOL# RA6428 .... 14,185,358 |...87.9440 [... .... 14,645,655 |.... ...16,653,451 |.. 14192881 Lo e T8 e [ e 3.000 |...... 5.627 ...10731/2022 ...|....12/01/2051 ...
45129Y-V4-5 . IDAHO ST HSG REV TAX SER A .. . 18,537,503 |. 100.0120 |. .18,152,178 |. 18,536,117 |.. .5.500 |......5.269 ....12/16/2022 .. 01/01/2053 ...
49130T-VQ-6 ..... KENTUCKY ST HSG CORP 2016 SER B . .. 671,252 ]...97.1060 [........eeneens 626,334 |.... 654,572 s e (2977) | e o 4.000 |...... 3.505 ...11/22/2016 ...|....07/01/2037 ...
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49130T-UR-5 ... KENTUCKY ST HSG CORP BDS 2016 A ...eevvvvvvvvnnnnnnnns foon voe | nnnnns 2 i CAFE e 882,479 [...96.7430 |.coeevivinnnnnns 822,316 |.eeuenniiiinnn 850,000 [..eevvvuennnns 859,858 [...vvvvviiiiiiiins e [ D) SR RO R 3.500 |...... 3.038 ....06/09/2016 ...[....01/01/2040 ...
54627D-EF-4 ..... LOUISIANA ST HSG CORP REV SR 2020A . .. 1.AFE ..|... ...92.8870 |...cevvnnnnnns 2,127,836 |.... 2,290,779 |.. 02,290,779 eeeeeeeeniieeee Jeeveemniieeeeene e s [402222.050 ..l 2.069 ....07/15/2020 ...[....03/01/2041 ...
54627D-BV-2 ..... LOUISIANA ST HSG CORP SF MTG 2015A . .. 1.AFE ..|... ...96.3090 |[.......ooennns 1,253,008 |.... 1,301,024 |.. 1,801,024 [ e e [ 00000230080 ).l 3.093 ...07/22/2015 ...|....12/01/2038 ...
57419T-ZK-0 ..... MARYLAND ST CMNTY DEV TAX REV 2022 ... .. 1.BFE ..|... ...96.1530 [..ccoennnnnnns 7,499,934 |.... ....7,800,000 |.. e 1 T81A3T e e 37 s o el 40404 ) 4.469 ....11/22/2022 ...|....03/01/2053 ...
604167-SV-1 ..... MINNESOTA ST HSG FIN AGY 2022 SERG ... .. 1.BFE ..|... L..95.1790 [.oooeivnnnnnns 9,517,900 |.... .. 10,000,000 |.. ..10,000,000 [.evnerevinnennnns forvvinnniiniiiiin e [ [0 42337 | 4.384 ....06/09/2022 ...|....01/01/2047 ...
60416Q-JA-3 ..... MINNESOTA ST HSG FIN AGY REV SER A ... .. 1.AFE ..|... ...84.4710 |... ...14,498,878 |.... 17,164,326 |.. 17,164,659 e e (2) [ e 10580 ) 1.591 ...02/12/2021 ...|....02/01/2051 ...
B0416T-MK-1 ..... MINNESOTA ST HSG REV 2021 SER | .. 1.BFE ..|... ...82.8270 |... 911,097 |.... 1,100,000 [eeeeniieiiiieens v e [ 000002240 ).l 2.253 ....12/08/2021 ...|....07/01/2030 ...
605350-L2-1 ..... MISSISSIPPI ST HOME CORP SER 2015A . .. 1.AFE ..|... ...84.3810 |... R (R R Y 0:<') I IR 3.093 ....06/24/2015 ...|....12/01/2034 ...
60637B-XV-7 ..... MISSOURI ST HSG DEV REV 2020 SER B . ..1.BFE .. ...87.2240 |. 14,115,474 |. .. (32,236) |. .2.416 ....04/20/2020 .. 11/01/2043
641279-NX-8 ..... NEVADA ST HSG REV BDS SER 2020A . .. 1.BFE .. ...91.7410 |. .. 2,563,640 |. 12,794,432 |.. .1.917 ....07/17/2020 .. 11/01/2044
647200-3P-7 ..... NEW MEXICO MTG FIN AUTH 2015 SER E 1AFE .. ...96.5290 |. . 1,617,732 | ,572,306 |.. ......3.144 ....11/18/2015 .. 09/01/2037 ...
677377-2P-7 ..... OHI0 HSG FIN REV BONDS 2016 SER 1 .. 1.AFE ..|... 1,215,000 |...95.0510 |.....eeeeenen 1,154,870 |.... 1,215,000 |.. ,215,000 |-eeeeeeeeeeiiies oo s e 100222 2.650 |l 2.682 ...07/15/2016 ...[....11/01/2041 ...
684907-N-4 ..... ORANGE CNTY FL HSG FIN REV 2020B .. 1.AFE ..|... 1,005,505 |...90.0720 |... ,005,505 |.. ,005,505 |.eveeeeiiiiiiins oo s e 010650 |l 1.663 ...09/11/2020 ... |....09/01/2050 ...
83756C-RP-2 ... SOUTH DAKOTA HSG DEV AU 2017 SER A ... .. 1.AFE ..|... .. 250,000 |...96.7210 |... ..250,000 |.. 250,000 [-..eeeeeeniiieeee [eeerennineeeennnn fereeeeeeeieee e [ 2.946 | 2.968 ....05/16/2017 ...|....05/01/2024 ...
83756C-RQ-0 ..... SOUTH DAKOTA HSG DEV AU 2017 SER A ... .. 1.AFE ..|... ..530,000 |...95.8540 |... ..530,000 |.. +02.530,000 |oeveiiiiiiiiiis o e [ [000002.996 |l 3.018 ...05/16/2017 ...|....11/01/2024 ...
83756C-RS-6 ..... SOUTH DAKOTA HSG DEV AU 2017 SER A ... .. 1.AFE ..|... ...94.4030 |... . 180,000 |.. e 180,000 |eeeeeiieeeeiiis feeeeei e [ 30142 3.167 ....05/16/2017 ...|....11/01/2025 ...
83756C-RT-4 ..... SOUTH DAKOTA HSG DEV AU 2017 SER A ... .. 1.AFE ..|... ...93.5880 |... . 180,000 |.. 180,000 |oeveeeiiiiiiiis e i e 30192 | 3.217 ....05/16/2017 ...|....05/01/2026 ...
83756C-RU-1 ..... SOUTH DAKOTA HSG DEV AU 2017 SER A ... .. 1.AFE ..|... ...93.0690 |... 186,138 |.... . 200,000 |.. 0200,000 |eeeeeeieeeeniies feeeeeeees e e 30242 | 3.268 ....05/16/2017 ...|....11/01/2026 ...
83756C-RV-9 ..... SOUTH DAKOTA HSG DEV AU 2017 SER A ... .. 1.AFE ..|... ...92.2500 |... 184,500 |.... . 200,000 |.. (001040 R R R AR R < N R 3.370 ....05/16/2017 ...|....05/01/2027 ...
83756C-RII-7 ..... SOUTH DAKOTA HSG DEV AU 2017 SER A 1AFE .. ...91.7420 |. ..169,723 |. . 185,000 185,000 |.. ] .3.421 ....05/16/2017 .. 11/01/2027
880461-2F-4 ..... TENNESSEE HSG DEV AGY 2020-3B . ..1.BFE .. ...94.7570 |. ..781,745 |. ..825,000 .864,037 |.. (5,424) |. .2.720 ....07/01/2020 .. 07/01/2050
880461-T7-3 ..... TENNESSEE HSG DEV AGY REV 2020-2 .. 1.BFE .. ...96.6660 |. ..2,213,651 |. .2,290,000 .2,388,608 |.. .. (13,414) | .3.286 ....05/07/2020 .. 07/01/2040
88275F-NZ-8 ..... TEXAS ST DEPT OF HSG 2017 SER B . .1.BFE .. ...92.1310 |. .. 1,235,148 |. .1,340,643 |.. .2.785 ....06/08/2017 .. 09/01/2038 ...
88275F-SH-3 . TEXAS ST DEPT OF HSG SER B ........ .. 1.BFE .. ...89.4920 |. 627,259 |.. ......2.018 ...06/12/2020 .. 03/01/2036 ...
88275F-NU-9 ..... TEXAS ST DEPT OF HSG SF REV 2015 A .. 1.BFE ..|... 1,415,000 |...98.3040 |... .. 115,000 [ e e [ 0002223.200 ).l 3.226 ....10/15/2015 ...|....09/01/2039 ...
93978X-ER-7 ..... WASHINGTON ST HSG FIN COM 2015 B ... .. 1.AFE ..|... 1,010,000 |...92.1790 |... .1,010,000 |.. e 1,010,000 .eeneeeeeiiiiieee foeveemniiieieeiees o e 0230150 | 3.19% ....05/15/2015 ...|[....05/01/2041 ...
93978X-EQ-9 ..... WASHINGTON ST HSG FIN COMM 2015 A .. 2 e | TAFE L .. 350,000 |...99.3010 |... ..350,000 |.. 350,000 f...ooviiviniinnns fovvrenniininiiinnn Joveeeieniiiiiinns foviiinnnens 12230000 ).l 3.042 ...05/15/2015 ... |....09/01/2040 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 347,165,480 | XXX 316,068,479 348,272,972 348,729,270 XXX XXX 1,281,141 6,869,481 XXX XXX
25477P-NT-8 ..... DIST OF COLUMBIA HSG FIN SER 2017 .. 1.AFE ..|... ...94.1640 |...coennnnnnns 5,719,097 |.... .6,073,549 |.. 8,073,549 oeeieiiiiiiieee oo e e [00223.286 | 3.284 | MON ..... .... 16,378 |... .. 196,540 |....08/10/2017 ...|....03/01/2049 ...
452028-CJ-3 ... ILLINOIS ST HSG DEV 2016 SER A ... .. 1.AFE ..|... ...83.5070 [......oeennnns 1,396,209 |.... 1,671,967 |.. R 7 7 O R R R R < T RN 2.657 [MON ... |oeveerinniiiinns 3,657 |... ... 43,889 |....09/09/2016 ...|....03/01/2048 ...
92812V-C2-0 ..... VIRGINIA ST HSG DEV AUTH 2020 SR C ... .. 1.BFE ..|... . ...90.6090 |[....ccevnnnnns 2,265,225 |.... .2,500,000 |.. 102,500,000 [.eeneeeeeniiiiieee foeeeenneeeen e e 2,243 2.256 [AO ...... ... 14,019 |... ... 56,075 |....04/02/2020 ...|....04/01/2027 ...
92812V-D5-2 ..... VIRGINIA ST HSG DEV AUTH 2020 SR D ... .. 1.BFE ..|... .. 3,868,838 |...81.9100 |.............. 3,071,625 |.... ....3,840,835 |oeeiiiiiiinens v (11,020) [ oo 000222.850 )i ARSIV I ) R 8,906 |... .. 106,875 |....05/28/2020 ... |....06/01/2035 ...
928120-EF-7 ..... VIRGINIA ST HSG DEV AUTH REV 22 C .. .. 1.BFE ..|... .. 5,858,170 |...77.6630 |.............. 4,659,780 |.... . 5,859,546 |o.eeeeeeiiiiieee e 1,876 [ e 102240010 ) 4.205 [AO ...... .. 121,637 |....05/09/2022 ...|....04/01/2052 ...
92812V-D7-8 ..... VIRGINIA ST HSG DEV AUTH REV SER D ..1.BFE .. 3,221,520 |...76.8260 |. ..2,304,780 |. .3,000,000 .3,192,142 |.. .2.701 109,230 |....09/22/2021 .. 06/01/2045 ...
92812V-F5-0 ..... VIRGINIA ST HSG DEV AUTH REV SER F .. 1.BFE .. ...74.9500 |. ..2,061,125 |. .2,750,000 .2,853,228 |.. . (12,404) [ . 2.446 . 82,005 |....08/04/2020 .. 07/01/2040
92812V-K5-4 . VIRGINIA ST HSG DEV AUTH REV SER H ..1.BFE .. ...71.9900 |. ..2,879,600 |. .4,000,000 .4,030,262 |.. (1,321) | .2.1M 112,240 |....09/22/2021 .. 09/01/2040
92812V-R7-3 . VIRGINIA ST HSG DEV AUTH REV SER J .. 1.BFE .. ...70.1850 |. ..614,119 |. . 875,000 875,000 |.. .3.154 . 27,388 |....11/18/2020 .. 11/01/2045
92812V-R8-1 ..... VIRGINIA ST HSG DEV AUTH REV SER J ..1.BFE .. ...68.3980 |. .1,250,000 |.. ... 3.256 . 40,375 |....11/18/2020 .. 11/01/2050 ...
92812V-K6-2 ..... VIRGINIA ST HSG DEV REV SER H .. 1.BFE ..|... .. 2,000,000 |...66.8500 |... . . . 222,000,000 [-eeneeeemnniieee Jereernnniieeeeenn e e 002,956 | 2.978 [MS ...... . 59,120 |....09/25/2020 ... |{....09/01/2045 ...
928120-CW-2 ..... VIRGINIA ST HSG REV TAX 2022 A ...evvvvnnvvvvvnnnnnnnnnafons voefunneees | weneeis L ABFE 2,389,678 [...67.3470 [.............. 1,676,940 [.....coeeennn 2,490,000 |........ceen.. 2,392,053 |...oovveieniiiinn Joveeennnn,375 [ Jeienennnn [2222.3.000 ... 3.263 |FA ..o [ 31125 s 37,142 |....02/09/2022 ... |....02/01/2047 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 36,623,267 | XXX 28,840,475 36,360,516 36,538,582 (44,114) XXX XXX XXX 252,755 992,516 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 531,703,225 | XXX 459,043,922 528,938,488 532,514,987 1,057,700 XXX XXX XXX 3,265,962 10,880,486 XXX XXX
00287Y-AY-5 ..... |ABBVIE INC SRNTS ..iiveiiiiiiiiiiiie e | ...... | ....... |2 ........... 2.AFE ] 4,719,526 [...94.4960 |.............. 4,488,542 |.............. 4,750,000 |..ceounnnnnnns 4,734,068 [......ccoeoiiiiinn oiinnnnnns 4,380 oo o e 3.200 |...... 333N oo i 19,844 [.............. 152,000 |....05/22/2019 ... |[....05/14/2026 ...
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010392-FL-7 ..... ALABAMA POWER CO SR NTS ....vvvviiviniiiiiennnnieevennns foon vee | nennns 2 i LAEFE e 811,448 |...83.7590 |........eunvnnnnn 674,260 |................ 805,000 |....covunnnnnnnn R (V7 R NP (1 [¢i:) N FU AR RN 4.150 |...... 4.141 ....07/16/2018 ...|....08/15/2044 ...
025537-AN-3 ..... AMERICAN ELECTRIC POWER ... o |- 2.BFE ..|... .. 1,679,178 |...95.6810 |.....eennnenen 1,530,898 |.... e 1,665,215 |oeeeeiiiiiiieee e (10,349) | e e 4.300 |...... 3.606 ....07/29/2021 ...|....12/01/2028 ...
031162-BY-5 ..... AMGEN INC SR NTS e [ 2.AFE L)L ...5,144,571|...96.0360 |... ....5,150,395 2,346 [ | [ 3.125 |...... 3.203 ....01/22/2019 ...|....05/01/2025 ...
035240-AV-2 ..... ANHEUSER BUSCH INBEV SA/NV .. e |- 2.AFE ... .. 1,066,784 |...91.3020 |... 1,048,758 | [ (12,724) [eeeceeieiee e s 3.500 |...... 1.949 ....07/29/2021 ...|....06/01/2030 ...
035240-AQ-3 ..... ANHEUSER BUSCH INBEV WOR e | 2.AFE .. . 14,026,656 |...98.9370 |... ...11,991,170 |.... BN K77 (VI IO R (211,544) |eeeeees o s 4.750 |...... 2.685 ....04/07/2021 ...|....01/23/2029 ...
036752-AG-8 ..... ANTHEM INC SR NTS oo [--2.BFE ... .. 1,022,617 |...96.0090 |... ....1,019,650 e (B76) [ e [ 4.101 |...... 4.036 ...02/27/2019 ...|....03/01/2028 ...
036752-AP-8 ..... ANTHEM INC SR NTS . |..2.BFE ..|... ...84.0800 |... ....2,187,921 e 185 [ i e 2.550 |...... 2.611 ....03/08/2021 ...|....03/15/2031 ...
037833-DK-3 ..... APPLE INC SR NTS |- 1.BFE ..|... ...93.4790 |... .... 7,020,159 e 2,786 [ e e 3.000 |...... 3.070 ....12/19/2017 ...{....11/13/2027 ...
039483-BL-5 ..... [ARCHER DANIELS MIDLAND C .. 1.FFE .. ...92.8360 |. ..464,180 |. .502,461 |.. ...(645) |. .2.500 |......2.371 ....09/25/2019 .. 08/11/2026
040555-CH-5 ..... [ARIZONA PUBLIC SERVICE NTS .. 1.G FE .. ...93.3390 |. ..2,333,480 |. .3,238,704 |.. .. (48,230) | .5.500 |......2.744 ....08/18/2021 .. 09/01/2035
00206R-GQ-9 ..... [AT+T INC ........ .2.BFE .. ...94.4700 |. . 14,203,594 |. 16,925,685 |.. .(251,453) |. .4.300 |......2.327 ....08/18/2021 .. 02/15/2030 ...
053332-AT-9 ..... AUTOZONE INC ... |- 2.BFE ..|... ...94.5520 |....cooonnnnns 2,675,821 |.... 02,899,866 |....oeeeeeiiiieee fereeeennn(20,881) e e e 3.125 |...... 2.388 ...08/19/2021 ...|....04/21/2026 ...
053332-AY-8 ..... AUTOZONE INC SR NTS . |..2.BFE ..|... ...96.8990 |[.............. 1,429,264 |.... 1,500,813 e e (11,514) e [ e 3.625 |...... 2.843 ....08/19/2021 ...|....04/15/2025 ...
05348E-AX-T7 ..... AVALONBAY COMMUNITIES NOTES . .. 1.GFE ..|... ...93.0630 [...ccevnnnnnns 3,071,077 |.... e 3,832,528 e e (9,084) | e e 2.950 |...... 2.636 ....02/10/2022 ...|....05/11/2026 ...
05348E-BF-5 ..... AVALONBAY COMMUNITIES SR NTS .. .. 1.6 FE ..|... ...89.7410 |... 08,327,186 |oeeneeiiiiiiiens [ (29,897) | e e 3.300 |...... 2.845 ...08/19/2022 ...|....06/01/2029 ...
05723K-AE-0 ..... BAKER HUGHES LLC SR NTS .. 1.GFE ..|... ...92.49%0 |... e 192,981 | e 1,284 | e e 3.337 |...... 3.564 ....06/12/2019 ...|....12/15/2027 ...
059165-EC-0 ..... BALTIMORE GAS & ELECTRIC SR NTS . .. 1.6 FE ..|... . 107.3370 |... ..540,000 |.. F (S0 157 PR AR R 6.350 |...... 4.298 ....06/21/2018 ...|....10/01/2036 ...
06051G-HR-3 ..... BANK OF AMERICA CORP .. 1.FFE ..|... ...97.4450 |... . .3,675,000 |.. ... 3,702,767 e (12,028) [ e fenns 3.458 |...... 3.126 ...10/17/2019 ...|....08/15/2025 ...
06051G-JB-6 ..... BANK OF AMERICA CORP .. 1.6 FE ..|... ...81.6830 [.....coennnnns 7,931,392 |.... ...10,007,015 [oevveiiiiiiiiiins e [ O R 2.592 |...... 2.014 ....01/26/2021 ...|....04/29/2031 ...
06051G-H0-5 ..... BANK OF AMERICA CORP SR NTS . .. 1.G FE .. ...91.0410 ..5,134,731 |. .6,079,150 |.. ..(64,631) | .3.974 |......2.605 ....02/07/2022 .. 02/07/2030
06051G-KM-0 ..... BANK OF AMERICA CORP SR NTS . .. 1.G FE .. ...95.5790 |. .13,381,040 |. 14,000,000 |.. | .3.384 |......3.413 ....03/17/2022 .. 04/02/2026
06051G-GF-0 ..... BANK OF AMERICA SR NTS .... . .. 1.G FE .. ...93.4090 |[. .. 7,425,986 |. .8,031,467 |.. .(18,740) [ .3.824 |......3.578 ....03/26/2018 .. 01/20/2028
06406H-CS-6 ..... BANK OF NEW YORK MELLON .......eenvivvvimnnnnininiinnnnnfonn oe .. 1.FFE .. ...98.4540 |. .. 1,575,264 |. 1,602,439 |.. (2,162) | .3.650 |......3.538 ....02/26/2019 .. 02/04/2024 ...
06406R-AD-9 ..... BANK OF NEW YORK MELLON CORP NTS ......ceeeeeeeemieeeee foun oe .. 1.F FE .. ...94.0350 |. ..2,021,744 |. 2,242,518 |.. ..(21,684) | .3.250 |......2.189 ...08/19/2021 .. 05/16/2027 ...
59562V-AR-8 ..... BERKSHIRE HATHAWAY ENERGY SR NTS ... .. 1.6 FE ..|... . 106.1490 |... 520,129 |.... 590,357 o (4,898) [oeeeiiiiiiiiiiis e e 6.500 |...... 4.624 ....09/24/2018 ...|....09/15/2037 ...
10112R-BD-5 ..... BOSTON PROPERTIES LP |- 2.AFE L. ...82.9260 |.....coennnnns 2,010,945 |.... 2,548,731 | e (13,882) | e e 3.250 |...... 2.555 ....10/07/2021 ...|....01/30/2031 ...
10112R-AX-2 ..... BOSTON PROPERTIES LP SR NOTES . |- 2.AFE L. ...94.8370 [.....counnnnns 3,414,130 |.... 003,663,545 |oueniiiiiiiiiens e (21,128) | e e 3.650 |...... 3.020 ....10/20/2016 ...|....02/01/2026 ...
10112R-AY-0 ..... BOSTON PROPERTIES LP SR NOTES . |- 2.AFE ... . ...90.1600 |....ccvvnennns 2,659,734 |.... e 2,922,751 o o 8,763 | e e 2.750 |...... 3.035 ...10/20/2016 ...|....10/01/2026 ...
106230-AC-9 ..... BRAZOS SECURITIZATN LLC S| LAFE L. .. 7,000,000 |...94.9660 |.............. 6,647,619 |.... . .. ....7,000,000 ) M R 5.413 |...... 5.486 ....12/08/2022 ...|....09/01/2050 ...
110122-CP-1 ... BRISTOL MYERS SQUIBB CO SR NTS .. 1.FFE ..|... 504,220 |...92.9320 |... 402,3% |.... ....433,000 |.. e (7,840) oo e oo 3.400 |...... 1.406 ...07/17/2020 ...|....07/26/2029 ...
12189T-AJ-3 ... BURL INGTON NORTHERN SANTA FE CORP DFE .. . 13,134,980 |. 107.1190 |. . 14,996,682 |. 14,000,000 45,913 | .6.700 |......7.350 ....06/03/1999 .. 08/01/2028 ...
12201P-AB-2 ..... BURL INGTON RESOURCES FIN CO NTS .FFE . . 113.6970 |. .. 1,800,966 |. . 1,584,000 ..(29,568) | .7.200 |......4.443 ....06/26/2018 .. 08/15/2031
14149Y-BA-5 ... CARDINAL HEALTH INC ..... 2.B FE ...97.1120 |. .. 1,213,898 |. Y (173 .3.500 |......3.594 ....11/07/2014 .. 11/15/2024
149123-BN-0 ..... | CATERPILLAR INC SR NTS F FE . . 109.3780 |. .. 448,451 |. (4,359) | .6.050 |......4.178 ....08/01/2018 .. 08/15/2036
172067-15-8 ..... CITIGROUP INC SR NTS . GFE . ...91.3870 |. ..2,366,920 |. (4,951) | .3.520 |......3.380 ....01/06/2022 .. 10/27/2028 ...
172967-0F-5 ... CITIGROUP INC SR NTS .... .G FE ...96.8900 |[....cevnnnnnnn 4,725,308 |.... .... 4,963,294 L (64,388) oo e e 3.352 |...... 1.995 ...11/18/2021 ... |....04/24/2025 ...
172067-M0-1 ... CITIGROUP INC SR NTS .... .G FE ...94.5620 |.............. 4,945,593 |.... ....5,156,812 11332 s e e 3.106 |...... 3.602 . ....06/13/2022 ...|....04/08/2026 ...
172967-MS-7 ... CITIGROUP INC SR NTS ... .G FE . L..81.1190 [ooeeeeiiiennns 4,976,664 |.... 6,157,943 | e (2,816) [ e e 2.572 |...... 2.532 | ....... .. 157,792 |....11/17/2021 ...|....06/03/2031 ...
18685@-AL-6 ..... CLIFFWATER CORPORATE LENDING FUND .. 1.02 . 102.2250 |.........ee.nt 4,089,000 |.... 4,000,000 eenniiiiiiinnes v e foi e 7.100 |...... 7.26 | ....... ....11/04/2022 ...|....12/06/2027 ...
20030N-CR-0 ... COMCAST CORP COMPANY NTS ...98.5120 [...ccennnnnnns 7,003,239 |.... e 1125159 [ o (12,9071) [ o e 3.700 |...... 3.537 A0 ...... ....03/08/2019 ...[....04/15/2024 ...
20030N-DK-4 ... COMCAST CORP SR NTS ... 94.3740 |....coonnnnnns 3,208,727 |.... 003,659,587 |oeeniiiiiiiiiees e (B1,370) | o e 3.300 |...... 1.376 | A0 ...... ....08/19/2021 ...|....04/01/2027 ...
20030N-BH-3 ..... COMCAST CORPORATION NTS . . R ...94.3800 |[...ccoennnnnns 6,243,237 |.... e 1,829,188 | [ (70,742) [eeeeeeeieeeee Joeeeeniieeeeennns s 4.250 |...... 2.889 | ....... ...04/18/2022 ...|....01/15/2033 ...
20030N-BN-0 ..... COMCAST CORPORATION NTS .........eennns . [T I ...3,213, ...96.5360 |[.............. 2,944,357 |.... ... 3,152,484 L (82,007) [ e e 3.375 |...... 1.939 [FA ...... ...11/18/2021 ...|....08/15/2025 ...
20633K-AA-6 ..... CONCORD MUSIC ROYALTIES LLC TUNES ...96.4570 |. ..6,510,853 |. .6,591,043 |.. .26 | .6.500 |......6.831 . ....12/08/2022 .. 01/20/2073 ...
203424-AA-0 ..... CONNECTICUT INVEST CT NT SER 2021 ...90.5760 [.............. 8,676,122 |.... .9,578,797 |. ....9,578,797 e e e 8.000 |...... 8.243 | MJSD ... ...12/30/2021 ... |....12/15/2030 ...
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209111-EM-1 ..... CONSOLID EDISON CO OF NY SER 2006B ..........oovvevvunnfons von]uneenn | weneeens L2AFE L 879,915 . 105.5780 |.................702,095 |................ 665,000 |................. LRI K VI I R [(CINCI01<) N R RO RN 6.200 |...... 3.786 ....01/26/2018 ...|....06/15/2036 ...
209111-EY-5 ..... CONSOL IDATED EDISON CO OF NY NTS e |- 2.AFE ... ...98.1090 |... ....173,573 e (4,310) oo 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 |... 246,684 s [ (1,865) [ [ e 5.850 |...... 4.316 ...07/10/2018 ...|....03/15/2036 ...
18977C-AB-0 ..... COSERV SECURITIZATION 22 .. |- TAFE L. ...94.9150 |... e 4,999,840 |oeeniiiiiiiiiees e e e e 5.321 |...... 5.392 ....12/07/2022 ...|....02/15/2048 ...
126408-GK-3 ..... CSX CORP SR NTS |- 2.AFE L. . 107.4600 |... 5,707,207 Joveeeeiiiiiiiees o (81,023) | o e 6.150 |...... 3.124 ....03/10/2021 ...|....05/01/2037 ...
126408-HE-6 ..... CSX CORP SR NTS |- 2.AFE ... ...92.1390 |... . . .... 1,849,456 19178 s e e 2.600 |...... 3.815 ...04/18/2018 ...|....11/01/2026 ...
126408-GH-0 ..... CSX CORPORAT ION .. 2.AFE ..|... . 105.3720 |... 948,352 |.... ... 900,000 |.. .... 1,066,443 e (8,793) [ e e 6.000 |...... 4.261 ....11/16/2016 ...|....10/01/2036 ...
231021-AT-3 ..... CUMMINS INC |- L.FFE ... ...78.6260 |... 2,696,858 |.... .3,430,000 |.. .... 3,420,133 e 1,208 [ e s 1.500 |...... 1.546 ....08/17/2020 ...|....09/01/2030 ...
126650-CF-5 ... CVS CAREMARK CORPORAT ION ..2.BFE .. ...97.5330 |. ..1,831,662 |. .1,878,000 1,871,025 |.. . 4,107 |. .3.375 |......3.647 ....01/30/2019 .. 08/12/2024
126650-CY-4 ..... CVS HEALTH CORP BCLASS ..2.BFE .. ...91.4180 |. .. 2,253,453 |. . 2,465,000 .3,006,614 |.. ..(29,012) | .4.780 |......2.954 ....02/09/2021 .. 03/25/2038
126650-DJ-6 ..... CVS HEALTH CORP BCLASS ..2.BFE .. ...91.1530 |. ..6,704,274 |. . 7,355,000 .8,256,251 |.. .(119,247) | .3.750 |......1.885 ...01/26/2021 .. 04/01/2030 ...
25466A-AK-7 ..... DISCOVER BANK SR NTS ... . |- 2.BFE ..|... ...99.8150 |... ... 100,000 |.. 100,003 |-eeveeeeeeeniin feeeeieeeeen(230) oo e e 3.350 |...... 3.139 ....08/27/2019 ...|....02/06/2023 ...
260003-AM-0 ..... DOVER CORPORATION NOTES . |- 2.AFE L. ...95.6100 |... 2,543,217 |.... .2,660,000 |.. 002,653,409 |oeeniiiiiiiiens 2,185 | [ e 3.150 |...... 3.267 ....10/29/2015 ...|....11/15/2025 ...
26442C-AE-4 ... DUKE ENERGY CAROLINAS ... |- L.FFE ... . 105.9250 |... 1,059,245 |.... .1,000,000 |.. e 1BTT29 s e (18,912) | e e 6.050 |...... 3.023 ....10/07/2021 ...|....04/15/2038 ...
26441C-AS-4 ... DUKE ENERGY CORP SR NTS ... |- 2.BFE ... ...92.5610 |... 6,206,212 |.... +...6,665,547 |ooiiiiiiiiiens i 5,480 | o e 2.650 |...... 2.838 ....08/19/2021 ...|....09/01/2026 ...
693627-AY-7 ..... DUKE ENERGY INDIANA INC ... |- 2.AFE L. . 102.0300 |... .. 02,903,179 |eeeeeeeiiieee o (29,227) | o e 6.120 |...... 4.103 ....08/19/2021 ...{....10/15/2035 ...
26442T-AE-T7 ..... DUKE UNIVERSITY . |.. 1.BFE ..|... ...75.0350 |... ..990,000 |.. 1,082,574 o [ (1,228) s o e 3.299 |...... 3.069 ....01/22/2021 ...|....10/01/2046 ...
291011-BB-9 ..... EMERSON ELECTRIC CO SR NTS .. .. 1.FFE ..|... . 105.2570 |... . . 1,444,000 |.. e 1,950,134 | e (21,0771) [ e e 6.125 |...... 3.349 ...02/03/2022 ...|....04/15/2039 ...
29379V-BB-8 ..... ENTERPRISE PRODUCTS OPER LLC NTS . .. 2.AFE ..|... ...98.4930 |... 6,045,507 |.... 8,187,710 [ o (85,457) | o e 3.900 |...... 2.978 ....09/25/2019 ...|[....02/15/2024 ...
26884A-BF-9 ..... ERP OPERATING LP NOTES ..... 1.GFE .. ...92.8300 |. ..7,560,971 |. .8,004,344 |.. .2.850 |......3.364 ....12/15/2016 .. 11/01/2026
30040W-AD-0 ..... EVERSOURCE ENERGY SR NTS .. .. 2.AFE .. ...96.4350 |. ..1,673,141 |. .1,743,659 |.. .2.900 |......2.593 ....07/10/2019 .. 10/01/2024
30040W-AL-2 ..... EVERSOURCE ENERGY SR NTS .. .. 2.AFE .. ...82.6200 |. .. 1,239,306 |. . 1,495,150 |.. ... 524 | .2.550 |......2.611 ....03/08/2021 .. 03/15/2031
30231G-AT-9 ..... EXXON MOBIL CORPORATION NOTES . .1.DFE .. ...95.4880 |. ..6,206,747 |. .6,669,271 |.. .. (53,477) | .3.043 |......2.202 ....08/19/2021 .. 03/01/2026 ...
316773-CX-6 ..... FIFTH THIRD BANCORP ........... .. 2.AFE .. ...98.4770 |. ..2,008,938 |. .2,042,175 |.. (1,973) | .3.650 |......3.579 ...03/19/2019 .. 01/25/2024 ...
341081-EV-5 ..... FLORIDA POWER & LIGHT CO NTS .. .. 1.EFE ..|... . 102.2430 |... 562,339 |.... e (4,382) [ | e 5.650 |...... 4.234 ...06/21/2018 ...|....02/01/2037 ...
341081-FG-7 ..... FLORIDA POWER + LIGHT CO |- 1L.EFE ... ...86.5910 |... e (6,881) oo e s 4.050 |...... 2.565 ....11/05/2021 ...|....06/01/2042 ...
341081-FD-4 ..... FLORIDA POWER + LIGHT CO BCLASS . .| LEFE ..|... . 100.3080 |... 1 (5,632) [eeeeiiiiiiiiis | e 5.250 |...... 2.207 ...08/05/2020 ...|....02/01/2041 ...
369550-AT-5 ..... GENERAL DYNAMICS CORPORATION ... |- 1.GFE ... ...82.3480 |... e 2,162 [ e e 3.600 |...... 4.141 ....07/27/2015 ...|....11/15/2042 ...
375558-BF-9 ..... GILEAD SCIENCES INC SR NTS |- 2.AFE L. ...96.5210 |... . e (9,848) [ | e 3.650 |...... 3.158 ....01/17/2018 ...|....03/01/2026 ...
375558-BG-7 ..... GILEAD SCIENCES INC SR NTS .. |- 2.AFE ... .. 1,618,906 |...95.4280 |... 1,393,252 |.... . 1,581,609 e (T768) oo o s 4.600 |...... 3.717 ...10/25/2017 ...|....09/01/2035 ...
38141G-XG-4 ..... GOLDMAN SACHS GROUP INC ...... .. 1.FFE .. 6,163,227 |...83.6930 |. ..5,004,825 |. .5,980,000 .6,117,088 |.. ..(18,316) |. .2.600 |......2.250 ....06/08/2020 .. 02/07/2030 ...
38141G-XH-2 ..... GOLDMAN SACHS GROUP INC BCLASS .. 2.AFE .. 6,145,509 |...90.0480 |. .. 4,772,565 |. .5,300,000 .5,975,701 |.. ..(90,247) | .3.800 |......1.848 ....02/08/2021 .. 03/15/2030
38141G-2R-8 ..... GOLDMAN SACHS GROUP INC BCLASS .. 1.FFE .. 1,500,000 |...93.0620 |. 1,395,934 |. .1,500,000 1,500,000 |oevveeniiiiiiiis [ . .3.615 |......3.648 ...03/11/2022 .. 03/15/2028
38143U-8H-7 . GOLDMAN SACHS GROUP INC NOTES . L2.AFE .. 1,516,355 |...96.2990 |. 1,444,482 |. .1,500,000 1,505,771 |.. (1,891) [ .3.750 |......3.641 ....11/09/2016 .. 02/25/2026
38141G-WL-4 ..... [GOLDMAN SACHS GROUP INC SR NTS L2.AFE .. 5,323,107 |...92.9010 |. ..4,908,915 |. .5,305,089 |.. (4,340) |. .3.691 |...... 3.625 ....06/25/2019 .. 06/05/2028 ...
412822-AD-0 ..... HARLEY DAVIDSON INC SNR NOTES ... |- 2.CFE ..|... 1,720,468 |...95.1350 |....eeeeeennn 1,645,842 |.... e T21297 e e 1,014 e e e 3.500 |...... 3.598 ...07/23/2015 ...|....07/28/2025 ...
40414L-AN-1 ... HCP INC SENIOR NOTES .. 2.AFE ..|... ..94,226 |...96.2750 |... ...91,462 |.... . e BT | [ 83 e [ 3.400 |...... 3.527 ....01/13/2015 ...|....02/01/2025 ...
42250P-AD-5 ... HEALTHPEAK PROPERTIES BCLASS ... |- 2.AFE L. ...84.0310 |... ..840,307 |.... 1,000,000 |-evvenneeeeennnn 994,882 [ i 801 [ e [ 2125 |...... 2.230 ....11/15/2021 ...|....12/01/2028 ...
46655B-AA-4 ..... HENDERSON MTG SER 2021-A CL A ... .. 1.F FE ..|... 781790 [t 3,815,545 |.... 4,880,511 |ooeveeeenn 4,880,511 [ i o e e 3.210 |...... 3.258 ...08/08/2022 ... |....02/15/2079 ...
46655X-AA-6 ..... HENDERSON MTG SER 2021-A2 CL A ... |- L.FFE ... .100.0000 |... ....30,000,000 |.... +..30,000,000 |-.eueeeemmniniaee forrererniereeeen e oo e 4.550 |...... 4.646 ....12/16/2022 ...|....02/15/2070 ...
437076-AS-1 ..... HOME DEPOT INC SR NTS ... .. 1.F FE ..|... . 107.4740 ...t 5,028,713 |.... +0..5,883,550 |o.euiiiiiiiiinns forieennnn (66,415) | o e 5.875 |...... 3.572 ....11/04/2019 ...|....12/16/2036 ...
459200-HU-8 ..... 1BM CORP .. 1.GFE ..|... ...98.5360 [.....coennnnns 2,744,230 |.... 2,789,247 i e (BU674) | e e 3.625 |...... 3.515 ...04/30/2014 ...|....02/12/2024 ...
452308-A0-2 ..... ILLINOIS TOOL WORKS INC ......... .. 1.EFE ..|... ...97.0300 |[....ccevnnnnns 8,732,732 |.... 09,929,962 |ouenniiiiiiiinns e (82,612) | o e 4.875 |...... 4.122 ....08/21/2012 ...|....09/15/2041 ...
456866-Al-4 . INGERSOLL-RAND COMPANY BONDS ..2.BFE .. . 103.9430 |. .10,482,668 |. 10,002,330 |.. .6.443 |......6.755 ....10/26/2000 .. 11/15/2027 ...
24422E-WD-7 ... JOHN DEERE CAPITAL CORP SR NTS ... . 1.FFE ..].. 911180 [ 1,640,118 |.... .1,800,000 |. 1,799,287 i o 188 s i e 2.350 |...... 2.374 ...08/02/2022 ... |....03/08/2027 ...
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46625H-KC-3 ..... JPMORGAN CHASE & €O NOTES ...eevvveniviiinnnneenrennnns foon vee | e | s LA FE e 4,784,355 [...96.5670 |.............. 4,630,381 |..eeuniennn 4,795,000 |.....ccvvenns 4,792,530 |oeeeeniiiiiiinnns forriiinnnns [ 720 R AR R 3.125 |...... TR V() Y R F 65,765 [.oeeiviinnnnn 149,844 |....01/15/2015 ...|....01/23/2025 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO SR NTS .. |- L.FFE ... 941140 [t 6,112,724 |.... .6,495,000 |.. 1,098,720 |eeneieeeiiieee foeeeeees (92,354) |-eeeeeeeeeies foeeeeeeeiis e 4.452 |...... 2.769 ....11/17/2021 ...|....12/05/2029 ...
46625H-RY-8 ..... JPMORGAN CHASE SR NTS |- LFFE L ...93.5580 |... .... 12,555,531 |[.... 13,420,000 |.. ... 13,867,694 [...oevviiiiiiiiinn e [QLUTRT) N IO I R 3.782 |...... 2.948 ....08/19/2021 ...|....02/01/2028 ...
46647P-DC-7 ..... JPMORGAN CHASE SR NTS |- 1EFE ... ...92.8880 [...ccevvnnnnns 2,559,073 |.... .2,755,000 |.. e 2,755,000 |-eeneeeeeniiieee forrereniieee e e e 4.586 |...... 4.639 ....04/19/2022 ...|....04/26/2033 ...
491674-BG-1 ..... KENTUCKY UTILITIES CO NTS . .| LFFE ..|... L..95.1790 [.oooeivnnnnnns 1,151,671 |.... .1,210,000 |.. e 10578,531 e o (15,882) | e e 5.125 |...... 2.943 ....08/24/2021 ...|....11/01/2040 ...
539830-BB-4 ... LOCKHEED MARTIN CORP NOTES .. .. 1.GFE ..|... ...87.0330 |... ....11,367,318 |.... 13,061,000 |.. 13,061,000 |-eeeeeeeeiiiieee foreeeeniieeeeeen e e e 4.070 |...... 4111 .. 12/12/2012 ... |....12/15/2042 ...
548661-EE-3 ..... LOWE S COS INC .. 2.AFE ..|... ...68.5110 [.......oeeenns 1,027,660 |.... 1,498,489 oeenniiiiiiiiens i B e [ e 2.800 |...... 2.827 ....09/13/2021 ...|....09/15/2041 ...
548661-EG-8 ..... LOWE S COS INC SR NTS |- 2.AFE L. ...93.9940 |... .. 1,767,096 |.... 1,878,808 |.eeeeeeeiiiieee e 199 | o e 3.350 |...... 3.3% ....08/22/2022 ... |....04/01/2027 ...
548661-DH-7 ..... LOWES COMPANIES INC ... .. 2.AFE .. ...96.1350 |. ..961,353 |. .998,235 |.. .3.375 |......3.473 ....09/09/2015 .. 09/15/2025
548661-AH-0 ..... LOWES COMPANIES INC DEBENTURES .. 2.AFE .. . 107.0220 |. .. 3,317,679 |. .3,592,146 |.. ..(86,366) | .6.875 |......3.4% ....03/29/2016 .. 02/15/2028
575718-AE-1 ..... MASS INSTITUTE OF TECH BCLASS . .. 1.AFE .. ...91.8650 |. ..2,755,961 |. .3,410,469 |.. ..(20,792) |. .3.969 |......2.881 ....10/30/2019 .. 07/01/2038 ...
575718-AG-6 ..... MASS INSTITUTE OF TECH BCLASS .... .. 1.AFE ..|... L..73.3140 [o.ooeeeiinniis 5,091,682 |.... 06,945,000 |..eneeeeiiiiieee foereeeiieee e e e 2.989 |...... 3.011 . ...12/17/2019 ...|....07/01/2050 ...
575718-AJ-0 ..... MASS INSTITUTE OF TECH SR NTS .... .. 1.AFE ..|... ...73.8590 |[........oennns 7,385,861 |.... ..10,000,000 |..evnereevinennnes forvvrinniiniiiiins foeiieiiiies foiiii e 3.067 |...... 3.091 .. 172,945 |....08/01/2022 ... |....04/01/2052 ...
58013\-EY-6 ..... MCDONALD'S CORP NTS |- 2.AFE ... ...97.3340 |..ccoennnnnnns 5,080,823 |.... 5,316,029 |oeeneiiiiiiieee o (32,797) | o e 3.700 |...... 3.056 .. 193,140 |....08/19/2021 ...|....01/30/2026 ...
594918-BK-9 ..... MICROSOFT CORP NTS |- TAFE L ...97.3540 [....coonnnnnns 1,947,085 |.... 2,158,000 |eenneiiiiiiniees foreeennnn (10,146) | o e 4.200 |...... 3.439 ... 84,000 |....11/15/2017 ...|....11/03/2035 ...
594918-AD-6 ..... MICROSOFT CORP SR NTS ... |- LAFE L. . 107.9100 |....cceeeeenns 2,164,670 |.... 2,837,219 e e (19,215) | e e 5.200 |...... 3.502 .. 104,312 |....05/22/2019 ...|....06/01/2039 ...
59523U-AN-7 ... MID AMERICA APARTMENTS LP SR NTS ... |- 1.GFE ... .. 2,091,180 |...94.8880 |... .. 1,992,647 |.... ....2,095,737 874 [ i e 3.600 |...... 3.683 . 75,600 |....05/02/2017 ...{....06/01/2027 ...
605417-CD-4 ..... MISSISSIPPI POWER COMPANY SR NTS ... .. 2.AFE ..|... .. 1,137,741 |...64.1880 |... 738,160 |.... ....1,138,122 e 288 [ e s 3.100 |...... 3.180 . 38,720 |....06/24/2021 ...|....07/30/2051 ...
609207-AT-2 ..... MONDELEZ INTERNATIONAL SR NTS . .. 2.BFE ..|... 1,359,754 1...86.3730 |.......oeennn. 1,138,398 |.... JURUR 200 [ T A A [ 0 O A SR 2.750 |...... 2.362 ... 44,684 |....04/07/2021 ...|....04/13/2030 ...
617446-8G-7 ..... MORGAN STANLEY ......... .. 1.G FE .. 8,185,514 [...93.5900 |. .. 6,569,992 |. .7,939,536 |.. .(140,822) |. 4.431 |......2.129 311,056 |....11/17/2021 .. 01/23/2030
61746B-DJ-2 ..... MORGAN STANLEY NTS . .. 1.G FE .. 3,966,756 |...99.7950 |. .. 3,817,149 |. .3,829,167 |.. .. (27,169) |. .3.750 |...... 3.043 143,438 |....02/26/2019 .. 02/25/2023
617446-8C-6 ..... MORGAN STANLEY SR NTS .. 1.G FE .. .10,762,706 |...97.7780 |. ..9,936,211 |. 10,443,279 |.. .(105,133) | .4.000 |......2.900 406,480 |....11/18/2021 .. 07/23/2025
61744Y-AP-3 ..... MORGAN STANLEY SR NTS 1.GFE .. 2,170,740 |...91.7290 |. .. 1,834,582 |. .2,144,284 |.. .. (26,456) |. 3,772 |...... 2.269 . 75,440 |....01/03/2022 .. 01/24/2029 ...
641062-AY-0 ..... NESTLE HOLDINGS INC COMPANY . .. 1.DFE .. 7,482,375 |...70.6740 |. .. 5,300,532 |. .7,500,000 .7,483,283 |.. .692 | .2.500 |......2.531 187,500 |....09/07/2021 .. 09/14/2041 ...
65341*-AA-9 ..... NEXTERA ENERGY PIPELINE HOLDINGS ... L 2.APL L. 3,000,000 |. 102.3590 |.....eeunnnnnn 3,070,770 |.... .3,000,000 |.. 003,000,000 .eenniiiiiiiiees v e fo e 6.550 |...... 6.659 ....11/18/2022 ...|....08/01/2052 ...
653416-AA-7 ... NEXTERA ENERGY TRANSMISSION HLDGS .. 207 . 106.7320 |...ccevnnnnnns 4,269,280 |.... .4,000,000 |.. 8,000,000 .eeneeeeeniiieee forreeerieee e o e 6.090 |...... 6.183 ....12/16/2022 ...|....12/21/2042 ...
655844-BL-1 ..... NORFOLK SOUTHERN CORP |- 2.AFE L. ...99.8680 [.............. 2,573,5% |.... .2,577,000 |.. i 2,575,674 |oeeeeiiiiiiiees [ 10,586 | o e 2.903 |...... 3.353 ....09/16/2014 ...|....02/15/2023 ...
655844-BP-2 ..... NORFOLK SOUTHERN CORP |- 2.AFE L. ...99.0220 |.....coennnnns 2,970,649 |.... .3,000,000 |.. 3,011,282 | e (10,444) | e e 3.850 |...... 3.510 . ....06/20/2014 ...|....01/15/2024 ...
655844-BY-3 ..... NORFOLK SOUTHERN CORP NTS ... |- 2.AFE L. ...82.7500 |[......oennnnns 1,820,492 |.... 2,834,270 |oeenneiiiiiiiiees o (11,726) | o s 4.150 |...... 3.033 ... 91,300 |....08/17/2021 ...|....02/28/2048 ...
655844-A0-1 ..... NORFOLK SOUTHN CORP ... .. 2.AFE ..|... 1121320 foeeeeeeeennnns 1,754,873 |.... e 1,837,788 e 2,859 | e e 7.250 |...... 7.683 .. 113,463 |....05/21/2001 ...|....02/15/2031 ...
655844-AW-8 ..... NORFOLK SOUTHN CORP ... .. 2.AFE .. . 100.9770 |. .. 1,449,014 |. 1,435,000 |oeeeiiiiiiiiis o . .5.590 |......5.668 . 80,217 |....06/17/2005 .. 05/17/2025 ...
666807-BW-1 ..... NORTHROP GRUMMAN CORP ... .. 2.AFE .. . 107.6990 |. .. 4,200,257 |. .3,900,000 . 4,326,228 |.. ..(68,521) |. .7.875 |......4.200 153,563 |....06/13/2022 .. 03/01/2026
666807-BD-3 ..... NORTHROP GRUMMAN CORP NOTES . .. 2.AFE .. ...96.4770 |. ..2,170,725 |. .2,250,000 .2,506,964 |.. ... (9,553) |. .5.050 |......4.182 113,625 |....12/12/2012 .. 11/15/2040
668444-AN-2 . NORTHWESTERN UNIVERSITY BCLASS .. 1.BFE .. ...82.0350 |. .. 7,255,137 | 9,279,939 |.. ..(14,028) |. .3.868 |......3.649 248,790 |....05/31/2022 .. 12/01/2048
668444-AA-0 ... NORTHWESTERN UNIVERSITY SR NTS ..1.BFE .. ...88.4480 |. .. 2,653,441 |. .3,431,377 |.. . (11,014) | 4.198 |......3.374 125,940 |....11/01/2019 .. 12/01/2047 ...
668444-AC-6 ..... NORTHWESTERN UNIVERSITY SR NTS ... .. 1.BFE ..|... ...96.1380 [..eeeennnnnnns 1,057,514 |.... .... 1,344,570 e (7,583) oo e oo 4.643 |...... 3.247 ... 51,073 |....11/08/2019 ...|....12/01/2044 ...
668444-AM-4 ..... NORTHWESTERN UNIVERSITY SR NTS .. 1.BFE ..|... .. 88.7780 |... ....1,056,018 J G070 R A N 3.688 |...... 2.894 . 34,206 |....08/04/2022 ...|....12/01/2038 ...
199575-AT-8 ..... OHIO POWER COMPANY SR NTS |- 2.AFE L. . 105.3950 |... e (14,722) [ e [ 6.600 |...... 3.855 . 52,800 |....02/13/2018 ...|....03/01/2033 ...
68389X-AE-5 ..... ORACLE CORP NTS . |..2.BFE ..|... . 104.1190 |.............. 2,066,765 |.............. 1,985,000 |.............. 2,636,336 |..c.cccevvrruunes [orrrrrnns (R R K ) R A 6.500 |...... 3.710 .. 129,025 |....10/13/2017 ...|....04/15/2038 ...
68389X-AH-8 ..... ORACLE CORP SR NTS ... . |- 2.BFE ..|... ...99.8300 |.............. 1,442,547 |.............. 1,445,000 |.............. 1,836,840 |oeeeeeeeemmnnnans [orreeenn (16,700) [-eeeeveneeeeeennn fermeeeeeeeniiiees foeees 6.125 |...... 3.928 ... 88,506 |....10/02/2019 ...|....07/08/2039 ...
6838YX-AV-T7 ..... ORACLE CORP SR NTS ... |- 2.BFE ... ...87.9940 |... o (1874) [ | e 4.300 |...... 4.010 ... 38,085 |....11/01/2018 ...|....07/08/2034 ...
695114-CD-8 ..... PACIFICORP NTS .. 1.EFE ..|... . 102.1000 |... . e 3,180,671 feeeeceeieeee [ (46,5671) | e e 5.750 |...... 2.744 .. 132,825 |....08/18/2021 ...|....04/01/2037 ...
713448-C0-9 ... PEPSICO INC ....evvennnns .. 1.EFE ..|... ...89.5410 |... 895,414 |.... 1,272,158 s i (9,476) | e e 4.250 |...... 2.5%8 . 42,500 |....11/09/2020 ...|[....10/22/2044 ...
713448-DV-7 ..... PEPSICO INC SR NTS . .. 1.EFE .. ...87.4460 |. ..1,626,488 |. .2,138,747 |.. .4.000 |......3.130 . 74,400 |....02/03/2022 .. 05/02/2047 ...
7TA7T13U-AT-9 ..... PHARMACIA LLC COMPANY ... . 1.EFE ..|.. . 108.3650 |.............. 2,925,851 |.... .2,700,000 |. 317,957 s o (76,342) o o e 6.750 |...... 3.363 .. 182,250 |....04/05/2019 ...|....12/15/2027 ...
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718546-AR-5 ..... PHILLIPS 66 COMPANY SR NTS .....euvivviirnnnivnvrnnnnns foon vee | oo | s L 2AFE e 1,452,494 (...94.5390 [.............. 1,370,820 |.......ceenn.. 1,450,000 |..eevneennnn LS 07 P AU v o ) R R RN 3.900 |...... 3.914 ....02/26/2019 ...|[....03/15/2028 ...
69353R-EK-0 ..... PNC BANK NA SENIOR NOTES .. |- L.FFE ... ...95.9800 |[....ccevnnnnns 5,782,808 |.... .6,025,000 |.. 8,010,224 | e 8,561 | e e 2.950 |...... 3.093 ....03/06/2017 ...|....02/23/2025 ...
74005P-BN-3 ... PRAXAIR INC NOTES .| LFFE ..|... ...95.8250 [.........ennns 1,341,550 |.... .1,400,000 |.. e 1,398,757 e i 869 | i e 2.650 |...... 2.712 ....01/29/2015 ...|....02/05/2025 ...
740189-AM-7 ..... PRECISION CASTPARTS CORPORATION |- 1.CFE ..|... ...96.4610 |... .8,025,000 |.. 08,020,489 |o.eeiiieiiiiees e 1,786 | e e 3.250 |...... 3.301 ....06/01/2015 ...|....06/15/2025 ...
740816-AM-5 ..... PRES & FELLOWS OF HARVARD SR NTS ... S| LAFE L. ...76.6950 |... .1,282,000 |.. 1,204,149 Lo e (B70) [ e e 3.150 |...... 3.147 ...08/27/2019 ...|....07/15/2046 ...
740816-AN-3 ..... PRES + FELLOWS OF HARVAR |- LAFE L. ...75.4180 |... ... 300,000 |.. 296,631 [c.eeeeeeeiiiieee fererrrnieeee e B4 | e e 3.300 |...... 3.384 ....07/23/2019 ...|....07/15/2056 ...
740816-AL-7 ..... PRESIDENT & FELLOWS OF HARVARD BDS . S| LAFE L. ...86.1330 |... 10,548,178 oeeeeeiiiiiiiees e (51,854) | o e 3.619 |...... 2.811 ....09/27/2019 ...|....10/01/2037 ...
740816-AH-6 ..... PRESIDENT & FELLOWS OF HARVARD NTS . |- LAFE L. ...99.0260 |... 2,066,692 |...ooeeeeeiiiieee foreeeenn (16,952) | o e 4.875 |...... 3.100 ....11/12/2019 ...{....10/15/2040 ...
75513E-BY-6 ..... RAYTHEON TECH CORP SR NTS ... .. 2.AFE .. . 109.9570 |. .6,183,783 |.. .7.200 |......1.843 ....12/10/2020 .. 08/15/2027
75513E-CH-2 . RAYTHEON TECH CORP SR NTS . .. 2.AFE .. ...95.3700 |. . 4,195,567 |.. .3.500 |......1.271 ....12/10/2020 .. 03/15/2027
75513E-CJ-8 ..... [RAYTHEON TECH CORP SR NTS . .. 2.AFE .. ...91.9890 |. . 1,730,383 |.. .4.800 |......3.084 ....12/10/2020 .. 12/15/2043 ...
75513E-CK-5 ... RAYTHEON TECH CORP SR NTS ... |- 2.AFE L. ...85.6070 |... 1,784,904 |.... 02,629,286 |...noeeeeeiiiieee foreeeennn (15,845) | e e 4.350 |...... 2.854 ...12/10/2020 ...|....04/15/2047 ...
756109-AW-4 ..... REALTY INCOME CORP SR NTS |-G FE ... ...89.2950 |... 1,437,646 |.... e 1,806,937 |oeenniiiiiiiees v 419 e [ e 3.250 |...... 3.310 ....06/13/2019 ...|....06/15/2029 ...
203428-AA-2 ... Rl SMALL BUSINESS NOTE SERIES 2021 . |- 1.CFE ..|... ...96.5560 |... 4,487,920 |.... e 4,847,983 e e [ e e 8.000 |...... 8.300 ....09/02/2021 ...|....12/15/2026 ...
776743-AL-0 ..... ROPER TECHNOLOGIES INC |- 2.AFE L. ... 77.2900 |... 002,085,382 |oueniiiiiiiiines i 297 e i e 1.750 |...... 1.775 ....08/18/2020 ...|[....02/15/2031 ...
797440-BK-9 ..... SAN DIEGO GAS & ELECTRIC NTS |- L.FFE ... . 104.2150 |... e (B,428) |t e e 6.000 |...... 4.414 ....07/31/2018 ...|....06/01/2039 ...
828807-CY-1 ..... SIMON PROPERTY GROUP LP SR NTS ... |- 1.GFE ... ...93.6360 |... 2,434,532 |.... JR G ) O A N 3.250 |...... 2.990 ....02/10/2022 ...|....11/30/2026 ...
832696-AK-4 ..... SMUCKERS SR NOTES . |- 2.BFE ..|... ...96.8260 |... 1,161,912 |.... .... 1,205,150 e (2,218) e o s 3.500 |...... 3.324 ...11/21/2016 ...|....03/15/2025 ...
09659D-AB-2 STANFORD UNIVERSITY S| LAFE L. ...78.2380 |... .. 1,631,263 |.... .... 2,235,505 o (4,289) [ e e 3.460 |...... 3.072 ....09/18/2019 ...[....05/01/2047 ...
09659D-AA-4 . STANFORD UNIVERSITY SR NTS .. 1.AFE .. ...89.0310 |. ..695,334 |. .990,406 |.. (4,034) |. .4.249 |......2.957 ....08/23/2019 .. 05/01/2054
854403-AE-2 ..... [STANFORD UNIVERSITY SR NTS .. .. 1.AFE .. ...80.7720 |. .. 1,412,700 |. .1,968,350 |.. (7,004) | ......2.839 ....10/20/2020 .. 06/01/2044
85440K-AA-2 ..... STANFORD UNIVERSITY SR NTS .. .. 1.AFE .. . 12,230,712 |...83.0600 |. ..8,765,293 |. 12,094,391 |.. .. (42,870) | .3.647 |......2.853 ....12/12/2019 .. 05/01/2048
85440K-AD-6 ..... STANFORD UNIVERSITY SR NTS .. .| 1.AFE .. . 12,000,000 |...63.5560 |. ..7,626,680 |. 12,000,000 |.. 2413 |......2.428 ....05/28/2020 .. 06/01/2050 ...
855244-AR-0 ..... [STARBUCKS CORP ............ . |- 2.AFE .. 1,435,283 |...95.3770 |. ..1,316,203 |. .1,380,000 21,416,179 |.. .4.000 |......3.533 ...05/02/2019 .. 11/15/2028 ...
855244-AQ-2 ..... STARBUCKS CORP SR NTS ... |- 2.AFE L. 1,583,226 |...97.8480 |... 1,518,597 |.... .1,552,000 |.. e 1,865,083 |oeenniiiiiiiiees e (5,007) | o e 3.800 |...... 3.470 ....03/11/2019 ...|....08/15/2025 ...
86787E-BC-0 ..... SUNTRUST BANK SR NTS |- L.FFE ... 1,914,368 |...97.6590 |... 1,870,176 |.... 1,915,000 |.. 1,914,834 | 128 s e e 3.200 |...... 3.233 ....03/12/2019 ...|....04/01/2024 ...
871829-AZ-0 ..... SYSCO CORPORATION COMPANY ... |- 2.BFE ... 3,445,290 |...96.8500 |... 3,205,721 |.... .3,310,000 |.. 3,351,388 o e (15,774) | o e 3.750 |...... 3.256 ....09/07/2016 ...|....10/01/2025 ...
871829-BC-0 ..... SYSCO CORPORATION NOTES ... ..2.BFE ..|... ...94.4430 |... 3,437,727 |.... .3,640,000 |.. 03,684,994 | [ (11,820) [ e e 3.300 |...... 2.926 ...02/10/2022 ...|....07/15/2026 ...
08806#-AG-2 ..... TABCORP HOLDINGS LIMITED .. 207 L . 102.2500 |... 3,067,500 |.... ....3,000,000 ) M R 6.690 |...... 6.802 ....12/01/2022 ...|....03/01/2030 ...
88240T-AC5 ..... TEXAS ELECTRIC MKT STABL SR SECURE ... |- LAFE L. ...94.6430 |... 7,476,820 |.... .... 7,894,095 e (5,128) [ e e 5.057 |...... 5.004 ....06/08/2022 ...|....08/01/2046 ...
87303*-AA-9 ..... THL CREDIT DL FUND IV REVOLVING NT .. 1.EPL .. . 100.0000 |. .. 1,469,208 |. . 1,469,203 |.. .5.000 |......5.095 ...12/23/2022 .. 07/15/2025 ...
89837L-AH-8 ..... [ TRUSTEES PRINCETON UNIVERSITY . 1AFE .. ...92.4790 |. ..6,473,546 |. .7,000,000 .7,000,000 |.. ] 4.201 |......4.245 ....05/17/2022 .. 03/01/2052
25468P-CR-5 ..... [TWDC ENTERPRISES 18 CORP .. .. 2.AFE .. ...86.2630 |. ..862,626 |. .1,000,000 937,738 |.. .918 |. 4.125 |......4.676 ....07/20/2022 .. 12/01/2041
902494-AX-1 TYSON FOODS INC SR NTS .. .2.BFE .. ...98.4180 |. .1,268,000 1,284,945 |.. ..(12,016) | .3.950 |......2.980 ....10/02/2019 .. 08/15/2024
902494-BG-7 ..... | TYSON FOODS INC SR NTS .. .2.BFE .. ...99.0890 |. . 500,000 .499,888 |.. .3.900 |......3.969 ....09/25/2018 .. 09/28/2023 ...
907818-DT-2 ..... UNION PACIFIC CORP BCLASS . |- 1.GFE ... ...91.4070 |... .3,400,000 |.. e 8,206,235 oeeieeeieiiieee o (27,209) | e e 4.821 |...... 3.260 .. 163,914 |....02/10/2021 ...|....02/01/2044 ...
907818-EB-0 ..... UNION PACIFIC CORP NOTES |- 1.GFE L. ...84.8480 |... 801,815 |.... ..945,000 |.. 923,827 [eooeeevvviiiinnes fovvvennnnnn 1,001 | [ e 3.375 |...... 3.668 . 31,894 |....02/03/2021 ...|....02/01/2035 ...
907818-EJ-3 ..... UNION PACIFIC CORP SR NTS ... |- 1.GFE ... ...82.2360 |... ..2,146,369 |.... .2,610,000 |.. 2,882,281 o [ (8,852) | e e 4.050 |...... 3.431 . 99,630 |....06/08/2022 ...|....03/01/2046 ...
907818-DY-1 ..... UNION PACIFIC CORPORATION |-G FE ... ...97.1870 |... 2,915,613 |.... .3,000,000 |.. 02,997,229 Lo o 1,298 e i e 3.250 |...... 3.324 . 97,500 |....09/18/2014 ...[....01/15/2025 ...
910208-AC-1 ..... UNITED ELEC SECURITIZATI UNITED EL ... |- LAFE L. ...96.4920 |... 4,535,119 |.... .4,700,000 |.. ....4,700,000 UUUURRUURUR FPRTTRP RN 5.516 |...... 5.592 ....12/07/2022 ...|....12/01/2050 ...
91324P-C0-3 ...... UNITED HEALTH GROUP INC NTS .... .| LFFE ..|... ...97.3080 |... 2,741,180 |.... JURURC i KX N7 (V I IR A (19,800) [.oeeeeeeiiiieees Jevveriiiieiieieens o 4.625 |...... 3.540 ....01/23/2018 ...|....07/15/2035 ...
913017-BP-3 ..... UNITED TECHNOLOGIES CORP .. 2.AFE ..|... . 107.0620 |... 7,387,247 |.... . . 8,316,561 e [ (83,186) [-eeeeveeeeeeennn fermieeeeeeeiiiees foeees 6.125 |...... 4.351 ...08/05/2014 ...|....07/15/2038 ...
91324P-AR-3 ... UNITEDHEALTH GROUP INC SR NTS ... .. 1.F FE ..|... . 105.8670 |... 211,734 |.... ... 200,000 |.. 232,788 e (1,829) [ e e 5.800 |...... 4.216 ....08/30/2018 ...|[....03/15/2036 ...
91324P-DX-7 ..... |UNITEDHEALTH GROUP INC SR NTS . .. 1.F FE .. ...82.6690 |. .. 1,260,695 |. . 1,525,000 1,515,272 |.. . 1,208 |. .2.000 |......2.105 ....05/13/2020 .. 05/15/2030 ...
914744-AB-3 ..... UNIV_OF NOTRE DAME SR NTS . . 1AFE ... ...97.3280 [....ooeeennnns 1,946,557 |.... .2,000,000 |. ....2,678,310 |..... S PYOO (29,016) |..vvvvvveeneninnee foveeeeiiiiieeieees foveas 4.900 |...... 2.571 ...05/28/2020 ... |....03/01/2041 ...
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914744-AD-9 ..... UNIVERSITY OF NOTRE DAME SR NTS ....ovvivvivnnniinnens foonvee | e | s LAFE e 4,500,349 |.. 80.0610 |.............. 3,742,867 |oeeenneennnn 4,675,000 |.ccevennnnnnns 4,516,667 |.oeeveeneeiiiiinn forennn 573 L e e 3.438 |...... 3.697 [FA oo [oovviiiiins 60,719 |.ovviiennnnnns 160,727 |....04/16/2019 ...|[....02/15/2045 ...
914748-AA-6 ..... UNIVERSITY OF NOTRE DAME SR NTS .. |- LAFE L. .. 8,898,028 |...78.6360 |.............. 6,349,872 |.... .8,075,000 |.. 8,832,428 | [ (20,955) | e e 3.3% |...... 2.881 ...12/04/2019 ...|[....02/15/2048 ...
91150H-JF-8 ..... US BANCORP .| LFFE ..|... .. 3,800,000 |...97.6490 |.............. 3,710,663 |.... +0003,800,000 [eenneiiiiiiiiens v e [ e 4548 4.600 ....07/19/2022 ...|....07/22/2028 ...
91159H-HN-3 ... US BANCORP SR NOTES |- 1LFFE L. .. 2,481,700 |...92.3920 |.eeevennnnnnnn 2,309,806 |.... ... 2,492,975 e 1,867 [ o e 2.375 |...... 2.473 ....07/19/2016 ...|....07/22/2026 ...
92343V-DY-T7 ..... VERIZON COMMUNICATIONS INC SR NTS .. |- 2.AFE L. .. 4,783,600 |...97.5340 |.............. 4,496,303 |.... ....4,69,176 reeeeeenn (18,403) [ e e 4.125 |...... 3.681 ....11/15/2017 ...|....03/16/2027 ...
92343V-EU-4 ..... VERIZON COMMUNICATIONS SR NTS ... .. 2.AFE ..|... 9,129,950 |...93.8890 |.....cceeennnn 7,576,837 |.... 8,943,212 | e (115,078) [-eeeeeeieeecennn Joereeeeeeeeniees foeeees 4.016 |...... 2.329 ...07/29/2021 ...|....12/03/2029 ...
92343V-FF-6 ..... VERIZON COMMUNICATIONS SR NTS ... .. 2.AFE ..|... 3,527,840 |...93.0200 |.............. 3,041,762 |.... 0.2 3,460,930 [ouevviiiiiiiiiiinn e (45,272) |oeeeeeeeeeeieeeees e o 3.000 |...... 1.517 ....07/07/2021 ...|....03/22/2027 ...
92343V-GG-3 ..... VERIZON COMMUNICATIONS SR NTS ... |- 2.AFE L. ...89.8660 |[.......eeen.n. 1,797,328 |.... .... 1,997,442 P (VI IO FEUTRTRRRT 1.450 |...... 1.49% ....08/11/2021 ...|....03/20/2026 ...
92343V-GH-1 VERIZON COMMUNICATIONS SR NTS . .. 2.AFE .. ...86.9470 |. .. 2,421,462 |. .2,786,234 |.. (222) |. .2.100 |......2.102 ....03/24/2021 .. 03/22/2028
92343V-GJ-7 . VERIZON COMMUNICATIONS SR NTS . .. 2.AFE .. ...82.3760 |. .. 1,647,528 |. .2,011,938 |.. (1,306) |. .2.550 |......2.485 ....11/05/2021 .. 03/21/2031
927804-FL-3 ..... VIRGINIA ELEC + POWER CO ........ .. 2.AFE .. ...81.4200 |. .. 2,404,342 |. .3,515,245 |.. ..(21,644) |. .4.000 |......2.760 ....06/14/2021 .. 01/15/2043 ...
927804-FV-1 ..... VIRGINIA ELECTRIC & POWER CO NTS ... |- 2.AFE ... ...93.3120 [..oceeennnnnns 2,659,399 |.... 2,845,289 e e 1180 [ e e 2.950 |...... 3.018 ...11/15/2016 ...|....11/15/2026 ...
92826C-AK-8 ..... VISA INC SR NTS .. .. 1.DFE ..|... ...76.2640 |... 881,287 s el 166 e e e 2.700 |...... 2.767 ....03/31/2020 ...|....04/15/2040 ...
931142-CY-7 ..... WALMART INC |- 1.CFE ..|... . 100.7720 |... e B18,370 oo e (2,543) [ [ e 5.000 |...... 4.072 ....01/24/2019 ...|....10/25/2040 ...
254687-DB-9 ..... WALT DISNEY COMPANY SR NTS |-G FE ... . 107.4970 |.............. 2,526,184 |.............. 2,350,000 |.............. 2,648,610 |oeeeeneerrnnnnnnns forreennn (134,097) |oveeeniiiiiiies oo e 8.500 |...... 2.402 ....11/26/2019 ...|....02/23/2025 ...
254687-DF-0 ..... WALT DISNEY COMPANY SR NTS |- 1.GFE ... . 107.3730 |... reeeennnneeeennn825,000 [oenniiiinnn 948,766 | e (A9 [ [ e 7.700 |...... 2.217 ....11/26/2019 ...|....10/30/2025 ...
940663-AC-1 ..... WASHINGTON UNIV SR NTS . |.. 1.BFE ..|... .... 36,797,320 |...79.2470 |... .... 29,321,354 |.... 36,799,147 |oeneiiiiiiiines i 1,827 e [ e 3.524 |...... 3.587 . ....06/02/2022 ...|....04/15/2054 ...
95000U-2A-0 ..... WELLS FARGO & COMPANY NTS . |- 2.AFE ... .. 10,429,072 |...92.9870 |....eeeeennnn 9,233,613 |.... 10,267,538 |..eeeeeeeiiiieee foeeeeeen (71,739) | o e 3.584 |...... 2.784 |MN ...... .. 355,891 |....01/05/2022 ... |....05/22/2028 ...
95000U-2G-7 ..... WELLS FARGO & COMPANY SR NTS .. 2.AFE ..|... ...85.2500 |[.............. 5,328,134 |.... 8,369,711 | e (15,837) | o e 2.879 |...... 2.588 ....11/17/2021 ...|....10/30/2030 ...
94974B-GA-2 . WELLS FARGO CO MED NOTES .. .. 2.AFE .. ...97.0320 |. ..2,285,110 |. .2,353,775 |.. ... 693 | .3.300 |......3.360 ....09/02/2014 .. 09/09/2024
983024-AN-0 . WYETH LLC PFE 5.95 .... .. 1.EFE .. . 107.9280 |. .. 1,883,342 |. .2,002,364 |.. ..(17,651) |. .5.950 |......4.135 ....03/04/2019 .. 04/01/2037
98389B-AH-3 . XCEL ENERGY INC SR NTS . .. 2.AFE .. . 108.7410 |. ..2,558,686 |. .3,180,323 |.. .. (48,712) | .6.500 |......3.318 ....08/11/2021 .. 07/01/2036
98459L-AC-7 ..... | YALE UNIVERSITY BCLASS ....oeevvvvennieieiiininieeecninns foee oan U .| 1.AFE .. ...64.0440 |. .. 3,522,444 |. .5,500,000 |.. .2.402 |......2.416 ....06/02/2020 .. 04/15/2050 ...
98978V-AK-9 ..... ZOETIS INC eeeeeeeneeeeeeeei e eeeee e e eeenne e eeee fon vee | eennns .. 2.AFE .. ...99.4150 |. . 620,000 .645,129 |.. .4.500 |......3.037 ...06/05/2019 .. 11/13/2025 ...
06368F-AC-3 ..... BANK OF MONTREAL . A .. 1.F FE ..|... ...87.4910 |... .3,000,000 |.. 02,996,223 |oeniiiiiiiiiens o989 e [ e 1.250 |...... 1.289 ....09/09/2021 ...|....09/15/2026 ...
046353-AL-2 ..... ASTRAZENECA PLC NTS D...... |- 1.GFE ... ...96.5900 |... .4,303,000 |.. 4,434,884 s [ (44,803) | e e 3.375 |...... 2.303 ....08/19/2021 ...|....11/16/2025 ...
478375-AG-3 ..... JOHNSON CONTROLS INTL PL .. D...... . |..2.BFE ..|... ...97.7830 |... .2,163,000 |.. 002,166,659 |o.enniiiiiiiiiens i (2,331) s [ e 3.625 |...... 3.539 ....12/23/2016 ...|....07/02/2024 ...
606822-BD-5 ..... MITSUBISHI UFJ FINANCIAL SR NTS .. D...... .. 1.GFE ..|... ...97.9370 |... 1,375,000 |.. e 1,875,000 |-eeneeeeiiiieee e e e e 3.407 |...... 3.436 . ....02/26/2019 ...|[....03/07/2024 ...
822582-AD4 ..... SHELL INTERNATIONAL FINANCE NTS . D...... coveeennes | 1D FE L] . 110.5620 |.............. 3,167,591 |.... .2,865,000 |.. 03,703,786 |.ewiiiiiinnnnns fooiiinnn (37,416) e i e 6.375 |...... 3.937 | ....... .. 182,644 |....10/30/2019 ...|....12/15/2038 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations XXX 746,149,782 808, 155,494 847,811,301 XXX XXX XXX 8,059,581 27,116,786 XXX XXX
00842B-AJ-6 ..... AGATE BAY MTG TRUST 2015-5 CL A9 ... A ...90.8560 |... 1,156,281 |.. 1,178,582 s e 1796 s e e 3.500 |...... 2.866 ...09/29/2016 ...|....07/25/2045 ...
00842T-AD-0 ..... AGATE BAY MTG TRUST 2016-1 CL A4 ... A ...90.7320 |... e 147,056 [ 145,323 o [ (130) [ [ e 3.000 |...... 3.509 ....01/11/2016 ...|....12/25/2045 ...
00842E-AC-5 ..... AGATE BAY MTG TRUST 2016-2 CL A3 ... A ...88.9420 |... 786,439 |.... 926,475 [ooeeeeeeniieeee foeeeeennnn (5,596) |oveeeeecciiiees oo e 3.500 |...... 1.934 ....01/27/2020 ...|....03/25/2046 ...
22944P-AA-5 ..... [CREDIT SUISSE MTG TRUST 2013-TH1 AL ...85.0080 .. 2,973,579 |. .3,315,642 |.. .2.130 |......3.174 ....04/26/2016 .. 02/25/2043 ...
12647P-AL-2 ..... CREDIT SUISSE MTG TRUST SER 2013-7 . A ...87.5600 |. ..896,335 |. . 1,023,679 1,042,588 |.. .3.500 |......3.218 ....04/29/2020 .. 08/25/2043
362620-AB-5 ... GS MBS 2021-GR1 A2 MTG .... AL ...80.1590 |. ..2,416,033 |. .3,014,047 .3,062,683 |.. .2.500 |......2.311 ....06/28/2021 .. 11/25/2051
36261H-AA-8 ..... GS MBS 2021-PJ5 A1 MTG . A . 12,033,283 |...78.0190 |. ..9,456,164 |. 12,120,398 12,034,515 |.. .2.000 |......2.114 ....05/14/2021 .. 10/25/2051
36262C-AB-6 ..... GS MBS 2021-PJ7 CL A2 ... AL 8,050,952 |...80.4140 |. ..6,360,799 |. .7,910,054 .8,048,369 |.. .2.500 |......2.294 ...07/20/2021 .. 01/25/2052 ...
46644V-AD-8 ..... JP MORGAN MTG TRUST 2015-4 CL 1A4 .. A .. 152,482 |...87.8830 |... 130,897 |.... 148,944 | 154,388 s e 22 | e e 3.500 |...... 2.152 ....02/18/2020 ...|....06/25/2045 ...
46644V-BJ-4 ..... JP MORGAN MTG TRUST 2015-4 CL 2A2 .. A 1,955,674 |...85.3590 |... 1,975,740 e 1,067,384 [ e (4,385) [ i [ 3.000 |...... 3.218 ....11/01/2015 ...|....06/25/2045 ...
46645G-AC-2 ..... JP MORGAN MTG TRUST 2015-6 CL A3 ... A .. 736,753 |...87.1470 |... 727,320 |l 739,467 | [ 2,946 | e e 3.500 |...... 3.229 ....10/27/2015 ...|....10/25/2045 ...
46647J-AC-4 ..... JP MORGAN MTG TRUST 2016-4 CL A3 ... A ..782,118 |.. 88.7760 |... LTT2,383 |l 780,583 s i 91 e [ e 3.500 |...... 3177 ....11/21/2016 ...|....10/25/2046 ...
46648H-AC-7 ..... JP MORGAN MTG TRUST 2017-2 CL A3 ... . A 1,893,680 |...86.0210 |... . 21,861,150 |oeeeeeeeeeen 1,908,715 [ 049 [ e [ 3.500 |...... 3.053 ....05/24/2017 ...|....05/25/2047 ...
46647S-AE-0 ..... JP_MORGAN MTG TRUST 2017-3 CL 1A3 .......ceeviiiinnns A 1,869,448 |...89.1700 |.............. 1,632,997 | 1,831,336 [...ocvvunnnnns 1,910,501 ooeeeneiiviinnnns foriinnn 26,078 oeveeniiiiiiinns oo oeeees 3.500 |...... 2.840 ...02/06/2020 ... |....08/25/2047 ...
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46592X-AC-8 ..... JP MORGAN MTG TRUST 2021-13 CL A3 ...eeviiiiiinnnnnnns A 30,055,523 |...80.4140 |............. 24,052,374 |......oeennnt 29,910,643 |............. 30,060,051 |.oeevveeniiiiiinnn forieneen 2,815 s e e 2.500 |...... 2,461 [MON ..... |oeeeeennnn. 62,314 | 747,766 |....10/27/2021 ...|....04/25/2052 ...
46654T-AB-4 ..... JP MORGAN MTG TRUST 2021-15 CL A2 .. A . 12,461,309 |...83.4920 |... ....10,231,564 |.... 12,254,515 |.. 12,460,635 |...ooeeeeiiiiieee e (2,985) | o e 3.000 |...... 2.811 .. 367,635 |....12/20/2021 ...|....06/25/2052 ...
46592P-AR-2 ..... JP MORGAN MTG TRUST SER 21 CL A5A .. A ...2,781,002 |...77.7890 |....eevnnnnnnn 2,493,817 |.... .3,205,870 |.. 2,789,773 e i 8,881 | [ e 2.500 |...... 4.610 .. 46,752 |....04/28/2022 ...|....10/25/2051 ...
46655D-AC-6 ..... JP MORGAN MTG TRUST SER 22-2 CL A3 . A . 20,102,593 |...80.4140 |... ....17,044,158 |.... 21,195,485 |.. 20,224,195 |oeeeeiiiiiiieee [t 121,602 | e e 2.500 |...... 3.846 ....02/24/2022 ...|....08/25/2052 ...
B1772N-AJ-6 ..... MS MTG TRUST SER 2021-5 CL A3 A ...8,527,522 |...80.4140 |.............. 6,736,287 |.... 8,528,100 |oeeeniiiiiiiiees e 847 e i e 2.500 |...... 2.281 ....08/19/2021 ...|....08/25/2051 ...
B7647L-AA-9 ..... OCEANVIEW MTG TRUST SR 2021-1 A1 ... A .. 8,207,107 |...80.4140 |.............. 6,477,212 |.... 8,205,106 |eeeeeeeeniiieee e 9,986 | o e 2.500 |...... 2.273 ...04/14/2021 ...|....05/25/2051 ...
75409T-AG-0 ..... RATE MTG TRUST 2021-J3 CL A7 A ...85.8480 |... ....20,175,640 |.... . ..23,873,614 |oieeiiiiiiens e (15,888) v o e 2.500 |...... 2.190 ....10/06/2021 ...|....10/25/2051 ...
81748A-AG-9 ..... SEQUOIA MORTGAGE TRUST SEMT 2020 3 ... A L..79.1260 |..cceennnnnnns 1,186,888 |.... .1,500,000 |.. e 10554,249 | e (2,090) [ e e 3.000 |...... 2.648 ....08/12/2021 ...|....04/25/2050 ...
81745M-AA-9 ..... SEQUOIA MTG TRUST SER 2013-2 CL A .. AL ...83.4410 |. .. 1,056,606 |. . 1,266,298 .1,150,651 |.. .1.874 |......3.810 ....12/03/2015 .. 02/25/2043
81745L-AD-5 ..... SEQUOIA MTG TRUST SER 2014-4 CL A4 . A ...88.0090 |. ..703,428 |. ..799,271 815,751 |.. .3.500 |......2.711 ....02/18/2020 .. 11/25/2044
81746R-AU-3 ..... SEQUOIA MTG TRUST SER 2016-2 CLA19 AL ...87.43%0 |[. ..311,682 .315,837 |.. .3.500 |......3.114 ....07/21/2016 .. 08/25/2046 ...
81746G-AA-1 ... SEQUOIA MTG TRUST SER 2017-1 CL A1 ... A ...87.2170 |... 1,811,018 |.. ,875,389 e 28,271 e e e 3.500 |...... 2.979 ...10/02/2017 ...|....10/25/2047 ...
81746X-AA-4 ..... SEQUOIA MTG TRUST SR 2017-3 CL A1 .. A 1,056,978 |...86.9230 |... 1,063,793 |.. ....1,052,4% e (A,031) [ e e 3.500 |...... 3.737 ....03/13/2017 ...|....04/25/2047 ...
81748\1-AA-6 ... SEQUOIA MTG TRUST SR 2020-1 CL A1 .. A 1,262,024 |...87.3970 |... 1,233,688 |.. ....1,281,441 e (7,588) | o s 3.500 |...... 2.315 ...01/08/2020 ...|[....02/25/2050 ...
81748K-AA-0 ..... SEQUOIA MTG TRUST SR 2020-2 CL A1 A .. 723,905 |...86.2860 |... .713,207 |.. e 2,078 [ e e 3.500 |...... 3.278 ....12/28/2021 ...|....03/25/2050 ...
T4939K-AE-6 ..... WOODIARD CAPITAL MANAGEMENT RCKT 2 ... A 6,277,016 |...85.8480 |... .6,247,729 |.. e (1,837) [ o s 2.500 |...... 2.437 ....12/14/2021 ... |....12/25/2051 ...
74938V-AA-1 ... WOODWARD CAPITAL MGT SER 21-4 CL A ... A ... 32,131,731 (...80.4140 |... . ...31,700,79 |.. ...32,140,850 220,201 [ e e 2.500 |...... 2.343 ....09/21/2021 ...|....09/25/2051 ...
749384-AA-1 ... WOODIWARD CAPITAL MGT SER 21-5 CL A ... A .... 23,858,670 |...80.4140 |... ....19,742,401 |.... ...24,550,920 |.. ...23,870,784 12,128 s e s 2.500 |...... 2.921 ...02/24/2022 ... |....11/25/2051 ...
749381-AB-7 ..... WOODWARD CAPITAL MGT SER 22-2 CL A A 3,144,391 ]...80.4140 |.............. 2,673,487 | 3,324,650 ). 3,165,956 |...oooeiiiiiininns fooriiiins 21,564 |ooeeiiiiiiiiiis o o 2.500 |...... 4.035 ...02/17/2022 ... |....02/25/2052 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 217,407,909 | XXX 178,343,804 218,093,610 217,566,311 71,561 XXX XXX 5,405,330 XXX XXX
30291N-AG-9 ... FREMF MORTGAGE TRUST FREMF 2013 K3 A ...98.0970 [...ccevnnnnnns 6,866,794 |....cceneennnn 7,000,000 |-eeevennnnnnnn 7,079,028 [.ooeeeeieiiieeeen Joeeennns (161,735) [oeeeeeeeeeceee Jeeneeeeeeeeniees foeeees 3.531 [...... 1.229 [MON ... |overnnineennnn 20,599 [ 250,501 |....03/15/2021 ... |....10/25/2046 ...
30291R-AA-3 ..... FREMF MORTGAGE TRUST FREMF 2013 K3 ... A ...98.4560 |... ....10,903,989 |.... 11,075,000 |.. ... 11,238,247 (328,627) |-eeveeeeeeeeeeeees foiiiiiiiiiiiiins s 3.727 |...... 0.775 .. 418,535 |....04/27/2021 ...|....09/25/2046 ...
30305K-AJ-3 . FREMF MORTGAGE TRUST FREMF 2017 K6 A ...89.4150 |. ..2,583,212 |. .2,889,000 .2,928,507 |.. .. (17,346) | .3.727 |......3.513 . 92,895 |....09/26/2022 .. 10/25/2049
357080-AU-7 ..... FREMF MORTGAGE TRUST SER 17-K66 . AL ...92.7610 |. ..1,827,388 |. .1,970,000 1,822,548 |.. . 7,378 |. .4.038 |......6.134 . 20,112 |....09/26/2022 .. 07/25/2027
30296A-AS-6 ..... FREMF MTG TRUST SER 17-K61 CL B . A ...92.3060 |. .. 3,156,865 |. . 3,420,000 .3,637,103 |.. .. (52,923) | .3.6% |......2.022 127,998 |....03/16/2021 .. 12/25/2049
30295X-AS-7 . FREMF MTG TRUST SER 17-K724 CL B AL ...97.6610 |. ..976,608 |. .1,000,000 1,020,577 ..(25,084) |. .3.498 |......1.022 . 35,649 |....02/24/2021 .. 11/25/2023 ...
30265A-AN-4 . FREMF MTG TRUST SER 2013 K3 CL B A ...98.1690 |. . 32,435,999 |. 33,041,000 33,490,847 .(894,558) |. .3.49% |......0.768 ,170,852 |....04/13/2021 .. 08/25/2046 ...
30291H-AE-7 ..... FREMF MTG TRUST SER 2013-K28 CL B .. A ...99.4590 [.............. 4,351,340 |.... .4,375,000 |.. 4,378,979 [ e [ N O A 3.444 |...... 2.317 .. 154,407 |....08/17/2020 ...|....06/25/2046 ...
30291H-AG-2 ..... FREMF MTG TRUST SER 2013-K28 CL C .. A ...99.1910 |... ....10,910,998 |.... .. 11,000,000 |.. ...11,021,223 (261,399) |oveeeeeeeeeeeee oo e 3.444 |...... 1.133 .. 388,224 |....03/15/2021 ... |....06/25/2046 ...
30291K-AN-0 ..... FREMF MTG TRUST SER 2013-K30 CL B .. A ...98.9300 [.....coennnnns 6,727,240 |.... ....6,800,000 |.. ....6,865,264 |....ooiiiiininiens foeeens (191,781) | o e 3.547 |...... 0.711 .. 244,838 |....04/28/2021 ...|....06/25/2045 ...
30291M-AN-6 ..... FREMF MTG TRUST SER 2013-K31 CL B .. A ...99.0800 |[...ccevvnnnnns 2,803,976 |.... .2,830,000 |.. e 2,843,608 |....oeeeieiiiieee feeeeeennn (53,998) | e e 3.627 |...... 1.716 .. 104,124 |....03/12/2021 ... |....07/25/2046 ...
30291M-AQ-9 ..... FREMF MTG TRUST SER 2013-K31 CL C .. A ...98.7920 |[....coovnnnnns 6,219,973 |.... 6,337,472 o e (144,156) | o e 3.627 |...... 1.320 .. 231,649 |....10/14/2020 ...|....07/25/2046 ...
30291N-AE-4 ... FREMF MTG TRUST SER 2013-K32 CL B .. A ...98.8300 [...ccevnnnnnns 4,007,568 |.... e 4,070,429 | [ (43,685) [ceeeeeeniieeeee Joeeeeniineeeeennns fenns 3.531 [...... 2.459 .. 145,112 |....10/09/2020 ...|....10/25/2046 ...
30291V-AE-6 ..... FREMF MTG TRUST SER 2013-K35 CL B AL ...98.5810 |. 12,376,794 |. 12,776,001 .(376,412) |. .3.932 |......0.912 ....04/13/2021 .. 12/25/2046 ...
302911-AQ-7 ..... FREMF MTG TRUST SER 2014- K3 CL C A ...98.0690 |. ..2,883,239 |. .2,940,000 2,945,411 ... (6,960) | .4.366 |......4.195 ....09/09/2016 .. 12/25/2046
3029111-AN-4 . FREMF MTG TRUST SER 2014-K36 CL B AL ...98.5160 |. .. 7,245,858 |. . 7,355,000 7,538,216 .(242,230) | .4.366 |......1.038 ....04/12/2021 .. 12/25/2046
355638-AJ-9 . FREMF MTG TRUST SER 2014-K37 CL B A ...98.0150 |. ..1,102,665 |. . 1,125,000 1,147,289 ..(18,624) |. .4.561 |......2.582 ....02/23/2022 .. 01/25/2047
35563B-AL-4 . FREMF MTG TRUST SER 2014-K37 CL C AL ..97.7170 |. 1,231,229 | .1,260,000 1,283,313 |.. .. (22,697) |. 4,561 |......2.717 ....08/20/2019 .. 01/25/2047 ...
30292C-AL-1 ..... FREMF MTG TRUST SER 2014-K38 CL C .. A ...97.5800 |... ...15,612,842 |.... .. 16,000,000 |.. 16,257,914 o e (202,311) | e e 4.634 |...... 3.390 ...05/26/2021 ...|....06/25/2047 ...
30292G-AN-8 ... FREMF MTG TRUST SER 2014-K39 CL B .. A ...96.6560 |... .1,000,000 |.. 1,046,474 o [ (30,586) | o e 4.156 |...... 1.037 ....07/22/2021 ...|....08/25/2047 ...
30285F-AE-9 ..... FREMF MTG TRUST SER 2014-K40 CL B .. A ...97.0190 |... .6,345,000 |.. 8,471,326 e [ (80,773) | o e 4.074 |...... 2.788 ....10/19/2020 ...|....11/25/2047 ...
30202P-AE-8 ..... FREMF MTG TRUST SER 2015-K45 CL B .. A ...95.4950 |... .4,050,000 |.. 4,029,998 oeeeiiiiiiiiiens e 9,050 | o e 3.610 |...... 3.928 . ....06/01/2020 ...[....04/25/2048 ...
302092R-AJ-3 ..... FREMF MTG TRUST SER 2015-K46 CL B .. A ...95.1960 |[....ccovnnnnns 2,089,562 |.... .2,195,000 |.. 2,282,690 |oeeneeeeeiiiieee feeeeeennn (40,015) | e e 3.698 |...... 1.833 . ... 80,184 |....01/06/2022 ...|....04/25/2048 ...
30293lI-AE-2 ... FREMF MTG TRUST SER 2015-K50 CL B A 9,627,264 [...94.8050 |.............. 8,693,630 |..ouiinnnn 9,170,000 |...couvnnnnnns 9,495,882 |....oeeivvinnnens [ (123,450) | oo e 3.779 |...... 2415 IMON ..o foiiiiiinnnn 28,880 oiiiiinnininns 351,501 |....08/18/2021 ...|....10/25/2048 ...




Gglola

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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
30289U-AS-1 ..... FREMF MTG TRUST SER 2016-K56 CL B A 1,286,183 |...94.3710 |..eevvnnin 1,004,702 [oeveenennn 1,160,000 |.............. 1,242,136 |ooeevniieiiiiin o (24,182) [ e o 3.944 |...... 1.774 |MON ... ....03/12/2021 ...|....06/25/2049 ...
30295A-AN-8 ... FREMF MTG TRUST SER 2016-K722 CL B ... A ...99.3320 |... . 600,000 |eeeerunnneeeennn802,848 |.oeeiiiiiiiies e (16,9771) | e e 3.949 |...... 1.103 | MON ..... ....04/09/2021 ...|....07/25/2049 ...
30302X-AE-9 ..... FREMF MTG TRUST SER 2017-K6 CL B A ...93.2200 |... ..2,563,538 |..............2,750,000 |..............2,951,404 |oooooiiriiiinnnns forrnnnnnn (44,938) | oo e 4.077 |...... 2.324 |MON ... ....03/16/2021 ...|....07/25/2050 ...
30305K-AG-9 ..... FREMF MTG TRUST SER 2017-K69 CL B .... A ...91.1600 |.....coeeennnt 2,443,084 |..............2,680,000 |.......cceeen2,605,799 [ooeeiemniiiiiiiinn o (9,124) [ e feens 3.727 |...... 4.582 | MON ..... ....09/27/2022 ...|....10/25/2049 ...
30291J-AL-7 ..... FREMF MTG TRUST SER- 2013-K29 CL C ... A ...99.1510 [...ocoeeennnns 3,876,792 |.............. 3,910,000 |.............. 3,934,573 |.ocoevrrrinnnns foerrennnn (99,448) | o |00 30465 |l 0.951 | MON ..... ....08/18/2021 ...|....05/25/2046 ...
30291V-AG-1 ..... FREMF MTG TRUST SER2013-K35 CL C ... A . ...98.4440 |.............. 9,630,823 |.... 09,981,633 |oeeneeeeiiiiieee [ (252,164) | e e 3.932 |...... 1.324 [MON ..... ...10/13/2020 ...|....12/25/2046 ...
30292C-AJ-6 ..... FREMF MTG TRUST SER2014-K38 CL B ... A .. 7,892,880 |...97.5440 |.............. 7,491,369 |.... s .. 1,815,729 Lo o (110,534) | o e 4.221 |...... 2.833 | MON ..... ....08/18/2021 ...|....06/25/2047 ...
302926-A0-1 ... FREMF MTG TRUST SERIES 2014-K39 C A s 3,863,841 [...96.3140 [.............. 4,074,070 [...ccovnnnnnns 4,230,000 f....cccennnnns 4,149,942 |ooeeieiiinnens [ 49,841 | [ e 4.156 |...... 5.612 | MON ..... ...05/02/2016 ...|[....08/25/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 202,168,213 | XXX 187,768,084 192,539,000 195,242,410 XXX XXX XXX 610,688 7,351,873 XXX XXX
0735%B-AA-5 ..... BEACON CONTAINER FINANCE 11 LLC wevvvvvvviiniiiieinns foeevee | e | s TFFE s 9,194,218 |...84.8450 |.............. 8,094,234 |....coovennnns 9,540,000 |.............. 9,195,677 [oovevviiiiiiniies o 1274 [ i e 2.250 |...... RIZP 10\ R 6,559 |vvuiiiiinns 165,630 |....12/14/2022 ... |....10/22/2046 ...
12657V-AE-0 ..... CNH EQUIPMENT TRUST 2021-B CL B evvveeeeeeeenneeeees feen e 1.CFE . 1,999,901 |...88.3050 |.......eeennn. 1,766,108 |.... .2,000,000 |.. e 1,999,980 [eeneiiiiiiiees o8 e e e 0.900 |...... 0.905 . 18,000 |....07/20/2021 ...{....01/16/2029 ...
24702V-AL-6 ..... DELL EQUIPMENT TRUST SER 21-2 CL D . 2.B FE ...93.2500 |. .. 5,455,105 |. .5,850,000 .5,849,919 |.. .1.210 |......1.218 . 70,785 |....09/14/2021 .. 06/22/2027
247031-AF-6 ..... DELL EQUIPMENT TRUST SER 22-1 CL D . 2.B FE ...94.9130 |. ..2,847,383 |. .3,000,000 . 2,999,527 |.. .3.330 |......3.385 ....08/10/2022 .. 01/22/2028
24702C-AJ-3 ... DELL EQUIPMENT TRUST SER 22-2 CL D . .. 1.FFE. ...96.9750 |. .. 5,333,602 |. .5,500,000 .5,498,878 |.. 4740 |......4.849 ....07/12/2022 .. 07/22/2027 ...
466159-AA-8 ..... HENDERSON MTG SER 10-2A . 1.AFE. ...97.0700 |... ..482,348 |.. 511,733 (01 [ e s 4.070 |...... 3.760 ...02/18/2021 ...|....01/15/2048 ...
46617L-AA-9 ..... HENDERSON MTG SER 2013-3A CL A ... .. 1.AFE . ...89.5260 |... . 651,068 |.. ....742,906 P (G112 O R U 4.080 |...... 3.540 ....11/13/2020 ...|....01/17/2073 ...
46618A-AA-2 ..... HENDERSON MTG SER 2014-2A CL A ... . 1.AFE. .. 86.6060 |... ....664,104 et (BAT) [ e [ 3.610 |...... 3.204 ....11/13/2020 ...|....01/17/2073 ...
46618H-AA-T7 ..... HENDERSON MTG SER 2014-3A CL A ... .. 1.AFE . ...84.7390 |... ....975,546 e 190 [ i e 3.500 |...... 3.970 ...08/17/2022 ...|....06/15/2077 ...
46618L-AA-8 ..... HENDERSON MTG SER 2015-1A CL A ... . 1.AFE. ...83.0710 |... ....130,789 e (94) [ e feens 3.260 |...... 2.959 ....11/13/2020 ...|....09/15/2072 ...
46620D-AA-2 ..... HENDERSON RECE|VABLES LLC .. 1.AFE . ...83.8090 |... .. 2,497,453 o [ L1170 O R RN 3.410 |...... 6.451 ... 11/17/2022 ...|....06/15/2067 ...
43351R-AA-3 ..... HIPGNOSIS MUSIC ASSETS 2022-1 CL A . . 1.GFE. L..92.1360 [..eeeennnnnnns 9,766,454 |.... .. 10,600,000 |.. ...10,139,467 e 8,763 [ e e 5.000 |...... 5.531 ...08/16/2022 ...|....05/16/2062 ...
40438P-AE-2 ..... HPEFS EQUIPMENT TRUST 2020-2A CL C ... .. 1.AFE . ...99.5210 |... 626,004 |.... ..629,015 |.. J 7 N R A RN 2.000 |...... 0.662 ...07/20/2021 ...|....07/22/2030 ...
40440Y-AE-9 ..... HPEFS EQUIPMENT TRUST 2021-1A CL C . 1.BFE . ...95.9020 |. 1,112,464 |. .1,160,000 .0.750 |......2.734 ....06/16/2022 .. 03/20/2031
40440Y-AF-6 ..... HPEFS EQUIPMENT TRUST 2021-1A CL D . 2.A FE ...94.3280 |. ..2,032,760 |. . 2,155,000 .1.030 |......1.649 ....08/16/2022 .. 03/20/2031
40441J-AF-8 ..... HPEFS EQUIPMENT TRUST 2021-2A CL D . 2.A FE ...92.5040 |. ..7,700,967 |. .8,325,000 ......5.098 ....06/26/2022 .. 03/20/2029
40441R-AF-0 ..... HPEFS EQUIPMENT TRUST 2022-1A CL D . 2.B FE ...90.6520 |. ..4,034,021 |. . 4,450,000 .. .2.400 |......2.593 ....03/02/2022 .. 11/20/2029 ...
40441T-AF-6 ..... HPEFS EQUIPMENT TRUST 2022-2A CL D . 2.B FE ...96.3080 |. ..9,630,830 |. 10,000,000 9,998,331 |.. .4.940 |......5.062 ...05/17/2022 .. 03/20/2030 ...
403951-AE-6 ..... HPEFS EQUIPMENT TRUST 22-3A CL A ... 1.EFE . 100.4110 |... 8,735,733 |.... ....8,700,000 |.. ....8,699,573 6.130 |...... 6.308 ....10/12/2022 ...|....08/20/2029 ...
46620V-AA-2 ... J G WENTWORTH XXXIX SER 17-2A CL A ... . 1.AFE. ...83.4820 |... ..354,876 |.. ....395,165 3.530 |...... 3.127 ....09/17/2020 ...|....09/15/2072 ...
46590U-AA-O ..... J.G. WENTWORTH XLII SER 18-2A CL A ... .. 1.AFE . ...87.5330 |... ..961,333 |.. ....945,416 3.960 |...... 4.137 ....08/17/2022 ...|....10/15/2075 ...
88315L-AS-7 ..... TEXTAINER MARINE ABS 2021-3A CL A .. .. 1.FFE ..|... .. 81.8010 |... . 1,657,133 |.. .... 1,566,254 1.940 |...... 3.162 ....02/15/2022 ...|....08/20/2046 ...
872480-AA-6 ..... TIF FUNDING Il LLC SER 20-1A CL A .. .. 1.F FE ..|... ...85.9170 |... 2.09 |...... 2.241 ...11/18/2021 ... |....08/20/2045 ...
872480-AE-8 ..... TIF FUNDING || LLC SER 21-1A CL A .. .. 1.FFE ..|... ...83.0620 |... 707,239 |.... 749,282 1.650 |...... 4.687 ....06/05/2022 ...|....02/20/2046 ...
89680H-AA-O ..... TRITON CONTAINER FINANCE LLC ... .. 1.FFE .. ...85.6720 |. ..3,343,105 |. .3,801,510 |.. .2.110 |......2.815 ....02/10/2022 .. 09/20/2045 ...
89680H-AE-2 ..... TRITON CONTAINER FINANCE LLC ... .. 1.F FE .. ...83.5000 |. ..4,886,685 |. . 5,852,344 .5,170,993 |.. .1.860 |......4.972 ....06/14/2022 .. 03/20/2046
88315L-AG-3 ..... TEXTAINER MARINE ABS 20-2A CL A . .|D. .. 1.FFE .. .. 87.1770 |. 4,804,804 .5,511,526 .5,515,787 |.. .2.100 |......2.118 ...02/15/2022 .. 09/20/2045
88315L-AL-2 ..... TEXTAINER MARINE ABS 2021-1A CL A .. .|D.. . .. 1.FFE .. ...84.1070 |[. 1,435,434 .1,706,667 . 1,496,201 |.. .1.680 |......6.703 ...06/17/2022 .. 02/20/2046

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

Loan-Backed and Structured Securities 9,337,367 [ XXX 90,595,516 99,442,065 96,613,077 283,229 XXX XXX XXX 141,867 1,604,360 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,373,390,836 | XXX 1,202,857, 186 1,318,230, 169 1,357,233,099 (7,484,961) XXX XXX XXX 9,278,270 41,478,349 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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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
2419999999. Total - Issuer Obligations 1,759,180,507 | XXX 1,508,841,727 1,676,782,086 1,742,005,557 (6,236,598) XXX XXX XXX 16,787,309 52,030,505 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 641,567,271 | XXX 561,768,951 641,124,893 643,224,025 1,710,629 XXX XXX XXX 1,947,571 14,676,079 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 295,461,055 [ XXX 268,062,946 285,612,516 288,518,692 (3,907,471) XXX XXX XXX 980,947 9,755,236 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 9,337,367 [ XXX 90,595,516 99,442,065 96,613,077 283,229 XXX XXX XXX 141,867 1,604,360 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 2,792,546,200 | XXX 2,429,269, 140 2,702,961,560 2,770,361,351 (8,150,211) XXX XXX XXX 19,857,694 78,066, 180 XXX XXX

9l'ol3d

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

Number
1A 1ALLS 1,718,014,462 1B ..$.......... 204,829,021 1C..$............ 32,117,779 1D .$........... 32,079,737 1E..$............ 43,933,166 1F ..$.......... 153,018,557 1G..$........... 179,422,843
1B 2A ....4,727,217

........... 212,662,336 2B ..$.............99,556,233 2C ..
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CUsIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) | Impairment |Carrying Value| Carrying | strative Date
fication Description i Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) | Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
FEE. TSRO 1D 8 e TE 8 e 1F ..
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CUsIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
002824-10-0 ... [ABBOTT LABORATORIES .. ....75,456.000 |.... ... 141,857 |... .. (2,335,363)|... ..(2,335,363) |... . |- 04/28/2003 ..
00287Y-10-9 ... [ABBVIE INC ....39,987.000 |.... ...202,294 |... ... 1,031,562 |... ...1,031,562 |... . |- 08/26/2022 ..
009158-10-6 ... [AIR PRODUCTS & CHEMICALS INC ....11,398.000 |.... ... 72,491 | ...45,592 |... ... 45,502 |... . |- 10/18/2017 ..
015271-10-9 ... [ALEXANDRIA REAL ESTATE EQUITIES ....20,903.000 |.... ....064,142 |... (885,056)f... .... (885,056) |... . |- 09/20/2022 ..
02079K-30-5 ... [ALPHABET INC CL A .... ...252,562.000 |.... .(14,076,601)|... ... (14,076,601) |... . |- 09/29/2022 ..
02079K-10-7 ... [ALPHABET INC CL C .... ....30,668.000 |.... ... (573,754)... . . |- 1071172022 ..
022098-10-3 ....[ALTRIA GROUP INC ... ....39,899.000 |.... . ... (21,269)|... (21,269) |... . |.. 06/22/2022 ..
023135-10-6 ... [ AMAZON.COM INC ...214,494.000 |.... . 18,017,496 . .(17,131,014)]... ... (17,131,014) |... . |- 1071172022 ..
025816-10-9 ... [AMERICAN EXPRESS CO .. ....70,280.000 |.... . 10,383,870 10,383,870 ..5,082,283 |.. ...(616,148)|... ... (616,148) |... . |- 10/11/2022 ..
03027X-10-0 ... [AMERICAN TOWER CORP .22,106.000 |. 4,683,377 |. ..4,683,377 |.. ..3,349,351 (1,425,610) ..(1,425,610) .. 10/06/2022 ..
032095-10-1 ... [ AMPHENOL CORP . .47,458.000 |. 3,613,452 |. ..3,613,452 |.. . 1,780,373 (537,225) . (537,225) .. 03/16/2020 ..
037833-10-0 ... [APPLE INC ... 265,697.000 |. . 34,522,011 |. .34,522,011 |.. . 848,161 . (12,657,805) (12,657,805) .. 11/25/2008 ..
058498-10-6 ... |BALL CORP ... ....54,129.000 |.... .. 2,768,157 ..2,768,157 . 2,684,661 |.. . .| 1171472022 ..
084670-70-2 ... |BERKSHIRE HATHAWAY INC - CL B ... ....72,069.000 |.... . 22,262,114 .22,262,114 17,040,003 |.. . 1,287,390 |... ...1,287,390 |... . |- 1071172022 ..
05550J-10-1 ... [BJ S WHOLESALE CLUB HOLDINGS .... ...8,988,233 ..8,988,233 ... (229,135)|... ... (229,135) |... .| 12/15/2022 ..
09247X-10-1 ... [BLACKROCK INC .... 415,150 |... . | 09/29/2022 ..
110122-10-8 ... | BRISTOL-MYERS SQUIBB COMPANY .. ... 264,134 |... . |- 10/04/1989 ..
111337-10-3 ... | BROADRIDGE FINANCIAL SOLUTIO .. . . (1,526,979)|... . . . |.. 10/26/2022 ..
132152-10-9 ....| CAMBRIDGE BANCORP ....87,869.000 |.... . . ...(826,670)|... .... (826,670) |... . |- 10/11/2022 ..
159864-10-7 ... | CHARLES RIVER LABORATORIES ... ....34,214.000 |.... 217.900 ..5,581,058 |.. .. (1,887,205)]... (1,887,205) |... . |- 1071172022 ..
16119P-10-8 ... | CHARTER COMMUNICATIONS INC . .22,828.000 |. .339.100 |.. 10,936,268 (4,645,263), .. (4,645,263) .. 10/11/2022 ..
166764-10-0 ... | CHEVRON CORPORATION .47,095.000 |. .179.490 |.. ..3,677,535 ..2,926,483 .. 11/20/2020 ..
125896-10-0 ... | CMS ENERGY CORP . .57,705.000 |. ..63.330 |.. . ..3,201,377 .218,781 .. 1072772022 ..
191216-10-0 ... | COCA-COLA CO .. .63,844.000 |. ..63.610 |.. ..4,061,117 |.. ..3,818,479 . 242,637 .. 10/24/2022 ..
20825C-10-4 ... [ CONOCOPHILLIPS ... .45,084.000 |. .118.000 |.. ..5,319,912 |.. . 3,616,581 . 1,708,205 .. 06/28/2022 ..
22160K-10-5 ... [COSTCO WHOLESALE CORP .. ..9,980.000 |.... 456.500 ..4,555,870 .. (1,013,401)... . | 09/27/2022 ..
235851-10-2 ....[DANAHER CORP ....28,953.000 |.... 265.420 ..7,684,705 (1,807,861)|... . |.. 04/26/2022 ..
254709-10-8 ... [DISCOVER FINANCIAL SERVICES ... ....21,793.000 [......eeeeeeennn2,132,009 | 97.830 ..2,132,009 ...(386,390)]... . |- 01/20/2016 ..
254687-10-6 ... [DISNEY WALT CO ....40,920.000 |..................3,555,130 |........ 86.880 ..3,555,130 (1,876,010)]... . |- 06/16/2022 ..
256677-10-5 ... [DOLLAR GENERAL CORP .. ....17,574.000 |.... 246.250 .... 169,106 |... . |- 09/07/2022 ..
25754A-20-1 ....[DOMINO S PIZZA INC ... ....10,783.000 |.... 346.400 . , .. (1,708, 189)... . | 09/22/2022 ..
532457-10-8 ....[ELI LILLY & CO .. .20,504.000 |. .365.840 |.. . .4,380,293 . 1,850,753 .. 09/07/2022 ..
204440-70-0 ....[EQUINIX INC 4,260.000 |. .655.030 |.. ..2,790,428 |.. ..1,592,134 (687,023) .. 10/06/2022 ..
30034W-10-6 ... [EVERGY INC .. .83,356.000 |. ..62.930 |.. ..5,245,593 |.. ..4,740,905 . (82,264) .. 10/27/2022 ..
30040W-10-8 ... [EVERSOURCE ENERGY .. .30,837.000 |. ..83.840 |.. ..2,585,374 |.. ..2,218,500 . 366,874 .. 10/12/2022 ..
30231G-10-2 ... [EXXON MOBIL CORPORATION .92,194.000 |. .110.300 |.. 10,168,998 |.. . 5,400,881 ..4,527,647 .. 07/30/2021 ..
303031-10-2 ... [FACEBOOK INC ....54,500.000 |.... . 7,090,471 |.. .(10,589,681)|... ... (10,589,681) |... .| 1171472022 ..
384109-10-4 ... [GRACO INC ....51,958.000 |.... ..3,573,497 |.. ...(301,182)]... ... (301,182) |... . |.. 07/28/2022 ..
43300A-20-3 ....|HILTON WORLDWIDE HOLDINGS ... ....19,151.000 |.... . ..2,412,183 |.. ... (567 ,444)... ... (567,444) |... . |- 06/23/2021 ..
437076-10-2 ... | HOME DEPOT INC ....31,172.000 |.... ...9,845,088 ..9,845,988 ... 782,105 |.. (3,090,704)... ..(3,000,704) ... . |- 10/07/2009 ..
81369Y-70-4 ... [ INDUSTRIAL SELECT SECTOR SPDR ...211,417.000 |.... . 20,763,264 20,763,264 21,010,813 |.. ... (247 ,549)... ... (247,549) |... . |.. 10/07/2022 ..
461202-10-3 ... | INTUIT INC ....17,938.000 |.... .. 6,981,828 ..4,495,3% |.. (1,839, 184)]... ..(1,839,184) |... .| 11/07/2022 ..
461871-10-7 ... | INVITATION HOMES INC ... ....41,376.000 |.... ...1,226,385 . 1,185,800 |.. ... (548,644)|... ... (548,644) |... . |-. 05/09/2022 ..
478160-10-4 ... | JOHNSON & JOHNSON ....71,418.000 |.... . 12,615,990 |........ 176.650 ..4,623,179 |.. ... 464,798 |... 464,798 |... . |- 08/31/2022 ..
46625H-10-0 ... | JP MORGAN CHASE & CO .83,768.000 |. . 11,233,289 |. .134.100 |.. .. 56,206 (2,031,374), ..(2,031,374) .. 01/02/2001 ..
482480-10-0 ... |KLA-TENCOR CORPORATION . .377.030 |.. ..2,810,599 .. 600,768 .. 09/30/2022 ..
512807-10-8 ... [LAM RESEARCH CORPORATION ..........cceeeeeeeeiiiiiiieees |evvvennnnns | eeeeeenfennneeeeeeeeee.... 10,118,000 |...................... 4,252,595 ... 420.300 ..1,629,869 |.. .(3,023,764) |... .. 03/26/2020 ..
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573284-10-6 ... [MARTIN MARIETTA MATERIALS .. ....14,180.000 |.... ...4,792,415 ..4,792,415 ... 33,504 |... (1,294,252)]... .. (1,204,252) |.... . |- 10/11/2022 ..
57636Q-10-4 ... [MASTERCARD INC CLASS A ....30,475.000 |.... . 10,597,072 10,597,072 ... (363,205)|... .... (3563,205) |... . |- 03/24/2020 ..
57667L-10-7 ... [MATCH GROUP INC .. 110,111.000 |.... 4,568,505 ..4,568,505 (2,000,707)|... . | 12/15/2022 ..
580135-10-1 ... [MCDONALDS CORPORATION ......cceeeeiiiiiiiiiiiiiiiiiiinnns [ enmmnnnnnns [eeeeeen e 9,970.000 |.... ...2,627,30%4 ..2,627,304 . | 09/29/2022 ..
58933Y-10-5 ....[MERCK & CO INC .. ....20,192.000 |.... ...2,240,302 ..2,240,302 . . | 11/04/2009 ..
504918-10-4 ....[MICROSOFT CORP ... .. 166,361.000 |.... . 39,896,695 .39,89,695 ... (15,873,217) |... . |- 09/30/2022 ..
617446-44-8 ... | MORGAN STANLEY ....91,849.000 |.... .. 7,809,002 ..7,809,002 . . (1,158,338)|... ..(1,158,338) |... . |- 08/26/2022 ..
65339F-10-1 ... | NEXTERA ENERGY INC ... ....29,638.000 |.... .2, 477,737 ..2,477,7371 ..2,072,322 |.. ... (83,414)... (83,414) |... . |- 06/02/2022 ..
654106-10-3 ... ...101,321.000 |.... . 11,855,570 11,855,570 .. 10,816,454 |.. (2,115,995)|... ..(2,115,995) |... . |- 10/11/2022 ..
65473P-10-5 ....| NISOURCE INC .76,361.000 |. ..2,003,819 |.. . 1,873,100 .. 52,645 ....52,645 .. 10/27/2022 ..
67066G-10-4 ... |NVIDIA CORP ... .57,474.000 |. (5,730,000) ..(5,730,000) .. 09/30/2022 ..
67103H-10-7 ... | O'REILLY AUTOMOTIVE INC . 302,333 ...302,333 .. 09/13/2017 ..
68902V-10-7 ... | OTIS WORLDWIDE CORP .48,528. . . . . ... (425,105)|... ... (425,105) |... . |- 06/26/2020 ..
717081-10-3 ... [PFIZER INC ....60,464.000 |.... ...3,098,175 ..3,008,175 ..2,683,302 |.. ... 414,874 ... 414,874 |... . |- 09/30/2022 ..
718172-10-9 ... [PHILIP MORRIS INTERNATIONAL INC . .. 136,668.000 |.... . 13,832, 168 13,832, 168 10,656,879 |.. ..1,102,324 |... 1,102,324 |... . |.. 1072472022 ..
742718-10-9 ... [PROCTER & GAMBLE CO .. ....73,573.000 |.... . 11,150,724 11,150,724 ..4,397,677 |.. ... (504,247)... ... (504,247) |... . |- 09/27/2022 ..
74340W-10-3 ... [PROLOGIS INC ....30,953.000 |.... ..2,978,173 |.. ... (457,066)|... . |- 10/06/2022 ..
75513E-10-1 ... [RAYTHEON TECHNOLOGIES CORP . ..6,203,968 |.. .... 994,330 [... . |- 06/16/2022 ..
75886F-10~7 ... [REGENERON PHARMACEUTICALS ... ... 025,129 |.. ... 300,050 |... . . . |- 08/30/2019 ..
773903-10-9 ... [ROCKWELL AUTOMATION INC ........evvummmmmmmmnnnnnnnnnnnn [ ermmmmnnnns [eemeeencfiiiiiiiinnnnnnn... 12,076.000 |..................3,110,415 |........ 257.570 ... 174,762 |... 174,762 |... . |- 06/14/2022 ..
776696-10-6 ... [ROPER TECHNOLOGIES INC . .432.090 |.. , (220,910) . (220,910) .. 05/01/2020 ..
78400V-10-4 ... [S&P GLOBAL INC .. .14,687.000 |. .334.940 |.. 4,919,264 ..2,374,893 (1,871,924) ..(1,871,924) .. 06/16/2022 ..
79466L-30-2 ... [ SALESFORCE.COM INC .83,320.000 |. .132.590 |.. 11,047,399 |.. 15,038, 141 (3,990,742), ..(3,990,742) .. 11/02/2022 ..
808513-10-5 ... [SCHWAB (CHARLES) CORP .65,370.000 |. ..83.260 |.. ..5,442,706 |.. ..4,729,124 . 701,615 .. 09/27/2022 ..
816851-10-9 ... [SEMPRA ENERGY ............ .33,898.000 |. . 154.540 |.. ..5,238,597 |.. ..4,189,545 .619,714 .. 10/27/2022 ..
824348-10-6 ... [SHERWIN WILLIAMS COMPANY .... +...20,119.000 [ouevvvvvnnnnnnnnn 4,774,842 | 237.330 ..4,774,842 ..3,479,606 |.. (1,614,473)... . . . |.. 10/07/2022 ..
866674-10-4 ... [SUN COMMUNITIES INC .. ....17,191.000 |..................2,458,313 |........ 143.000 ..2,458,313 . 1,723,319 |.. .. (1,151,281)]... (1,151,281) |... . |- 07/13/2020 ..
88160R-10-1 ... [ TESLA INC ....43,248.000 [.......eeee.... 5,327,289 | 123.180 ..5,327,289 ..9,724,263 |.. .. (8,438,39%9)... (8,438,399) |... . |.. 10/26/2022 ..
882508-10-4 ... [ TEXAS INSTRUMENTS INC ....33,204.000 |..................5,485,965 |........ 165.220 ..5,485,965 .... 669,561 |.. ... (771,993)|... . (771,993) ... . |- 03/16/2020 ..
883566-10-2 ... [ THERMO FISHER SCIENTIFIC INC ....18,958.000 [................ 10,439,981 |........ 550.690 10,439,981 ..1,739,544 |.. (1,89,573)... . | 09/23/2022 ..
872540-10-9 ... [TJX COMPANIES INC .... ....35,314.000 |..................2,810,994 |......... 79.600 ..2,810,904 . 1,201,810 |.. ... 129,956 |... . |- 03/18/2015 ..
907818-10-8 ... |UNION PACIFIC CORP ... .30,656.000 |. .207.070 |.. ..6,347,938 |.. ..3,467,163 (682,177), . (682,177) .. 12/15/2022 ..
911312-10-6 ... |UNITED PARCEL SERVICE INC .32,966.000 |. .173.840 |.. ..5,730,809 |.. ..3,708,193 (1,335, 123), ..(1,335,123) .. 03/17/2021 ..
91324P-10-2 ....| UNITEDHEALTH GROUP INC . .28,441.000 |. . 15,078,849 |. .530.180 |.. 15,078,849 |.. . 8,186,514 . 797,486 ...797,486 .. 03/16/2020 ..
918790-10-9 ... | VAIL RESORTS INC ... .12,814.000 |. 3,054,217 |. .238.350 |.. ..3,054,217 |.. ..2,763,211 .. 90,438 . 735,687 . (645,249) .. 09/23/2022 ..
92826C-83-9 ....|VISA INC CLASS A SHARES .58,217.000 |. . 12,095,164 |. .207.760 |.. 12,005,164 |.. ..2,291,865 (521,042) . (521,042) .. 03/24/2020 ..
94106L-10-9 ... | WASTE MANAGEMENT INC e ....17,080.000 |.... ... 023,569 |.. L (171,147)].... L (171,147) ). . |- 03/30/2020 ..
G1151C-10-1 ... [ ACCENTURE PLC . .1C ....23,492.000 |.... . 1,360,516 |.. (3,470,003)... . |- 05/30/2012 ..
H01301-12-8 ... [ALCON INC .|C ....61,013.000 |.... ... (769,394)... . | 09/27/2022 ..
G6095L-10-9 ... [APTIV PLC ... .1C ....28,054.000 |.... ... 171,238 |... .| 12/15/2022 ..
G4705A-10-0 ... [ ICON PLC .... .|C ....24,064.000 |.... . (1,775,602)|... . |- 10/11/2022 ..
780259-30-5 ....[SHELL PLC ... .1C ....49,872.000 |.... ...2,840,210 ..2,840,210 ....678,259 |... . |- 06/12/2019 ..
(84737-10-0 ... [STERIS PLC .. .|C ....59,729.000 |.... . 11,031,349 11,081,349 (1,348, 717)... R | 1171772022 ..
874039-10-0 ... [TAIWAN SEMICONDUCTOR MFG CO LTD .....vevvvvvvvvnnnnes .. A i 56,335.000 |.......ceeennnnns 4,196,394 |......... 74.490 [ovvvnnnnnns 4,196,394 |...ooooennnnnnn 4,312,885 | 25,424 [ 6,989 e i (116, 491)]...vvvvveveiiiiiiiiiiins forniininnn, (116,491) [.uvvnneiiiiniinnnnn, .. 09/30/2022 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 631,375,332 XXX 631,375,332 373,216,194 516,507 7,820,519 (125,848,215), 3,132,674 (128,980,889) XXX XXX
31338#-10-4 ... |FEDEHAL HOME_LOAN BANK OF BOSTON .....eevvvvvvvnnnnees |RF ........ | ........ | ................... 30,035.000 .................. 3,003,500 |........ 100.000 [....oevneneees 3,003,500 |....oooeeieiinnns 3,003,500 [...uvuneiniiiiiiiiiiiiiin foriiiiiiiiiinnns 96,793 [o.evvvvrnniiiiiiiiniiiiins fovreiiiiiiiiiiiiiieiees foriiiiiiiiiiiiiiiieies [ [, .. 04/18/2022 .| ..euvs e
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5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 3,003,500 XXX 3,003,500 3,003,500 96,793 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 634,378,832 XXX 634,378,832 376,219,694 516,507 7,917,312 (125,848, 215), 3,132,674 (128,980,889) XXX XXX
46432F-83-4 | ISHARES CORE MSCI TOTAL INTL ETF ...2,770,110.000 ... 160,333,967 ... 160,333,967 |.....cvvnnnnnns 150,236,085 ...2,286,738 1,466,836 | e 1,466,836 .. 10/28/2022 ] .ees eennnn
969251-68-5 ....| WILLIAM BLAIR INTL LEAD-R6 ... 4,393,615.369 76,536,780 76,536,780 [.......covnnnnns 76,536,780 142,226 [.oiiiiiiniiiiiiiiiiiiies e neeeeeen foeeennnnnas 24,756,176 |........... (24,756,176) L 12/15/2022 L) e
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 236,870,747 XXX 236,870,747 226,772,865 2,428,964 1,466,836 24,756,176 (23,289,340) XXX
5409999999. Total - Common Stocks - Mutual Funds 236,870,747 XXX 236,870,747 226,772,865 2,428,964 1,466,836 24,756,176 (23,289,340) XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX
03149*-10-6 ... |AMICA LIFE INSURANCE COMPANY .......eeeeermmmsereemnnnn [ enneenenns fveeeeid o 50,000.000 |-eeeveuunnnnnnn 365,880,894 |..... 7,317.618 |oeeeneennnns 365,880,894 |.......ccevnnnn 291,000,000 +eevvvuureermnnnnneeeenn forreeeemnnineeeeenieeee e e (18,152,325)].eeeeeeeeeeeeeeeeens Jeeenniiees (18,152,325) [ eeeeeeeeeeeeeennans .. 09/07/1994 ..
03153@-10-7 ... [AMICA PROPERTY & CASUALTY INS CO .....eevvvvvnvvvnrns fovvvemnnns | eomvenns]iviiiiiiiiiiinnnns 10,000.000 |..........ce.... 79,341,304 |..... 7,934.130 [o.oiiiiinnnnn 79,341,304 |...ovvnniiinns 51,620,193 [...oiivvvniniiiiiiiiiinns o s o (950,837)[cevvvenneiiiiiiines foviiiiiiiiannns (950,837) [..oviviiennnniiiiinnnn .. 06/16/2005 ..
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 445,222,198 XXX 445,222,198 342,620,193 (19,103, 162) (19,103, 162) XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 445,222,198 XXX 445,222,198 342,620,193 (19,103, 162) (19,103, 162) XXX
5989999999 - Total Common Stocks 1,316,471,777 XXX 1,316,471,777 945,612,752 516,507 10,346,276 (143,484 ,541) 27,888,850 (171,3783,391) XXX
5999999999 - Total Preferred and Common Stocks 1,316,471,777 XXX 1,316,471,777 945,612,752 516,507 10,346,276 (143,484 ,541) 27,888,850 (171,373,391) XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A TE S e, L T 1G .8 e,
1B
1C
1D
1E
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36178F-K4-7 ......... GNMA HECM POOL # AA7515 ... . |-...02/20/2022 ... | ACCRETION L1475

3617HT-EH-5 ......... GNMA HECM POOL # BJ5536 ... . |--..12/20/2022 ... | ACCRETION .. 19,458 |..

3617J9-BV-9 ......... GNMA HECM POOL # BK8144 ... ...12/20/2022 ... [ ACCRETION .. 37,729 |..

36179L-A5-1 ......... GNMA HECM POOL #AC9928 ... . | ACCRETION .. 47,153 |..

3617HT-YK-6 ......... GNMA HECM POOL #BJ6114 . . | ACCRETION s .. 31,658 |..

383750-JX-9 . .. | GNMA HECM REMICS SER 2014H12 CLHZ . 03/20/2022 ... [ ACCRETION .. .. 23,125 .. 23,125

690353-6G-7 . ..| INT DEVELOPMENT FIN CORP US GOVT A 09/13/2022 ... | PW PRESSPRICH . 2,878,920 . 2,750,000

831641-FU-4 . ..|U S SBA SER SBIC 2022-10B 09/14/2022 ... | CREDIT SUISSE ... 28,800,000 28,800,000

912828-K7-4 ......... US TREASURY BONDS ....03/17/2022 ... [MORGAN STANLEY SMITH BARNEY LLC .. ... 19,899,219 |.. ...20,000,000 |..

912828-M5-6 ......... US TREASURY BONDS voer)|....03/28/2022 ... [BMO Capital Markets GKST, Inc ...19,771,875 |.. ...20,000,000 |..

912828-Y7-9 ......... US TREASURY BONDS - ....]|....08/26/2022 ... [ VARIOUS - ...28,118,707 |.. ...27,700,000 |..

0109999999. Subtotal - Bonds - U.S. Governments 99,629,319 99,410,599

882724-HF-7 ......... TEXAS ST GO BDS SER 2018 .evuuuiiiiiiiiiiiiiiiii s cesi et e r s s e e s s s e e e e s e e e e e e | ................. |....10/26/2022 ...|THADEWEB =00 R Y 8,133 | 10,000

93974C-PL-8 ......... WASHINGTON ST GO BDS SER 200D .....euueeeeuuuusaeeennnnusaaeeennnnsaaaeennnnnasaeennnnnsaaennnnnnnasesnnnnnnsseennnnns | sonnnssesssnnnnns foans 08/19/2022 ... [WELLS FARGO SECURITIES ... ....eieeeesuuusaeeeennnunaeeannnnnaaeennnnnnaaenennnsnsasennnnnnsasenennnnnsennnnnsnnsseenns |oennnnnnaseennnnnnssenennnnnaasenne |oonnnnsseeesnnnnnaaeees 3,974,638 |..ccvvuniiiaeannnnnnns 3,695,000

0509999999. Subtotal - Bonds - U.S. States, Territories and Pc ions 3,982,771 3,705,000

196480-C7-0 ......... COLORADO ST HSG REV 2022 SER D1 . . |--..04/28/2022 ... |RBC DAIN RAUSCHER, INC .... 1,145,000 |.. .... 1,145,000 |..

3130A0-PR-8 ......... FEDERAL HOME LOAN BANK NTS . |....01/19/2022 ... |FTN FINANCIAL CAPITAL MKT . .... 9,600,000 |.. .... 9,600,000 |..

3140MR-2K-2 ......... FNVA POOL # BWO777 ... . |--..10/05/2022 ... |BANK OF AMERICA SECWRITIE . ... 7,673,151 |.. e 7,972,105 |..

31400P-28-2 ......... FNVA POOL # CB4369 .... .|....10/28/2022 ... |DAIWA CAPITAL MARKETS ...10,130,588 |.. ... 11,425,811 |..

314000-DE-2 ......... FNVA POOL # CB4600 . . |-...10/06/2022 ... |CITIGROUP GLOBAL MKTS INC . .... 6,633,993 |.. ... 7,378,789 |..

3140ML-MZ-0 ......... FNVA POOL #BV6675 .. . |-...04/11/2022 ... [NOMURA SECURITIES ... 1,623,906 |.. .... 1,500,000 |..

31400N-DE-9 ......... FNVA POOL #CB2800 ....09/20/2022 ... |TD Securities (USA) LLC . ... 24,197,230 |.. ...26,891,119 |..

3136BA-UL-6 ......... FNVA REMICS SER 2020-48 CL AB . ....04/12/2022 ... |DAIWA CAPITAL MARKETS .... .... 2,940,883 |.. ... 3,169,562 |..

31320N-V2-6 ......... FREDDIE MAC POOL #SD1533 .. ...09/23/2022 ... | Amherst Pierpoint ... 13,066,658 |.. ... 13,611,102 |..

3133AY-0F-0 . ..| FREDDIE MAC POOL QD2254 10/06/2022 ... | TD Securities (USA) LLC . .... 882,924 .... 982,391

3133BE-VD-2 . ..|FREDDIE MAC POOL# QE5112 .. 10/28/2022 ... |DAIWA CAPITAL MARKETS . 13,195,913 14,883,046

3133KN-D9-1 .. |FREDDIE MAC POOL# RA6428 .. 10/31/2022 ... |MITSUBISHI UFJ SECURITIES INC 14,292,408 16,779,128

45129Y-V4-5 ......... IDAHO ST HSG REV TAX SER A .. ....12/16/2022 ... |BARCLAYS INC ... 18,537,503 |.. ...18,150,000 |..

54627R-AP-5 ......... LOUISIANA LOC GOVT REV SER 2022 A .... . |...05/12/2022 ... |J.P. MORGAN SECURITIES ... .... 8,000,000 |.. .... 8,000,000 |..

57419T-ZK-0 ......... MARYLAND ST CMNTY DEV TAX REV 2022 ... | 1172272022 ... ... 7,781,400 |.. .... 7,800,000 |..

60416T-SV-1 ......... MINNESOTA ST HSG FIN AGY 2022 SERG ... . |-...06/09/2022 ... |RBC CAPITAL MARKETS ... ...10,000,000 |.. ...10,000,000 |..

678908-4E-1 ......... OKLAHOMA DEV FIN AUTH REV TAX 22 .|-...08/19/2022 ... |J.P. MORGAN SECURITIES ... 12,500,000 |.. ... 12,500,000 |..

678908-4B-7 .........| OKLAHOMA FIN AUTH SER 2022 CL A3 ... .|-...07/08/2022 ... [MUNI AXIS .. .... 2,000,000 |.. .... 2,000,000 |..

914455-UK-4 ......... |UNIV OF MICHIGAN REV SER B . |-...04/06/2022 ... | VARIOUS ... 19,879,640 |.. ...20,000,000 |..

914455-UH-1 .. .. |UNIV OF MICHIGAN REV SER A ...03/23/2022 ... [ VARIOUS ... 8,469,373 |.. .... 8,500,000 |..

915137-56-4 . ..[UNIV OF TEXAS TX REV SER 2010D 03/23/2022 ... |MORGAN STANLEY SMITH BARNEY LLC . 5,818,065 . 5,550,000

915217-XE-8 . ..|UNIV OF VIRGINIA REV SER 2019 C2 02/15/2022 ... |CITIGROUP GLOBAL MKTS INC . .950,000 . 1,000,000

92812W-EF-7 . ..| VIRGINIA ST HSG DEV AUTH REV 22 C . 05/09/2022 ... | JANNEY, MONTGOMERY, SCOTT . 5,858,170 .6,000,000

928120-CW-2 . .. [VIRGINIA ST HSG REV TAX 2022 A .. 02/09/2022 ... | JANNEY, MONTGOMERY, SCOTT . 2,389,678 . 2,490,000

0909999999. Subtotal - Bonds - U.S. Special Revenues 207,466,483 217,328,053 204,921
05348E-AX-7 . ..| AVALONBAY COMMUNITIES NOTES 02/10/2022 ... |WELLS FARGO SECURITIES .. . 1,487,700 . 1,450,000 10,575
05348E-BF-5 . ..| AVALONBAY COMMUNITIES SR NTS .| MORGAN STANLEY SMITH BARNEY LLC .. . 944,900 . 1,000,000 . 7,517
06051G-HQ-5 . ..|BANK OF AMERICA CORP SR NTS . . | SUSQUEHANNA INTERNATIONAL GROUP, LLP . 1,557,450 . 1,470,000

06051G-KM-0 . ..|BANK OF AMERICA CORP SR NTS . 03/17/2022 ... |BANK OF AMERICA SECURITIE ....... 14,000,000 14,000,000 |-eeveeeneeeeeenee e eeen e
0735%B-AA-5 ......... BEACON CONTAINER FINANCE |1 LLC .... ....12/14/2022 ... [MITSUBISHI UFJ SECURITIES INC .. ... 2,159,512 |.. .... 2,506,667 |..

106230-AC-9 ......... BRAZOS SECURITIZATN LLC ... .|-...12/08/2022 ... |J.P. MORGAN SECURITIES .... 7,000,000 |.. .... 7,000,000 |..

172967-LS-8 ......... CITIGROUP INC SR NTS .|-...01/05/2022 ... [MARKET AXESS .... 1,278,300 |.. .... 1,200,000 |..

172967-M0-1 ......... CITIGROUP INC SR NTS .|-...06/13/2022 ... [MARKET AXESS .... 1,915,480 |.. .... 2,000,000 |..

18685¢-AL-6 ......... CLIFFWATER CORPORATE LENDING FUND . . |-...11/04/2022 ... |VOYA INVESTMENTS .. .... 4,000,000 |.. .... 4,000,000 |..

20030N-BH-3 COMCAST CORPORATION NTS ...04/18/2022 ... [RAYMOND JAMES & ASSOC. . ... 1,021,240 |.. .... 1,000,000 |..

20633K-AA-6 . ..| CONCORD MUSIC ROYALTIES LLC TUNES 12/08/2022 ...|J.P. MORGAN SECURITIES . 6,591,017 . 6,750,000

18977C-AB-0 . ..| COSERV SECURITIZATION 22 .. 12/07/2022 ... | GOLDMAN, SACHS & CO. . 4,999,840 .5,000,000

24703\1-AF-6 . ..| DELL EQUIPMENT TRUST SER 22-1 CL D 03/10/2022 ... |MERRILL LYNCH ... ..2,999,458 . 3,000,000

24702C-AJ-3 . .. |DELL EQUIPMENT TRUST SER 22-2 CL D 07/12/2022 ... |BARCLAYS INC . . 5,498,788 . 5,500,000

291011-BB-9 . ..| EMERSON ELECTRIC CO SR NTS ........ 02/03/2022 ... |ROBERT W. BAIRD & CO. INC . . 1,971,204 . 1,444,000

30305K-Ad-3 ......... FREMF MORTGAGE TRUST FREMF 2017 K6 ...09/26/2022 ... [ROBERT W. BAIRD & CO. INC .... 516,063 |.. 575,000 |..
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357080-AU-7 ......... FREMF MORTGAGE TRUST SER 17-K66 ... B IO I 0 T R R R, 1,815,170 |.. .... 1,970,000 |..
35563B-AJ-9 ......... FREMF MTG TRUST SER 2014-K37 CL B . o [--..02/23/2022 ... | GOLDMAN, SACHS & C0. ...uueeerernueeeeeennue e e eemrnne e e eeeenna e e e e reene e e e emenn e e e e ennna e eeennnnnneeeernnnnans [oeeeeennnnaeeeennnnaaeeennnnnaes [oeeennnnnaaeeeennnanns 1,165,913 |.. .... 1,125,000 |..
30292R-AJ-3 ......... |FREMF MTG TRUST SER 2015-K46 CL B .... ...01/06/2022 ... |CREDIT SUISSE 680,000 |..
30305K-AG-9 .........|FREMF MTG TRUST SER 2017-K69 CL B .... 09/27/2022 ... | PERFORMANCE TRUST CAPITAL PARTNERS .... 1,650,000 |..
38141G-ZR-8 GOLDMAN SACHS GROUP INC BCLASS ... B G0 T ) PR RO 1 1[0 1Y 1[04 I N 1,500,000 |..
46618H-AA-7 . ..| HENDERSON MTG SER 2014-3A CL A .|J.P. MORGAN SECURITIES . 1,100,672
46655B-AA-4 . ..| HENDERSON MTG SER 2021-A CL A . .[J.G. WENTWORTH . 4,984,332
46655X-AA-6 . ..| HENDERSON MTG SER 2021-A2 CL A 12/16/2022 ...|J.G. WENTWORTH .... 30,000,000
466200-AA-2 ......... HENDERSON RECE|VABLES LLC . |-...11/17/2022 ... | MORGAN STANLEY SMITH BARNEY LLC .. .... 2,508,940 |.. .... 3,001,539 |..
43351R-AA-3 ......... HIPGNOSIS MUSIC ASSETS 2022-1 CL A ... weer|....08/16/2022 ... ...10,130,705 |.. ...10,600,000 |..
40440Y-AE-9 ......... HPEFS EQUIPMENT TRUST 2021-1A CL C ... ..|....06/16/2022 ... |GOLDMAN, SACHS & CO. ..
40440Y-AF-6 ......... HPEFS EQUIPMENT TRUST 2021-1A CL D ... .|-...08/16/2022 ...|TD Securities (USA) LLC ....
40441J-AF-8 ......... HPEFS EQUIPMENT TRUST 2021-2A CL D ... .|....05/26/2022 ... | GOLDMAN, SACHS & CO. ........ .. ..
40441R-AF-0 ......... HPEFS EQUIPMENT TRUST 2022-1A CL D ... . |-...08/02/2022 ... | VARIOUS ... 4,425,087 |.. .... 4,450,000 |..
40441T-AF-6 ......... HPEFS EQUIPMENT TRUST 2022-2A CL D ... . |-...05/17/2022 ... |BANK OF AMERICA ... ... 9,997,884 |.. ...10,000,000 |..
403951-AE-6 ......... HPEFS EQUIPMENT TRUST 22-3A CL A ... ...10/12/2022 ... [CITIGROUP GLOBAL MKTS INC . .... 8,699,532 |.. .... 8,700,000 |..
46590U-AA-0 . .|J.G. WENTWORTH XLI1 SER 18-2A CL A 08/17/2022 ... |J.P. MORGAN SECURITIES .715,013 .760, 147

24422E-WD-7 .
46592P-AR-2 ..
466550-AC-6 . .
46647P-0C-7 .........
548661-EG-8 .........
575718-AJ-0 .........
61744Y-AP-3 .........
65341*-AA-9 .........
653416-AA-7 .........
666807-Bli-1

668444-AN-2 .
668444-AN-4 .
713448-DV-7 .
828807-CY-1 .
871829-BC-0 . .
08806#-AG-2 .........

.. | JOHN DEERE CAPITAL CORP SR NTS ...
..| JP MORGAN MTG TRUST SER 21 CL ASA .
.| JP MORGAN MTG TRUST SER 22-2 CL A3 ...

JPMORGAN CHASE SR NTS ...
LOWE S COS INC SR NTS ...
MASS INSTITUTE OF TECH SR NTS .
MORGAN STANLEY SR NTS

NEXTERA ENERGY PIPELINE HOLDINGS ...
NEXTERA ENERGY TRANSMISSION HLDGS .

NORTHROP GRUVMAN CORP

.. | NORTHIESTERN UNIVERSITY BCLASS
.. | NORTHWESTERN UNIVERSITY SR NTS
..|PEPSICO INC SRNTS ...............
..| SIMON PROPERTY GROUP LP SR NTS
.| SYSCO CORPORATION NOTES ...

.| GOLDMAN, SACHS & CO. ..
.| INTL FCTONE FINANCIAL INC .
.|-...02/24/2022 ...
-|....04/19/2022 ...
.|-...08/22/2022 ...
-|....03/01/2022 ...
.|-...01/03/2022 ...
o] 1171872022 ...
.|-...12/16/2022 ...

...06/13/2022 ...
.| J.P. MORGAN SECURITIES
.| MARKET AXESS ...
.| DAIWA CAPITAL MARKETS .
.| GOLDMAN, SACHS & CO.
02/10/2022 ...

VARIOUS
J.P. MORGAN SECURITIES
BANK OF AMERICA SECURITIE .
J.P. MORGAN SECURITIES
CITIGROUP GLOBAL MKTS INC .
VOYA INVESTMENTS ..
VOYA INVESTMENTS ..
EXCHANGED

DAIWA CAPITAL MARKETS .

. 1,799,154
. 2,901,629

. 4,593,750
.. 71,159
. 2,145,863
. 983,697
. 1,524,844

...21,339,844 |..
... 2,755,000 f..
.... 1,878,609 [..
... 10,000,000 f..
.... 2,170,740 |..
... 3,000,000 f..
....4,000,000 [..
..... 4,394,749 |..

. 1,800,000
. 3,344,817

. 4,824,000
.. 75,000
. 1,860,000
.950,000
. 1,480,000

... 22,500,000 |..
... 2,755,000 f..
.... 1,880,000 [..
... 10,000,000 f..
....2,000,000 [..
... 3,000,000 f..
....4,000,000 [..
... 3,900,000 f..

42,188

TABCORP HOLDINGS LIMITED .. - [+...12/01/2022 ... | VOYA INVESTMENTS .....3,000,000 .. ....3,000,000 ..
88240T-AC-5 ......... TEXAS ELECTRIC MKT STABL SR SECURE ... .|-...06/08/2022 ... |CITIGROUP GLOBAL MKTS INC . ... 7,899,219 |.. .... 7,900,000 |..
88315L-AS-7 ......... TEXTAINER MARINE ABS 2021-3A CL A ... B O v 0 S ) Y 1,687,188 |.. ... 1,793,167 |..
87303*-AA-9 ......... THL CREDIT DL FUND IV REVOLVING NT ... +|-...12/23/2022 ... | THL CREDIT DIRECT LENDING FUND IV LLC ....605,139 |[.. ....605,139 |[..
872480-AE-8 ......... TIF FUNDING 11 LLC SER 21-1A CL A .... «[++.05/05/2022 ... | GOLDMAN, SACHS & CO. .....ervvrrrrrrrrrnns ... 787,342 |.. ....903,125 |..
89680H-AA-0 TRITON CONTAINER FINANCE LLC ...02/10/2022 ... [WELLS FARGO SECURITIES ....eeeeee e [oeriiiiiie e eerereeees o 2,833,234 |.. ... 2,948,167 |..
89680H-AE-2 . ..| TRITON CONTAINER FINANCE LLC .. 06/14/2022 ... |VARIOUS ................ . 5,474,900 . 6,240,688
80837L-AH-8 . ..| TRUSTEES PRINCETON UNIVERSITY . 05/17/2022 ... |LOOP CAPITAL MARKETS .. . 7,000,000 . 7,000,000
25468P-CR-5 ......... | TWDC ENTERPRISES 18 CORP .. 07/20/2022 ... | US BANCORP PIPER JAFFRAY . 936,820 . 1,000,000
907818-EJ-3 . ..|UNION PACIFIC CORP SR NTS . 06/08/2022 ... |Amherst Pierpoint ... . 278,559 .300,000
910208-AC-1 . ..|UNITED ELEC SECURITIZATI UNITED EL 12/07/2022 ... | JEFFERIES & COMPANY . . 4,700,000 . 4,700,000
91150H-JF-8 ......... US BANCORP +[-...07/19/2022 ... | US BANCORP PIPER JAFFRAY ... .... 3,800,000 |.. .... 3,800,000 |..
940663-AC-1 ......... WASHINGTON UNIV SR NTS . |--..06/02/2022 ... | VARIOUS ... 36,797,320 |.. ...37,000,000 ..
95000U-2A-0 ......... WELLS FARGO & COMPANY NTS ... o [++2.01/05/2022 ... | CITICORP SECURITIES ..coooieiiiiiiiieieeeeee e | 2,595,483 |.. .... 2,430,000 |..
749384-AA-1 ......... WOODWARD CAPITAL MGT SER 21-5 CL A ... ...02/24/2022 ... | GOLDMAN, SACHS & C0. ................. ... 12,745,932 |.. ... 13,487,759 |..
74938W-AB-7 . ..| WOODWARD CAPITAL MGT SER 22-2 CL A 02/17/2022 ... | MORGAN STANLEY SMITH BARNEY LLC . 3,366,982 . 3,560,000
88315L-AG-3 . .| TEXTAINER MARINE ABS 20-2A CL A . ....02/15/2022 ... | GOLDMAN, SACHS & CO. ..... . 925,446 . 960,879
88315L-AL-2 .........| TEXTAINER MARINE ABS 2021-1A CL A . ...06/17/2022 ... | GOLDMAN, SACHS & C0. ..... ,540,721 |.. ,786,667 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 306,102,336 311,326,762
2509999997 Total - Bonds - Part 3 617,180,909 631,770,414 791,225
2509999998. Total - Bonds - Part 5 136,833,999 135,134, 164 98,276
2509999999. Total - Bonds 754,014,908 766,904,578 889,501
4509999997. Total - Preferred Stocks - Part 3 XXX

4509999998. Total - Preferred Stocks - Part 5

XXX
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4509999999. Total - Preferred Stocks
00287Y-10-9 ......... ABBVIE INC . eeeeeeeeeeette e e e ettt e et e e e e e e e e e e e s e e e e e e e e e ennn e e e e e nnn e e e e ennnn e eeennnnnnaes | ennneeeeenannn 2:08/26/2022 ... [VARIOUS ...t e e ettt e et e e e e e e e e e e e e e e e e nnn e e e e e rn e e e e e rnnn e e e eennn e e eernnnneeees |eannnaeeeeennaaeaes 9,265.000 |-eeeenneeeennniiaeens 1,280,547
015271-10-9 ......... ALEXANDRIA REAL ESTATE EQUITIES . ....00/20/2022 ... ...10,422.000 |.. ... 1,588,982 |..
02079%-30-5 ......... ALPHABET INC CL A ....09/29/2022 ... .... 4,645.000 |.. ..
02079%K-10-7 ......... ALPHABET INC CL C .. ....10/11/2022 ... ... 13,556.000 |.. .. 3,844,941 |..
022095-10-3 ......... ALTRIA GROUP INC ... ....06/22/2022 ... |EVERCORE ISI . ...17,198.000 |.. 718,686 |..
023135-10-6 ......... AMAZON.COM INC ....10/11/2022 ... [VARIOUS .. ... 13,206.000 |.. ... 1,492,278 |..
025816-10-9 ......... AMERICAN EXPRESS CO .. ....10/11/2022 ... [VARIOUS .. ...31,051.000 |.. .. 4,537,519 |..
03027X-10-0 ......... AMERICAN TOWER CORP .. ....10/06/2022 ... VARIOUS .. ... 4,466.000 |..
058498-10-6 . .| BALL CORP ......ceeeennn ....11/14/2022 ... [VARIOUS .. 54,129.000 |..
084670-70-2 . ..| BERKSHIRE HATHAWAY INC - CL B . ....10/11/2022 ... [VARIOUS .. 35,561.000 |.. 10,058,832
05550J-10-1 . ..|BJ S WHOLESALE CLUB HOLDINGS ....12/15/2022 ... [VARIOUS .. 29,314.000 |.. . 2,082,250
09247X-10-1 ......... BLACKROCK INC ....09/29/2022 ... [VARIOUS .. ....4,301.000 |.. .... 2,610,934 |..
111337-10-3 ......... BROADRIDGE FINANCIAL SOLUTIO .. ....10/26/2022 ... ....8,193.000 |.. ... 1,208,784 |..
132152-10-9 ......... CAVBRIDGE BANCORP ....10/11/2022 ... [Sanford C. Bernstein & Co. ... 1,727.000 |..
159864-10-7 ......... CHARLES RIVER LABORATORIES .. ....10/11/2022 ... [VARIOUS .. ...22,006.000 |..
16119P-10-8 ......... CHARTER COMMUNICATIONS INC .. ....10/11/2022 ... [VARIOUS .. ....9,673.000 |.. ..
125896-10-0 ......... CMS ENERGY CORP ....10/27/2022 ... [VARIOUS .. ... 33,019.000 |.. ... 1,829,852 |..
191216-10-0 ......... COCA-COLA CO ... . |....10/24/2022 ... [VARIOUS .. ... 74,550.000 |.. .... 4,501,084 |..
20825C-10-4 ......... CONOCOPHILL IPS ....06/28/2022 ... [VARIOUS .. ...15,362.000 |.. .... 1,466,373 |..
22160K-10-5 . ..| COSTCO WHOLESALE CORP ....09/27/2022 ... [VARIOUS .. . 1,662.000 |.. . 764,778
235851-10-2 . .. | DANAHER CORP ... ....04/26/2022 ... [Sanford C. Bernstein & Co. .2,991.000 |.. . 754,320
254687-10-6 . ..| DISNEY WALT CO ... ....06/16/2022 ... [VARIOUS ........ 18,340.000 |.. . 1,925,879
256677-10-5 ......... DOLLAR GENERAL CORP .. ....09/07/2022 ... |EVERCORE ISI . ... 2,421,000 |..
25754A-20-1 ......... DOMINO S PI1ZZA INC . ....09/22/2022 ... [Sanford C. Bernstein & Co. ....2,666.000 |..
532457-10-8 ......... ELI LILLY & CO ....09/07/2022 ... ....8,715.000 |..
20444U-70-0 ......... EQUINIX INC .... ....10/06/2022 ... ....1,297.000 |..
300341106 ......... EVERGY INC ....10/27/2022 ... ...51,230.000 |..
30040W-10-8 ......... EVERSOURCE ENERGY .. ....10/12/2022 ... [Sanford C. Bernstein & Co. ... ...30,837.000 |.. ..
3030311-10-2 ......... FACEBOOK INC ....11/14/2022 ... [Sanford C. Bernstein & Co. ... ....5,500.000 |.. 667,061 |..
384109-10-4 GRACO INC ....07/28/2022 ... [VARIOUS .. ...21,292.000 |.. ... 1,323,584 |..
81369Y-70-4 . ..| INDUSTRIAL SELECT SECTOR SPDR . ....10/07/2022 ... |VARIOUS .. ..247,495.000 |.. 24,791,076
461202-10-3 . | INTUIT INC ..... ....11/07/2022 ... [VARIOUS .. 11,883.000 |.. . 4,685,027
461874-10-7 . ..| INVITATION HOMES INC . ....05/09/2022 ... [VARIOUS .. 37,713.000 |.. . 1,595,917
478160-10-4 . ..| JOHNSON & JOHNSON .. ....08/31/2022 ... [VARIOUS .. .8,867.000 |.. . 1,450,592
482480-10-0 . .| KLA-TENCOR CORPORATION . ....09/30/2022 ... [VARIOUS .. 10,106.000 |.. ..3,142,599
573284-10-6 ......... MARTIN MARIETTA MATERIALS ... ....10/11/2022 ... [VARIOUS .. ....2,501.000 |.. ... 793,017 |..
57667L-10-7 ......... MATCH GROUP INC ....12/15/2022 ... ...84,878.000 |.. 5,629,136 |..
580135-10-1 ......... MCDONALDS CORPORATION ... ....00/29/2022 ... .... 2,633.000 |..
594918-10-4 ......... MICROSOFT CORP ... ....09/30/2022 ... .... 3,644.000 |..
617446-44-8 ......... MORGAN STANLEY ... ....08/26/2022 ... [Sanford C. Bernstein & Co. ....4,689.000 |.. . ..
65339F-10-1 NEXTERA ENERGY INC . ....05/02/2022 ... |EVERCORE ISI . ....8,500.000 |.. 587,707 |..
654106-10-3 . ..INIKE INC ........ ....10/11/2022 ... [VARIOUS ........ 63,703.000 |.. . 7,588,803
65473P-10-5 . .. [NISOURCE INC ....10/27/2022 ... [Sanford C. Bernstein & Co 60,024.000 . 1,591,742
670666G-10-4 . ..|NVIDIA CORP . ....09/30/2022 ... [VARIOUS .....cvvvvniiiiinnnnns 22,000.000 ..3,695,993
717081-10-3 . ..|PFIZER INC .. ....09/30/2022 ... [Sanford C. Bernstein & Co. 60,464.000 |.. . 2,683,302
718172-10-9 . ..|PHILIP MORRIS INTERNATIONAL INC . ....10/24/2022 ... [Sanford C. Bernstein & Co. 27,472.000 |.. ..2,356,224
742718-10-9 ......... PROCTER & GAMBLE CO ....09/27/2022 ... |VARIOUS ...12,696.000 |.. .... 1,696,623 |..
743400-10-3 ......... PROLOGIS INC ....10/06/2022 ... VARIOUS .. ...23,078.000 |.. .... 2,578,080 |..
75513E-10-1 ......... RAYTHEON TECHNOLOGIES CORP .. ....06/16/2022 ... VARIOUS .. ... 11,443.000 |.. .... 1,048,486 |..
773903-10-9 ......... ROCKWELL AUTOMATION INC ... . |....06/14/2022 ... ... 14,710.000 |.. ... 3,707,644 |..
78409V-10-4 ......... S&P GLOBAL INC ....06/16/2022 ... |WILLIAM BLAIR & CO .. ..
79466L-30-2 ......... SALESFORCE.COM INC .... ....11/02/2022 ... [VARIOUS .. . . ... 16,576,847 |..
808513-10-5 ......... SCHWAB (CHARLES) CORP ....09/27/2022 ... [VARIOUS .. +..60,119.000 |-eeveeneeeeiniieeees 4,299,482 |..
816851-10-9 ......... SEMPRA ENERGY ........ceunnnns ....10/27/2022 ... [ VARIOUS ....9,330.000 |.. ... 1,377,216 |..
824348-10-6 ......... SHERIIN WILLIAMS COMPANY . ...10/07/2022 ... [Sanford C. Bernstein & Co. .... 5,338.000 |.. ... 1,122,103 ..
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88160R-10-1 ......... TESLA INC L 1072672022 L. [VARTOUS L.eeiei et e r e e s s raan e es | 7,547.000 |eeeenniiiiiiiinnns 2,797,368
883556-10-2 ......... THERMO FISHER SCIENTIFIC INC .... ....09/23/2022 ... [Sanford C. BErnStein & C0. ..iieeerruuiieeiimnnieieeiiine e e eerrn e e e eernn e e e e eeene e e e e eennn e e eennnnn e e eeennnnas |oennne e e e ee e eees 2,084.000 |.eeeeneeeeenniiaaens 1,077,546
907818-10-8 ......... UNION PACIFIC CORP ....12/15/2022 ... [ VARIOUS ....16,488.000 |...oeuniiiiiiiiinnnns 3,460,770
918790-10-9 .. .| VAIL RESORTS INC . . ....09/23/2022 ... |VARIOUS . .. 4,775.000 |.. 1,063,477
H01301-12-8 .. .| ALCON INC .... ..|C. ....00/27/2022 ... [VARIOUS . . 14,577.000 |.. ..898,001
G6095L-10-9 .. .| APTIV PLC .|C. ....12/15/2022 ... [VARIOUS . .28,081.000 |.. 2,443,912
G4705A-10-0 .. .| ICON PLC .. C. ....10/11/2022 ... [VARIOUS . .12,071.000 |.. 2,594,533
684737-10-0 .. .| STERIS PLC .. C. ....11/17/2022 ... |VARIOUS . . 33,199.000 |.. 5,922,399 |..
874039-10-0 ......... TAIWAN SEMICO! . |C.... ...09/30/2022 ... [VARIOUS ...56,335.000 |...oenniiiiiiiinnnnnnns 4,312,885
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 185,339,474
31338#-10-4 ......... |FEDERAL HOME LOAN BANK OF BOSTON . |....04/18/2022 ...|Federa| Home Loan Bank 0f BOSTON ivuuuuiiiiiiuuiiiiiiiiiiiiii i it s ettt s s s eciiie s s s ereanieeeesaannnessenns |oannnneerennnnnnnaeees 3,652.000 365,200
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 365,200
46432F-83-4 ......... ISHARES CORE MSCI TOTAL INTL ETF eeeiiiiiiiie it e e e e e e e ssssna s s e e eannnns | oeeennnnnneeeees |....10/28/2022 ...|VARIOUS ......................................................................................................................................... 2,721,141.000 [oeveriiinnnnnns 152,877,043
969251-68-5 ......... WILLTAM BLAIR INTL LEAD-RB .....eeeeuuuuseemnenunraernnnnusrsrnnnnnsasaernnnnassenrnnnnsssannnnnnnsseennnnnnnsseernnns | sovsnnnnseenenns [oans 12/15/2022 ... | VARIOUS ... eetneeeiienu e eeeinen s s eereen s s eeseenssseeeeee s seeeenn s seeerrn s seeernnn s reeenrrnaateeernnnnseeerns [sonnaaseeennnnnnns 4,502,547.831 |eevvineiiiaininnnns 103,857,226
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 256,734,269
03149*-10-6 ......... |AMICA LIFE INSURANCE COMPANY ... . |....12/21/2022 ...|CAPITAL INFUSTON ettt ettt r s s e e s s e e e e s e e e e ee e s e e rern e e e errrnn et e eernr e e eerrrnnanaas | ......... 0.000 .... 27,000,000
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 27,000,000
5989999997. Total - Common Stocks - Part 3 469,438,943
5989999998. Total - Common Stocks - Part 5 115,725,259
5989999999. Total - Common Stocks 585,164,202
5999999999. Total - Preferred and Common Stocks 585, 164,202

6009999999 - Totals

1,339,179, 110

889,501
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Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
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36202D-J0-5 ...|GNMA  POOL # 002971 ...... ..12/20/2022 . | PRINCIPAL RECEIPT .....i]ivvivmnniriiiiniins foeneeeennnns 7814 s 7,814 1,773 . L 71,814 ..09/20/2030 .
36178F-K4-7 .. | GNMA HECM POOL # AA7515 . ..03/20/2022 .| VARIOUS ... . 643,015 .. . 1,257,600 . (614,585) ..06/20/2063 .
3617HT-EH-5 .. | GNMA HECM POOL # BJ5536 . ..08/20/2022 .| VARIOUS . .288,144 .. . . 326,798 (38,654) ..03/20/2069 .
3617J9-BM-9 .. | GNMA HECM POOL # BK8144 . ..09/20/2022 .| VARIOUS . . 420,397 |.. . 459,858 |.. . 498,925 (78,529) ..01/20/2069 .
36179L-A5-1 .. | GNMA HECM POOL #AC9928 ..02/22/2022 .| VARIOUS ... .. 499,553 ... 535,470 ..02/20/2064 .
38375U-JX-9 ...| GNMA HECM REMICS SER 2014H12 CLHZ ....ccovveei] unnnns ..12/20/2022 . ..06/20/2064 .
36202E-CA-5 .. |GNMA 11 POOL # 003665 ..12/20/2022 . | PRINCIPAL RECEIPT ... ..01/20/2035 .
36202D-2E-0 .. |GNMA |1 POOL # 3473 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..11/20/2033 .
36202E-DP-1 .. |GNMA 11 POOL # 3710 ... ..12/20/2022 . | PRINCIPAL RECEIPT ... ..06/20/2035 .
36202E-GQ-6 .. |GNMA |1 POOL # 3807 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..01/20/2036 .
36202E-HE-2 .. |GNMA 11 POOL # 3829 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..03/20/2036 .
36202E-5G-0 .. |GNMA |1 POOL # 4447 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..05/20/2039 .
36202F-AV-8 .. | GNMA |1 POOL # 4520 ..12/20/2022 . | PRINCIPAL RECEIPT . ..08/20/2039 .
36202F-EW-2 .. |GNMA |1 POOL # 4649 ..12/20/2022 . | PRINCIPAL RECEIPT . (262) ..03/20/2040 .
36202F-VN-3 .. |GNMA |11 POOL # 5121 ... ..12/20/2022 . | PRINCIPAL RECEIPT ..(1,481) ..07/20/2041 .
3617K9-FR-2 .. |GNMA |1 POOL # BN5576 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... (17,717)]... ..06/20/2049 .
3617K9-F7-6 .. |GNMA 11 POOL # BN5590 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... .... (888)]... ..07/20/2049 .
3617KR-FH-4 .. |GNMA |1 POOL # B09168 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... .(24 4M47)|... ..07/20/2049 .
36179M-VL-1 .. |GNMA |1 POOL # MA0619 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... .. 12/20/2042 .
36179M-XW-5 .. |GNMA 11 POOL # MAOB93 ......cceveeeeeeeeeeneaes s o 12/20/2022 . [PRINCIPAL RECEIPT ... ..01/20/2043 .
36202F-FL-5 .. |GNMA |1 POOL #4671 .... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..04/20/2040 .
36202F-F8-4 .. | GNMA |1 POOL #4691 .... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..05/20/2040 .
36202F-LH-7 .. |GNMA |1 POOL #4828 .... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..10/20/2040 .
36179M-KZ-2 .. |GNMA |1 POOL MA0312 ..12/20/2022 .| PRINCIPAL RECEIPT ..08/20/2042 .
36179M-NC-0 .. | GNMA |1 POOL MAQ387 ..12/20/2022 . | PRINCIPAL RECEIPT ..09/20/2042 .
36207L-H0-4 .. | GNMA POOL # 435039 ..12/15/2022 . | PRINCIPAL RECEIPT ..02/15/2031 .
36202C-N8-2 ...| GNMA POOL # 002215 . ..12/20/2022 . | PRINCIPAL RECEIPT ..05/20/2026 .
36202C-PT-4 ...| GNMA POOL # 002234 . ..12/20/2022 .| PRINCIPAL RECEIPT ..06/20/2026 .
36202C-0A-4 ...| GNMA POOL # 002249 .... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..07/20/2026 .
36202C-00-9 ...| GNMA POOL # 002263 .... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..08/20/2026 .
36202C-0X-4 ...| GNMA POOL # 002270 .... ..12/20/2022 . | PRINCIPAL RECEIPT ... ..08/20/2026 .
36202C-YG-2 .. | GNMA POOL # 002511 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... .. 11/20/2027 .
36202C-2Y-8 .. | GNMA POOL # 002591 .... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..05/20/2028 .
36202C-6Y-4 .. | GNMA POOL # 002687 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..12/20/2028 .
36202D-CR-0 ...| GNMA POOL # 002780 . ..12/20/2022 . | PRINCIPAL RECEIPT ..07/20/2029 .
36202D-C9-0 ...| GNMA POOL # 002796 . ..12/20/2022 . | PRINCIPAL RECEIPT ..08/20/2029 .
36202D-DN-8 ...| GNMA POOL # 002809 . ..12/20/2022 . | PRINCIPAL RECEIPT ..09/20/2029 .
36202D-D5-7 ...| GNMA POOL # 002824 . ..12/20/2022 .| PRINCIPAL RECEIPT ..10/20/2029 .
36202D-FX-4 .. | GNMA POOL # 002882 . ..12/20/2022 . | PRINCIPAL RECEIPT ..02/20/2030 .
36202D-JR-3 ...| GNMA POOL # 002972 .... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..09/20/2030 .
36202D-YZ-8 .. | GNMA POOL # 003428 .... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..08/20/2033 .
36202E-GE-3 .. | GNMA POOL # 003797 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... .. 12/20/2035 .
362198-TM-5 .. | GNMA POOL # 270656 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..09/156/2023 .
36203B-J5-4 ...| GNMA POOL # 344184 .... ..10/17/2022 .| PRINCIPAL RECEIPT ... .. 12/15/2022 .
36203D-MP-2 ...| GNMA POOL # 346066 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..01/15/2024 .
36203N-5H-7 ...| GNMA POOL # 354648 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..09/15/2023 .
36202D-50-0 ...| GNMA POOL # 3565 .... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..06/20/2034 .
36203R-P9-4 ...| GNMA POOL # 356948 . ..12/15/2022 . | PRINCIPAL RECEIPT ..06/15/2023 .
36203X-JG-2 .. | GNMA POOL # 362163 . ..12/15/2022 . | PRINCIPAL RECEIPT .. 12/15/2023 .
36204A-FU-4 .. | GNMA POOL # 363879 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... .. 12/15/2023 .
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36204B-LA-9 .. | GNMA POOL # 364921 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... L34 ..02/15/2024 .
36204B-M5-9 .. | GNMA POOL # 364980 . ..12/15/2022 . | PRINCIPAL RECEIPT .83 ..04/15/2024 .
36204F-3J-1 .. | GNMA POOL # 369001 . ..12/15/2022 . | PRINCIPAL RECEIPT 360 ..06/15/2024 .
36204H-EK-2 .. | GNMA POOL # 370138 . ..12/15/2022 . | PRINCIPAL RECEIPT .91 .. 12/15/2023 .
36204K-KB-8 .. | GNMA POOL # 372090 .... ..11/15/2022 . | PRINCIPAL RECEIPT ... ..06/15/2024 .
362058-PF-3 .. | GNMA POOL # 385722 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..06/15/2024 .
36205D-AF-5 .. | GNMA POOL # 387106 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..08/15/2025 .
36205U-MZ-0 .. | GNMA POOL # 400976 .... ..05/15/2022 .| PRINCIPAL RECEIPT ... ..05/15/2024 .
36205Y-QW-5 .. | GNMA POOL # 404669 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... .. 12/15/2025 .
36206D-DE-4 .. | GNMA POOL # 407901 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... .. 11/15/2025 .
36206F-XH-0 .. | GNMA POOL # 410280 .... ..12/15/2022 . | PRINCIPAL RECEIPT ... ..09/156/2025 .
36206H-MB-1 .. | GNMA POOL # 411754 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..04/15/2027 .
36206J-4C-5 ...| GNMA POOL # 413119 . ..12/15/2022 . | PRINCIPAL RECEIPT ..09/156/2025 .
36206X-PT-4 .. | GNMA POOL # 424434 .. ..12/15/2022 . | PRINCIPAL RECEIPT ..08/15/2027 .
36206X-PZ-0 .. | GNMA POOL # 424440 . ..04/18/2022 . | PRINCIPAL RECEIPT ..08/16/2027 .
36209F-PY-9 .. | GNMA POOL # 470339 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..05/15/2029 .
362095-20-7 .. | GNMA POOL # 480551 .... ..12/15/2022 . | PRINCIPAL RECEIPT ... ..04/15/2029 .
362091-4X-7 .. | GNMA POOL # 484238 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..09/15/2028 .
36210V-E4-9 .. | GNMA POOL # 503355 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..02/15/2029 .
36201C-JU-9 ...| GNMA POOL # 579075 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..12/15/2031 .
36201H-W8-2 .. | GNMA POOL # 583971 .... ..12/15/2022 . | PRINCIPAL RECEIPT ... ..07/15/2032 .
36201M-S9-4 .. | GNMA POOL # 587444 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... .. 12/15/2032 .
36200E-B2-6 .. | GNMA POOL # 598657 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..06/15/2035 .
36200G-KU-9 .. | GNMA PoOL # 600707 . ..12/15/2022 . | PRINCIPAL RECEIPT .. 12/15/2033 .
36200J-6S-4 .. | GNMA POOL # 603081 . ..12/15/2022 . | PRINCIPAL RECEIPT ..08/15/2033 .
36200K-J4-0 .. | GNMA POOL # 603383 . ..12/15/2022 . | PRINCIPAL RECEIPT ..01/15/2033 .
36200K-J7-3 .. | GNMA POOL # 603386 . ..12/15/2022 . | PRINCIPAL RECEIPT ..01/156/2033 .
36200K-KQ-9 .. | GNMA POOL # 603403 . ..12/15/2022 . | PRINCIPAL RECEIPT ..10/15/2034 .
36200M-TF-0 .. | GNMA POOL # 604550 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..08/15/2033 .
36200M-VW-0 .. | GNMA POOL # 604629 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..09/15/2033 .
36200N-BP-5 .. | GNMA POOL # 604946 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..01/15/2034 .
36202T-DII-3 .. | GNMA POOL # 608617 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..06/15/2024 .
36202T-G4-2 .. | GNMA POOL # 608719 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..11/15/2024 .
36290R-XII-8 .. | GNMA POOL # 615493 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..08/15/2033 .
36290R-Y3-1 .. | GNMA POOL # 615530 . ..12/15/2022 . | PRINCIPAL RECEIPT ..09/15/2033 .
36290S-CZ-2 ...| GNMA PoOL # 615788 . ..12/15/2022 . | PRINCIPAL RECEIPT ..09/15/2023 .
36290S-YC-9 ...| GNMA POOL # 616407 . ..12/15/2022 . | PRINCIPAL RECEIPT ..06/15/2024 .
36290T-Fi-4 .. | GNMA POOL # 616781 . ..12/15/2022 . | PRINCIPAL RECEIPT .. 12/15/2024 .
36290T-GN-3 .. | GNMA POOL # 616805 . ..12/20/2022 . | PRINCIPAL RECEIPT . ..01/20/2025 .
36290T-JK-6 .. | GNMA POOL # 616866 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..115 405 ..02/15/2027 .
36290X-MY-3 .. | GNMA POOL # 620575 .... ..12/15/2022 . | PRINCIPAL RECEIPT ... 17,595 ..09/15/2033 .
36291G-YY-6 .. | GNMA POOL # 628127 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... 18,537 ..05/15/2034 .
36291L-3U-7 .. | GNMA POOL # 631811 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... 25,026 ..06/15/2024 .
36291L-4I-2 .. | GNMA POOL # 631837 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... 21,900 ..06/20/2029 .
36291P-5P-7 ...| GNMA POOL # 634554 .... ..12/20/2022 .| PRINCIPAL RECEIPT ... 16,610 ..09/20/2024 .
36291U-E7-6 .. | GNMA POOL # 638358 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... 47,150 ..02/15/2035 .
36291Y-EG-8 .. | GNMA POOL # 641935 .... ..12/15/2022 . | PRINCIPAL RECEIPT ... ..04/15/2035 .
36297B-JS-1 .. | GNMA POOL # 706873 . ..12/15/2022 . | PRINCIPAL RECEIPT ..11/15/2030 .
3620AM-M7-4 .. | GNMA POOL # 733982 . ..12/15/2022 . | PRINCIPAL RECEIPT ..10/15/2040 .
3620AQ-K6-9 .. [ GNMA POOL # 736617 ... ..12/15/2022 .| PRINCIPAL RECEIPT ... .. 12/15/2035 .
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3620AS-PH-6 .. | GNMA POOL # 738524 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ...143,930 |... .. 143,930 ... 147,798 ..(3,610)f... ....(3,610))... ..07/15/2041 .
3620AS-PX-1 .. | GNMA POOL # 738538 . ..12/15/2022 . | PRINCIPAL RECEIPT .206,392 |.. .(5,335) ..07/15/2041 .
36177P-B2-0 .. | GNMA POOL # 794556 . ..12/15/2022 . | PRINCIPAL RECEIPT .(2,998) ..01/15/2042 .
36179V-L6-5 .. | GNMA POOL # MA6649 . ..12/20/2022 .| PRINCIPAL RECEIPT .(2,042) ..05/20/2050 .
36179V-L7-3 .. | GNMA POOL # MA6650 ... ..12/20/2022 . | PRINCIPAL RECEIPT ... ....(5,449)[... ..05/20/2050 .
36241L-KA-3 .. | GNMA POOL #782989 ......uuiverernnieeeeennnaeees | oeeees ..12/15/2022 .| PRINCIPAL RECEIPT ... ....(8,116) |... ..06/15/2040 .
36230L-K8-1 .. | GNMA POOL 752119 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ... (2,622) ... ..01/15/2033 .
36176M-GZ-0 .. | GNMA POOL 770016 ..12/15/2022 .| PRINCIPAL RECEIPT ... . ....(3,037) [.... .. 12/15/2033 .
38374M-DF-3 .. | GNMA REMICS SER 2005-81 CL OB . ..12/20/2022 . | PRINCIPAL RECEIPT ... . . .... 664,381 .... 647,979 . R o Y- 125 R N 6,602 |... . ..10/20/2035 .
38378T-6Q-8 .. | GNMA REMICS SER 2013-100 CL MA ... ..12/20/2022 .| PRINCIPAL RECEIPT ... 140,714 ... L 140,714 146,584 ... 143,168 |.. ... (2,454) ... 140,714 |.... ..02/20/2043 .
38378B-6L-8 .. | GNMA REMICS SER 2013-12 CL B ..12/16/2022 . | PRINCIPAL RECEIPT ... .. 2,122,273 |... ..2,122,273 |......... 2,146,812 . 2 138,453 |.. .. (16,179) |... 2,122,213 ... ..11/16/2052 .
38378K-4A-4 .. | GNMA REMICS SER 2013-141 CL AB ... ..06/16/2022 .| PRINCIPAL RECEIPT ... ..2,630,975|... ..2,630,975|......... 2,644,130 . 2,640,074 |.. ....(9,098) ... ..2,630,975 |.... ..04/16/2043 .
38378N-FL-2 .. | GNMA REMICS SER 2013-158 4B .... ..12/16/2022 . | PRINCIPAL RECEIPT . 631,137 |.. .668,069 |.. . 660,897 (7,741) ..653,156 |. . (22,019)[. ..08/16/2053 .
38378M-UG-8 .. | GNMA REMICS SER 2013-53 CL KA . ..12/20/2022 . | PRINCIPAL RECEIPT ..1,075,825 |.. L 1,110,117 .. . 1,088,987 (13,162) ..1,075,825 |. ..10/20/2041 .
38378M-ND-3 .. | GNMA REMICS SER 2013-60 CL GL . ..12/20/2022 . | PRINCIPAL RECEIPT . 421,933 |.. L 427,982 |.. .(1,938) ..421,933 |. ..11/20/2041 .
38378K-RB-7 .. | GNMA REMICS SER 2013-68 CL B ... ..12/16/2022 .| PRINCIPAL RECEIPT ... ..1,832,163 |......... 1,834,954 ... (1,305) |.... ..1,832,163 |.... ..08/16/2043 .
38378T-AL-4 .. | GNMA REMICS SER 2013-71 CL LA .... ..12/20/2022 .| PRINCIPAL RECEIPT ... ... 124,538 .... 125,667 ...(449)|... ..124,538 |.... ..10/20/2042 .
38378X-FG-1 .. | GNMA REMICS SER 2014-112 CL AB ... ..02/16/2022 .| PRINCIPAL RECEIPT ... .... 114,506 .... 116,658 .. 114,506 |.... ..12/16/2040 .
38378X-NN-7 .. | GNMA REMICS SER 2014-135 CL AK ... ..12/16/2022 . | PRINCIPAL RECEIPT ... .... 226,465 ... 234,851 ..226,465 |.... ..08/16/2055 .
38378X-A4-3 .. | GNMA REMICS SER 2014-172 CL AD ... ..12/16/2022 .| PRINCIPAL RECEIPT ... . . .. 232,264 ... 231,212 ..232,264 |.... ..01/16/2046 .
38378N-J2-0 .. | GNMA REMICS SER 2014-40 CL CA .. ..01/16/2022 .| PRINCIPAL RECEIPT ... 353,562 |... 353,562 |........eunn 353,079 . 353,562 |.... ..11/16/2041 .
38379K-B9-8 .. | GNMA REMICS SER 2015-115 AC .... ..12/16/2022 .| PRINCIPAL RECEIPT ... ,081,828 |......... 1,098,225 ...(19,903) |... ,081,828 |.... ..07/16/2051 .
38379K-K8-0 .. | GNMA REMICS SER 2015-128 CL AJ ... ..12/16/2022 . | PRINCIPAL RECEIPT ... .. (2,424))... ..11/16/2055 .
38379K-6D-5 .. | GNMA REMICS SER 2015-163 CL AH ..12/16/2022 . | PRINCIPAL RECEIPT ..04/16/2056 .
38379K-3N-6 .. | GNMA REMICS SER 2015-169 CL C .. ..12/16/2022 . | PRINCIPAL RECEIPT ..04/16/2056 .
38379K-6M-5 .. | GNMA REMICS SER 2015-171 CL EA ..12/16/2022 . | PRINCIPAL RECEIPT ..12/16/2052 .
38379K-GP-7 .. | GNMA REMICS SER 2015-58 CL VA . ..12/16/2022 . | PRINCIPAL RECEIPT . . ..10/16/2038 .
38379K-TT-5 .. | GNMA REMICS SER 2015-93 CLASS AB . ..12/16/2022 . | PRINCIPAL RECEIPT . 280,068 |.. .278,767 |.. ..01/16/2047 .
38379Y-6L-7 .. | GNMA REMICS SER 2016-125 CL DA ... ..12/16/2022 .| PRINCIPAL RECEIPT ... .... 450,806 ... 451,317 .. 12/16/2047 .
38379U-TB-2 .. | GNMA REMICS SER 2016-72 CL AB ....ceeeevvneeeee] s ..12/16/2022 .| PRINCIPAL RECEIPT ... ... 655,569 ..04/16/2049 .
38382N-GG-6 .. | GNMA REMICS SER 2021-27 CL DC ..cevvvvnnneeeennn | s ..12/20/2022 . | PRINCIPAL RECEIPT ... ..3,758,748 ..02/20/2051 .
38382J-511-2 ...| GNMA REMICS SER 2021-56 CL PE ...evveuveeeeennn| s ..12/20/2022 .| PRINCIPAL RECEIPT ... 3,204,790 ..03/20/2051 .
690353-J8-1 .. | OVERSEAS PRIVATE INV CORP .....ccvvvnvvvvivnnnnns | onnns ..06/27/2022 . 1,124,370 |......... ..07/31/2033 .
797224-AB-8 .. | SAN CLEMENTE LEASING LLC SEC NTS ... ..06/07/2022 .| VARIOUS . ... 160,592 .... 160,592 ..06/07/2022 .
89156H-AA-5 .. | TOTE SHIPHOLDINGS INC ............... ..10/17/2022 .| CALLED ... . 150,000 |.. . 165,750 |.. . (14,721)[. ..10/16/2040 .
831641-FA-8 .. |U S SBA DEB PART CER SER SBIC 2014 . ..05/12/2022 .| VARIOUS . ..1,324,348 |.. . 1,357,457 |.. .(5,118)[. ..03/10/2024 .
83162C-VU-4 .. |U S SBA PART CERT SER 2013-201 ... ..05/20/2022 .| VARIOUS . ..5,834,376 [.. . 6,057,040 |.. (111,195)). ..09/01/2033 .
83162C-WX-7 .. |U S SBA PART CERT SER 2015-20C ..07/18/2022 .| VARIOUS . ..1,638,252 [.. . 1,638,252 .. . (42,809)[. ..03/01/2035 .
83162C-YR-8 .. |U S SBA PART CERT SER 2017-20F ... ..12/01/2022 . | PRINCIPAL RECEIPT ..1,077,257 |.. 1,077,257 [oveeeens 1,077,257 oveviiiiiiiiinns fooeeiiiiiiiins i oo fvvevviins e 1,077,257 i e A ..06/01/2037 .
83162C-XE-8 .. |U S SBA PART CERT SERIES 2015-20H .. ..05/19/2022 .| VARIOUS ....eoeeeeeeeeeeefoeeeemnneeeeeenis Joeeeen. 3,172,684 o 3,225,043 |.......... 3,225,043 . (52,360).... ..08/01/2035 .
83162C-WB-5 .. |U S SBA PART CERTIF SER 2014-20B .........cccen|vunnnns ..07/18/2022 .| VARIOUS .....ovvvvvnnnnneecorreniniieneeeiiien Joveeen... 2,408,583 [ 2,436,192 {......... 2,436,192 . . ..02/01/2034 .
83162C-WY-5 .. |U S SBA PART CERTIF SER 2015-20D ... ..10/03/2022 .| PRINCIPAL RECEIPT .......foeeeemmmeeeeeeennnns Joveennn. 2,654,030 ... 2,654,030 ......... 2,615,539 L2114 ..04/01/2035 .
83162C-VV-2 .. |U S SBA PARTIC CERT SER 2013-20J .... ..10/03/2022 . | PRINCIPAL RECEIPT .......]oeeeeveeevneeinnnnnn Jovnnnn... 3,265,588 [ 3,265,558 |......... 3,265,558 ..10/01/2033 .
83162C-WD-1 .. |U S SBA PARTIC CERTIF SER 2014-20C . ..07/25/2022 .| VARIOUS ....ooeeeeeneeeeefoeeeemmeeeeeeeiis Jeeennn. 2,642,182 [ 2,660,330 |......... 2,671,167 ...(25,319)]... ..03/01/2034 .
83162C-NN-9 ...|U S SBA SBIC SER 2004-20B ........ceevvvvvunnees | eennnns ..08/01/2022 .| PRINCIPAL RECEIPT ... ..02/01/2024 .
83162C-0H-9 ...|U S SBA SBIC SER 2006-20F .... ..12/01/2022 .| PRINCIPAL RECEIPT ... ..06/01/2026 .
83162C-PR-8 .. |U S SBA SBIC-PC SER 2005-20G ... ..07/01/2022 .| PRINCIPAL RECEIPT ... ..07/01/2025 .
83162C-Mz-3 .. |U S SBA SBIC-PS 2003-20E .. ..11/01/2022 .| PRINCIPAL RECEIPT ..05/01/2023 .
83162C-PH-0 .. |U S SBA SBIC-PS 2005-20B ..08/01/2022 .| PRINCIPAL RECEIPT ..02/01/2025 .
83162C-MX-8 .. |U S SBA SER 2003-20D ..10/03/2022 . | PRINCIPAL RECEIPT ... ..04/01/2023 .




€vL3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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
83162C-PX-5 .. |U S SBA SER 2005-20K .. ..11/01/2022 .| PRINCIPAL RECEIPT ... s .. 74,482 |.. ... 74,484 ... . (22)].... ..11/01/2025 .
83162C-QD-8 .. |U S SBA SER 2006-20C .. ..09/01/2022 . | PRINCIPAL RECEIPT 154,811 .. . 153,716 ..153,833 |. .78 | ..03/01/2026 .
83162C-RH-8 .. |U S SBA SER 2007-20J CL 1 . ..10/03/2022 . | PRINCIPAL RECEIPT . 1,800,620 |.. . 1,898,677 ..1,892,345 |. . (91,725)[. ..10/01/2027 .
83162C-RL-9 .. |U S SBA SER 2007-20L CL 1. ..12/01/2022 . | PRINCIPAL RECEIPT 979,361 . 1,030,931 ..1,025,985 |. . (46,624)[. ..12/01/2027 .
83162C-SP-9 ...|U S SBA SER 2009-20F ..12/01/2022 .| PRINCIPAL RECEIPT ... ..06/01/2029 .
83162C-SU-8 .. |U S SBA SER 2009-201 .. ..05/18/2022 .| VARIOUS ... ..09/01/2029 .
83162C-TV-5 .. |U S SBA SER 2011-20B .. ..07/25/2022 .| VARIOUS ... ..02/01/2031 .
83162C-TX-1 .. |U S SBA SER 2011-20C .. ..05/18/2022 . . ..03/01/2031 .
83162C-VB-6 .. |U S SBA SER 2012-203 .. ..10/03/2022 . | PRINCIPAL RECEIPT ... .... 624,039 ..10/01/2032 .
83162C-VY-6 .. |U S SBA SER 2013-20L .. ..07/18/2022 .| VARIOUS .....ooeeeeeeeeeeee|oeeeemnneeeeeeenies Jeeennn. 2,526,306 ... 2,541,430 . (15,124)f......... ..12/01/2033 .
83162C-WE-9 .. |U S SBA SER 2014-20D .. ..07/18/2022 .| VARIOUS ....ovvviviiinnneecoreeiinieeeceviiins e 2,323,655 [ 2,359,479 |.......... 2,359,479 ..(35,824)[..........(35,824)]... ..04/01/2034 .
FTN FINANCIAL CAPITAL
83162C-WH-2 .. |U S SBA SER 2014-20F .. ..05/19/2022 . | MKT .. 13,245,803 ........ 13,317,833 ..(1,290)f... ... (1,20)|.... . 13,204,533 |.... (240,103)[........ (240,103)|.... ..06/01/2034 .
83162C-C6-8 .. |U S SBA SER 2015-25G 07/01/2022 .| PRINCIPAL RECEIPT 612,449 |.. 612,449 |.. ..612,449 |. ..07/01/2044 .
83162C-XY-4 .. |U S SBA SER 2016-20H ..08/01/2022 .| PRINCIPAL RECEIPT . 893,866 |.. .893,866 |.. ..893,866 |. ..08/01/2036 .
83162C-YB-3 .. |U S SBA SER 2016-20J ..10/03/2022 . | PRINCIPAL RECEIPT ..1,371,183 .. . 1,371,183 |.. ..1,371,183 |. o ..10/01/2036 .
831641-FH-3 .. |U S SBA SER 2017-10A ..09/12/2022 .| VARIOUS ... ..4,338,716 |.. . 4,338,716 |.. ..4,338,716 |. .(5,027)(. .(5,027) ..03/10/2027 .
83162C-YN-7 .. |U S SBA SER 2017-20D ..10/03/2022 . | PRINCIPAL RECEIPT . 645,695 |.. .658,407 |.. . 656,717 |. . (11,022)[. (11,022) ..04/01/2037 .
83162C-YZ-0 .. |U S SBA SER 2017-20K .. ..11/01/2022 .| PRINCIPAL RECEIPT ... 1,245,402 |... 1,245,402 .. 1,245,402 |.... ..11/01/2087 .
831641-FL-4 .. |U S SBA SER 2018-10B .. ..09/12/2022 . | PRINCIPAL RECEIPT ... ...5,272,921 |... 5,272,921 ..5,212,921 |.... ..09/10/2028 .
83162C-ZF-3 .. |U S SBA SER 2018-20B .. ..08/01/2022 .| PRINCIPAL RECEIPT ... ...2,170,553 |... 2,170,553 ..2,170,583 |.... . ..02/01/2038 .
83162C-ZL-0 .. |U S SBA SER 2018-20E .. ..07/18/2022 . ... 3,706,905 |... 4,029,706 ....(6,949)[... ..4,001,132 |.... ... (294,227)|........ (294,227) ..05/01/2038 .
83162C-ZM-8 .. |U S SBA SER 2018-20F .....ovvvvvvennnieiininnnnes | s ..12/01/2022 .| PRINCIPAL RECEIPT ... 1,442,244 (... 1,562,525 ... (3,178)|... ..1,550,626 |.... ... (108,381)|........ (108,381) ..06/01/2038 .
83162C-ZP-1 .. |U S SBA SER 2018-20G CL 1. ..07/01/2022 .| PRINCIPAL RECEIPT ... 720,677 |... e 120,677 [ 782,498 el 177,148 ... . (56,471)[......... (56,471) ..07/01/2038 .
83162C-A3-7 .. |U S SBA SER 2018-20L ... ..12/01/2022 . | PRINCIPAL RECEIPT ..2,810,721 .. . 2,976,949 |.. ..2,959,023 |. (148,302)(. . (148,302) ..12/01/2038 .
831641-FM-2 .. |U S SBA SER 2019-10A CL 1. ..09/12/2022 . | PRINCIPAL RECEIPT . 724,857 |.. 724,857 |.. ..124,857 |. ..03/10/2029 .
83162C-C7-6 .. |U S SBA SER 2019-20H ..... 08/01/2022 .| PRINCIPAL RECEIPT . 901,190 [.. .901,190 |.. ..901,190 |. R ..08/01/2039 .
83162C-A9-4 .. |U S SBA SER 2019-25B CL 1 . 08/01/2022 .| PRINCIPAL RECEIPT . 546,228 |.. 574,798 |.. ..572,871 |. . (26,643)[. (26,643) ..02/01/2044 .
83162C-B4-4 .. |U S SBA SER 2019-25C ..... ..09/01/2022 . | PRINCIPAL RECEIPT L2, 24,412 .. . 2,377,473 |.. ..2,367,997 | (126,584)]. . (126,584) ..03/01/2044 .
83162C-E4-1 .. |U S SBA SER 2020-20A CL 1 cevvveeieeiennieeeeee s ..07/01/2022 .| PRINCIPAL RECEIPT ... .... 566,972 ..01/01/2040 .
831641-FB-6 .. |U S SBA SER SBIC 2014-10B .... ..05/12/2022 .| VARIOUS ....ovvvvvinninneecoeeevinineneecviiin e 1,479,979 [ 1,480,798 ..09/10/2024 .
831641-FG-5 .. |U S SBA SER SBIC 2016-10B ... ..09/12/2022 .| PRINCIPAL RECEIPT .....ofoeeeemmnneeeeennnnns Joveennn.. 4,236,828 ... 4,236,828 ..09/10/2026 .
83162C-PS-6 .. |U S SBA SER SBIC-2005-20H ..08/01/2022 .| PRINCIPAL RECEIPT ... ... 197,382 ..08/01/2025 .
83162C-NA-7 .. |U S SBA SER SBIC-PC 2003-20F ... ..12/01/2022 .| PRINCIPAL RECEIPT ... .. 162,153 ..06/01/2023 .
83162C-ND-1 .. |U S SBA SER SBIC-PS 2003-20H ..08/01/2022 .| PRINCIPAL RECEIPT ... ..08/01/2023 .
831628-E7-3 .. |US SBA 10 YR POOL #100158 ... ..11/25/2022 .| PRINCIPAL RECEIPT ... . . .(44,535)]... ...(44,535) ... .. 12/25/2030 .
831628-EZ-1 .. |US SBA 25 YEAR POOL # 100152 ... ..12/25/2022 . | PRINCIPAL RECEIPT ... .... 888,164 . 956 921 |.. .. (68,757)|... (68,757) |.... . ..06/25/2045 .
831628-EM-0 .. |US SBA 25 YEAR POOL #100140 . ..12/25/2022 . | PRINCIPAL RECEIPT ..4,126,001 [.. .4,380,208 . (254,208) . (254,208) ..4,126,001 ..01/25/2044 .
831628-EG-3 .. |US SBA 25 YR POOL # 100135 ..12/25/2022 . | PRINCIPAL RECEIPT . 844,488 |.. .908,706 (64,218) (64,218) ..04/25/2043 .
831628-C8-3 .. |US SBA 25 YR POOL #100095 . ..12/25/2022 . | PRINCIPAL RECEIPT . 782,935 |.. .(50,534) (50,534) ..05/25/2038 .
831628-DL-3 .. |US SBA 25 YR POOL #100107 .....evvvvvvvvvnnnnenns [ ennnnns o 12/25/2022 . [PRINCIPAL RECEIPT ..oovifovnnniriiininiiiiens fooviinnnnnnnn 20,946 |oeeennnnnnnnnee 29,946 ..(1,110)f... e (1,110) ). .. 11/25/2039 .
831628-EC-2 .. |US SBA 25 YR POOL #100131 .eevveeneeeieiieeee | s ..12/25/2022 . |PRINCIPAL RECEIPT ......foeeeemmnneeeeeennnns Jovennnn. 2,408,344 ..l 2,408,344 .. (98,702)f... ...(93,702) |... ..07/25/2042 .
831628-ED-0 .. |US SBA 25 YR POOL #100132 .....ccvvunvvvvivnnnns | onnnns .12/25/2022 . | PRINCIPAL RECEIPT .......|eeeeeeeeiiiiiinnnnnn Jovenenn.. 1,639,400 f........... 1,539,400 .. (38,240)f... ...(38,240) |.... .. 10/25/2042 .
83162C-RA-3 .. |US SBA SER 2007-20E .....uuvveermrnnneeeemnnnanes | eenees ..11/01/2022 .| PRINCIPAL RECEIPT ... . .... 320,702 ..05/01/2027 .
83162C-VS-9 .. |US SBA SER 2013-20H .....cevvvnviiiinnnnniiiiinnnn | eens ..08/01/2022 .| PRINCIPAL RECEIPT ... eeeeennn. 1,267,275 |... ..1,267,275 A .. 33,848 [..08/01/2033 .
912810-RK-6 .. | US TREASURY BONDS ......ceevemmaeeeemmnineeeeenns | s .. 12/15/2022 .| VARIOUS ....oeeeeeeeeeeec o eeemeneeeeeeeies Jeeeins 16,606,549 |......... 19,916,000 |........ 18,021,946 |........ 18,276,690 |.......cevermmuers foreeeennnn 38,201 [ooveeeeiieieeeeen e 38,201 |oeeeeeieeeeinen feees 18 314,890 567,646 |..02/15/2045 .
MORGAN STANLEY SMITH
912828-Y7-9 .. | US TREASURY BONDS ......ceevemmnieeeemmninneeeennns | eeees ..06/15/2022 .| BARNEY LL ..ooevvmeeieeees foeeeemnieeeeeeeis Jeeeeinns 3,930,469 |.......... 4,000,000 |......... 4,141,719 | e e [QEHCECE) ] AR RS (13,685) |-eeveeeeeeenes foreeees 4,128,034 |..oooeniniiieeen foeeennns (197,565)|........ (197,565)]...ccvvnennnn 43,204 |..07/31/2025 .
91282C-CE-9 ...|US TREASURY BONDS .......cccvvvniiriivunnnniniiinns | oneeens ..09/23/2022 . | GOLDMAN, SACHS & CO. ...|eieeveeeiiiiiiunnns Jovuunnnns 6,042,695 |.......... 7,000,000 [......... 6,995,469 |.......... 6,995,665 |.....oviiiiiiiiinns fooniiiiiiinnnns A3 [ | YT T T 6,996,138 [....ccooeeeiiiies fovennnns (953,443))........ (953,443).........n. 71,960 ..05/31/2028 .
0109999999. Subtotal - Bonds - U.S. Governments 161,005,682 165,650,074 166,528,204 162,924,517 (1,742,314) (1,742,314) 165,323,925 (4,318,241), (4,318,241) 3,707,102 XXX
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373384-NZ-5 ...| GEORGIA ST GO BDS 2009H .......oeevvvvvenninens ..11/01/2022 . VARIOUS ...oovvvivvvnnnnecforniiiniinniiiiiiinn Jovennnnns 8,421,203 |........... 8,440,000 ]......... 9,106,426 |......... 8,794,856 |....oovviiinnninins fooreinnnn (90,216)[..oevvvvnniiiiinnn Jovnnnnnns (90,216) |.evveenievinnnnn forinins 8,704,640 |..ooiiiiiiinnnns fooeennnn (283,437)|........ (283,437) ... 371,044 |..11/01/2025 .
0509999999. Subtotal - Bonds - U.S. States, Terrltorles and Po ions 8,421,203 8,440,000 9,106,426 8,794,856 (90,216), (90,216) 8,704,640 (283,437) (283,437) 371,044 XXX
ROBERT If. BAIRD & CO.
543264-UF-0 ...| LONGVIEW TX INDPT SCH DIS SER 2010 ..ceeveene | aunnnns ..10/14/2022 .| INC .o [ e e e 998,210 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 -vveeeeeermmnnnns fooreemmmmeeeis oo oo e s 1,000,000 [..eeevvveuieirenn founnaeees (1,790)]+eeeevennnn (1,790) e 54,720 |..02/15/2025 .
SIEBERT, BRANFORD,
564096-L9-4 .. |MANOR TX INDPT SCH DIST SER 2021 ......cccvvuen|vunnnns ..02/17/2022 .| SHANK .eeeeeeeeeeneeeeee foeeeemene e Jeeeens 3,675,177 |........... 3,300,000 |......... 3,814,932 |......... 3,806,753 |evvueeeeeenniees foreeeeennns (6,085)].eeeeenneeeerennn Jormmeeeeens (6,085) |-eveeeeeeeennns foreeenns 3,800,668 |...eeeeerrnnns feeeennnn (125,491)[........ (125,491) ... 29,700 |..08/01/2034 .
FTN FINANCIAL CAPITAL
592112-UH-7 ...|METRO GOVT NASHVILLE GO SER 2021B ............ |.eeeene ..03/10/2022 . |MKT oo [ e Jeeeens 4,509,200 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 [-eeeeeeemnnreernn Joemmmmeeeeeenis ferrreeeeeniieees feeeeeeeeeeeies e [ 5,000,000 |eeuueeeeemnnnns foeeennnn (490,800)|........ (490,800)|...ccvvuennnn 52,216 |..07/01/2031 .
SIEBERT, BRANFORD,
774286-AD-0 .. | ROCKWALL TX INDEP SCH DIST GO .eevvveeneeeennn | s ..02/17/2022 .| SHANK .eeeeeeeeeeneeeeee foeeeemene e Jeeeens 4,587,800 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 [-eeeeeeemnnreernn Joemmmmeeeeeenis ferrreeeeeniieees feeeeeeeeeeeies e [ 5,000,000 |veeuiereemnnnns foeeennnn (412,200)........ (412,200)-cceeeeeenns 44,049 |..02/15/2033 .
SIEBERT, BRANFORD,
774286-AE-8 .. | ROCKWALL TX INDEP SCH DIST GO .oeevvveeeeeeennn | s ..02/17/2022 .| SHANK .eeeeeeieeieeeeee foeeeeenieeeeeeeis Jeeeens 4,388,996 |........... 4,820,000 [......... 4,820,000 |......... 4,820,000 [-eeeeemennereeenn Joemmmmeeeeeenis ferreeeeeeniiees e e e 4,820,000 |ovveueereeennnns foeeennnn (431,004)........ (431,004)]..cccvvnennnn 44,466 |..02/15/2034 .
ROBERT Wf. BAIRD & CO.
984368-MR-8 .. | YAKIMA WA SCH DIST GO BDS 2010B ......cceeees]eunnens ..11/03/2022 L] INC .eeeeeeeiiiineeeeennes foreeenniieeeeeeniins Jennnnnns 3,469,690 |........... 3,500,000 |......... 3,500,000 |......... 3,500,000 f-.oieeeennunrrrrne Joennnnnnaeeeennns foenererrnrnnarreee Joerennnaaeeeennnnns Joonneaaeecennnas frreeeees 3,500,000 |rveuiirrrnnnnns fooeeennnn (30,310)f......... (30,310) ] ceveeennns 148,862 |..12/01/2025 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions 21,629,073 22,620,000 23,134,932 23,126,753 (6,085) (6,085) 23,120,668 (1,491,595) (1,491,595) 374,013 XXX
196480-NG-8 .. | COLORADO ST HSG REV 202 SER I-1 ..cceveenneeees [ ..01/01/2022 .| CALLED ....oveeeveieeeeeenn foeeeemneeeeeeeenis e 335,000 |......ccennn 335,000 |..cvvnnnnnns 335,000 |............ 835,000 |+evvnueeeeeemnnnns foreeeeemieees e e e [ 2885,000 [ [ e ..11/01/2031 .
196480-NF-0 .. | COLORADO ST HSG REV 2020 SER I-1 .....eevvvvens [ eeeens ..01/01/2022 .| CALLED ... ...500,000 |... .... 500,000 ....500,000 .500,000 |.. ..05/01/2031 .
196480-NH-6 .. | COLORADO ST HSG REV 2020 SER -1 . ..09/01/2022 .| CALLED 335,000 . 335,000 |.. .351,861 |.. . 349,756 . (13,918)/. (13,918) ..11/01/2050 .
196480-YB-7 .. | COLORADO ST HSG REV 2021 SER M-1 . ..09/01/2022 .| CALLED ... . 355,000 |.. . 355,000 |.. . 355,000 ..11/01/2036 .
25477P-NT-8 .. |DIST OF COLUMBIA HSG FIN SER 2017 ..12/12/2022 .| PRINCIPAL RECEIPT . 154,684 |.. . 154,684 |.. . 154,684 ..03/01/2049 .
3133TC-AU-2 ...|FHLMC SER T-009 CL A-6 .. ..12/27/2022 .| PRINCIPAL RECEIPT 43 L43 .. %) ..03/25/2029 .
34074M-ND-9 ...| FLORIDA ST HSG FIN CORP 2016 SER 1 . ..12/12/2022 . | PRINCIPAL RECEIPT . 415,246 |.. . 415,246 |.. . 415,246 ..07/01/2037 .
34074M-PG-0 .. | FLORIDA ST HSG FIN CORP SER 2016 B .... ..12/12/2022 .| PRINCIPAL RECEIPT .. ... 618,952 ....618,952 . 618,962 [.. P ..01/01/2043 .
01F022-61-8 .. | FNMA 2.5% TBA 30 YR ..eeveeieieiiieeceeeieeeee | s ..01/07/2022 .| DAIWA CAPITAL MARKETS ..... B 625,000 [......... 8,788,408 |......... 8,788,408 |.. . . (97,368)......... (97,368)]... ..12/01/2051 .
01F030-62-9 .. |FNMA 3.0% TBA 30 YR ...ovvivvrniiiiiiiiininnees [ s ..01/24/2022 .| DAIWA CAPITAL MARKETS . |. ... 27,630,000 |........ 28,551,720 |........ 28,551,720 |.. .28 551,720 |.... (269,824)[........ (269,824)]... ..12/01/2051 .
3140HS-HD-6 ...| FNMA 3.97% 12YR POOL# BL1127 oevveeeeeeeenes | s ..10/25/2022 . .. 4,600,000 ..4,641,041 |.... (224,322)|........ (224,322))... ..01/01/2031 .
3137AN-V7-7 .. |FNMA POOL # 257238 ..12/27/2022 .| PRINCIPAL RECEIPT ... L1018 [ e e ..06/01/2028 .
31400F-B2-2 .. | FNMA POOL # 685957 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ....6,389 [.... ..09/01/2032 .
31400K-3U-8 .. | FNMA POOL # 690311 . ..12/27/2022 .| PRINCIPAL RECEIPT .6,968 | ..04/01/2033 .
31403C-1IP-2 ...| FNMA POOL # 745054 . ..12/27/2022 .| PRINCIPAL RECEIPT 22,329 |. ..09/01/2035 .
31404G-V4-0 .. | FNMA POOL # 768435 . ..12/27/2022 . | PRINCIPAL RECEIPT ...13,538 |. R ..01/01/2034 .
3138L8-XM-1 .. | FNMA POOL # AM7883 . ..10/25/2022 .| VARIOUS ... 4,781 ..3,452,2719 |. (236,686)|. . (236,686) ..02/01/2030 .
3138LM-DD-2 .. | FNMA POOL # AN8199 . ..12/27/2022 .| PRINCIPAL RECEIPT ..(5,243) ..01/01/2036 .
3138IIJ-JA-7 .. | FNMA POOL # AS8356 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... .. (2,79)]... ..11/01/2046 .
3140F7-XE-4 .. | FNMA POOL # BDO676 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... .... (206)]... ..01/01/2047 .
3140F7-XR-5 .. | FNMA POOL # BDO687 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... .... 507,380 .... 533,938 (27,747)|... ..09/01/2047 .
3140F7-YD-5 .. | FNMA POOL # BDO707 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 627,79 ....061,244 (30, 148)]... ..10/01/2047 .
3140FC-KN-7 .. | FNMA POOL # BD480O .... ..12/27/2022 .| PRINCIPAL RECEIPT ..ooofieemmmniaeeeemnnies femmeeeeeennn 4,759 | 4,759 | e 4,918 ... (189)[... ..09/01/2046 .
3140FK-H6-0 .. | FNMA POOL # BE0252 .... ..12/27/2022 .| PRINCIPAL RECEIPT .....ofivivmmnniiniiiinnnnns foeeeeeennn 7,121 [ TA2 e 7,526 ... (472)]... ..09/01/2046 .
3140FU-NS-3 ...| FNMA POOL # BE8500 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 105,992 .... 109,586 ..(3,622)[... ..02/01/2047 .
3140FV-HU-3 .. | FNMA POOL # BE9242 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... .... 103,474 . ..(7,228)[... ..03/01/2047 .
3140GP-X6-0 .. | FNMA POOL # BH1600 . ..12/27/2022 .| PRINCIPAL RECEIPT . 265,826 |.. . 264,389 ..(8,441) ..12/01/2047 .
3140GS-6N-7 .. | FNMA POOL # BH4476 . ..12/27/2022 .| PRINCIPAL RECEIPT .. 40,006 |.. 40,271 ..(1,223) ..12/01/2047 .
3140GU-JH-1 .. | FNMA POOL # BH5663 . ..12/27/2022 .| PRINCIPAL RECEIPT . .. 24,625 |.. . (470) ..06/01/2047 .
3140GX-B6-7 .. | FNMA POOL # BH8160 ... ..12/27/2022 .| PRINCIPAL RECEIPT .....oifovevvunninervinnnnns fonnnee.. 1,045,149 | o0llL 01,045,140 . 2,001,984 .(54,405)[... ..12/01/2047 .
3140GY-3F-4 .. | FNMA POOL # BH9797 .... ..12/27/2022 .| PRINCIPAL RECEIPT .oooofieemmmnnaeeeennnins fovneeeeeenn 43,246 | 43,246 ..o 44,503 .. (1,254)[... ..09/01/2047 .
3140GY-6Z-7 .. | FNMA POOL # BH9887 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... . .... 307,530 (15,536)... ..10/01/2047 .
3140H2-FD-5 ...| FNMA POOL # BJ1063 .... ..12/27/2022 .| PRINCIPAL RECEIPT .....foeeeemmnneeeeennnnns Joeennnn 1,491,733 [ 1,491,733 ......... 1,570,398 L (72,447) ... ..12/01/2047 .
3140H2-JG-4 ...| FNMA POOL # BJ1162 .... ..12/27/2022 . |PRINCIPAL RECEIPT .......]eeeeveeeeeeevvnnnns Jovennn... 1,353,665 ... 1,353,665 [......... 1,389,411 ...(35,492)[... ..01/01/2048 .
3140H2-YF-9 .. | FNMA POOL # BJ1609 .... ..12/27/2022 .| PRINCIPAL RECEIPT ..ooofieemmmnnaeeeemnnins feemeeeeeennn 4,370 | 4,370 |oeeeeeeeees 4,49 .. (174)]... ..10/01/2047 .
3140H3-YJ-9 ...|FNMA POOL # BJ2512 . .ivvvveiiiiiinnnniiiiiinnnns | s ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 231,908 ... 238,176 .. 12/01/2047 .
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3140H4-J7-0 .. | FNMA POOL # BJ2985 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..6,302 ... ... 6,478 e (239)]... ...(239) ... ....6,302 |.... ..12/01/2047 .
3140H6-AS-8 .. | FNMA POOL # BJ4516 . ..12/27/2022 .| PRINCIPAL RECEIPT 5,330 .5,533 |.. . (264) (264) .5,330 | ..01/01/2048 .
3140H6-2V-4 .. | FNMA POOL # BJ5255 . ..12/27/2022 .| PRINCIPAL RECEIPT . 55,383 57,100 ..(1,550) ..12/01/2047 .
3140H6-22-8 .. | FNMA POOL # BJ5260 . ..12/27/2022 .| PRINCIPAL RECEIPT 11,934 .. 12,421 . (39%4) ..12/01/2047 .
3140HL-JT-4 .. | FNMA POOL # BK6573 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ....288,087 (14,914)[... ..07/01/2048 .
3140HT-2G-7 .. | FNMA POOL # BL2542 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 111,544 .. (14,021)f... ..05/01/2039 .
3140JB-AN-6 .. | FNMA POOL # BMG312 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 392,419 .. (39,702)f... ..08/01/2046 .
3140KE-CG-1 .. | FNMA POOL # BP6370 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 356,557 .. (18,779)f... ..05/01/2050 .
3140KE-RN-0 .. | FNMA POOL # BP6792 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ....811,963 .. (47,202)f... ..05/01/2050 .
3140KE-5T-1 .. | FNMA POOL # BP7157 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 284,818 .... 299,526 .. (13,308)]... ..06/01/2050 .
3140KU-NU-2 ...| FNMA POOL # BQ8502 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 921,245 ....970,186 .. (46,829)f... ..12/01/2050 .
3140KV-KG-4 .. | FNMA POOL # BQ9294 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..1,076,95 |......... 1,139,553 .. (62,819)f... ..12/01/2050 .
3140KV-K7-4 .. | FNMA POOL # BQ9317 . ..12/27/2022 .| PRINCIPAL RECEIPT . 431,911 .. . 457,489 |.. (26,207) ..12/01/2050 .
3140MR-2K-2 .. | FNMA POOL # BIO777 . ..12/27/2022 .| PRINCIPAL RECEIPT ...23,049 |.. .. 22,185 |.. ...864 . ..08/01/2052 .
314009-TX-1 .. | FNMA POOL # CA2365 . ..12/27/2022 . | PRINCIPAL RECEIPT . 318,129 |.. . 318,974 |.. ..(1,104) .(1,104) ..09/01/2048 .
31400A-DC-1 .. | FNMA POOL # CA2798 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 474,815 ...518,290 (60,865)]... .. (60,865) |... ..12/01/2048 .
31400P-2B-2 ...| FNMA POOL # CB4369 .... ..12/27/2022 . |PRINCIPAL RECEIPT .....ofovrvvmnnninriiinnnnns foneeeeeennn 17,728 oo 17,728 [ 15,718 [ [ oo 2,010 | e 2,010 |... ..07/01/2052 .
314000-DE-2 ...| FNMA POOL # CB460O0 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ....17,880 |... ..09/01/2052 .
31418B-TN-6 .. | FNMA POOL # MA2356 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..(3,484))... ..07/01/2045 .
31418D-FZ-0 .. | FNMA POOL # MA3783 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... . ..09/01/2049 .
31418D-LY-6 .. | FNMA POOL # MA3942 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... .... 357,326 .... 363,133 ..02/01/2050 .
31418D-MV-1 .. | FNMA POOL # MA3971 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 420,400 ... 427,232 ..03/01/2050 .
31418D-RF-1 .. | FNMA POOL # MA4085 . ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 217,792 ... 221,637 ..07/01/2050 .
3138I1J-X2-9 .. | FNMA POOL #AS8796 ..12/27/2022 .| PRINCIPAL RECEIPT . 560,859 [.. 591,619 |.. ..02/01/2047 .
3140ML-MZ-0 .. | FNMA POOL #BV6675 ..12/27/2022 .| PRINCIPAL RECEIPT .. 89,179 |.. .. 90,600 .. ..04/01/2082 .
31400N-DE-9 ...| FNMA POOL #CB2800 ..12/27/2022 .| PRINCIPAL RECEIPT . 139,320 |.. .125,542 |.. ..02/01/2052 .
3140HU-RD-0 ...| FNMA POOL#BL3183 . ..12/27/2022 .| PRINCIPAL RECEIPT . 328,764 .. . 363,849 |.. . 359,613 ..08/01/2037 .
31393B-T6-2 .. | FNMA REMICS SER 2003-Wi6 CL1A43 ..12/27/2022 .| PRINCIPAL RECEIPT . 190,753 |.. . 194,313 |.. . 192,102 ..10/25/2042 .
31393D-RY-9 ...| FNMA REMICS SER 2006-63 CL A6 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 243,456 ... 233,280 ..07/25/2044 .
3136BA-UL-6 .. | FNMA REMICS SER 2020-48 CL AB . ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 481,970 ... 447,197 .. ..07/25/2050 .
3136BF-U2-7 .. | FNMA REMICS SER 2021-24 CL AD ...ccvvvvnnveeennn | nnnnns ..12/27/2022 .| PRINCIPAL RECEIPT ... 1,438,309 ,439,605 |.. .. 11/25/2049 .
31335H-XC-2 ...| FREDDIE MAC POOL # C90675 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... .. 19,078 |.. ..05/01/2023 .
31335H-YN-7 ...| FREDDIE MAC POOL # C90717 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..22,428 |.. ..09/01/2023 .
3128E2-VX-1 .. | FREDDIE MAC POOL # D96030 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... .. 20,070 |.. ..05/01/2023 .
31335B-JE-7 .. | FREDDIE MAC POOL # G61161 . ..12/15/2022 . | PRINCIPAL RECEIPT ..1,193,824 |.. ,222,873 ..08/01/2047 .
31321iP-6K-8 .. | FREDDIE MAC POOL # Q49873 . ..12/15/2022 . | PRINCIPAL RECEIPT . 11,694 .. 11,938 ..08/01/2047 .
3132XS-UC-2 ...| FREDDIE MAC POOL # Q50578 . ..12/15/2022 . | PRINCIPAL RECEIPT . 721,524 |.. . 752,023 ..09/01/2047 .
3132XU-GZ-2 .. | FREDDIE MAC POOL # Q52015 . ..12/15/2022 . | PRINCIPAL RECEIPT . 679,840 |.. . 698,540 ..11/01/2047 .
3132XU-G3-3 ...| FREDDIE MAC POOL # Q52017 . ..12/15/2022 . | PRINCIPAL RECEIPT .. 28,580 [.. . .. 29,867 . A ..11/01/2047 .
3132XU-JX-4 ...| FREDDIE MAC POOL # Q52077 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... 1,117,852 ... 1,175 317 . 1,169,311 |.. .(51,459)... . ,117 852 |.... ..11/01/2047 .
3132XU-KF-1 .. | FREDDIE MAC POOL # Q52093 .... ..12/15/2022 . | PRINCIPAL RECEIPT ... .... 612,260 ....629,193 . 630,122 |.. .. (17,861)f... ..612,260 |.... ..11/01/2047 .
3132XU-KT-1 .. | FREDDIE MAC POOL # Q52105 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... .... 513,281 .... 538,865 . 537,349 |[.. .. (24,068)]... ..513,281 |.... ..11/01/2047 .
3132XW-DG-3 .. | FREDDIE MAC POOL # Q53702 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ... 246,276 .... 250,085 . 248,431 |.. ..(2,155)[... ..246,276 |.... ..01/01/2048 .
3132XW-DH-1 .. | FREDDIE MAC POOL # Q53703 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ... 380,622 ... 386,569 ..(5,937)[... ..380,622 |.... ..01/01/2048 .
3133A4-3A-2 ...|FREDDIE MAC POOL # QA9793 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 207,217 ....217,818 . (13,377)f... ..05/01/2050 .
3133AD-JZ-0 .. | FREDDIE MAC POOL # QB6580 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... . ... 455,286 ...479,188 ...(32,304)f... . ..12/01/2050 .
3133AD-J6-4 ...| FREDDIE MAC POOL # QB6585 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... 846,271 |... ... 846,271 891,229 .. (46,072)[... 846,271 |.... ..12/01/2050 .
3133AD-ZP-4 ...| FREDDIE MAC POOL # QB7050 . ..12/27/2022 .| PRINCIPAL RECEIPT ,102,428 ..1,102,428 |.. . 1,167,713 |.. (69, 196) ..1,102,428 |. ..12/01/2050 .
3132DM-K2-0 .. | FREDDIE MAC POOL # SDO313 . ..12/27/2022 .| PRINCIPAL RECEIPT 481,522 . 481,522 |.. .514,626 |.. (36,246) ..04/01/2050 .
3132AE-EY-8 .. | FREDDIE MAC POOL # ZT1951 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ...219,99 |... .. 219,996 ... 225,788 ...(12,525)[... ..05/01/2049 .
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3132DN-V2-6 ...| FREDDIE MAC POOL #SD1533 .. ..12/27/2022 .| PRINCIPAL RECEIPT ... ..09/01/2082 .
3133AY-QF-0 .. | FREDDIE MAC POOL QD2254 . ..12/27/2022 .| PRINCIPAL RECEIPT ..11/01/2051 .
3132VM-HD-0 .. | FREDDIE MAC POOL# Q61127 .. ..12/15/2022 . | PRINCIPAL RECEIPT . 146,611 ..01/01/2049 .
3133BE-VD-2 .. | FREDDIE MAC POOL# QES112 .. ..12/27/2022 .| PRINCIPAL RECEIPT . ..07/01/2052 .
3133KN-D9-1 ...| FREDDIE MAC POOL# RAB428 ........covvvvvvvnnnnns | nnnns .12/27/2022 .| PRINCIPAL RECEIPT ... . 125 676 ..12/01/2051 .
45202B-CJ-3 ...| ILLINOIS ST HSG DEV 2016 SER A ... ..12/01/2022 .| CALLED ... ..1,183,845 ..03/01/2048 .
49130T-VQ-6 .. | KENTUCKY ST HSG CORP 2016 SER B .. ..10/03/2022 .| CALLED ... ... 205,000 e (3,439).. ..07/01/2037 .
49130T-UR-5 ...| KENTUCKY ST HSG CORP BDS 2016 A ..10/03/2022 . ... 315,000 .(4,226)|...........(4,226)|... ..01/01/2040 .
54627D-EF-4 .. | LOUISIANA ST HSG CORP REV SR 2020A . ..12/12/2022 .| PRINCIPAL RECEIPT ... .... 235,555 . . ..03/01/2041 .
54627D-BV-2 .. |LOUISIANA ST HSG CORP SF MTG 2015A .... ..12/12/2022 .| PRINCIPAL RECEIPT ... .. 257,579 ... 257,579 |.. ..12/01/2038 .
60416Q-JA-3 .. | MINNESOTA ST HSG FIN AGY REV SER A .... ..12/12/2022 .| VARIOUS ..1,496,550 |.. ..02/01/2051 .
605350-LZ-1 .. |MISSISSIPPI ST HOME CORP SER 2015A ... ..12/12/2022 .| PRINCIPAL RECEIPT ... ... 270,769 |.. ..12/01/2034 .
60637B-XV-7 .. |MISSOURI ST HSG DEV REV 2020 SER B . ..12/06/2022 . | PRINCIPAL RECEIPT ..11/01/2043 .
641279-NX-8 .. | NEVADA ST HSG REV BDS SER 2020A .. ..12/12/2022 . | PRINCIPAL RECEIPT . ..11/01/2044 .
647200-3P-7 .. | NEW MEXICO MTG FIN AUTH 2015 SER E . ..12/12/2022 . | PRINCIPAL RECEIPT . 327,250 |.. ..09/01/2037 .
677377-2P-7 .. | OHIO HSG FIN REV BONDS 2016 SER 1 .. ..12/01/2022 .| CALLED ..11/01/2041 .
684907-WM-6 .. | ORANGE CNTY FL HSG FIN REV 2020A ......ceevevnn]vnnnnns ..01/05/2022 .| RBC CAPITAL MARKETS ... ..09/01/2050 .
684907-WN-4 .. | ORANGE CNTY FL HSG FIN REV 2020B .......ccccvue|vunnens .12/12/2022 .| PRINCIPAL RECEIPT ..09/01/2050 .
880461-2F-4 .. | TENNESSEE HSG DEV AGY 2020-3B ......cceevvvuenn]vnnnnns ..12/01/2022 .| CALLED ... ...(6,061)[...........(6,061)]... ..07/01/2050 .
880461-T7-3 .. | TENNESSEE HSG DEV AGY REV 2020-2 ......eeeeeene|vnnnnns |- 11/01/2022 . [ CALLED ... . . (32,627).... ..07/01/2040 .
88275F-NZ-8 .. | TEXAS ST DEPT OF HSG 2017 SER B ....ovvvvvvenn | nnnnns ..12/12/2022 .| PRINCIPAL RECEIPT ... ... 331,164 ..09/01/2038 .
88275F-SH-3 .. | TEXAS ST DEPT OF HSG SER B .eeeeeeeeeieieeeee | s ..12/12/2022 .| PRINCIPAL RECEIPT ... . ... 156,357 ..03/01/2036 .
88275F-NU-9 .. | TEXAS ST DEPT OF HSG SF REV 2015 A . ..12/01/2022 .| CALLED ... 450,000 [ovuunnnnne 450,000 450 000 |.... ..09/01/2039 .
915137-5G-4 .. |UNIV OF TEXAS TX REV SER 2010D ... ..08/15/2022 .| VARIOUS . . 1,040,000 |.. 01,090,232 [ ..1,092,064 |. ..08/15/2026 .
93978X-ER-7 .. | WASHINGTON ST HSG FIN COM 2015 B . ..12/01/2022 .| CALLED .630,000 [.. .630,000 |.. .630,000 . 630,000 |. ..05/01/2041 .
93978X-EQ-9 .. | WASHINGTON ST HSG FIN COMM 2015 A . ..12/01/2022 .| CALLED ... ... 260,000 ... 260,000 . 260,000 |.. . 260,000 |.... ..09/01/2040 .
0909999999. Subtotal - Bonds - U.S. SpeC|aI Revenues 88,714,427 91,181,705 89,097,016 90, 140,056 XXX
00287Y-AP-4 .. | ABBVIE INC SR NTS ...oeneeeiniieeeeenieeeeees | s ..09/06/2022 .| CALLED s 2,975,378 ..2,960,800 |.... ..11/06/2022 .
00842B-AJ-6 .. | AGATE BAY MTG TRUST 2015-5 CL A9 ..12/27/2022 .| PRINCIPAL RECEIPT 316,440 |.. . 324,104 |.. 316,440 ..07/25/2045 .
00842T-AD-0 .. | AGATE BAY MTG TRUST 2016-1 CL A4 ..12/27/2022 .| PRINCIPAL RECEIPT .. 72,848 .. .. 71,892 |.. ...12,848 |. .. 12/25/2045 .
00842E-AC-5 .. | AGATE BAY MTG TRUST 2016-2 CL A3 ..12/27/2022 .| PRINCIPAL RECEIPT . 222,462 |.. . 228,267 |.. ..222,462 |. ..03/25/2046 .
025816-BM-0 .. | AMERICAN EXPRESS CO SR NTS ... ..03/21/2022 . | MARKET AXESS . 2,100,000 |.. .2,016,231 |.. ..2,092,326 |. ..08/01/2022 .
94973V-AX-5 .. | ANTHEM INC SR NTS ...covvriiiiiiiiiiiiieiiiiiies [ s .05/15/2022 . | MATURITY e Jeereeieeeii Jeeeees... 4,098,000 |........... 4,098,000 [......... 4,135,121 (3 343) |... ..4,098,000 |.... ..06/16/2022 .
037833-CJ-7 .. | APPLE INC NTS .. ..07/05/2022 .| GOLDMAN, SACHS & CO. .. ... 1,750,000 |......... 1,789,113 (2,21) . . 1,770,257 |.... .. (15,602)|... ..02/09/2027 .
00206R-CM-2 .. | AT&T INC NTS ... ..05/02/2022 . ... 11,238,000 |........ 11,268,162 (2,17 1,288,273 | [ 2541 2,541 |... ..06/30/2022 .
00206R-DD-1 .. | AT&T INC NTS ..05/11/2022 . .... 7,600,000 |......... 7,767,948 ...(8,563) ... . (67,210)f......... (67,210) ..01/15/2025 .
00206R-HS-4 .. | AT&T INC SR NTS ....eovniiiiiiiiiieiiiinieeeceans | s ..04/26/2022 .| VARIOUS ......oovvvvvnnnneec]ovrennnnnieneeeinienn Joveeen... 4,651,802 [l 4,590,000 |......... 4,712,285 . (68,822)[......... (68,822) ..07/15/2025 .
06051G-GK-9 .. | BANK OF AMERICA CORP SR NTS ..04/24/2022 . .. 8,673,000 |......... 8,520,243 .35,878 |.... ..04/24/2023 .
07359B-AA-5 .. | BEACON CONTAINER FINANCE |1 LLC ..12/20/2022 . | PRINCIPAL RECEIPT . 833,333 [.. . 828,539 .. N e ..10/22/2046 .
10373Q-AD-2 .. | BP CAP MARKETS AMERICA COMPANY ..08/24/2022 .| VARIOUS . ..2,055,000 |.. ..2,003,323 |.. . 2 066 589 |. . (11,589)[. (11,589) ..02/06/2024 .
10373Q-AL-4 .. | BP CAPITAL MARKETS AMERICA NTS ..08/24/2022 .| CALLED ... ..1,645,000 |.. . 1,500,544 |.. .. 1,635,597 |. ..9,403 |. .. 9,403 ..05/10/2023 .
110122-CP-1 .. | BRISTOL MYERS SQUIBB CO SR NTS ..03/04/2022 .| CALLED @ 106.8280000 . . 967,000 |.. . 1,126,082 |.. ..1,097,958 |. (130,958)|. . (130,958) ..07/26/2029 .
110122-DC-9 .. | BRISTOL MYERS SQUIBB CO SR NTS ..03/04/2022 .| CALLED @ 106.3490000 .. ..2,280,000 [.. . 2,606,245 |.. (217,545) (. . (217,545) ..08/15/2025 .
134429-AY-5 ...| CAMPBELL SOUP COMPANY NTS ....oooveeieeeeemiees [eeeeenn [en 03/04/2022 . | CALLED @ 100.7280400 .. .... 1,300,000 ......... 1,272,011 |eevneen 1,296,141 [ e 1144 [ e 1 [ 1,207,285 | el 2715 | 2,715 |... ..08/02/2022 .
172967-FT-3 .. | CITIGROUP INC SR NTS ...oovvviiniiiiiiiiieeeenns [ eeeees ..01/14/2022 . | MATURITY .... 8,900,000 ......... 9,498,187 ..01/14/2022 .
172967-LQ-2 .. | CITIGROUP INC SRNTS ..eeereiiiieeiieiiieeeeeeen [ .03/21/2022 .| GOLDMAN, SACHS & CO. ...|eeeeeeveeieeeennnnn Jovennnn.. 6,477,325 [ 6,430,000 ..10/27/2022 .
29342#-AA-0 .. | CONNECTICUT INVEST CT NT SER 2021 .. ..12/15/2022 . ... 421,203 ..12/15/2030 .
22944P-AA-5 ...| CREDIT SUISSE MTG TRUST 2013-TH1 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 953,841 ..02/25/2043 .
12647P-AL-2 .. | CREDIT SUISSE MTG TRUST SER 2013-7 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... . ..08/25/2043 .
126650-CF-5 .. | CVS CAREMARK CORPORATION ..09/29/2022 . | MARKET AXESS .. 1,859,223 |... . (60,354)[.... ..08/12/2024 .
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126650-BZ-2 .. | CVS HEALTH CORPORATION SR NOTES ..03/21/2022 . | MARKET AXESS ... .. 1,582,202 ... 1,575,000 |......... 1,538,161 |......... 1,569,721 |.. 1263 [ e 1,263 |... .11,308 |...........11,308 |... ... 13,475 ]..12/01/2022 .
126650-CK-4 .. | CVS HEALTH CORPORATION SR NOTES ..03/21/2022 . | MARKET AXESS ... 2,797,758 . 2,788,000 |.. . 2,869,957 |.. . 2,793,881 ..(3,372) .(8,372) N .. 7,249 |. . 65,867 [..07/20/2022 .
278062-AC-8 .. | EATON CORP SENIOR NOTES .... ..04/14/2022 .| GOLDMAN, SACHS & CO. 4,420,284 ..4,400,000 |.. . 4,262,016 |.. 4,384,387 5,300 .. 5,300 ..4,389,687 |. .30,597 |. . 56,131 (.. 11/02/2022 .
30161M-AR-4 .. | EXELON GENERATION CO LLC SR NTS ..03/15/2022 . |MATURITY ........... 8,014,000 . 8,014,000 |.. . 8,164,153 |.. . 8,018,677 ..(4,677) .(4,677) 136,238 |..03/15/2022 .
30290W-AG-0 .. | FREMF MORTGAGE TRUST FREMF 2012 K2 . ..08/25/2022 .| PRINCIPAL RECEIPT ... ...2,271,000 |... 2,271,000 |.......... 2,353,412 .(34,541)[... ... (34,541) ... .... 55,848 |..10/25/2045 .
30290T-AN-2 .. | FREMF MTG TRUST 2012-K21 CL B ...ceevvveeneeeee | s ..01/19/2022 .| BREAN CAPITAL LLC 1,959,278 |... ..1,938,080 |......... 2,017,611 ..(2,788)]... ...(2,788) ... .... 10,583 |..07/25/2045 .
302610-AJ-2 .. | FREMF MTG TRUST SER 13-K26 CL B .. .. 11/25/2022 . .... 896,500 (16,993) ... .. 29,807 [..12/25/2045 .
30261H-AN-3 .. | FREMF MTG TRUST SER 2012-K18 CL B ..01/25/2022 .| PRINCIPAL RECEIPT ... . ... 350,075 ..01/25/2045 .
30290M-AN-7 .. | FREMF MTG TRUST SER 2012-K19 CL B ..03/25/2022 . | PRINCIPAL RECEIPT ... eeeeeen.. 1,445,000 |... ..1,445,000 |......... 1,508, 162 .. (2,205)f... . e (2,259) ... ..06/25/2045 .
302900-AH-1 .. | FREMF MTG TRUST SER 2012-K20 CL C ....evveeen | nnnnns ..04/25/2022 . | VARIOUS ......oeeeemmeeeeefoeeeemnieeeeeeeis Jeeiinns 6,295,000 |........... 6,295,000 |......... 6,504,758 |.......... 6 333,512 [.ooeeeeiiieieeeeen Jeeenns (36,577 eeeeeeneeeeeennn formnaeees (36,577) |-evveeeeeeennnn ..05/25/2045 .
INTL FCTONE FINANCIAL
30290U-AJ-8 .. | FREMF MTG TRUST SER 2012-K22 CL B .....ceveeee | unnnns ..01/19/2022 .| INC ..eeeeeeeeiee e foe e s 6,785,123 |.......... 6,690,000 |......... 7,006,730 |eevennnn 6,788,680 |evvvuueeeeeennnns foeeeeeennn (8,709)]ceeeeeneeeeeennn Joennaeees (8,709) |-vveeeeeeeeins foreeenns 6,779,971 ..08/25/2045 .
30290U-AL-3 .. | FREMF MTG TRUST SER 2012-K22 CL C ..08/25/2022 . | PRINCIPAL RECEIPT ... ... 17,936,000 |........ 18,650,163 |........ 18,203,115 |.. .17,936,000 |.... ..08/25/2045 .
30290W-AE-5 .. | FREMF MTG TRUST SER 2012-K23 CL B .. ..08/25/2022 .| PRINCIPAL RECEIPT ..4,450,000 |.. . 4,651,293 |.. 4,517,597 ..4,450,000 |. .. 10/25/2045 .
302610-AM-5 .. | FREMF MTG TRUST SER 2013 K26 CL C .. ..12/27/2022 .| PRINCIPAL RECEIPT 16,867,030 |.. 17,558,913 |.. 17,217,579 .16,867,030 |. .. 12/25/2045 .
30291G-AQ-2 .. | FREMF MTG TRUST SER 2013 K27 CL C ..12/25/2022 . | PRINCIPAL RECEIPT .690,000 |.. 713,648 |.. . 690,000 |. ..01/25/2046 .
30261N-AG-5 .. | FREMF MTG TRUST SER 2013-K2 CL C ..11/25/2022 . | PRINCIPAL RECEIPT . 225,000 [.. . 230,651 |.. ..225,000 |. .. 11/25/2045 .
30290X-AN-3 .. | FREMF MTG TRUST SER 2013-K24 CL B ..09/25/2022 . | PRINCIPAL RECEIPT .200,000 |.. . 205,539 |.. . 200,000 |. .. 11/25/2045 .
30291G-AN-9 .. | FREMF MTG TRUST SER 2013-K27 CL B ..12/25/2022 . | PRINCIPAL RECEIPT ... ... 10,380,000 |........ 10,780,244 .10,380,000 |.... ..01/25/2046 .
357081-AE-8 .. | FREMF MTG TRUST SER 2015-K720 CL B . ..07/25/2022 .| PRINCIPAL RECEIPT .......|eeeeeeeeeeeeennnnn Joeennnn.. 5,145,000 f............ 5,145,000 |.......... 5,345,402 . ..5,145,000 |.... ..07/25/2022 .
302920-AA-4 ...| FREMF MTG TRUST SER2015-K718 CL B .. ..01/25/2022 .| PRINCIPAL RECEIPT ... ... 6,790,000 ......... 6,964,967 |......... 6,790,000 |.. ..6,790,000 |.... ..02/25/2048 .
362620-AB-5 .. | GS MBS 2021-GR1 A2 MTG ......cevvumnereeemnnnaene | cees ..12/27/2022 .| PRINCIPAL RECEIPT ... .... 308,081 . 312,777 |.. . 308,081 |.... .. 11/25/2051 .
36261H-AA-8 .. | GS MBS 2021-PJ5 A1 MTG .....vvvvvieniiiiiiiiaes | s ..12/27/2022 .| PRINCIPAL RECEIPT ... . . .... 853,704 .... 847,568 . 847,509 |.. s s A ..853,704 |.... ..10/25/2051 .
36262C-AB-6 .. | GS MBS 2021-PJ7 CL A2 .oeeeeeeeeeeeeeeeeeeeee | s ..12/27/2022 .| PRINCIPAL RECEIPT .eoooifieeemmmeieeeeennis Joeneeeees 700,711 [oeeeeennnnns 700,711 [oueees 713,192 [ 712,585 |oeveeieieeeenii fereeeees (11 73] TR ST (11,874) [eeeeeeeeiees Jeeeeennnns (T N P FOU TR T ..01/25/2052 .
SUSQUEHANNA
406216-BD-2 .. | HALLIBURTON COMPANY SENIOR NOTES ........cccvvn |eunrens ..06/08/2022 .| INTERNATIONAL GROU ..... |-eeeevemeneeeeemnnnns Joennieeeees 176,699 |..eveennneeen 176,000 |.....uenn... 175,588 |oeevvennnnns 175,925 [veeeeeeeiiieeee foeeeeeieeees 20 [oeeeeeeeeeneeee oo 20 [oeeeeeiiieeeeen e 175,945 [ [T ..08/01/2023 .
466159-AA-8 .. | HENDERSON MTG SER 10-2A ..12/15/2022 . | PRINCIPAL RECEIPT ... . 131,517 | ... 131,517 .... 139,881 .(8,122)[...........(8,122)|... ..01/15/2048 .
46617L-AA-9 .. | HENDERSON MTG SER 2013-3A CL A ..12/15/2022 . | PRINCIPAL RECEIPT .62,250 ...62,250 |.. .. 71,165 |.. .(8,814)[. .(8,814) ..01/17/2073 .
46618A-AA-2 .. | HENDERSON MTG SER 2014-2A CL A ..12/15/2022 . | PRINCIPAL RECEIPT .58,605 .. 58,605 [.. 65,432 .(6,743)[. .(6,743) ..01/17/2073 .
46618H-AA-7 .. | HENDERSON MTG SER 2014-3A CL A ..12/15/2022 . | PRINCIPAL RECEIPT . 28,484 ...28,484 .. 25,911 ..2,570 |. ..2,570 ..06/15/2077 .
46618L-AA-8 .. | HENDERSON MTG SER 2015-1A CL A ... ..12/15/2022 .| PRINCIPAL RECEIPT ... ... 11,015 | . 11,015 .. (987)].... .. (987)].... ..09/15/2072 .
46655B-AA-4 .. | HENDERSON MTG SER 2021-A CL A .eevvveeneecennn | s ..12/15/2022 . | PRINCIPAL RECEIPT 103,821 |... 103 821 ..02/15/2079 .
46671#-AA-5 .. | HENDERSON MTG SER 2021-A CL A ...ccevvvnnvvvennn] vnnnns .12/16/2022 .| J.G. WENTWORTH .... 4,464,249 (... ..07/15/2077 .
46620D-AA-2 .. | HENDERSON RECEIVABLES LLC ..12/15/2022 .| PRINCIPAL RECEIPT ... 13,054 [ 13,054 | 10,890 [ e e 2,184 [ 2,164 |... ..06/15/2067 .
40438P-AE-2 .. | HPEFS EQUIPMENT TRUST 2020-2A CL C . ..12/20/2022 . | PRINCIPAL RECEIPT . ...70,985 |... ...(1,010) |... ..07/22/2030 .
KEYBANC CAPITAL MAHKETS
459200-HU-8 ...| IBM CORP ....vvvvniiiiiiiiniiniiinieneeecennineeees | e ..09/27/2022 .| INC. ...2,019,906 |... . 2,067,804 |.. ...(6,002) ... ..02/12/2024 .
46620V-AA-2 .. | J G WENTWORTH XXXI1X SER 17-2A CL A ...ccvvveis | unnnns ..12/15/2022 . | PRINCIPAL RECEIPT ...24,924 |.. ..09/15/2072 .
46590U-AA-0 .. | J.G. WENTWORTH XLII1 SER 18-2A CL A ....ccevvet|vnnnnns ..12/15/2022 . | PRINCIPAL RECEIPT .. 47,366 |.. s ..10/16/2075 .
24422E-SP-5 ...| JOHN DEERE CAPITAL CORP ... ..09/26/2022 .| LOOP CAPITAL MARKETS . 1,960,000 |.. . 1,958,510 .. 1,959,589 . 1 959 709 |. (39,458) (39,458) ..06/12/2024 .
478160-BU-7 .. | JOHNSON & JOHNSON NOTES ... ..12/15/2022 . | MARKET AXESS ... . 1,150,000 |.. . 1,143,963 |.. . 1,145,308 .. 1,145,585 |. . (80,920)(. (80,920) ..03/01/2036 .
46644V-AD-8 .. | JP MORGAN MTG TRUST 2015-4 CL 1A4 ..12/27/2022 . | PRINCIPAL RECEIPT .. 79,500 [.. ..81,388 |[.. ...79,500 |. ..06/25/2045 .
46644V-BJ-4 .. | JP MORGAN MTG TRUST 2015-4 CL 2A2 .. ..12/27/2022 .| PRINCIPAL RECEIPT . 356,786 |.. . 353,162 |.. ..356,786 |. ..06/25/2045 .
46645G-AC-2 .. | JP MORGAN MTG TRUST 2015-6 CL A3 . ..12/27/2022 .| PRINCIPAL RECEIPT . 155,157 |.. 157,170 |.. ..155,157 |. .. 10/25/2045 .
46647J-AC-4 .. | JP MORGAN MTG TRUST 2016-4 CL A3 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 208,277 ....210,913 ..10/25/2046 .
46648H-AC-7 .. | JP MORGAN MTG TRUST 2017-2 CL A3 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... 476,7% .... 485,130 . . ..05/25/2047 .
46647S-AE-0 .. | JP MORGAN MTG TRUST 2017-3 CL 1A3 .. ..12/27/2022 .| PRINCIPAL RECEIPT ... ...681,668 ...69,854 (19 760))... ..08/25/2047 .
46592X-AC-8 .. | JP MORGAN MTG TRUST 2021-13 CL A3 ..12/25/2022 . |PRINCIPAL RECEIPT .......|eeeeeeeeieeeeeennnns Jovnnnn... 3,598,064 [........... 3 598,064 .. (17,634)[... ..04/25/2052 .
46654T-AB-4 .. | JP MORGAN MTG TRUST 2021-15 CL A2 ..12/25/2022 . |PRINCIPAL RECEIPT .......]eeeeeeeeeeveeinnnnns Jovnnnn... 1,260,485 [ 1,260,485 .. (21,508)f... ..06/25/2052 .
46592P-AR-2 ...| JP MORGAN MTG TRUST SER 21 CL ASA ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 138,947 ..10/25/2051 .
46655D-AC-6 .. | JP MORGAN MTG TRUST SER 22-2 CL A3 .... ..12/25/2022 . | PRINCIPAL RECEIPT ... ..08/25/2052 .
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46625H-KC-3 ...| JPMORGAN CHASE & CO NOTES ... ..04/19/2022 . |MARKET AXESS .....coovvves|oevevmnnnnneennnnnns Jovennnn. 1,204 103 [ 1,305,000 |......... 1,302,103 |......... 1,304,017 |.. 2 ..1,304,109 |.... . (10,006)].... .... 30,359 |..01/23/2025 .
501044-C0-2 ...| KROGER COMPANY SENIOR NOTES . ..01/18/2022 .| CALLED ........... . 4,100,000 |.. . 4,187,330 |.. . 4,100,611 . (611) 4,100,000 [.ooeeevnniiiiieen e eeens TR . 36,012 [..04/15/2022 .
58013M-EY-6 .. | MCDONALD'S CORP NTS .......oieiiiiiinniiiiiiiannnns ..07/26/2022 .| GOLDMAN, SACHS & CO. .| eeeeveenerrivnnnnns Jovnennennnnn 75,691 [ooiiiiiiiinns 75,000 |.eevvennnnnns 83,038 |..... .. 82,350 |. ..(1,074)[... ...81,276 |.... .(5,586)..cenvrnn (5,586). i 2,760 |..01/30/2026 .
MORGAN STANLEY SMITH
585055-BT-2 .. |MEDTRONIC INC NTS ....ovivviniiiiiiiiinniniiinnns [ s ..11/18/2022 . |BARNEY LL ..oovvviiieeeiis o v 1,608,840 |.......... 1,689,000 |......... 1,862,007 |...oennnn. 1,829,341 [ e (WA )] U R, (7,453) |oeeeeeeeeeeeeeees [ 1,821,889 [oeviiviiiiinns foevennnn (213,049)........ (213,049) ... 87,646 |..03/15/2035 .
MORGAN STANLEY SMITH
594918-BS-2 ...| MICROSOFT CORP SR NTS .....evvvvvvrirnnnniiniinnnn | onnnees [on 12/14/2022 . [BARNEY LL ... ..2,799,150 |.......... 3,000,000 |.......... 2,993,530 ...204 |... ..2,993,847 |.... ... (194,697)|........ (194,697)|.... ..08/08/2036 .
609207-AT-2 .. | MONDELEZ INTERNATIONAL SR NTS ..03/18/2022 .| CALLED @ 97.6710000 1,515,854 ..1,552,000 |.. . 1,601,167 |.. ..(1,104) .. 1,596,328 |. . (80,475)[. (80,475) ..04/13/2030 .
61772N-AJ-6 .. | MS MTG TRUST SER 2021-5 CL A3 .. .. 12/27/2022 . ... 847,969 |......... 863,206 (14,835)[... ...(14,83)[... ..08/25/2051 .
62954V-AA-5 .. |NEW YORK CITY TAX LIEN SER 19-A .. ..11/10/2022 . . . 5,502,447 |......... 5,501,911 ..11/10/2032 .
655844-BL-1 .. | NORFOLK SOUTHERN CORP ..09/29/2022 . | MARKET AXESS ... .. 1,960,452 |... 1,973,000 |......... 1,918,821 .(9,848)].... ..02/15/2023 .
FTN FINANCIAL CAPITAL
665859-AV-6 .. | NORTHERN TRUST CORP SR NTS ... ..03/03/2022 . | MKT ... 1,978,499 |... 2,090,000 |......... 2,082,079 . . ... (104,926) ..05/01/2030 .
666807-BV-3 .. | NORTHRUM GRUMMAN CORP ..06/13/2022 . | EXCHANGED .. .. 4,394,749 (... 3,900,000 |.......... 4,982,999 . (105,681)[... (105,681) |.... .. (405,467) ..03/01/2026 .
66989H-AN-8 .. | NOVARTIS CAPITAL CORP ..09/27/2022 .| BARCLAYS INC . ... 1,773,536 |.......... 1,900,000 |......... 1,858,295 3,588 |... ..3,588 |... (101,766) ..05/17/2027 .
670346-AL-9 .. | NUCOR CORP SENIOR NOTES . ..08/15/2022 .| CALLED .........4,000,000 |.......... 4,000,000 |......... 3,993,280 ...435 |... ..09/15/2022 .
67647L-AA-9 .. | OCEANVIEW MTG TRUST SR 2021-1 A1 ..12/27/2022 . |PRINCIPAL RECEIPT .....ifoveevvminiiiiiiiinnns Jovnenenens 704,464 |............. 704,464 |............ 717,783 (12,275) [ Joeeeeeee e (12,275) | | 704,464 | ..06/25/2051 .
KEYBANC CAPITAL MARKETS
740189-AM-7 .. | PRECISION CASTPARTS CORPORATION .......cevvuvves]vnnnnns ..07/18/2022 .| INC. .eevvviviiiinniiiiinns foeeeninieeeciiiis e 869,304 |............. 875,000 [ouvunnens 873,215 [ 874,319 |ovvveiiiiiiiinns oo (X R RN (0T PO RN 874,422 [..ocovvvvniiiiinn o (5,118) ..06/15/2025 .
BANK OF NY CAPITAL
74166W-AA-2 .. | PRIME NOTES LLC NTS ... ..03/08/2022 . | MARKET .. ..44,500,000 44,500,000 [.. 44,500,000 |.. 44,500,000 .44,500,000 |. ..02/16/2023 .
75409J-AA-5 .. | RATE MTG TRUST 2021-J1 CL A1 ..03/25/2022 . | VARIOUS ... ..27,082,621 28,358,741 |.. 28,655,623 |.. 28,639,036 .28,623,426 |. ..07/25/2051 .
75409T-AG-0 .. | RATE MTG TRUST 2021-J3 CL A7 ..12/25/2022 . | PRINCIPAL RECEIPT 2,174,302 ..2,174,302 |.. ..2,212,383 |.. . 2,210,184 ..10/25/2051 .
754907-AA-1 .. | RAYONIER INC SR NOTES ............ ..01/04/2022 .| CALLED ... 2,500,000 ..2,500,000 |.. . 2,458,004 |.. ..04/01/2022 .
293426-AA-2 ...|RI SMALL BUSINESS NOTE SERIES 2021 . ..08/15/2022 .| VARIOUS . 352,017 [ 352,017 ..12/15/2026 .
81745M-AA-9 .. | SEQUOIA MTG TRUST SER 2013-2 CL A ..12/27/2022 .| PRINCIPAL RECEIPT ... .... 450,149 L 417,797 ..02/25/2043 .
81745L-AD-5 .. | SEQUOIA MTG TRUST SER 2014-4 CL A4 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 143,860 .. 147,504 .. 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 .
81746N-AL-2 .. | SEQUOIA MTG TRUST SR 2016-3 CLA11 ..04/25/2022 . |PRINCIPAL RECEIPT ... . ..11/25/2046 .
81746X-AA-4 .. | SEQUOIA MTG TRUST SR 2017-3 CL A1 .. ..12/27/2022 .| PRINCIPAL RECEIPT . 334,394 ..04/25/2047 .
81748M-AA-6 .. | SEQUOIA MTG TRUST SR 2020-1 CL A1 .. ..12/27/2022 .| PRINCIPAL RECEIPT . 425,989 ..02/25/2050 .
81748M-AD-0 .. | SEQUOIA MTG TRUST SR 2020-1 CL A4 .. ..01/25/2022 . | PRINCIPAL RECEIPT 68,502 ..02/25/2050 .
81748K-AA-0 .. | SEQUOIA MTG TRUST SR 2020-2 CL A1 .. ..12/25/2022 . | PRINCIPAL RECEIPT . 236,644 ..08/25/2050 .
MORGAN STANLEY SMITH
86787E-BC-0 .. | SUNTRUST BANK SR NTS ..07/18/2022 .| BARNEY LL ... 155,000 . 154,976 |.. ..04/01/2024 .
88315L-AS-7 .. | TEXTAINER MARINE ABS 2021-3A CL A .. ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 136,033 ..08/20/2046 .
THL CREDIT DIRECT
87303*-AA-9 .. | THL CREDIT DL FUND IV REVOLVING NT ....ocovvrs | annnnns ..12/01/2022 . |LENDING FUND .. 753,004 ..07/15/2025 .
872480-AA-6 .. | TIF FUNDING |1 LLC SER 20-1A CL A ..12/20/2022 .| PRINCIPAL RECEIPT ... ..08/20/2045 .
872480-AE-8 .. | TIF FUNDING |1 LLC SER 21-1A CL A .. ..12/20/2022 .| PRINCIPAL RECEIPT ... ..02/20/2046 .
89680H-AA-0 .. | TRITON CONTAINER FINANCE LLC ..12/20/2022 .| PRINCIPAL RECEIPT ... ..09/20/2045 .
89680H-AE-2 .. | TRITON CONTAINER FINANCE LLC ... ..12/20/2022 .| PRINCIPAL RECEIPT ... .. ..03/20/2046 .
907818-DR-6 .. |UNION PACIFIC CORPORATION ..eevveeeeeeinnnieeee | s ..09/29/2022 . | MARKET AXESS . 1,400,227 |.. ..02/15/2024 .
CITIGROUP GLOBAL MKTS
931142-CB-7 .. | WAL MART STORES INC NOTES ..11/18/2022 .| INC ,000......... 2,687,338 . 2,598,666 |.. (20,589)... ...(20,589) |... (257,459) ..09/01/2035 .
74939K-AE-6 .. | WOODWARD CAPITAL MANAGEMENT RCKT 2 . ..12/25/2022 . | PRINCIPAL RECEIPT 752,211 1 195,797 .. . 755,818 ..(3,547) .(3,547) N .. 12/25/2051 .
74938V-AA-1 .. | WOODWARD CAPITAL MGT SER 21-4 CL A . ..12/25/2022 . | PRINCIPAL RECEIPT ..4,126,059 |.. . 4,182,148 |.. . 4,180,705 (54,646) (54,646) ..4 126,059 |. ..09/25/2051 .
749384-AA-1 .. | WOODWARD CAPITAL MGT SER 21-5 CL A . ..12/27/2022 .| PRINCIPAL RECEIPT ..2,039,532 [.. . 1,992,008 |.. . 1,172,219 .. 47,530 .47,530 ..2,039,532 |. .. 11/25/2051 .
74938II-AB-7 .. | WOODWARD CAPITAL MGT SER 22-2 CL A . ..12/25/2022 . | PRINCIPAL RECEIPT . 235,350 [.. . 222,59 |.. ..12,760 12,760 ..02/25/2052 .
BMO Capital Markets
064159-QD-1 .. | BANK OF NOVA SCOTIA ... ..03/21/2022 .| GKST, Inc. .... 2,070,000 ......... 2,069,027 ....63 |... ..01/18/2023 .
06738E-AS-4 .. | BARCLAYS PLC SR NTS ... ..01/10/2022 .| CALLED ......cccvvvvvvvienefovennnnnnnnnnninnnnns |oeeee.... 4,645,000 |............ 4,645,000 ]......... 4,727,031 (536) ..01/10/2023 .
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361640-NA-2 .. | GE CAPITAL INTL FUNDING CO SR NTS ..12/02/2022 .| CALLED @ 93.5810000 ....|...cccvuuuvrrernnnnn Jovuunnnns 1,109,871 |.......... 1,186,000 |......... 1,295,978 ,276, T2 ] PO R [C772 ) IO RN 1,271,686 |..occvvvvniinnnn founennns (161,815)]........ (161,815) ..11/15/2035 .
60687Y-AH-2 .. |MIZUHO FINANCIAL GROUP INC SR NTS .. ..02/28/2022 . |MATURITY ... reeeenn 2,350,000 | 2,350,000 |......... 2,312,694 . J O . s . . |eeenn.2,350,000 |.... .. U ..02/28/2022 .
865622-A-4 .. | SUMITOMO MITSUI BANKING CORP ... ..07/18/2022 . |MATLRITY ... 3,000,000 . 3,000,000 |.. .3,071,040 |.. (13,225) ..3,000,000 |. ..07/18/2022 .
88315L-AG-3 .. | TEXTAINER MARINE ABS 20-2A CL A ..12/27/2022 .| PRINCIPAL RECEIPT 679,364 . 679,364 |.. .680,397 |.. .. (895) ..09/20/2045 .
88315L-AL-2 .. | TEXTAINER MARINE ABS 2021-1A CL A . ..12/27/2022 . | PRINCIPAL RECEIPT . ....80,000 |.............. 80,000 |............. 68,987 .. . . .. 11 013 |... A v e T ..02/20/2046 .
1109999999. Subtotal - Bonds - Industrlal and Mlscellaneous (Unaffiliated) 331,038,636 331,916,275 338,715,023 331,996,642 (1, 194 758) (1,194,758) 334 301 348 (83,695,232) (3,695,232) 6,126, 164 XXX
2509999997. Total - Bonds - Part 4 611,217,944 617,340,775 628,666,290 615,939,784 (4,109,891), (4,109,891) 621,590,637 (10,805, 211); (10,805,211) 11,496,269 XXX
2509999998. Total - Bonds - Part 5 133,010,016 135,134, 164 136,833,999 (59,200), (59,200) 136,774,800 (3,764,784) (3,764,784) 1,518,975 XXX
2509999999. Total - Bonds 744,227,960 752,474,939 765,500,289 615,939,784 (4,169,001), (4,169,001) 758,365, 437 (14,569,995) (14,569,995) 13,015,244 XXX

4509999997. Total - Preferred Stocks - Part 4
4509999998. Total - Preferred Stocks - Part 5
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4509999999. Total - Preferred Stocks
002824-10-0 ...| ABBOTT LABORATORIES
00287Y-10-9 ...| ABBVIE INC

..11/10/2022 .| VARIOUS ....
.. 11/22/2022 . | VARIOUS ....

..19,148.000 ...
..29,441.000 |...

..2,143,215 |...

. (1,951,835) |eeeniiiiieeeens | 743,054 | | 1,400,160 |....... 1,400,160 |...
... 4,426,612 |...

. . (1,517,776) |... R R [T IR 1,948,508 |....... 1,948,508 |...
..... (8,011,176))- e e | (8,011,176) | |10 2,555,087 [ |0l 4,035,136 |....... 4,035,136

00724F-10-1 ... | ADOBE INC .. 11/07/2022 . [VARIOUS .....cooovennnnennfereenns 18,635.000 |......... 6,591,122
Sanford C. Bernstein &

009158-10-6 ...| AIR PRODUCTS & CHEMICALS INC .......covvcuvvenns [ eennnns ..12/08/2022 . [Co. wevvvveeiiiiiiiiieeeees [ 10,132.000 |......... 3,031,846 |...cvvveieeiiiiiiies |eennnn. 2,082,261 ...l 3,082,762 ... (1,050,501)-cceeeeeeeeeeeeees o | (1,050,501) |.ooeeeeeeeeeeeees [ 2,082,261 |..ooccveeenenies |onnn...999,585 |..........999,585 |............. 48,298 [.evvunn e
Sanford C. Bernstein &

015271-10-9 ...| ALEXANDRIA REAL ESTATE EQUITIES .. 11/11/2022 . | Co. . 113,397 .. 73,785 |.. . 123,743 ...(60,503)|. ...73,785 |.

02079K-30-5 ...| ALPHABET INC CL A ..08/10/2022 . [ VARIOUS . ..9,355,438 |... 3,932,758 10,971,525 |......(7,038,767)|.... ..3,932,758 |....

Sanford C. Bernstein &
.. 11/11/2022 .| Co. .

..10/28/2022 . [ VARIOUS .
..11/03/2022 . | VARIOUS ....
.. 11/11/2022 .| VARIOUS ...
.. 11/11/2022 .| VARIOUS ....

02079K-10-7 ... ALPHABET INC CL C ..
022095-10-3 ... | ALTRIA GROUP INC .
023135-10-6 ... | AMAZON.COM INC ....
025816-10-9 ... | AMERICAN EXPRESS CO ...
03027X-10-0 ...| AMERICAN TOWER CORP ...

...429, 113 ... B R ....550,015
3,623,962 . 2,793,465 |..
...3,179,617 |...
... 2,067,130 |...
..2,481,902 |...

..550,015 |....
.. 2,793,465 |.
..2,963,247 |....
..2,009,933 |....
..2,636,200 |....

... (120,902)

. 830,497 |
. 216,370
...57,196
.. (154,307)
....... 1,420,726

. (497,817)|.

....44,087 |....
ceeeenn (248, 414)]...
...... (1,829,370))....

032095-10-1 ... | AMPHENOL CORP .......ccevvvieiieiiiiiieeeeeiiiiies [ e .. 11/22/2022 . | VARIOUS ... ..1,558,305 |.... .
037833-10-0 ... [ APPLE INC ....eeveeeiiiiiiiieeeeecieiee e [ e .. 11/22/2022 . |VARIOUS ........cccenneees e, 62,927.000 |........ 10,089,182 [.....cooeuiniiieeiiss [ernee.. 200,876 |........ 11,173,947 |.... (10,973,071)[.... e 200,876 [oeeeiiiiiiiiies [ 9,888,306 |....... 9,888,306 |...
060505-10-4 ...| BANK OF AMERICA CORP ..10/28/2022 . [VARIOUS .........ccevveeene e 97,166.000 |......... 3,421,787 [oooooiiiinnnnnninis fornn.. 4,635,820 ..., 4,322,915 |..........312,913 |.... . .. 4,635,829 | [ (1,214,041)]...... (1,214,041))...
084670-70-2 ...| BERKSHIRE HATHAWAY INC - CL B . ..04/22/2022 . | VARIOUS .... . s o fevenn... 7,860,831 ... 10,488,621 |......(2,627,790)|.... . (2,627,790) |-.ocoeeveeeeeees |0 7,860,831 | o 3,887,694 |....... 3,887,694 |...
05550J-10-1 ...|BJ S WHOLESALE CLUB HOLDINGS ..08/04/2022 . [VARIOUS ......cooeeunnnennfornnnns 18,319.000 |......... 1,250,848 oo [ 405,949 |.......... 1,226,823 |........ (820,874)|.cceveeeeeeieeeees fo |t (820,874) |.evvvvveeeeeein | 405,949 | | 844,899 |.......... 844,899
Sanford C. Bernstein &
09247X-10-1 ... | BLACKROCK INC .....evvvvrrriiiiiiiiiiiieiiiiiieieens [ eeeees .. 1171072022 . [Co. wevveeeiiiiiieeeeis [ 1,007.000 |............ 750,768 |..evveeeeeeiiiiieeee forvieennnne 591,856 [..eeeiiirriiieniiin feereeiiiiiiinei fiiieiiii e s e e 591,856 [o.oeeiiiiriiiines foeeeenne 158,911 |......... 188,911 [ [ s

110122-10-8 ... [BRISTOL-MYERS SQUIBB COMPANY ..02/18/2022 .| Co. .
11136F-10-1 ... {BROADCOM INC ........ooeeennnis ..00/30/2022 . [ VARIOUS .
11133T-10-3 ... [BROADRIDGE FINANCIAL SOLUTIO ..08/16/2022 . [EVERCORE ISI .

1,448.000
.. 18,490.000
4,069.000

97,71
9,833,748
726,739 |.

... 1,089 |..
. 1,545,007 |..
.542,169 |..

.. 90,283
12,303,431
. 743,8%

...(89,194)).
(10,758, 424)|.
. (201,725)|.

...(89,194)
(10,758,424)
. (201,725)

.1,089 |
..1,545,007 |.
..542,169 |.

132152-10-9 ... [ CAMBRIDGE BANCORP .........cooviviuuiiirriiiiiiiins | eeeane ..08/15/2022 . {Co. evvvreeiiiiiiiiieneees e 14,691.000 |......... 1,329,205 | | 1,193,850 [.......... 1,374,931 |........ [QERINV2 ] R A (181,081) [cvvvveeiiiiiiiins Jeveeens 1,193,850 |ooeeeeeeeeieeiins oo 135,356 |.......... 135,356 [....cooeunnnns 4,350 |ocnins e
Sanford C. Bernstein &

159864-10~7 ... [ CHARLES RIVER LABORATORIES ..........ccccvuveees]veennns L. 11/16/2022 . [Co. wevvveeiiiiiieieces [ 2,607.000 [............ 583,728 [coeeeieiiiieieeiins [ 936,762 |............ 935,168 |.......... (B1L,784) . [ s (31,744) | o, 936,762 |...vvvvrieiiiiinn [onnnes (353,034)]........ (353,034) ... o s

16119P-10-8 ...[CHARTER COMMUNICATIONS INC ......ccevvereeeiicas | e .. 11/16/2022 . [VARIOUS .....cooeeneeeeeee oo 4,641.000 [......... 2,162,573 | o 3,424,405 |.......... 3,025,793 [.......... 398,612 [-.eeeeeeeeiiiiins [ s 398,612 [oeeveeeeiiiiiins fereeeens 3,424,405 |....oooeiiinnns fenns (1,261,831)[..... (1,261,831)). e oo s
Sanford C. Bernstein &

166764-10-0 ...[CHEVRON CORPORATION .......ccervuvemenerriiienns | oo L 11/22/2022 . [Co. e [ 8,493.000 |......... 1,431,115 [ [ 729,941 | 996,654 |........ (266,712)]-.cceeeeeeeei foreeeieiieiies e (266,712) |-eeeeeeeeeeciin oo 729,91 [ooeiiiiienes e 701,174 |......... 701,174 |............. 20,770 |oeeiies e

16679L-10-9 ...[CHEWY INC CLASS A ... ..03/30/2022 . .. 2,241,257 |...

. I 3,177,665
...2,852,711 ...

... 42,879 |....

T .. (936,408)|........ (936,408)...
..(3,132,173)f....

..2,036,489 |....... 2,036,489 |...

816,222 |....

17275R-10-2 ... CISCO SYSTEMS INC . ..06/08/2022 . [ VARIOUS . . . . 816,222 . .. . (3,132,173) |... e | R

125896-10-0 ... [ CMS ENERGY CORP ......cceeeeeeeieiiiiiiieee e | oo ..09/16/2022 . [ VARIOUS .....oeeeiueinneen e 27,085.000 |......... 1,841,290 [oooeiiiiiiiiiiiis [ 1,697,008 ,759,928 |.......... (62,920)]-eeveeeeeeiin [ s (62,920) |-.vvveeeeeeeiee o 1,697,008 |..oocvveiiiiiies oo 144,282 |.......... 144,282
Sanford C. Bernstein &

191216-10-0 ... [ COCA-COLA €O ....eeeeeeeeeiiiiieeeeeciiieceeees | e L 11/22/2022 [ Co. e e 10,706.000 |............ 666,159 |.....oeeeeiiiieeeens [orieeeenne 682,605 |.....ooeriviiinninns feremneeiiiiiins oo e [ e [ 682,605 |......ooviiiiiin Joeienns (16,446)|......... (16,446)

20825C-10-4 ... | CONOCOPHILLIPS ..02/16/2022 . ... 1,564.000 |... ... 142,762 |... ....115,144 ...27,618 |....

22160K-10-5 ... | COSTCO WHOLESALE CORP ........cceeeveeeiiiuenenees [eennnee .. 11/22/2022 . [ VARIOUS . ..1,128.000 |... ...589,631 |... ... 483,085 . 106,547 |....




oL'vl3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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
235851-10-2 ... | DANAHER CORP ........cvvnnviienns ..11/10/2022 .| VARIOUS ... ... 4,059.000 |......... 1,133,246 |... ..493,844 |........ (282,858)|.... (282,858) |... L2142 277,142 |...
254709-10-8 ...|DISCOVER FINANCIAL SERVICES . ..11/04/2022 .| VARIOUS . ..64,247.000 6,827,919 ..(3,454,204)|. ..(83,454,204) N 2,857,740 |. 2,857,740
254687-10-6 ...|DISNEY WALT CO . ..08/11/2022 .| VARIOUS . ..19,771.000 2,366,472 ...101,557 |. ...101,557 ..3,156,043 |. (789,571)). . (789,571)
256677-10-5 ...| DOLLAR GENERAL CORP ..10/28/2022 .| VARIOUS . ..10,999.000 2,633,799 ..(1,684,634)|. ..(1,684,634) ..919,639 |. 1,714,160 |. 1,714,160
25746U-10-9 ... | DOMINION ENERGY INC ....evvvvnnviviinnnnininiiinnnn | eeeens .03/03/2022 . | VARIOUS ... .. 2,344,559 |... R . 2,072,869 |......... 2,316,970 |........ (244,101)|.... . (244,101) |... e 2,072,869 ... .. 271,690 |......... 271,690
25754A-20-1 ... | DOMINO S PIZZA INC .evvvveeieeeenneeeeeeennes | s ..07/07/2022 .| VARIOUS ......cceeevvennneec]eeeeennn 3,111,000 ... 1,271,982 | s 1,170,341 |......... 1,755,631 |........ (585,289)]cceveeeeeeennnn feeeeeeeeiieeeee feeeeennn (585,289) |-eevveeneeeeeenn fereees 1,170,341 [ oeeeenens 101,601 |......... 101,601
Sanford C. Bernstein &
28176E-10-8 ...| EDWARDS LIFESCIENCES CORP ......ccevvvuuvrreeennn | onneens 11/02/2022 .1 C0. e e 56,366.000 |......... 5,382,469 |...eneeeeeniieeeeen foeeeeees 4,759,136 |.......... 7,302,215 |...... (2,543,079) - ceveeeeeeeeies foeeeeeeeiis e (2,543,079) [-oeeeeeenieeeee e 4,759,136 |.oeevernniieeeen foneeees 623,333 |.......... 623,333
285512-10-9 ... | ELECTRONIC ARTS INC ...cevvvnniiiiinininiiiiinnnn oo ..06/10/2022 .| VARIOUS ... ..56,230.000 |......... 7,477,524 |... . 7,416,737 |......(2,884,669)|.... (2,884,669) ...
532457-10-8 ... |EL1 LILLY & CO tevrvreeeeeeeeneneeeeeeenneeeeeeeen [ oeeeeen [on 03/29/2022 . | VARIOUS ... ..7,164.000 |......... 2,029,562 |... ... 261,857 |......... (66,875)|.... (66,875) |...
Sanford C. Bernstein &
29444U-70-0 ... |EQUINIX INC eevveeeeeiieniieeeeeeeie e eeeeennes | s L 11/22/2022 .| C0. e oo 859.000 |eevunnnnenn 561,430 [..eeeeeeeeeeeeeninn Joerenneee e 879,805 [ oeeemrneeeeeei [ e e e [ 479,805 [ e 81,626 |........... 81,626
Sanford C. Bernstein &
518439-10-4 ... |ESTEE LAUDER COMPANIES CL A eeeevneeeeeieiaes | s L. 11/16/2022 .| C0. weveeeeeeeeeee e oo 10,620.000 |......... 2,367 473 |oeeeeeeeeeeiieeeeeen [oeeeennnn 2,057,419 |..........3,931,524 [ (1,874,105) | cceeeeeccciis [ e (1,874,105) | |oeeeennn 2,057,419 | e 310,054 |......... 310,054
300341-10-6 ...|EVERGY INC ..09/23/2022 . | VARIOUS ... 24,822.000 |......... 1,710,573 |... . R Y73 I R 111,421
30049A-10-7 ...| EVOLUTION PETROLEUM CORP .. ..09/12/2022 .| VARIOUS ... .1,036,926.000 |......... 6,722,934 |... R 2,773,968 ..3,948,966 |....... 3,948,966
30231G-10-2 ... | EXXON MOBIL CORPORATION . ..10/28/2022 .| VARIOUS ... ..21,266.000 |......... 2,114,008 |... 1,318,123 . .16, . s .. 795,885 |......... 795,885
303031-10-2 ... | FACEBOOK INC ..08/04/2022 .| VARIOUS . ..16,228.000 3,299,451 . 2,134,201 |.. ..(3 324,087)|. ..(3,324,087) s
384109-10-4 ... | GRACO INC .. ..03/22/2022 . | VARIOUS . ..63,657.000 4,600,435 . 4,830,491 |.. . (301,537)]. . (301,537) (230,056) . (230,056)
43300A-20-3 ... |HILTON WORLDWIDE HOLDINGS . ..11/10/2022 .| VARIOUS . ..39,638.000 5,951,227 . 5,283,466 |.. . 6,183,132 . (899,665) .. 667,761
437076-10-2 ... | HOME DEPOT INC ..11/08/2022 .| VARIOUS . ..5,715.000 |......... 1,789,230 |... 432,631 [......... 2,371,782 |...... (1,939,151) |oeveeeeiiciinnn o 482,631 |oniiiinniiinn [eennl. 1,356,599 ...l 1,356,599 |...
Sanford C Bernsteln &
438516-10-6 ... | HONEYWELL INTERNATIONAL INC ..eovvvnvvivinninans | s ..07/28/2022 .| Co. ... 3,102,546 |... . 3,586,591 ... 181,415 |.... 181,415 |... (484,045)(........ (484,045)]...
444859-10-2 ... |HUMANA INC .oeeeeeeeeeie e [ s ..02/08/2022 .| VARIOUS . ...4,688,965 |... R 4,713,081 veeeen. (981,265)|.... (981,265) |... . (24,116)f......... (24,116)]...
45167R-10-4 ... ] IDEX CORP ....cvvvniiiiinniniiniiiiiinenecnniinens e ..12/01/2022 .| VARIOUS ... ...5,006,874 |... R . 3,480,710 ..(1,729,673)).... (1,729,673) |... ..1,526,164 |....... 1,526,164 |...
81369Y-70-4 ...| INDUSTRIAL SELECT SECTOR SPDR .......ccevvvmues | onrens .11/08/2022 .| VARIOUS ... . ..3,464, 714 |... R 3,780,264 .. IR eeeene. (315,549)(........ (315,549)
461202-10-3 ... | INTUIT INC .evvvnniiiiiniiniiiiiininneeceniinens [ s ..10/28/2022 .| VARIOUS ......ovvvvvnnneec]oreinnnnn 7,291.000 |......... 3,200,295 |.eeeeneieiiiiiieeees o 2,437,511 |.......... 3,941,009 |...... (2,010,918)[c.eeeeciiiieiees v foeeenns (2,010,918) [cevneevviiinees Jovennnnn 2,437,511 | feeees 762,784 |......... 762,784
Sanford C. Bernstein &
46120E-60-2 ...| INTUITIVE SURGICAL INC ..evvvniviinvnnniiiiinnnn | eeens I VA R V072 0 U RN 8,333.000 |......... 2,159,051 |oueenneiiiiiiiiieeens [ 512,686 |.......... 2,994,047 |...... (2,481,361)[ceeeciiiincnes e foeeenns (2,481,361) |eevenneeecinnnn forviinnnnns 512,686 |..evvviiiiiinnnn foreeen 1,646,365 |....... 1,646,365
46187W-10-7 ... INVITATION HOMES INC .. ..11/11/2022 .| VARIOUS ... ..20,525.000 |... ....917,572 .. ..917,572 |.... (171,793)|...
478160-10-4 ...| JOHNSON & JOHNSON ... ..05/27/2022 .| VARIOUS . 8,305.000 . 421,230 |.. . 1,420,736 . (999,507)]. . (999,507) ..421,230 |. 1,063,355
46625H-10-0 ... | JP MORGAN CHASE & CO .. ..11/10/2022 .| VARIOUS ... ..22,775.000 |......... 3,368,493 |.....oeieiemiiieees o 15,281 3,606,421 |...... (3,591,140)].... R (3,591,140) |... 15,281 [ el 3,353,212 oL 3,353,212 |...
Sanford C. Bernstein &
482480-10-0 ... | KLA-TENCOR CORPORAT ION ..11/18/2022 .| Co. ..1,058.000 |... 398,746 |... 332,000 . 332,000 |....
512807-10-8 ...| LAM RESEARCH CORPORATION ..11/18/2022 .| VARIOUS . 8,848.000 4,093,235 . 3,133,410 |.. .. (3,229,629)|. . ..(8,229,629) .. 3,133,410 |.
57060D-10-8 ...| MARKETAXESS HOLDINGS INC .. ..11/14/2022 .| VARIOUS . .. 13,956.000 4,254,956 . 5,669,550 |.. 1,300,673 |. .1,370,807 ..5,669,550 |.
573284-10-6 ...|MARTIN MARIETTA MATERIALS . ..11/10/2022 .| VARIOUS ... ...5,228.000 |......... 2,045,865 |... cfeeeenn 1,825,489 |......... 1,769,128 |........ (328,733)].ccvveeeeiiiinnn foreeiiiiiiiiins ) ...eee.. 1,825,489 ...
576360-10-4 ... | MASTERCARD INC CLASS A .reervveieeeeernnieeeeee [ oo .. 11/22/2022 .| VARIOUS ... feeeene 15,117.000 |......... 5,362,346 |..eeneeeeennnieeeeee [oreeeeens 5,064,466 |.......... 5 431,840 |........ (367,374 eeeeeeeeeee oo s (367,374) |- eeeeeeeeeeeeen [ 5,064,466 |.................
Sanford C. Bernstein &
57667L-10-7 ... MATCH GROUP INC ...cevveeeieeeenieieeeceenieeee | s ..08/05/2022 .| C0. euueeeeeeniaeeeeenen e eeeeaan 22,049.000 |......... 1,463,553 |..eeeeeeieeeeeeeen Jeeeennnnn 2,298,542 |.......... 2,915,980 |........ (817,439 eeeeeee o s (617,439) |- eeeeeeeeeeenn fees 2,298,542 |oeoiiiiiiiiiees eeeeeenn (834,988)f........ (834,988)
580135-10-1 ... | MCDONALDS CORPORATION . ..05/27/2022 .| VARIOUS ... ... 2,195,203 |... .. 224,437 |..........2,345,344 |...... (2,120,907)[ceeevviiienens Jovvvnnnnniiiiinnnn [oeeeenn(2,120,907) [ e 228437 [ e 1,970,856 |....... 1,970,856 |...
58933Y-10-5 ... |MERCK & CO INC ..12/08/2022 .| VARIOUS ... L4941 AT | . ,935,924 |...... (3,876,102)[...ccceeeeneeeee Joeeemmnieeeeeennn [ (3,876,102) [ 59,822 [ e 4,881,349 |....... 4,881,349 |...
594918-10-4 ... | MICROSOFT CORP .....ccevvuennieririniiieeeiiiiines | aeeees ..11/16/2022 .| VARIOUS ... R . 1,134,160 |......... 9 684,671 |...... (8,988,671)].cccvveeneieiiinnn foveerevviinnnnnnnne [oeeeenn(8,988,671) |veeennccnnninns e 1,134,160 |ocennnniiiiinnns oo 7,692,918 |....... 7,692,918 |...
61174X-10-9 ...|MONSTER BEVERAGE CORP ..07/13/2022 .| VARIOUS ... R 5,787,746 |......... 7,559,116 |...... (1,771,370) e feeeeeeeennieeeee foeeeenn (1, 771,370) | oo 5,787,746 | e 1,194,94 |....... 1,194,964 |...
617446-44-8 ... | MORGAN STANLEY ..11/10/2022 .| VARIOUS ... . R IO 3,433,391 eeeenn (77,498)..... .. (179,008)|........ (179,008))...
620076-30-7 ...|MOTOROLA SOLUTIONS INC ..03/17/2022 .| VARIOUS . ..12,932.000 . 1,354,779 |.. ..(2,158,845)|. N 1,578,027
65339F-10-1 ... | NEXTERA ENERGY INC .... ..10/28/2022 .| VARIOUS . ..19,914.000 |... 1,463,219 (395,952)|.... .. 1,463,219 |.... 183,118 |[...
Sanford C Berns ein
654106-10-3 ...|NIKE INC ..11/14/2022 . | Co. ... 5,238.000 |... 760,047 .. ... 760,047 |.... (105,589)........ (105,589)...
65473P-10-5 ... |NISOURCE INC . ..11/08/2022 .| VARIOUS . ..86,417.000 . 2,157,919 |.. . 1,930,712 . (229,686)|. . (229,686) ..2,157,919 |. . 303,773 |. .. 308,773 |
Sanford C. Bernstein
67066G-10-4 ...|NVIDIA CORP ..11/22/2022 .| Co. R 4,503,868 |......... 4,071,071 |..........432,798 |.... 432,798 |... ..4,503,868 |.....ceviiiiiinn fennns (2,094,326)]...... (2,004,326)]...
67103H-10-7 ...| 0'REILLY AUTOMOTIVE INC . ..11/22/2022 .| VARIOUS . 774,692 ..(1,026,900)].... (1,026,900) ... 774,692 [...oiiiiiniins ouennns 1,240,594 |....... 1,240,5% |...
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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-
CcusIP 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
68902V-10~7 ...| OTIS WORLDWIDE CORP .....cevvvennieerinineneeenns | eeeens .. 1171172022 | VARIOUS ...ooviiiinineecc o 67,788.000 |......... 5,621,301 [ooooiiiiiiiiiiiiiiin e 4,158,141 |.......... 5,902,301 |...... (1,744,160)[...coeeviiieeees i foeennns (1,744,160 [..oeeeevninees Joeennnnn 4,158,141 | oo 1,463,160 |....... 1,463,160 |..covennnnnnns 8,745

Sanford C. Bernstein &
.. 11/14/2022 . | Co.
..02/16/2022 . [ VARIOUS .
.. 11/22/2022 . | VARIOUS ...
Sanford C. Bernstein &

70450Y-10-3 ...| PAYPAL HOLDINGS INC
718172-10-9 ...| PHILIP MORRIS INTERNATIONAL INC
742718-10-9 ...| PROCTER & GAMBLE CO

..27,608.000 |...
..18,470.000

.. 2,493,462 |...
1,937,534
..1,738,800 |...

388,014 |......... 5,206,317 |..
. 1,850,157 |.. . 1,754,650
B 1,056,791 1,798,562 |..

..(4,818,303)(....
.95,507 |.
. (742,174))....

[ PP (4,818,303) [...
.95,507
(742,174) |....

....... 2,105,448 |...

743400-10-3 ... |PROLOGIS INC ...ovvveeeeaiiiiiieieeiiiieeeeeis [ e .. 11/11/2022 . .. 1,695,631 |... ...670,908 ..1,654,979 |...... (1,088,229)|....

.. 670,908 |....

S:
....... ..02/16/2022 .
....... ..10/28/2022 . [ VARIOUS .
....... ..00/12/2022 . | EVERCORE ISI .
....... .. 11/14/2022 .
....... ..08/11/2022 .| VARIOUS ...
....... ..08/04/2022 . | VARIOUS ....
....... .. 11/22/2022 . | VARIOUS ...

75513E-10-1 ... | RAYTHEON TECHNOLOGIES CORP ...
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 .

...281,070

. .. 270,659 |..
...880,683

10,411

. .. 281,070 |....
. (441,088))....

.. 880,683 |....
771,991 |....
.. 4,564,272 |....
..1,250,214 ...
..1,538,706 |....

)

(1,386,250) [...
(538,873) |...

..(1,386,250)|....
. (538,873))....

.. 1,723,495 |...

816851-10-9 ...| SEMPRA ENERGY ..09/23/2022 . | VARIOUS ... . e . e

824348-10-6 ... | SHERWIN WILLIAMS COMPANY ......ccevvverreeiinans [ ennns .. 11/03/2022 . [VARIOUS ......cconvvveeeee oo 6 288.000 |......... 1,728,872 | o 1,408,316 |......... 2,051,684 |........ (744,130)[c.cevvvmmnnnnnnnn Jooreeneninnnnnnnnns fevnennnns (744,130) [eenniiiiiiiiiiiis [ 1 408,316
Sanford C. Bernstein &

861025-10-4 ...| STOCK YARDS BANCORP INC .........coccvvvereeriiins | eennns ..06/01/2022 . | Co. ..4,045,389 |... R 1,971,587 ..4,512, ......(2,540, J O (2,540,769) [.... ..1,971,587 |....

866674-10-4 ...| SUN COMMUNITIES INC
88160R-10-1 ...| TESLA INC ............. ..08/12/2022 . [ VARIOUS .
882508-10-4 ...| TEXAS INSTRUMENTS INC . .. 11/22/2022 . | VARIOUS ....
872540-10-9 ... | TJX COMPANIES INC ....oovveeeiiiiiieieiiiiiieee [ ..12/01/2022 . | VARIOUS

.. 11/11/2022 . [ VARIOUS . .510,943 |..
. 1,667,755 |..
2,500, 160

......... 713,312 | | 6,089,552

. (296,812)
. (757,555)
- . . (1,516,512) |... e |
...... (1,965, 105)]vvvveeeeeiiins feeveniiiiiiiniins | (1,965,105) |l |1 6,089,552

..510,943 |.
.. 1,667,755 |.
..2,500,160 |....

....... 1,023,761 |............. 61,809 |...cc... ...
Sanford C. Bernstein &
907818-10-8 ...|UNION PACIFIC CORP .......eovvieiiiiiiieeneeiiians [ e ..02/16/2022 . [Co. .evvvereiiiiiiiiiienns ULV LK 7. P F 337 | 187,940 |........ (187,803)..ceeeeiiiiinees Joeeiieeeeeiiiins e (187,603) [vveeeeeeiiiis el 837 [ [, 188,396 |l 188,396

911312-10-6 ... | UNITED PARCEL SERVICE INC ....
91324P-10-2 ... | UNITEDHEALTH GROUP INC
918790-10-9 ...| VAIL RESORTS INC
922008-36-3 ... | VANGUARD 500 INDEX FUND ETF SHARES ....
92345Y-10-6 ...| VERISK ANALYTICS INC ....
02826C-83-9 ... | VISA INC CLASS A SHARES .
929160-10-9 ...| VULCAN MATERIALS CO
94106L-10-9 ... | WASTE MANAGEMENT INC .
G1151C-10-1 ...| ACCENTURE PLC .....

H01301-12-8 ... | ALCON INC ..
G6095L-10-9 ...| APTIV PLC .
G4705A-10-0 ...| ICON PLC ...
780259-30-5 ... | SHELL PLC .

....... ..08/02/2022 . | VARIOUS ....
....... ..08/11/2022 .| VARIOUS ...
.. 11/14/2022 . | VARIOUS ....
..03/29/2022 . [ VARIOUS .
....... ..03/24/2022 . £FFEHIES & COMPANY .
..11/10/2022 . | VARIOUS ...
..09/23/2022 . [ VARIOUS .
..08/03/2022 . [ VARIOUS .
..08/11/2022 . [ VARIOUS .
..07/29/2022 . [ VARIOUS .
..11/10/2022 . [ VARIOUS .
..07/29/2022 . | EVERCORE | SI
..06/28/2022 . | VARIOUS
Sanford C. Bernstein &

...5,163,071 |...
..1,072,312 |...

4,856,283
621,281
2,373,865 .
5,163,426 |........ 39,009,712 |..
2,365,069
. 4,860,650 |..
. 1,576,582 |..
. 3,146,352 |..
. 1,379,694 |..
. 752,546 |..

(495,572)|....
(412,625)|....
...(30,064))....
..(3,846,286)....
..3,623,083 |......(1,258,014)[....

.. (71,886)|.
..(1,151,642)|.
..(1,660,535)].
..(2,288,245)|.
. (237,433)).
...... (145,906))....

......... 306,788 |...
......... 451,031 |...
........ (359,518))...

...277,638

.35 163,426 |....
..2,365,069 |....
..4,860,650 |.
..1,576,582 |.
..3,146,352 |.
..1,379,69%4 |.
..752,546 |
..1,839,100 [....

22 761.000
.. 13,143.000
..28,801.000
8,848.000
.. 11,459.000

.. (71,886)
..(1,151,642)
..(1,660,535)
..(2,288,245)
. (237,433)
(145,906) |...

. 4,806,887
. 3,667,938

o 0o

(543 725)
...20,257 .
1,747,211 |....... 1,747,271 |...

. (976,330))....

G84737T-10-0 ... |STERIS PLC ... C...... ..04/22/2022 .| Co. .oeoiiiiiiiiiiiiiieenenn o 11,116.000 |......... 2,620,372 ..o | 2,120,877 |......... 2,705,746 |........ (584,868)]..cceeeeeiiiiiiies foeiiiiiiiiinn | (584,868) |...ooeeeeeeeeiens oeeenns 2,120,877 [.ooeeeiiiiiii feveennnns 499,495 |.......... 499,4% |.............. 4,780 ... ...
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 356,631,263 XXX 257,580,802 381,538, 181 (140,612,795) 1,648,445 (142, 261,240) 257,580,802 99,050,462 99,050,462 2,069,338 XXX
| Federal Home Loan Bank

31338#-10-4 ...| FEDERAL HOME LOAN BANK OF BOSTON ...........ooufiveeen .. 04/26/2022 .| of Bost .....ooooeviiiiiins oot 2,525.000 |............ 252,500 |...ooeiiiiiiiiiinieens o 252,500 |............ 252,500 ..ooeeeeeiniiineens [ e e e o, 252,500 [o.oeeeennnnnnnnnn Jooveiiiiiiiiiiiins foriiiiiiiiiiiiiins v foi

5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 252,500 XXX 252,500 252,500 252,500 XXX
044820-73-6 ... | ASHMORE EMRG MKS FRONTI EQUTY FUND ........... [.eeeees ..01/05/2022 . [ ASHMORE GROUP ..........o.|oeeeens 250,540.739 |......... 2,838,627 |eevveeiiiiiiiiiiiinns foninnne 2,135,501 |[......... 2,858,670 |........ (723,168)|.cceeeeeeeeeceiees foiiiiiiiis e (723,168) |.eeeeeeeeeeeceees oo 2,135,501 [ovvvviiiiiiiinnnn oo 703,125 |......... 703,125 |oeeeeeieieecieceeeees oo s
316146-33-1 ... | FIDELITY EM MKT INDX INS PRM ..01/11/2022 . |FIDELITY INVESTMENTS ...]....3,791,575.670 |........ 46,302,367 |... 36,424,802 |........ 45,840,150 |...... (9,415,348)|.... (9,415,348) |.eovvveeeeeeeenns s 36,424,802 |....ooovviiieiens [ 9,877,565 |....... 9,877,565 |...
31635V-63-8 ...|FIDELITY TOTAL INTL IND FD INS PRM . . ..10/31/2022 . |FIDELITY INVESTMENTS ...|...13,654,643.151 |...... 156,160,814 |... . 150,358,466 |....... 195,807,583 |.... (45,449,116)|.... . (45,449,116) |.... R 150,358,466 |.... U R 5,802,348 |....... 5,802,348 |...
46432F-83-4 ... | ISHARES CORE MSCI TOTAL INTL ETF .............f.oeeis ..10/13/2022 . [VARIOUS .....oevvvvrvrnnnann]enns 2,880,676.000 |...... 198,088,128 |....cccoeeeeeieeeeeee oo 208,158,781 |....... 183,195,456 |....... 6,319,852 [..cooeiiiiiiiiiens e [ 6,319,852 [.uvvuiiiiiiiiinn e 208,158,781 [....uvvuvunnnnnns ... (10,070,653)[.... (10,070,653)|............ 509,769 |...uuuns ceennnn

MORGAN STANLEY & CO.

61760X-83-6 ...|MORGAN STANLEY FRONTIER EMRG MKTS ............ [....... ..01/05/2022 [ INC. ...cooeveiiiiiiiiii |, 126,736.133 |......... 2,727,362 |.coeeeeeeeeeeeeeeeeees v 2,001,209 |.......... 2,849,028 |........ (847,819)|.cceeeeeeeieeieees o et (847,819) |.eeeeeieieeeeiees s 2,001,209 [ovvvvvvrrvririnns Jeeeeeees 726,153 |....oo.. 726,153 |oeeeeieiiiiiiiiieees Joeviies eeeeann
969251-68-5 ... | WILLIAM BLAIR INTL LEAD-RE .........cooeeeeeeess [oeenns ..08/05/2022 . | WILLIAM BLAIR & CO .....J....... 108,932.462 |......... 2,000,000 [ oo 2,564,270 |...ooveeiiiiiiiiiiins foeeviiiiiiiiiiiins fooneeniiniiins feveieiieiiieiieees foniiiiiii v o, 2,564,270 |..ooeveriiinnnnn |ooeenns (564,270)]........ (564,270)[...ceenieniiiiis foveiiins e
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 408,117,298 XXX 401,643,029 430,550,887 (50, 115,599) (50, 115,599) 401,643,029 6,474,268 6,474,268 509,769 XXX
5989999997. Total - Common Stocks - Part 4 765,001,061 XXX 659,476,331 812,341,568 |  (190,728,394) 1,648,445 (192,376,839) 659,476,331 105,524,730 105,524,730 2,579,107 XXX
5989999998. Total - Common Stocks - Part 5 108,580, 169 XXX 115,725,259 115,725,259 (7,145,090) (7,145,000) 562,046 XXX
5989999999. Total - Common Stocks 873,581,230 XXX 775,201,590 812,341,568 |  (190,728,39%4) 1,648,445 (192,376,839) 775,201,590 98,379,640 98,379,640 3,141,153 XXX
5999999999. Total - Preferred and Common Stocks 873,581,230 XXX 775,201,590 812,341,568 | (190,728,394) 1,648,445 (192,376,839) 775,201,590 98,379,640 98,379,640 3,141,153 XXX
6009999999 - Totals 1,617,809, 190 XXX 1,540,701,879 1,428,281,352 |  (190,728,394) (4,169,001) 1,648,445 (196,545,930) 1,533,567,027 83,809,645 83,809,645 16, 156,397 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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
BMO Capital Markets GKST, Inc. MORGAN STANLEY SMITH
912810-QL-5 .. |U S TREASURY BONDS .......ceeevmusrreernnnnns |onnnnns L 12/14/2022 L] i .. 12/14/2022 . |BARNEY LL ....ocoovveinnnene fovvennnnns 3,350,000 |....... 3,613,813 |....... 3,615,383 |......... 3,613,813 |.eveeieieiiiiees oo e fee e o | 1,570 f.ooieeennnns 1,570 |oueenneens 11,799 [ 11,799
0109999999. Subtotal - Bonds - U.S. Governments 3,350,000 3,613,813 3,615,383 3,613,813 1,670 1,570 11,799 11,79
MORGAN STANLEY SMITH BARNEY LLC
34074M-A6-8 .. [FLORIDA HSG FIN REV 2022 SER 2 .......... [....... L.05/18/2022 .| eeviniiiiiiiii e .. 12/05/2022 .| RAYMOND JAMES & ASSOC. . |.......... 8,000,000 |....... 8,457,520 |....... 8,347,360 |......... 8,434,808 |.....vvvvirnnnnnns foeriinn (22,712)) s e (22,712) e e s (87,448)|.......... (87,448)|.......... 200,000
01F022-62-6 .. [FNMA 2.5% TBA 30 YR .oevvreeniieiiiiieeeee [ eeeiees ..01/07/2022 .|DAIWA CAPITAL MARKETS ... ..02/09/2022 . |DAIWA CAPITAL MARKETS ... |[.......... 8,625,000 |.......8,669,136 |....... 8,530,664 |......... 8,669,136 |-.eeeeeeeennennee foereeemmniieeeeenn Jeemeee e o e e s (138,472)|........ (138,472)|. .. 7,786 ...
01F022-63-4 .. [FNMA 2.5% TBA 30 YR .02/17/2022 .| DAIWA CAPITAL MARKETS 02/24/2022 . |DAIWA CAPITAL MARKETS ... |. .. 17,925,000 17,610,023 |...... 17,513,285 |. .17,610,023 |. ..(96,738)|. ...(96,738)|. ..16,182
01F030-63-7 .. [FNMA 3.0% TBA 30 YR ... .01/24/2022 .|DAIWA CAPITAL MARKETS 03/09/2022 .|DAIWA CAPITAL MARKETS ... |. ..27,630,000 28,206,346 |......27,699,075 |. . 28,206,346 |. e | (507,270)|. . (507,270)]. ..29,933
3132Di-DK-6 .. [FREDDIE MAC POOL #SD8206 .. . .03/09/2022 .| DAIWA CAPITAL MARKETS 10/25/2022 .| VARIOUS .....evvvvvinnnnnnnns A ..27,630,000 27,707,700 |...... 24,948,892 |. . 27,703,127 |. . (4,583)|. .(2,754,235)|...... (2,754,235)|. .486,231
67756Q-X5-1 .. | OHIO ST HSG FIN AGY REV 2022 SER B ..... |....... ..05/20/2022 .| J.P. MORGAN SECURITIES ..........|.. 12/05/2022 .| RAYMOND JAMES & ASSOC. .|......... 10,000,000 |...... 10,555,500 |...... 10,393,300 |........ 10,526,09% |.... T T .. ...(29,404)].... - JETTR (132,796))........ (132,796)|..........230,556 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 99,810,000 101,206,234 97,432,576 101, 149,536 (56,699), (56,699), (3,716,959) (3,716,959), 970,688
46671#-AA-5 .. | HENDERSON MTG SER 2021-A CL A .11/07/2022 .|JAGA WENTWORTH ... 12/16/2022 .|JAGA WENTWORTH . .. 30,524,164 .30,524,164 |......30,524,164 |. . 30,524,164 |. e | .. . .525,412
46625H-KC-3 ...| JAMORGAN CHASE & CO NOTES .- ..02/10/2022 .| BANK OF AMERICA SECURITIE ..04/19/2022 . | MARKET AXESS ... oo ]eeennn.... 1,450,000 |....... 1,489,788 |....... 1,437,893 |......... 1,487,287 |.... . (2,501)].... o .. (49,3%)[..........(49,395)|.
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 31,974,164 32,013,952 31,962,057 32,011,451 (2,501) (49,395) (49,395)
2509999998. Total - Bonds 135,134,164 136,833,999 133,010,016 136,774,800 (59,200), (3,764,784) (3,764,784)

4509999998. Total - Preferred Stocks

G13

Sanford C. Bernstein &
002824-10-0 .. | ABBOTT LABORATORIES .....ceeevveeeeeciiiins | eeeens ..00/27/2022 . [VARIOUS ......oeevieiieeiiieeeee 1171072022 L[ Co. v e 9,503.000 |......... 943,674 |.......... 979,281 | 43,674 [.eeeeeeiiiiiiis e oo [ e s e 35,607 |........... 35,607
Sanford C. Bernstein &

00287Y-10-9 .. | ABBVIE INC ....ooveriiiiiniieiiiiiiiceeeeis | eeeeens ..09/07/2022 . |EVERCORE 1SI .. 11/22/2022 . | Co. ...5,357.000 |......... 742,737 |.......... 851,508 |.... T42,737 [eeeeeeiiiiiies e o [ o o s 108,766 |......... 108,766 |.
00724F-10-1 .. | ADOBE INC ....cooovummiiniiieiiiiiieeeeiiiins | eeeens ..08/26/2022 . [ VARIOUS ..10/27/2022 . [VARIOUS . oo |oeeeennnn. 5,190,000 |.......2,508,987 |....... 2,064,835 |......... 2,508,987 |....eevrreiiiinnns foneiiiiiiiiiiins i e e s o (444,152)]........ (444,152)|.
Sanford C. Bernstein &
009158-10-6 .. | AIR PRODUCTS & CHEMICALS INC ......ccever | eeeeenn ..08/26/2022 . [VARIOUS .......cevvvvieiiiniiinnnnne L 11/22/2022 L[ Co. v | 5,956.000 |....... 1,386,021 |....... 1,677,044 |......... 1,386,021 |oeveeeiiiiiiiiens foiiiiiiins e [ e L e 201,023 |.......... 291,023
Sanford C. Bernstein &
015271-10-9 .. [ ALEXANDRIA REAL ESTATE EQUITIES ......... |...ccet ..05/02/2022 . [EVERCORE ISI .....cccvvveineeinnns .. 11/11/2022 . | Co. ...2,200.000 |[......... 383,667 |.......... 332,353 |.... 383,667 [oevveeeeeiiiiiens Joeriiiiiiiniiiies o e s o (51,314)|......... (51,314)[.
02079K-10-7 .. | ALPHABET INC CL C .03/01/2022 . [Sanford C. Bernstein & Co. .| VARIOUS ... ..16,020.000 .2,152,306 |.......1,515,702 |. .. 2,152,306 |. (636,604)|. . (636,604)|.
022098-10-3 .. | ALTRIA GROUP INC . . .09/20/2022 . [Sanford C. Bernstein & Co. .| EVERCORE 18I 7,972.000 . 341,785 |.. ..369,892 |. .28,106 |.
023135-10-6 .. | AMAZON.COM INC ... JUUR [ ..10/03/2022 . ..11/03/2022 . oo |oeeeennn. 13,541,000 |.......2,531,554 |....... 2,543,014 |.... ....11,460 |.
032095-10-1 .. | AMPHENOL CORP .........ccovviiuuuiinrniiiinns | eeeeens ..04/26/2022 . [Sanford C. Bernstein & Co. ..... ..08/02/2022 . [VARIOUS .......occvvvenneenns |oornnnns 10,886.000 |......... 749,685 |......... 740,088 [vvvvernnnnn 749,885 [oniiiiiiiiies i o e e e e (9597 [ (9,597)
Sanford C. Bernstein &
060505-10-4 .. | BANK OF AMERICA CORP ..........cccoveeveens | eeeeenn ..07/14/2022 . [VARIOUS ......ccevvvvieeiiiiennnne 1170172022 L[ Co. wvveveeiiiiiiiee s e 59,663.000 |....... 1,928,654 |....... 2,165,915 |......... 7 0 OO RPN R R S P R 237,262 |.......... 237,262
05550J-10-1 .. |BJ S WHOLESALE CLUB HOLDINGS ..........cc. |eeeeenn ..05/20/2022 . [Sanford C. Bernstein & Co. .....|..07/22/2022 .[VARIOUS ........cccceerrenn |onennn. 19,733.000 |....... 1,111,695 |....... 1,345,467 |......... 1,111,695 oo [ e o e i 283,772 |..........283,772 |.
09247X-10-1 .. | BLACKROCK INC .....cccvvviiiiiiiiiiiiieniiins | aeeeens ..09/23/2022 . [ VARIOUS ..11/10/2022 . [ VARIOUS .... o |oeeeennn.. 8,568.000 |.......5,704,183 |....... 5,936,811 |......... 5,704,183 [oeveviiiiiiies Joeeeieiiiiis e e e e [ 232,628 |....
Sanford C. Bernstein &
100557-10-7 .. [BOSTON BEER COMPANY INC .......ccovvvvveies | eeenns ..10/11/2022 . [ VARIOUS .. 10/24/2022 . [Co. .eeevvvviirieiieiiiiiinns |oeene.. 6,381,000 |.......2,151,317 [....... 2,581,083 |......... 2,151,317 |oeeeeiiiiiiiiees e e s e e e 429,766
111337-10-3 .. [BROADRIDGE FINANCIAL SOLUTIO .....ccevveee | eennee ..04/26/2022 . [Sanford C. Bernstein & Co. .....|..08/16/2022 .|VARIOUS . oo |eeeeeen 11,694,000 |....... 1,771,404 |....... 1,862,134 |......... 1771404 o [ e fos e e s 90,729
Sanford C. Bernstein &
132152-10-9 .. [CAMBRIDGE BANCORP ........cceveiiuuiecraiies | eeenne ..03/16/2022 . [Sanford C. Bernstein & Co. ..... ..08/15/2022 . [Co. .everviiiiiiiiieieiis Joeeees 8,100.000 |......... 683,770 |......... 673,688 |............ 683,770 |.eeeeieeeiciin foreeeeiiis e e e e s (10,082)]......... (10,082)].......... 10,368 [.evveeeeeiines
Sanford C. Bernstein &
159864-10-7 .. [ CHARLES RIVER LABORATORIES ..........ccccce |ceeune ..03/03/2022 . [VARIOUS ......eeevieiieeiiiieeeeae L 11716/2022 L[ Co. v e 7,734.000 |....... 2,323,748 |....... 1,825,640 |......... 2,828,748 | e e e e e s (498,108)........ (498,108) [..ceeeeenieeees oo
Sanford C. Bernstein &
166764-10-0 .. [ CHEVRON CORPORATION .......ceovcuvvernariian | eeenne ..08/26/2022 . [VARIOUS .......eevveeeeiiiiieeeene L. 11/08/2022 L[ Co. weveveeiiiiiiieeeeis e 3,718.000 |......... 577,226 |......... 689,765 |............ 577,226 [eeveeeeciiiiies foeeiiiiiieiiiis o [ o o ot 112,539 |.......... 112,539
Sanford C. Bernstein &
16679L-10-9 .. [CHEWY INC  CLASS A ..eoveveeiiiiiiiieeens | oo ..01/05/2022 . (WILLIAM BLAIR & CO .....cceeneeee ..03/30/2022 . [C0. .everriiiiiiiiiieeiins oo 24,223.000 |....... 1,330,211 |....... 1,021,275 |......... 1,330,211 [oeeeiiiiiiiiies i o e e e s (308,936)........ (308,936)
125896-10-0 .. [ CMS ENERGY CORP ..06/17/2022 . [ ALEX BROWN & SONS .. ..09/16/2022 . |EVERCORE ISI ... ...6,715.000 [......... 408,522 |..........449,073 [............408,522 |.......ooovviinns [onriiiiiiiiiiins i [ i s o 40,551 ....40,551 |.
22160K-10-5 .. | COSTCO WHOLESALE CORP . .10/24/2022 . [ VARIOUS .... 11/22/2022 .| VARIOUS .... 7,146.000 .3,495,108 |.. .. 370,416 |.

B 12,435.000 |.......3,340,752 |....... 3,242,669 |......... 3,340,752 |....

235851-10-2 .. | DANAHER CORP . ..09/29/2022 . [ VARIOUS .... ..11/10/2022 . [ VARIOUS .... (98,083)].
Sanford C.

81369Y-50-6 .. | ENERGY SELECT SECTOR SPDR FUND ........... |....... ..08/24/2022 . [Sanford C. Bernstein & Co. .....|..11/21/2022 .|Co. ..29,533.000 |.......2,325,705 |....... 2,630,792 |......... 2,325,705 |oeeeeiiieeeiiinn feeiiiiiiii s e e i s 305,087 |......... 305,087 |.

204440-70-0 ...[EQUINIX INC ..oovvviiviiiiiiiiiiiiiiiiiiiiiiees [ eeeees ..03/02/2022 .| VARIOUS ..11/22/2022 .| VARIOUS ... ...1,975.000 [.......1,411,110 |....... 1,327,670 |......... 1,411,110 | o s o e i s (83,440)|......... (83,440)|.

518439-10-4 .. | ESTEE LAUDER COMPANIES CL A ....ccevvveees | aeeeens ..09/29/2022 . [ VARIOUS ..11/16/2022 . [ VARIOUS .2,981,464 |....... 2,461,540 ......... 2,981,464 |....ooooiiiiiins [onniiiiiiiis i [ e s o (519,923)]........ (519,923)|.

30034-10-6 .. [EVERGY INC ....eeeeeineieeeeeeiiiiieeeeeiins | e ..08/24/2022 . |Sanford C. Bernstein & Co. .....|[..09/23/2022 .|EVERCORE ISI ...............].......... 4,1567.000 |......... 291,910 |......... 268,770 |............201,910 |....ccoooeeeeiis fourrreniiiiinns oo o e i o, (23,139)).......... (23,139)|.

... 291,010 )......... 268,770 |....
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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
MORGAN STANLEY SMITH BARNEY LLC Sanford C. Bernstein &

302190-10-6 .. [EXPENSIFY INC A COMMON STOCK ............. |....... ..08/24/2022 .| .uvviiiiiiiiiii ..11/30/2022 .| Co. U 646,143.000 |......14,589,909 |....... 9,044,044 |........ 14,589,909 |....

30231G-10-2 .. [EXXON MOBIL CORPORATION .........ccevvuuers [eveennn ..06/03/2022 .|Sanford C. Bernstein & Co. ..... ..09/12/2022 .| EVERCORE ISI ... B . 6,034.000 |......... 522,164 |......... 591,011 [ 522,164 |....

81369Y-60-5 .. [FINANCIAL SELECT SECTOR SPDR .........ccc. [.eveenn ..02/09/2022 .|EVERCORE ISI evvvveieveeennies ..07/01/2022 .| VARIOUS ..oovveeeeinniens oeeeees 173,181.000 |....... 7,073,742 |....... 5,776,645 |......... 7,073,742

Sanford C. Bernstein &

43300A-20-3 .. |HILTON WORLDWIDE HOLDINGS ......ccevuuuaeee | uuunnns ..09/07/2022 .| VARIOUS ..oevveeeeeeeeneeeeeeeeeaas 1171072022 €0 wevvneeeeeeeeeeeeeeeinn e 6,049.000 |......... 796,999 |[.......... 825,546

437076-10-2 .. |HOME DEPOT INC ...oevvvvnneiiiiiiiieeeeiiine | nneens ..06/09/2022 .|Sanford C. Bernstein & Co. .....|..08/03/2022 .| ALEX BROWN & SONS ........ |.......... 1,203.000 [......... 379,820 |.......... 395,400 |....

45167R-10-4 .. | IDEX CORP ..oeevveeeeeeeenniieeeecennieeeeee | nenens ..05/05/2022 .| VARIOUS ..11/10/2022 .| VARIOUS .........ceeevvvnnnns |- 10,288.000 |....... 1,950,819 |....... 2,215,712 |....

46120E-60-2 .. | INTUITIVE SURGICAL INC eevvveeeveermnnnaes | eeennns ..06/16/2022 .| WILLIAM BLAIR & CO .eevvvvnnnnnns ..08/01/2022 . ... 1,755.000 |..........335,521 |.......... 402,602 |....

46625H-10-0 .. | JP MORGAN CHASE & CO ....ovvvvvvnniiviinnnn | annnnns ..10/11/2022 .|Sanford C. Bernstein & Co. ..... ..11/03/2022 .| VARIOUS . .. 31,425.000 |....... 3,985,599 |....... 3,810,306 |....

Sanford C. Bernstein &
482480-10-0 .. | KLA-TENCOR CORPORATION .. .09/20/2022 .|Sanford C. Bernstein & Co. 11/18/2022 .| Co. 2,331.000 . 814,623 |.. 63,899 |. .63,899 |.
512807-10-8 .. [LAM RESEARCH CORPORATION ....eevevneeeeennn [ eevnnes ..09/30/2022 .| VARIOUS ..11/04/2022 .| VARIOUS . ...8,018.000 |.......3,701,752 |....... 3,652,814 [......... 3,701,752 |.eeeieeermiiiins oo e oo e o s (48,938)]......... (48,938)|.
Sanford C. Bernstein &
57060D-10-8 .. [MARKETAXESS HOLDINGS INC ..... ..09/20/2022 .|Sanford C. Bernstein & Co. ..... ..11/14/2022 .| Co. ... ... 1,614.000 |......... 379,052 |..........434,686 |............379,052 |...ooeeeermmmians [orremmmmiiiiies oo oo e e e ...55,634 |...........55,634 |.
573284-10-6 .. [MARTIN MARIETTA MATERIALS . ..06/10/2022 .| VARIOUS ..11/10/2022 .| VARIOUS . oo Jeeeennn... 6,130,000 |.......2,039,749 |....... 2,149,653 [......... 2,039,749 |..ceeiiiriiiinins foorriiiiiiiis v [ e [ s 109,904 |......... 109,904 |.
Sanford C. Bernstein &
576360-10-4 .. [MASTERCARD INC CLASS A ....covvvvvvvnnvinnns [ evennen ..09/23/2022 .|Sanford C. Bernstein & Co. ..... 1171072022 .| Co. wevveiiiiiiieeiinnn e 1,092.000 |......... 319,850 |........... 340,098 |.....eunnnnn 319,850 |.ooevviiiiiiiiin e e e e e e 20,248 |........... A T 536 |
Sanford C. Bernstein &
57667L-10~7 .. [MATCH GROUP INC .....vvvvvininiiiiiiinineees [ eeennes ..02/09/2022 .|Sanford C. Bernstein & Co. ..... ..08/04/2022 .| C0. wevruiriiiiiniiniiiiiinnn Joeiininnn 21,181.000 |....... 2,592,644 |....... 1,541,083 |......... 2 O O R R
Sanford C. Bernstein &

81369Y-10-0 .. [MATERIALS SELECT SECTOR SPDR ..........ceo [eeeenen ..01/11/2022 .|Sanford C. Bernstein & Co. ..... ..08/01/2022 .| C0. wevvurriiiirniiiiiiiinnns Joevinnnns 26,525.000 |....... 2,339,810 |....... 2,053,434 |......... 2,339,810 [oooiiiiiiiiiiiies Jovrnvninniniiinin feerenriiiies v e e

58933Y-10-5 .. [MERCK & CO INC ...oeeeerrenereeienniieeeeeenn [ eevinen ..03/03/2022 .|Sanford C. Bernstein & Co. .....|..08/11/2022 .|EVERCORE ISI .........ceeuet |oeeennn.. 12,184,000 |......... 940,077 |....... 1,125,127 |....

594918-10-4 .. [MICROSOFT CORP .......evvvvvvvennneeeiiininnes [ eeennnn ..10/07/2022 .| VARIOUS .. 11/16/2022 .| VARIOUS .......covvvvvvnnnnns [oeenn. 11,625,000 |.......2,919,421 [....... 2,904,419 |....

61174X-10-9 .. | MONSTER BEVERAGE CORP .....evvuuvvveennnns | eennnns ..03/08/2022 .|Sanford C. Bernstein & Co ..05/16/2022 .|EVERCORE ISI ....eeevveeens foreeennnnn...811.000 |...........61,079 [........... 72,306 |....

65339F-10-1 .. | NEXTERA ENERGY INC ...evvvvvviinnnnniiiiinnn | ennnnns ..04/29/2022 . ..10/28/2022 .| VARIOUS .......covvvvvvnnnnns [oeneen.. 43,971,000 |....... 3,245,788 |....... 3,727,304 |......... 3,245,788 |....

65473P-10-5 .. [NISOURCE INC ....cevveeeeneeeeenniieeeeeeenn | eeennns ..08/26/2022 .| VARIOUS ... ..11/08/2022 .| VARIOUS ... . 1,175,799 |....... 1,030,224 |......... 1,175,799 |eveeieeeeeiiee o e oo e e s (145,575)

67103H-10-7 .. | 0'REILLY AUTOMOTIVE INC . .05/20/2022 .| VARIOUS . 10/28/2022 . [ VARIOUS . A 2,038.000 , 174,457 |.. . 1,174,457 |, ..336,49 |.

742718-10-9 .. [PROCTER & GAMBLE CO ... ..08/31/2022 .| VARIOUS ... .. 11/22/2022 .| VARIOUS ... [T AT 16,032.000 |... ,281,130 |....... 2,322,334 |......... 2,281,130 eeeeeeiieeeeenis e feeeeeneeeeeeee e e [ s ..41,204 |....

Sanford C. Bernstein &

743401-10-3 .. [PROLOGIS INC ....oeeeeeeniiieeeeeniieeeeeenn [ eeviees ..08/26/2022 .|Sanford C. Bernstein & Co. .....|..11/11/2022 .|Co. ...8,480.000 |.......1,134,614 |..........910,59 |......... 1,184,614 oo oo s o s [ [ (224,016). (224,016)|.

81369Y-86-0 .. [REAL ESTATE SELECT SECTOR SPDR .01/11/2022 .| VARIOUS . .| VARIOUS ... .. 76,964.000 .3,828,072 |.. ..3,828,072 | . (324,440)|.

75886F-10-7 .. [REGENERON PHARMACEUTICALS ... .08/26/2022 .|Sanford C. Bernstein & Co. .| EVERCORE ISI ... ...553.000 . 331,822 |.. .. .83,025 |.

78409V-10-4 .. [S&P GLOBAL INC ....cevvvrneriiiiiniieiiiiinn [ eeeenen ..06/09/2022 .|Sanford C. Bernstein & Co. .....|.. 07/08/2022 .| JEFFERIES & COMPANY ... 1,107.000 |......... 376,674 ..390,304 |.... ....13,630 |.

816851-10-9 .. [ SEMPRA ENERGY ......evvuuvrvermmnnirreeeennn [ eevennn ..06/22/2022 .|EVERCORE ISI evvvveiieeieinines ..09/23/2022 . |EVERCORE ISI eeeenvveeenns foeeennnnns 3,029.000 |.......... 434,99 |.......... 486,585 |......cceen 834,995 | e e e e e e 51,591 51,591

Sanford C. Bernstein &

824348-10-6 .. [ SHERWIN WILLIAMS COMPANY .....ceveeeeeeeen [ evvnnen ..08/24/2022 .|Sanford C. Bernstein & Co. .....|.. 11/03/2022 . [CO. eevveeennneeeeeenniiees fernnaees 2,711.000 |......... 658,058

866674-10-4 .. [ SUN COMMUNITIES INC ...evvvnvvvvnnineniinns [ eeeenas ..03/07/2022 .|Sanford C. Bernstein & Co. ..... ..08/11/2022 . 2,978.000 |......... 529,114

88160R-10-1 .. [TESLA INC oeeevreeeeeeeeie e eeeerneeeeeee [ eevieen ..03/10/2022 .|Sanford C. Bernstein & Co. ..... .07/07/2022 . . 763,421

882508-10-4 .. [ TEXAS INSTRUMENTS INC .....oevvvvvnnnivnnnnn [ evennnn ..07/13/2022 . ..09/23/2022 . . 1,129,469

872540-10-9 .. [ TJX COMPANIES INC ....ceeeeeeeiieeeeeeiiees [ eeeenes ..05/09/2022 .|Sanford C. Bernstein & Co. .....|..11/08/2022 . ... 380,693

911312-10-6 .. |UNITED PARCEL SERVICE INC .....ccvvvuvrene | unnnnns ..06/05/2022 .|EVERCORE ISI .ovvveniiiiinnnnnnns ..08/02/2022 . ..935,644

81369Y-88-6 .. [UTILITIES SELECT SECTOR SPDR ........cccvn [evennn ..03/03/2022 .|Sanford C. Bernstein & Co. ..... ..03/29/2022 .| JEFFERIES & COMPANY ...... .1,693,705

Sanford C. Bernstein &
92826C-83-9 ...|VISA INC CLASS A SHARES . .09/27/2022 .|Sanford C. Bernstein & Co. 11/10/2022 .| Co. ... . 659,516 |..
929160-10-9 .. | VULCAN MATERIALS CO .ovvvvnvvvviinniniinee | ennnnns ..06/10/2022 .| VARIOUS ..09/23/2022 .| EVERCORE ISI ... . 1,560,959
Sanford C. Bernstein &

G1151C-10-1 .. [ ACCENTURE PLC . |C .03/07/2022 .|Sanford C. Bernstein & Co. 03/22/2022 . 1,052,454 |.......1,118,002 |. .. 1,052,454 | 65,548 |..

(6095L.-10-9 .. [APTIV PLC ....... .o |C......]..09/20/2022 .| VARIOUS .. 11/10/2022 . .....3,059,050 |....... 2,970,706 |......... 3,059,050 |.... . (88,344)....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 115,725,259 | 108,580, 169 115,725,259 (7,145,090) 562,046
5989999998. Total - Common Stocks 115,725,259 108,580, 169 115,725,259 (7,145,090) (7,145,090) 562,046
5999999999. Total - Preferred and Common Stocks 115,725,259 108,580, 169 115,725,259 (7,145,090) (7,145,090) 562,046
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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
5999999999. Total - Preferred and Common Stocks 115,725,259 108,580, 169 115,725,259 (7,145,090) (7,145,090) 562,046
6009999999 - Totals 252,559, 258 241,590, 185 252,500,059 (59,200) (59,200) (10,909,874) (10,909,874) 2,081,021 98,276
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks XXX
031538-10-7 .......... [Amica Property & Casualty INSUTaNCe COMPANY ........orvooveorssrsssssssmssssosssmssnssssssssnsssssensesssnsenssessanees [ ... 12287 ........ [...... 260115568 ....... | TR FE R O v O 10,000.000
1199999. Subtotal - Common Stock - U.S. P&C Insurer 79,341,304 XXX

03149*-10-6 ........... |Amica Life Insurance Company 365,880,894 50,000.000
1299999. Subtotal - Common Stock - U.S. Life Insurer 365,880,894 XXX
1899999. Total Common Stocks 445,222,198 XXX

1999999 - Totals

1. Total amount of goodwill nonadmitted $

cusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

Name of Company Listed in Section 1 Which Controls Lower-Tier Company

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

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

5 6
% of

Number of Shares Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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 03-2023 .... Q... ..09/12/2022 .| FTN FINANCIAL CAPITAL MKT ..ooevvvvvinnnnns 03/09/2023 . |vvvvnnnn 20,495,465 [..oevvvnnniiiiiiinn fenniniiiniines foerviiii o e 30,000,000 |.......... 29,495,465 |..............316,273 [.......ceevvnnnnnnns [+ 0,000 ... 3.422 |...N/A ...
TREASURY BILL 03-2023 .... @......... ..09/14/2022 . | MORGAN STANLEY SMITH BARNEY LLC .......... 03/16/2023 . |vevuuen 19,630,944 [ foeeieeeeeeenineeee foeeeerneeeeeee [ e 20,000,000 |.......... 19,630,944 |..............218,565 [.......cccvvruiereer [-oeenn 0,000 | 3.774 | ...N/A ...
TREASURY BILL 04-2023 .... Q... . 11/17/2022 .| MORGAN STANLEY SMITH BARNEY LLC .......... 0472772023 . |evvvennnns L 07 J A R ) R (N 5,000,000 |........... 4,902,556 |............... 26,851 |.ccccoerrrrnnnnnnnns [0 0,000 | 4.499 |....N/A ...
TREASURY BILL 05-2023 . . 11/15/2022 .| BMO Capital Markets GKST, Inc. . 05/04/2023 . .. 4,897,755 ..5,000,000 |. L4472 | LN/A L
TREASURY BILL 05-2023 . . 11/15/2022 .| BMO Capital Markets GKST, Inc. . 05/11/2023 . .. 4,893,031 ..5,000,000 |. L4497 |.LN/A L
TREASURY BILL 05-2023 .... .. |- 11/17/2022 .| BMO Capital Markets GKST, Inc. ........... | 05/18/2023 . |........... 4,888,459 |...oeeeeiiiiieeen e [ e e 5,000,000 |........... 4,888,459 LGNA
TREASURY BILL 06-2023 .... ..12/12/2022 . | MORGAN STANLEY SMITH BARNEY LLC .......... 06/08/2023 . |.eevvennnns 4,887,593 [ciiiiiiiiinininn Joereriniiiiin e e e 5,000,000 |........... 4,887,593 LNA L
TREASURY BILL 06-2023 .... ..12/22/2022 .| BMO Capital Markets GKST, Inc. ........... 06/22/2023 . [....cevnnnn 4,886,723 |..eeeenniiieirernns fornenererrriniinnaes forerrnnnnannrerennns fornanererrnnnananaes freeerennnns 5,000,000 |........... 4,886,723 LGNA L
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 78,482,526 80,000,000 78,482,526 663,072 XXX XXX XXX
0109999999. Total - U.S. Government Bonds 78,482,526 80,000,000 78,482,526 663,072 XXX XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds XXX XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX XXX XXX
2419999999. Total - Issuer Obligations 78,482,526 80,000,000 78,482,526 663,072 XXX XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX
2509999999. Total Bonds 78,482,526 80,000,000 78,482,526 663,072 XXX XXX XXX
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX XXX XXX
7709999999 - Totals 78,482,526 XXX 78,482,526 663,072 XXX XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ....78,482,526 1B .. 1C.8.. 1D e TE 8 s TF S e 1G .8 s
1B 2B .. 2C..$
1C 3B.. 3C..$
1D 4B .. 4C ..$ ...
1E 5B .. 5C .8 i




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

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *

Bank of America .......ccoceeveiieenieenieenens oo Charlotte, NC ..ooooiiiiiiiieieceiceee | reesieee o [ o [ 8,894,529 |..XXX.
Santander Bank .. . Boston, MA ... . . ... 418,752 |. XXX.
PNC Bank, N.A. .. Pittsburgh, PA (106,664 ,789) [.. XXX.
Citizens Bank . Providence, RI .. .1,652,340 |..XXX.
JP Morgan Columbus, OH XXX.
0199998 Deposits in ... 2 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 92,650 | XXX
0199999. Totals - Open Depositories XXX XXX (94,898,342)| 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 (94,898,342)[ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 860 | XXX

0599999 Total - Cash XXX o

(94,897,482)| XXX

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

1. January..).. (86,960,066) 4. (88,087, 150) 7. (113,961,576) 10. October......[..ccoeieins (110,844,856)
2. February...|.cccooeoninns (68,536,610) 5. (94,819,674) 8. (105,638,869) 11.  November...|....c..ccce.. (91,476,953)
3. March (87,154,112) 6. June (102,203, 236) 9. September (102,788,166)| 12. December (94,897,482)

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued 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 ......vvvieeiiiiiiiieieiiiiiiieeeeiiiiii et

............................ 117,064,723

................................. 835,172

................................. 706,922

8309999999. Subtotal - All Other Money Market Mutual Funds

117,064,723

835,172

706,922

117,064,723

835,172

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

1A 1C.$ ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA MUTUAL 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...... Property & Casualty ... e e [ 149,628 |............... 154,213
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 .....ccceeeveevveevecenncenee . GA | Bi | Property & Casualty oo e [ [ 49,876 | 51,404
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 2,493,805 2,570,215 847,894 873,873
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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