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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings 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 ....ocuvviiiiieieieieiiesesieieieieiereee s esesessssssesssnenesesenaeeeeeene 14,363,007 [ 17.696 ... 14,363,097
1.02 All other governMENts ..........cccceeveeieiieniereeseeseesieeieeee e see e seeeseees deeesicceieieien oo 00000 [
1.03 U.S. states, territories and possessions, etc. guaranteed ...............c.ccoo e 7,450,996 |.............9.180 |......... 7,450,996 |.....oooeeeeee | 7,450,996
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAANTEEM ...t s 2,197,674 |............ 2.708 |......... 2,197,674 | | 2,197,674 |............ 2.708
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ... 15,136,433 |............ 18.649 |....... 15,136,433 [.oooooceecces [ 15,136,433 |........... 18.649
1.06 Industrial and MISCEIANEOUS ...........ccceiiririeieieieieieeeeee e 33,875,447 |........... 41.736 |........ 33,875,447 | o 33,875,447 |........... 41.736
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 depOoSit ............cccvcveeveeeieeeeeeeeeeeeeeeeeeeeee e oo 0.000 [ foererieiereeeeeeeeeees oo foeeeens 0.000
1.12 Total [ONG-termM DONAS ....c.oeiiieieieieiee e e 73,023,647 |........... 89.968 |........ 73,023,647 ..o o 73,023,647 |........... 89.968
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) ... s 0.000 [ frreeienieeeeens [ o 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ............coovveveereeneee oo s 0.000 [eneeeeeeeeereeeieies e [ e 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded .............cccecevieveeeeeessoererenineincinees [oeviieens 0.000 [ oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ..............cooevvievieeieeeeeieeeeeeeeee e o 0.000 [ovoeeeeeeeeeeieeees oo oo | 0.000
3.05 MULUI FUNGS <....veeieeeceiceceeeee et en s [oeeieieienns 0.000 [eeeereeeeeeieiereees frreeirneireeeens [ o 0.000
3.06 UNit iNVESIMENT IUSES .....cvvviiicicieieicceee e e [ 0.000 [eneeeeeeeeereeeieies e [ e 0.000
3.07 ClOSEA-ENA FUNAS .....coveieieiieieieeeecc e e [oeeeeeeieiens 0.000 [eeeereeeeeeieiereees frreeirneireeeens [ o 0.000
3.08 Exchange traded fUNS ............coeueueueeiinirieieieieeeeesesieiese s e [oeeeeieieiens 0.000 [eneeeeeeeeereeeieies e [ e 0.000
3.09 Total COMMON SEOCKS ........cocvevevieieiiiieieietereeeeeee et eseee s e [oeeeeieienens 0.000 [eeeereeeeeeieiereees frreeirneireeeens [ o 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ......ccvieiiiieieieee e
4.02 Residential mortgages ....
4.03 Commercial MOMGAgES ..........ccccoiiuiiiiiiiiie e . .
4.04 Mezzanine real eState 08NS ..........c.ceeuirireeieirieeesreseseeresse e [renccieens 0.000 [eneeeeeeeeereeeieies e [ e 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........cccveoieiiiiiiiiieiee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ceeueeriirerieieieieieeeeeieieieieseeesese e [ 0.000 [ foererieiereeeeeeeeeees oo foeeeens 0.000
5.02 Properties held for production of iNCOME ...........ceueueerroinnnnneeeienene o i 0.000 [eeeereeeeeeieiereees frreeirneireeeens [ o 0.000
5.03 Properties held fOr SAIE ............cocveeeveueeeeeeeeeeeee ettt ses e oo [oerieeniens 0.000 [ foererieiereeeeeeeeeees oo foeeeens 0.000
5.04 Total re@l €StALE .........ccoeveeveeeeeeccce e e [ 0.000 [emeeeeeeeeeieieeeiees e [ o 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccoviireeiiiiinssieeeeenesesesese e e 421,951 | 0.520 |............. 421,951 | o 421,951 | 0.520
6.02 Cash equivalents (Schedule E, Part 2) .........c.cccoceeeeevnerrieeeeeeeeeeses fooe 1,409,467 |............. 1.737 |......... 1,409,467 ..o [ 1,409,467 |............. 1.737
6.03 Short-term investments (Schedule DA) .........ccccooeoveeeenienensseeeeee e 2,209,652 |............ 2.722 |......... 2,209,652 [...ooeeeeeiicees [ 2,209,652 |............ 2.722
6.04 Total cash, cash equivalents and short-term investments .....................|occeve. 4,041,070 |............. 4979 |........ 4,041,070 [ooeoveeeieeees o 4,041,070 |............. 4.979
7. COoNtraCt 08NS .......c.oiiiiiiiiece s
8. Derivatives (Schedule DB) ..........cccciiieiiiiiieeieee s
9. Other invested assets (Schedule BA) ...........cccooiiiiiiiiiiieee
10. Receivables for SECUNIES ............ccocuiiiiiiiiiiiic s
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) ....ccooiiiiiiiiiieeeeeeee s
13. Total invested assets 81,166,185 100.000 81,166,185 81,166,185 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

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

Lo B o] e= =T R O oY [¥T T PRSPPI

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOT YEAT .........c.cvirieieiereieieieeiiieietete ettt es e <eeseseasnenenenas 4,632,767
Cost of acquired:

2.1 Actual cost at time of acqUISIION (Part 2, COIUMN 7) ......oiuiiiiiii ittt bbbttt bbbt bt bbbt e bt b be e R e e b e ebeeteetestestestesnesteare e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ........c.c.iuiiiiieieieieieiee et sesessereenen s seeaes 21,644 21,644
Capitalized deferred interest and other:

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

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

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

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

Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..o ittt ettt ettt e ettt et e et e et eteeteeteeteeseeeeeseebeeseeEeeseeReeseeReebeebeeseeseebeebeeReebeeaeeaeeaeeme oeseeseessesesse s e e e e ae e eaneas
Deduct amounts received on disposals, Part 3, Column 15 ..........cc.ccceeveveeveennnn. .. 552,943
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) .......cccocvriririerererreeiiririeeereieies coeecieeineeeneens 4,101,468
el Y= TV Lo I [ o 1= T g Lo PSR PRRRY
SUDLOLAI (LINE 11 PIUS T2) ..evveueiiieiieiieieteteieteese et e sttt ettt et eseses e e se s s et et esesesese e s s s e s e s eses e s ese s st esesesesese s e s e s s et e s eseseses e e st es et e s e se e s s s s st et esesese e s £seeeseaeseacanans 4,101,468
[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 M14) ........cceuiuiiiiiiiiiiieieteieeeeiee sttt e b b eeeeeseaeseacanas 4,101,468
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PITOT YEA .........uiiuiiiiitiitiite ittt bbbttt bbb bbbt b e b E £ £ bt E e E AR E e E e A E ARt b e bt e bt e b e e bt et e es Seemme e e e e e e e e e e e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acquISItioN (Part 2, COIUMN 8) .........iii ittt bbbttt b bbbt b e bbb e e R e e b e e b e s resaestestestesaeeresaeaeas

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ... et aae eobeeb e e b e oL e e b e e b e s b e e b e e b e e b e e be s besteat et et e s e s
Capitalized deferred interest and other:

o B ] =1 E T =T i TR o1 10T o e RO PRRTPS

B2 o] e= =T R A O] [¥T T PSRN
P aXeTe (U= o e TotoTU o | OO PTN
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......ccccovvreeeeen. . A ..
5.2 Totals, Part 3, Column 9 ...y

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

Deduct amounts received on diSPOSalS, Part 3, COMUMN 16 .0 .. .. ...ve oot tree e teeetetesseaaseeesasesasssnasseeesnsssesssesanssnesnsesesssesssssessnsesssssesansseesnsesessessnsseesnse oseemnsesanssemssesasseeasseans
[DI=Ye W1 @=Toqlo) g v4=Yile o le) f o 4=Taa 1[N g g IF=Ta o Mo =T oY =Y or - o] o PP
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = E T == i TR o1 10T o e AP PP PRTPNS

LS o] e= =T R A O] [¥T T P PSRN
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb b E e e b e s E e e b e e b e e b e e b e s h e s e e b e saean e SRS SR e e R e e R e e R e e b e et e e e e

O e = S e Ty A o] [0 T W B OSSN
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-T0) .......eciiiiiiiiiiitiiteeie ettt bbbttt bt e bbbt abeabes Seeeeseeee e e enae e e e e eeneeas
[DI=Ye (U1 ol e=1 W To o F=Te (4 a1 C=To IR= 100 o UL PR

Statement value at end of current Period (LINE 11 MINUS LINE M12) ......uiiiiiiiiiiiiiiiteite ettt bbbttt bbb bbb E e b £ E e e b e bt b e e bt e bt e bt e bt e bt abe s Smmemneeneene e e e e e e e e e e eeeneen

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PriOT YEAI ..........c.eciiuiriiieiiieteitetestetesteteet et et etesestesestesesaesessesessesessese s esessasessesesesaesessesessesesseb e s ebessebensabanes Seseseesenenenes 73,060,003
................. 14,940,237
....59,615

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

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

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

4.2. Part 2, SECtioN 1, COIUMN 15 .. e e et e e e e e e e e e e esaaeeeeeeeasaaeeeeeenssssseeeeeanssseeeeeennnsseeeeaanns

4.3. Part 2, SECHON 2, COIUMN 13 .. ittt e et e e et e e et e e e s e e eaaeeeeaseeessseeeaseeesseeeasseessseeeasseeassseennsaeensaeesseennneen

L = 14 Qo] 1441 o e I PP

Total gain (10ss) 0N diSPOSAIS, PArt 4, COIUMN 1O .......oiuiiiieiiiiciiietiie ettt sttt et et et et e st et esesbesesaesessese s ese s e b e e ebes s e s eseesesessesessebeesesess b ensebeseebesssaesesna eseseeseseenenenenes (86,138)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coouiuiouieeeeeeeeeeeeeeeeeeeee ettt et et e et eeaes e s et e e es e e et easeseaseseasseeseseeneaeeneaen 14,634,867
Deduct aMOTtIZALION OF PIEMIUM ..........c.oviiiuiieieieie st ettt et et et e s e e e e st e s et et e s saeasas st et et esesea s s s s st e s et esessasasa s st esesesesessse st es et esesesessasas st et et esessasasasasas Seesetseneneseaeiene 324,626

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, Section 2, COIUMN T4 ... e e e e et e e e et e e e e e e e e S18E SR e SR e e R e e Rt e Rt E e r e r e n s

L =T A 7o 11T oo 1 OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ........c.ccooviiiiiiiinininiiesie st e 9,423
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9+10) .......ccccvruiiireririeririetiisteesteesesestesesaeseseesessesessesessesesesbessssessssens ceseseeseaeanenes 73,023,647
[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) .....coiiiiieuiiieiiiitetstetstese sttt te s te st te st tesessesessessssesessesessesessesessesessasensesessssessssessssans fessesesesetane 73,023,647
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY 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 .......cccoeevrvervieeiersee s oo 14,363,097 |.....coe..... 13,102,892 |................. 14,474,968 |................. 14,337,023
Governments 2. CANAAA ... s s e [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 14,363,097 13,102,892 14,474,968 14,337,023
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 7,450,996 6,590,770 7,695,087 6,900,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 2,197,674 1,866,890 2,246,195 2,222,000
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 15,136,433 12,976,526 15,163,226 14,815,024
Industrial and Miscellaneous, SVO 8. United States .....coooveeeeeeeeeeeeeeeeeeee e 33,285,175 |.oovevene 29,590,945 |................. 33,698,932 |...coovn 32,436,834
Identified Funds, Unaffiliated Bank 9. €aANACA ..o 49,937 oo 43,746 | 49,916 | 50,000
Loans, Unaffiliated Certificates of .
Deposit and Hybrid Securities 10.  Other Countries 540,335 482,403 544,333 522,545
(unaffiliated) 11.  Totals 33,875,447 30,117,094 34,293,181 33,009,379
Parent, Subsidiaries and Affiliates 12.  Totals
13. Total Bonds 73,023,647 64,654,172 73,872,657 71,283,426
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
Industrial and Miscellaneous 21, Canada .......ccoceeiieeee e
(unaffiliated), Mutual Funds, Unit 22, Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 73,023,647 64,654,172 73,872,657
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity

Distribution of All Bonds Owned December 31, at Bo
2

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 3,536,156 |....ccevunvne 3,455,524 |.............. 1,484,148 |............. 4,602,252 |............... 3,494,669 16,572,749 |..oiiiiieeeeen 220 o 16,222,735
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC 4 et eeeeeseeies [oese s ns [ eseseeieieeee [ [ [oeeeeesnes XX uiiiiiiiiies foeeeeireeseisierninis e [ [ [ [
TBNAIC 5 e eeieeees [rese s sees [eeeesiesieereseseeeeieeee [eese s [eereeienreeseeseeseseeseeeiees [oeeesesnes XX uriiiiiiiies foeeeerieescisiericinis e [ seee [ [ [

1.6 NAIC 6
1.7 Totals

3,

536, 156

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

3.1NAIC 1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

328,295

............... 1,959,313

3,888,104

............... 7,450,996

............... 7,450,996

328,295

1,269,226

3,888,104

7,450,996

7,164,528

7,450,996

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

4.1 NAIC 1
42 NAIC 2.
4.3 NAIC 3
4.4 NAIC 4
45NAICS5.
4.6 NAIC 6
4.7 Totals

112,000

.................. 980,579

.................. 456,474

............... 2,197,674

............... 2,291,754

............... 2,197,674

112,000

648,621

980,579

456,474

2,197,674

2,291,754

5. U.S. Special Revenue & Special Assessment

Obligations, etc.

5.1 NAIC 1

52NAIC2 ..
53NAIC3 ..
54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

, Non-Guaranteed

484,212

4,398,697

5,074,646

2,459,170

2,719,708

15,136,433

13,708,432

484,212

4,398,697

5,074,646

2,459,170

2,719,708

15,136,433

13,708,432

15,136,433
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity

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

6
Maturity
Date

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)

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

....... 3,211,881
.666,585 |...

............... 8,670,762

23,992,351 |....

............... 3,707,366
1,994,367

............... 5,013,060

..1,318,476 |..

............... 4,824,474

476,125 |...

............. 25,427,543

8,447,904 |..

............. 23,445,027

..10,227,527 |....

............. 12,761,272

...71,926,867 |..

............. 12,666,271
521,037

6.7 Totals

3,878,466

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
BANAIC T e
B.2NAIC 2 oo
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAICS ..
B.BINAIC B .o

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 PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

13.3 NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 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
T2ANAIC T e [(c) I 672,544 |............. 19,132,917 |............. 12,515,965 |............. 16,419,060 |............. 11,044,909 | [ 66,785,395 54,119,124 |............. 12,666,271
122 NAIC 2 ... N ..666,585 |... 13,992,351 |.... ....1,994 367 ..1,318,476 |.. 476,125 |... 8,447,904 |.. ...1,926,867 |.. 521,037
12.3NAIC 3 oeeeeeeerereneeneneeneeed () i s [ [ [ [ s [oesesesesesesesesees [eenenens XK [ XK e
124 NAIC 4 e (D) i s [ [ [ [ e [oesesesesenesesesees e XK [ XK e
125 NAIC S e (D) i o [ [ [ o (C) woveremereerieeins Joerveeineeneiieieis e XX oo XXX e
12.6 NAIC 6 ... N (c)
12.7 TOtalS .o 129 [ 23,125,268 |............. 14,510,332 |............. 17,737,536 |...cocenvee 11,521,084 [ () .o 75,233,299 62,045,991 |............. 13,187,308
12.8 Line 12.7 as a % of Col. 7 11.1 30.7 19.3 23.6 15.3 100.0 82.5 17.5
13. Total Bonds Prior Year
T3ANAIC T e 4,439,859 |............ 21,225,732 | 13,906,508 |............. 14,694,347 |............... 8,566,035 62,832,476 |...covvriianne 86.0 |.ceeenne 51,639,527
132 NAIC 2 e 1,495,394 |.............. 4,034,672 |...cooveennene 2,770,696 |.............. 1,414,200 |...coceienene 512,565 10,227,527 |.coeeeriicicinne 14.0 | 10,196,079

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

.666,585 |...

3,471,314 |....

....1,004,367

..1,318,476 |..

..... 476,125 |...

7,926,867 |..

...10,196,079 |....

13.7 TotalS ..o e 5,935,253 |....ccceeve 25,260,404 |............. 16,677,199 |............. 16,108,547 |............... 9,078,600 73,060,008 |.......coeveeenne 100.0 [.cooeeneee 61,835,606

13.8 Line 13.7 as a % of Col. 9 8.1 34.6 22.8 22.0 12.4 100.0 XXX 84.6
14. Total Publicly Traded Bonds

TAANAIC T (e 4,840,796 |....conenvnn 14,329,442 |............. 10,788,417 |............ 15,009,154 |............... 9,151,315 | [ 54,119,124 | 71.9 [ 51,639,527 |.ceoviiiiicieinne 70.7 [oeoene 54,119,124

...71,926,867 |.

15.5NAICS ...
15.6 NAIC6 ...

T4B NAIC B .o
14.7 TOtalS .o e 5,507,381 |....c.c..... 17,800,756 |............. 12,782,784 |............. 16,327,630 |............... 9,627,440 |..ocveeieeeeeecees e 62,045,991 | 82.5 .. 61,835,606 |.........cce.c..... 84.6 ... 62,045,991
14.8Line 14.7as@ % OF COL 7 .oovvvveeeeerees e 8.9 [ 28.7 oo 20.6 | 26.3 oo 15.5 [ e, 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 7.3 23.7 17.0 21.7 12.8 82.5 XXX XXX XXX 82.5 XXX
15. Total Privately Placed Bonds
151 NAIC T e 2,831,748 | 4,803,475 |....oeeennee 1,727,548 |...cocunee 1,409,906 |............... 1,893,594 [ ..o o 12,666,271 .o 16.8 ... 11,192,949 | 15.3 | D.9, 0, ORI 12,666,271
15.2NAIC 2 ... 521,037 |.... ..021, 521,037
T5.3NAIC 3 e seeseeies [oese s s es [reeeee e ieee [eere e [eeee e [oe e s eeseeeee s seeeeies s s ens[reeeeereeesessesseeseseee[reresesesese s sesesee foenenienes XX eerierieies oo
154 NAIC 4 oot |

15.7 Totals ..ceeveeeeeieeee

15.8 Line 15.7as @ % of COl. 7 .oovvveveeevvnnn fooeiiiiccceceen 2100 | 40.4
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 3.8 7.1 2.3 1.9 2.5 17.5 XXX XXX XXX XXX 17.5
(@) Includes $  oorreeene 13,187,308 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $
(c) Includes $

current year, $

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

current year of bonds with Z designations and $

prior year of bonds with 5GI designations and $

current year, $

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.

............ 2,209,652 : NAIC2 $ coovvcevevcerrvceverccn 3 NAIC3 S s NAIC A $ e NAICE $ e 2 NAIC B $ oo
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

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

1.01 Issuer Obligations ...........c.cccureireeineiennenneenns oo, 3,216,702 |.....c.c.... 2,555,0% |..ccoovvvcenee 575,628 |...ccueee 3,680,941 |....c.ceee 3,339,584 ..ot XXX o 18,367,957 [ 7.8 | 11,808,254

1.02 Residential Mortgage-Backed Securities ... . .2,624,832 |...

1.03 Commercial Mortgage-Backed Securities .......... [.......cc........ 94,188 ... 223,118 |ooieinn.286,896 |.ooveeene 871,640 [ 94,575 | XK ol 170,417 [ 106 [, 1,789,649

1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals 16,222,735

N

. All Other Governments
2.01 Issuer Obligations .............ccc.....
2.02 Residential Mortgage-Backed Securities ...

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

2.05 Totals

w

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

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

............... 1,959,313

............... 1,269,226

.............. 3,888,104

..................... 6,058

............... 7,450,99%

........................ 9.9

.............. 7,164,528

........................ 9.8

............... 7,450,99%

3.05 Totals 328,295 1,959,313 1,269,226 3,888,104 6,058 XXX 7,450,996 9.9 7,164,528 9.8 7,450,996
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccerviiiieiiiieieieie e 648,621 ..o 980,579 D,0. ¢, CHUTRIIRY TR 2,197,674 | 2.9 [ 2,291,754 | 3T [ 2,197,674 |

4.02 Residential Mortgage-Backed Securities ...

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

4.05 Totals 112,000 648,621 980,579 456,474 XXX 2,197,674 2.9 2,291,754 3.1 2,197,674
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ............ccccoeevicvinieinnineines [, 80,221 |, 519,103 | 597,860 |..ccveveierennns 837,298 |...cceenve. 1,955,315 [t XK oo 3,989,797 |oeoeiviiieieen 5.3 o 2,476,077 [ 304 [ 3,989,797
5.02 Residential Mortgage-Backed Securities ... 2,679,594 |. .. 4,226,786 |.. . 1,621,872 |... ....237,342 |.... ..9,164,585 |.. . 8,965,361 |... ... 9,164,585 |.
5.03 Commercial Mortgage-Backed Securities .......... 1,200,000 |..coovennnes 250,000 [-veeeieieieieeiene 527,051 | XK | 1,982,051 [ 2.6 |, 2,267,000 [.o.ooeereeivene 31 [ 1,982,051
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 484,212 4,398,697 5,074,646 2,459,170 2,719,708 15, 136,433 20.1 13,708,432 18.8 15, 136,433
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccceeeeeerenoenienieeieeeeienes e 1,027,137 [oooene 6,987,530 [....ccenvene. 3,973,120 |.ccennnee 5,071,826 |............. 4,480,955 |............ D.9,0 TN RO 21,540,568 |......ocveveieiens 28.6 e 23,544,888 |......ccceeveninnnn 32.2 [ 20,315,782 |..ccveeee 1,224,786
6.02 Residential Mortgage-Backed Securities ... JE FO 641,564 |.............. 1,889,431 [.ooeeene 1,202,889 |.......c...... 1,011,529 | 244 470 |............ D9, 0. TN RO 4,989,883 |..cveeiiiinne 6.6 | oo 3,050,093 [ 4.2 [ 3,148 | 4,986,735
6.03 Commercial Mortgage-Backed Securities .......... [............. 1,814,688 |......oco..e 1,967,671 [oneeieeeieciieeieies e oo [, D.9,0 TN RO 3,782,359 [ooooeiiiiiis 5.0 [ooeeriiine 5,318,491 .o, T3 [ e 3,782,359
6.04 Other Loan-Backed and Structured Securities ... 395,077 1,818,481 525,724 248, 181 575,174 XXX 3,562,637 4.7 1,759,082 2.4 369,209 3,193,428
6.05 Totals 3,878,466 12,663, 113 5,701,733 6,331,536 5,300,599 XXX 33,875,447 45.0 33,672,554 46.1 20,688, 139 13, 187,308

~

. Hybrid Securities
7.01 Issuer Obligations .............ccc.....
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .............c.......
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
5 6 7 8

1 2 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years 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 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 - ISSUEd ...........ccovveenees fooriiiiiniiiiiiiiiiis s e e [eereereeicnecieeneeies feeeneeneees XXXt e oo s oo o [
10.02 Unaffiliated Bank Loans - Acquired
10.03 Totals
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccccovieiieiieiiiiieeceees e 4,764,355 |.............. 12,669,663 |......ccceennen 7,396,413 [.oooiinnen 13,934,643 48,546,986 |........ccoevveiinne 64.5 |.oeienene D, G RO, D0, G AT 47,322,200 |.cveeennee 1,224,786
12.02 Residential Mortgage-Backed Securities .......... ..o 1,265,821 |..cooevennnee 5,246,335 |......ccoeveeee 6,051,299 |....ccovneee 3,083,072 16,188,849 |....oveeieceeen 215 [ D 9,0 SN XXX ovvvries [ 11,202,114 | 4,986,735
12.03 Commercial Mortgage-Backed Securities ........ |.cccoeenee. 1,913,876 |...occvenennee 3,390,789 .536,896 8,934,827 902 e XXX e XXX o 3,152,468 |.....cveneee 3,782,359
12.04 Other Loan-Backed and Structured Securities . |. .395,077 1,818,481 .525,724 3,562,637 |. ..369,209 [..oiiiee 3,193,428
12.05 SVO Identified FUNAS .......cccooveeiieiiiienene oo XXX e XX [ XX o XXX i ot XX oo e oo e XX e XXX 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 B R 8,339,129 .o 268 | 62,045,991 |.....cconee 13,187,308
12.10 Line 12.09 as a % of Col. 7 1.1 30.7 19.3 100.0 XXX XXX XXX 82.5 17.5
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccccovirireneniininiiiiiis foeeieeieeieeeas 2,425,619 |.............. 13,565,489 |............... 9,914,406 |.............. 13,619,161 |.....cc0eveein. 7,760,820 [ooeeeee e XXX foveeeee XXX o 47,285,495 |...ooveiiiiee 647 o 45,834,372 |.....oounee. 1,451,123
13.02 Residential Mortgage-Backed Securities .......... .1,763,598 |... 4,927,902 | 1,766,543 e 94,761 | XK e XK e XK . 14,640,286 |. . 11,594,599 |.. .3,045,687
13.03 Commercial Mortgage-Backed Securities ........ . 1,471,397 |... .1,667,947 .5,318,491
13.04 Other Loan-Backed and Structured Securities . |. 274,639 o ... 166,944 .1,409,096

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LOGNS ..........ccocvriiiriiiiiiiis foeeieeiieiieiciciiciicicie foeeeeieeieciesseeieeiesieeee oesesiesessessesiesinsiense ooseesiessessessessessessense Joosseesessessossessossonsense Jooeseeneenes XKKimvininnn forevreneenns XKXKuiiiiinn foreeeenes XXX it oo oo ciciie oo
13.08 Unaffiliated Certificates of Deposi . XXX

13.09 Totals B R 5,935,253 |.....cceneee. 25,260,404 |.............. 16,677,199 |...cveuneee. 16,108,547 |....eveennee. 9,078,600 |....cecevevenereiirieeiee fovreiinen D\9,9 VNI RO D.9,9 TN FU 73,060,003 |......ccceeveeeenn 100.0 o 61,835,606
13.10 Line 13.09 as a % of Col. 9 8.1 34.6 2.8 2.0 12.4 XXX XXX 100.0 84.6

14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeeveeneeinecinecines oo 4,764,355 |.............. 12,669,663 |................ 7,396,413 |..ccenene. 13,783,809 ....8,707,960 47,322,200 45,834,372 | 82,7 [l 47,322,200
14.02 Residential Mortgage-Backed Securities .624,616 |... ...3,357,988 |.. .4,849,475 2,072,181 |.. ....297,854 . 11,202,114 |. . . 11,594,599 |. 11,202,114 ..
14.03 Commercial Mortgage-Backed Securities ........ [...c.cccoee...... 99,189 [ 1,428 17 [ 536,89 |......ceoveunnne 471,640 2.621,626 | XXX oo 3,152,468 |.....ccooveviiinne 4.2 | 4,056,649 |.......cocoeveieeenn 5.6 [l 3,152,468

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

349,988

...369,209

349,986

369,209

................ 5,507,381

......................... 8.9

Section 12 7.3 23.7 17.0 21.7 12.8 82.5 XXX XXX XXX 82.5 XXX
15. Total Privately Placed Bonds
15.01 Issuer OblGations ...........ccovrveireirieieneienneniis oo [eretnnercreiees o [eeereeeseeene 150,834 ....1,073,952 e 1,228,786 | 106 [ 1,451,123 [ 2.0 | XXX v [ 1,224,786
15.02 Residential Mortgage-Backed Securities .......... [o.cccoiiiis 641,205 |......cocoeee. 1,888,347 244,468 24,986,735 [ 6.6 | 3,045,687 |...ocooviiiienenn 2 [ D,0.0. CHUUNT ORI 4,986,735
15.03 Commercial Mortgage-Backed Securities ........ |..cccocceee. 1,814,687 |............... 1,967,672 3,782,359 |50 e 5,318,491 |l 728 | XXX [ 3,782,359

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oocveviiiiieieciccieeces

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

Section 12

1,468,493

3,193,428 |.

.3,193,428
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY 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 INVESIMENTS ACQUITEA ..........oiiiiee ettt ettt e e e st e e ae e es e e ea e e bt e s e e aseeas e e s e e ea e e es e e es e e ea e e s e e aseeaseemseem s e embeeneenseenneaaeenseennean
ACCTUAL OF QISCOUNT ...ttt d b b e bbb bttt e b bbb s bbb et b e eb e ettt
Unrealized valuation INCrEASE (AECTEASE) .....c..eiiuiiiieiiiie it itee it st e st e bttt et s eeeheesheesheeabeebeea bt eabeaaeeeaseeaeeeh e e eh e e b e e bt ea b e ea et eas e ea e e ehe e ehe e b e e be e beenbeenteenteaneesnnenneas
Total AIN (I0SS) ON GISPOSAIS ...ttt ettt e st e s e s e ea e e s e e st e st e s e e st e st e st e st e st e st e st e s s e et e e e e e e e et e a e e st en s en s e st e s e e n e es s ene e st en e eneent et ene e e eneeneas
Deduct consideration reCeIVEA ON AISPOSAIS ..........oiuiiitiiiiiiiait ettt ettt be ettt sheesbe e be e bt ea bt ea et eaeeeaeeeheeeh e e eEe e beem bt e a et embeembeemeesheesheenbeenbeenbeanbeannennns
[D1=Yo [WTor =Ta g Lol giv4= oY o Il i o Ty =T a1V Ta o RO SRS PSR U PSPPSR
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiiiiiiiiiii ittt b ettt et a bt saeeshe e ebeeabeeabeenbeenteanneeaeesaeesneas
Deduct current year’s other than temporary impairMeENt FECOGNMIZEM ...........uiiiiiiiii bbb bbbt bbb bbbt r e nrens
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5-8-7+8-9) ........ooiiiiiiiiiiiiiee ettt sa e sa e b e b e e e enneeneeas
Deduct total NONAAMIEEd @MOUNLS ..o e e e e e e e e e e e e e e e e

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

2,209,652

2,209,652

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY 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 PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar ............c.cccoveveuevera |oeececeeenenenens 4,108,672 |coeeeeeeceeeeeeeeees [ 4,108,672 |.eoeeeeeeeeeeeeeeeae
2. Cost of cash equivalents aCqUIrEd ...........ccceireiirirerieerieeeeeeeeeeieieeeeees [ 79,015,830 |ccvvviennee 41,690,930 [..oovreennne 37,324,900 [.ooiriiiiieieeeee
FC T N7t U E= oo [T oo TU o ) O RSO R RN
4. Unrealized valuation inCrease (AECrEaSE) ..........cevurririrererieieeereininenesesieieeens [rrserisisnsssnnns (T13) oo e QK] ]
5. Total gain (108S) ON ISPOSAIS ........c.cuevvveieierieieieiieeieee e [eoreceeese s (313 ] 33 | (451) o
6. Deduct consideration received on diSPOSAlS ...........cccceerireriririeeieniinirerenes freerinienenens 81,714,504 |......cccce... 41,690,963 |......cccevnvne 40,023,541 [
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-
TH89) ettt [rreee e 1,409,467 |oeeeeiiceeeeeeees [ 1,409,467 |.eoooeiieieeeecene
11.  Deduct total nonadmitted @MOUNES .........c.ciiiiiiiiiiiieeeeee s [ [oesre s o [oree e
12.  Statement value at end of current period (Line 10 minus Line 11) 1,409,467 1,409,467

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY 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
JP1212104 San Marcos CA.. ....01/08/2017 ... ... 12/31/2022 ...
JP1212500 .. Fayetteville . |AR. ...06/28/2017 . ... 12/31/2022 ...
JP1212708 .. Lake Worth .. FL. ... 12/31/2022 ...
JP1213300 .. Mi lwaukee . L. ... 12/31/2022 ...
JP1213409 .. Indianapol is IN. ... 12/31/2022 ...
JP1213607 .. Atlanta ... GA. ... 12/31/2022 ...
JP1213904 .. Madison ... . ... 12/31/2022 ...
JP1214407 .. Somerville VA. ... 12/31/2022 ...
JP1214506 .. Smi thtown ... . |NY. ... 12/31/2022 ...
JP1214803 .. North Las Vegas V. ... 12/31/2022 ...
JP1215305 .. Nashville . TN ... 12/31/2022 ...
JP1215404 .. Phi ladelphia PA. ... 12/31/2022 ...
JP1215909 .. Over land Park . [KS. ... 12/31/2022 ...
JP1216402 .. Arden ... NC. . ... 12/31/2022 ...
JP1216501 .. ... |NY ....08/06/2020 ... 758,861 ... 12/31/2022 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 4,101,468 7,713,866 XXX
0899999. Total Mortgages in good standing 4,101,468 7,713,866 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 4,101,468 7,713,866 XXX

General Interrogatory:
1. Mortgages in good standing $
2. Restructured mortgages $
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4.

Mortgages in process of foreclosure $ -..ooovovvviniiniiinin

unpaid taxes $
unpaid taxes $

unpaid taxes $

13,330 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 PROPERTY AND CASUALTY 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
1215909 L.ivviiiiiiii L0 LT AT L TP PPPPIN KS. i foeeeiiiiii v | 01/31/2020 ...ovvvenn fooiiiiiiiiiniiiii B34 [ | 20,644 i 863,580
0599999. Mortgages in good standing - Commercial mortgages-all other 21,644 863,580
0899999. Total Mortgages in good standing 21,644 863,580
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals

863,580



903

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 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

PA1212203 oo TAMPA . o, P RN 01/18/2017 .....|...... 05/10/2022 ... [oevvvennnns 278,200
P1214605 ... Chadds Ford ........ooooevveeiiiiiinn i, PA i oo vvviiins o 01/18/2019 .....|[...... 10/14/2022 ....foeeeeennnss 165,265
0199999. Mortgages closed by repayment 443,465
JP1212104 .. San Marcos ... ... 01/03/2017 363,652 |.
JP1212708 .. Lake Worth ... .. 09/01/2017 121,594 |.
JP1213300 . [Milwaukee 12/27/2017 ... ... 107,223
JP1213409 . | Indianapolis ... 01/18/2018 ... ... 266,580
JP1213607 .. Atlanta .... ...04/12/2018 116,190 |.
JP1214506 . | Smithtoun .... 12/05/2018 ... .... 81,050
JP1214803 . [North Las Vegas ... 05/15/2019 ... .. 443,932
JP1215305 .. Nashville .... ...11/04/2019 704,987 |.
JP1215404 . |Philadelphia .... 11/15/2019 ... ... 441,758
JP1215909 . |Overland Park .. 01/31/2020 ... ... 578,966
JP1216402 .. ...05/28/2020 255,473 |.

JP1216501 .

Yonkers ...

..... 08/06/2020 ...

.. 343,769

0299999. Mortgages with partial repayments

3,825,174

109,478

0599999 - Totals

4,268,639

552,943

552,943




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

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

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

EO07, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
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
690353-6G-7 ..... INT DEVELOPMENT FIN CORP US GOVT A ..eeevvnrivvnannnns A . 104.7900 |.......oennnnnn 261,974 |l 250,000 [....oeevvvnnnnnns 259,857 |oveeeeiieiiiiiies foeeiiiinns [QIR:I5K) ) R RPN R 0.000 |..... (2.352) ....09/13/2022 ...|....08/16/2024 ...
83162C-22-9 ..... U S SBA PART CERT SER 2018-20K CL1 ... A ...95.7410 |... 01,292,125 |.. e 1,292,125 e e [ e e 3.870 |...... 3.907 ...11/08/2018 ...|....11/01/2038 ...
83162C-11Y-5 ..... U S SBA PART CERTIF SER 2015-20D A ...90.7090 |... 80,913 [ 80,243 | [ BB | [ e 2.510 |...... 2.633 ...07/30/2015 ...|....04/01/2035 ...
83162C-0H-9 ..... U S SBA SBIC SER 2006-20F ... A ...98.2260 |... e 3,89 30394 | e e o e 5.820 |...... 5.904 ...06/06/2006 ...|[....06/01/2026 ...
83162C-PH-0 ..... U S SBA SBIC-PS 2005-20B A ...97.8360 |... ....9,682 |.. 9,682 [ e fo i e 4.625 |...... 4.678 ....02/08/2005 ...|[....02/01/2025 ...
83162C-XY-4 ..... U S SBA SER 2016-20H ... A ...89.2990 |... . 611,580 |.. e 811,580 oo e e [ e 2.040 |...... 2.050 ...08/11/2016 ...|....08/01/2036 ...
83162C-YB-3 ..... U S SBA SER 2016-20J ... A ...89.9660 |... ..794,076 |.. 792,823 s e TT i e e 2.210 |...... 2.236 ...06/25/2019 ...|[....10/01/2036 ...
83162C-YM-9 ..... U S SBA SER 2017-20C .... A ...93.8160 |... ..221,79 |.. 221798 oo e e e e 3.040 |...... 3.063 ....03/09/2017 ...|....03/01/2037 ...
831641-FL-4 ..... U S SBA SER 2018-10B . AL ...94.5170 |. 78,822 .. 78,822 |.. ......3.582 ....09/13/2018 .. 09/10/2028
83162C-Z\1-8 ..... U S SBA SER 2018-20F .... A ...94.0640 |. ..527,014 .523,636 |.. .3.600 |......3.688 ....10/23/2018 .. 06/01/2038
831641-FG-5 ..... U S SBA SER SBIC 2016-10B AL s ...91.5120 |. ..670,443 .670,443 |.. .2.051 |......2.063 ...09/14/2016 .. 09/10/2026 ...
831641-FU-4 ..... U S SBA SER SBIC 2022-10B ... A 1,000,000 |...97.4120 |... .1,000,000 |.. ,000,000 [neeeeiiiiieees Jeerrneeeeeeeene feeeeeeeees e feens 4.262 |...... 4.307 ....09/14/2022 ...|....09/10/2032 ...
83162C-PS-6 ..... U S SBA SER SBIC-2005-20H . A ...99.0540 |... 8957 | 4,93 | o8 e [ 5.110 |...... 5.371 ....07/07/2008 ...[....08/01/2025 ...
912810-EV-6 ..... U S TREASURY BONDS A . 106.2810 |... .1,000,000 |.. 027,135 |oeeeeeeeeeiieee foreeeeeen (9,327) | oo e 6.875 |...... 5.829 ....06/19/2001 ...[....08/15/2025 ...
912810-FF-0 ..... U S TREASURY BONDS .... A . 106.1450 |... . 300,000 |.. .309,946 | e (1,445) L e e 5.250 |...... 4.652 ...12/21/2007 ...|....11/15/2028 ...
912810-QL-5 ..... U S TREASURY BONDS ... A ... 99,668 |. 102.8090 |.................102,809 |..eenieeennnnnn 100,000 [oeeevviiinneeennnn 99,752 |oeeeiiciiiiees o9 s e e 4.250 |...... 4.316 ....07/22/2011 ...{....11/15/2040 ...
912810-RH-3 ..... U S TREASURY BONDS A .. 163,287 |...85.1090 |... 152,776 s e (90) [ e e 3.125 |...... 3.031 ....11/18/2016 ...|....08/15/2044 ...
831628-EP-3 ..... US SBA 25 YR POOL #100142 . A .. 162,764 |...93.7170 |... 143,908 |.... 163,425 s el TTO e e e 3.750 |...... 3.072 ....10/08/2021 ...|....05/25/2044 ...
912810-RE-0 ..... US TREASURY BONDS .. A ...92.3590 |... 438,707 |.... 499,522 s et (B0T) e [ e 3.625 ....11/05/2018 ...|....02/15/2044 ...
912810-RK-6 ..... US TREASURY BONDS A ...75.8670 |. ..386,923 |. .473,019 |.. .2.500 |.. ....10/26/2022 .. 02/15/2045
912810-RN-0 ..... US TREASURY BONDS AL ...81.1370 |. .. 1,014,209 |. 197,217 .. .2.875 |.. ....11/05/2018 .. 08/15/2045
912810-RQ-3 ..... US TREASURY BONDS A ...75.4260 |. .. 754,258 |. 907,787 |.. .2.500 |.. ...12/19/2018 .. 02/15/2046
912810-RX-8 ..... US TREASURY BONDS AL ...82.4810 |. 82,481 |. ..97,360 |.. .3.000 |.. ....02/27/2018 .. 05/15/2047 ...
912828-Y7-9 ..... US TREASURY BONDS A ...96.6800 |. ..531,738 |. . .551,046 |.. .2.875 |.. ....09/13/2022 .. 07/31/2025 ...
91282C-CE-9 ..... US TREASURY BONDS .. e | 1AL .. 149,971 |...86.7540 |... 130,131 [.... . 150,000 |.. ....149,979 PP (TP OO T PPPPTP RN 1.250 ...06/16/2021 ...|....05/31/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments Obligations 11,279,909 | XXX 10,292,608 11,263,353 11,158,299 (8,850) XXX XXX XXX
36179L-A5-1 ..... GNVMA HECM POOL #AC9928 .. A .. 160,004 |...98.9460 |... . 149,741 . 180,043 i e LC RTINS RN 4.700 ....09/12/2014 ...|....02/20/2064 ...
3617HT-YK-6 ..... GNMA HECM POOL #BJ6114 .. A . 55,014 [...94.5670 |. ..57,616 |.. (328) |. .4.266 |.. ....07/16/2019 .. 11/20/2068 ...
383750-JX-9 ..... GNMA HECM REMICS SER 2014H12 CLHZ .. A .. 192,867 |...98.9920 |... 186,385 | e (B1) e e e 4.5% ....09/17/2014 ...|....06/20/2064 ...
36202E-56-0 ..... GNVA |l POOL # 4447 ... A .101.7680 |... e 3,353 [ e e e [ 5.000 ...08/20/2009 ...|....05/20/2039 ...
36202F-AV-8 ..... GNVA Il POOL # 4520 ... A . 101.7890 |... 3303 [ [ e i e 5.000 ...08/01/2009 ... |....08/20/2039 ...
36179N-A5-7 ..... GNVA |1 POOL # MA0928 ... A L..96.1400 |..oeeeeiinieeeennn 20,440 |eniiiiienenn 21,260 [ 28,459 | e 1,052 | e e 4.000 ...04/04/2013 ...|....04/20/2043 ...
36179W-NC-0 ..... GNVA |1 POOL MAO387 A ...91.2000 [..ooiieiiiinn 31,647 | 34,663 036,912 | [ 208 | e 3.500 ...10/21/2014 ...|....09/20/2042 ...
36179V-SR-2 ..... GNVA Il POOL MAO528 .. A 1..91.2900 [oeeeeiiiiieeeeenn 7,399 | 8,105 [t BT8T s e T e e e 3.500 ...12/2172012 ... |....11/20/2042 ...
361790-SY-8 ..... [GNMA Il POOL MA2335 AL ...91.7650 |. .3.000 |.. ....12/03/2014 .. 11/20/2029 ...
36202E-CP-2 . GNMA POOL # 003678 . A . 103.4240 |. .5.500 |.. ...06/22/2007 .. 02/20/2035
36202E-H3-6 . GNVMA POOL # 3850 . AL . 102.1300 |. .5.000 |.. ...03/01/2008 .. 05/20/2036
36202F-ZK-5 ..... GNVA POOL # 5246 . A ...92.6660 |. .3.000 |.. ...08/05/2014 .. 11/20/2026
36200E-B2-6 ..... GNVMA POOL # 598657 . AL . 101.4550 |. .5.500 |.. ...07/25/2005 .. 05/15/2035 ...
362915-CK-4 ... GNVA POOL # 636474 .... A 1983460 [.eeeiiiiieieee 283 |l 28T [l 288 s e s e e 5.000 ...07/26/2005 ...|....03/15/2023 ...
362918-FII-5 ..... GNVMA POOL # 636581 .... A . 102.7450 [..ooevviiniieeennn 9,401 | 9,160 i 9183 | [ B s [ 6.000 ....10/17/2005 ...|....08/15/2025 ...
362928-HV-1 ..... GNVA POOL # 643844 ... A . 103.9520 [.eeeeenieeeeenn 18,728 | 183,201 130269 s e (BD) [ e 6.000 ...11/29/2005 ... |....10/15/2025 ...
362928-H3-3 ..... GNMA POOL # 643850 .... A L 104.1830 [oooeiiiiiiieeennn 2,648 | 2,542 0 2,882 s i (B) e o |l 6.000 ...11/16/2005 ...|....11/15/2025 ...
36296H-6P-9 ... GNVA POOL # 692178 .... A 10998630 [-eeeeeenieeeeeenen 28 | 824 828 | e () s e e 7.000 ...11/17/2008 ...|....11/15/2023 ...
36296H-7H-6 ... GNVA POOL # 692196 AL . 102.8140 f....ooeeeeeeennn. 6,581 i 6,401 [ 8,521 s e (24) | e 6.000 ...11/17/2008 ...|....11/15/2038 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
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
36176M-U4-3 ..... GNMA POOL # 770403 ......cevvnniiiiinnniieiinniineeeeens L..97.6180 [.ooeevviinieeennn 61,904 | 83,414 67,329 | i 408 | e | 4.500 |...... 2.717 ....07/13/2016 ...|....06/15/2031 ...
36177J-3Y-3 ..... GNMA POOL # 790814 .... 1..94.9910 |o.oiiiiiiiiee 62,785 | 66,096 [ 89,015 | e (A7) | e e 4.000 |...... 2.724 ....05/23/2019 ...|....10/15/2032 ...
36186P-ML-5 ..... GNMA POOL # ANG663 .... ...94.1750 |.................506,650 |.................537,985 |......ceeeiiinnn862,993 |oueeniiiiiiiinns oo (1,392) s [ e 3.500 |...... 2.798 ...07/15/2016 ...|....06/15/2045 ...
362020-XB-2 ..... GNVA POOL #003374 L 102.0190 [oeeveeeiieeeeenn 8,798 | 8,619 [l BB | e s e e 5.000 |...... 5.312 ....10/01/2005 ...|[....04/20/2033 ...
38374X-AE-5 ..... GNVMA REMICS SER 2009-14 CL ND . . 105.1460 |... 189,504 s [ (2,662) e [ e 5.000 |...... 2.937 ....10/14/2021 ...|....03/20/2039 ...
38382J-50-2 ... GNMA REMICS SER 2021-56 CL PE ........ccvvuisrreernnnnns ...78.3440 528,813 [.oeeeeviniineee forerrrnnnenn e 239 | o e 1.500 |...... 1.455 ...02/23/2021 ... |....03/20/2051 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities XXX 1,770,471 1,924,934 2,034,381 6,428 XXX XXX XXX XXX
38378K-2A-6 ..... GNVMA REMICS SER 2013-140 CL AG A L99.7610 [oeeveeeieeen 14,125 | 14150 1246 | o (43D) | o 3.169 |...... 2.310 ...05/23/2016 ... |....05/16/2045 ...
38378N-FL-2 ..... GNVA REMICS SER 2013-158 AB .... A 94,1020 [oeeeeeeeee 17,31 | 180396 [t 19,818 | o DD | o e 3.009 |...... 2.220 ....06/22/2015 ...|....08/16/2053 ...
38378K-RB-7 ..... GNVMA REMICS SER 2013-68 CL B .. A ...95.5280 [....ooevieennnnnn 90,785 |ouiiiiiiiinnnnn 95,035 [ 95,085 | e (B) s [ 2.500 |...... 2.516 ....05/01/2013 ...|....08/16/2043 ...
38378X-0L-8 ..... GNVA REMICS SER 2014-130 CL VA ... A 91,9740 |oooieie e 76,183 |00 82,880 [ 82,882 | e 12 e e e 3.000 |...... 3.076 ....11/13/2014 ...{....07/16/2036 ...
38378X-NN-7 ... GNVMA REMICS SER 2014-135 CL AK AL ...89.1990 [. .3.000 |......2.385 ....08/18/2016 .. 08/16/2055
38378N-PP-2 . GNVMA REMICS SER 2014-16 B ... A ...99.7220 |. .3.200 |......2.657 ...04/30/2015 .. 07/16/2041
38378X-A4-3 ..... GNVMA REMICS SER 2014-172 CL AD AL ...94.7760 |. .2.200 |......2.345 ....06/09/2017 .. 01/16/2046 ...
38379K-K8-0 ..... GNVA REMICS SER 2015-128 CL AJ ... A ...89.6280 |... 266,169 oo e (192) e [ e 2.600 |...... 2.354 ....07/12/2016 ...|....11/16/2055 ...
38379Y-6L-7 ..... GNVMA REMICS SER 2016-125 CL DA ... A ...89.1090 |... 71907 s e (7D s o e 2.150 |...... 2.155 ....09/01/2016 ...|....12/16/2047 ...
38379U-TB-2 ..... GNVMA REMICS SER 2016-72 CL AB .... A ...88.7790 |... 822,563 e e B0 e [ e 2.600 |...... 2.509 ...05/25/2016 ...|[....04/16/2049 ...
38378K-DL-0 ..... GNMA REMICS SERIES 2013-46 CL B ........cevviviinnnnns AL ...99.1150 [ 30,984 31,260 [ 31,228 s Lo 101 | i e 2.600 |...... 2.751 ...03/13/2013 ...|....08/16/2042 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 1,162,418 [ XXX 1,039,818 1,148,736 1,170,417 (188) XXX XXX XXX 2,49% 29,936 XXX XXX
0109999999. Total - U.S. Government Bonds 14,474,968 | XXX 13,102,892 14,337,023 14,363,097 (2,610) XXX XXX XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX

373384-2-5 ... GEORGIA ST GO 2015B ...ceveeeeeeeeeiieeeeeeeeeeeeeeees o ven | e 2 e L AFE e 20,525 |...97.5520 |eeuunieeeennnnnn 19,510 i iii020,000 |2 20,200 [ e (9 e e [ 4.250 |...... 3.787 ....04/10/2019 ...|....02/01/2029 ...
373384-NZ-5 ... GEORGIA ST GO BDS 2009H ... .. 1.AFE ..|... L..99.7370 f.oioiiiiiiennnnnn 59,842 | 80,000 [oiiiiiiiennnn80,831 | [ (223) | o 4.503 |...... 3.762 ....03/23/2020 ...|[....11/01/2025 ...
373384-15-3 ..... GEORGIA ST GO BDS 2013F ... .. 1.AFE ..|... ...98.3140 |...ceeennnieeenn 152,387 |oviiieieenn 155,000 [oeiiiiiineeeen 155,085 e e (998) | e e 3.800 |...... 3.164 1171772014 .. |....02/01/2025 ...
373384-4U-7 ... GEORGIA ST GO BDS 20168 .. 1.AFE ..|... 97,7700 [ 777 v 10,000 [ 9,961 | [ 3 e [ e 2.375 |...... 2.766 ... 11/17/2017 ...|....02/01/2024 ...
373384-06-4 ... GEORGIA ST GO BDS SER 2013E . .. 1.AFE ..|... L..97.1760 |..oeeeennnieeeenn58,306 |veennieeennnnnnnn80,000 [oeeieniiiee 80,101 e o (1,192) | o e 4.280 |...... 2.268 ....04/01/2020 ...|[....02/01/2030 ...
373384-14-6 ..... GEORGIA ST GO BDS SER 2013F . .. 1.AFE ..|... L 77,757 1...99.0410 ... . e 19,084 | [ (991) | [ 3.600 |...... 2.266 ....04/01/2020 ...[....02/01/2024 ...
373385-DS-9 ..... GEORGIA ST GO SER 2018 B .. 1.AFE ..|... .. 100,902 |...89.6440 |... . 100,000 |.. 100,537 e e (88) e e e 3.950 |...... 3.878 ....06/20/2018 ...|....07/01/2037 ...
373385-JV-6 ..... GEORGIA ST TAX GO BDS 2021B .... .. 1.AFE ..|... .. 156,000 |...66.9050 |... . 200,000 |.. L AB7,108 i e 1108 L [ e 2.350 |...... 4.042 ....04/14/2022 ...|....07/01/2041 ...
57582P-IIH-9 ..... [MASSACHUSETTS ST GO SERIES D .. 1.BFE .. . 37,034 |...97.5050 |. .4.500 |......4.040 ....07/29/2014 .. 08/01/2031

605580-5T-2 ..... MISSISSIPPI ST GO SER 2010E . .. 1.CFE .. ..95,264 . 103.8950 |. .5.445 |......5.8%4 ...03/03/2011 .. 11/01/2035

677521-CX-2 ..... OHIO ST GO BONDS SER 20108 ..... .. 1.BFE .. . 12,818 |. 103.8200 |. .5.462 |......3.024 ....07/12/2016 .. 09/01/2030

68609B-VA-2 ..... OREGON ST GO BONDS 2016 SERIES E .1.BFE .. ...91.5120 |. .2.823 |......2.843 ....05/12/2016 .. 05/01/2028 ...
68608K-22-4 ..... OREGON ST GO HIGH EDU 2010 SER C .. 1.BFE .. . 101.4470 |. 5.011 |......2.540 ....03/31/2020 .. 08/01/2026 ...
B8608K-NF-1 ..... OREGON ST GO SER 2008 .. 1.BFE ..|... 1071370 [ooeeeeiiieeeeen 74,996 |oeieniiiennnnn 70,000 [oiiiiinnnnnnn 89,469 | o (921) s [ e 5.902 |...... 3.593 ....07/15/2016 ...|....08/01/2038 ...
68608U-TD-8 ..... OREGON ST GO SER D .. 1.BFE ..|... 1..99.5530 [..iiiiiiiiiieeeen 9,955 |2 10,000 [ 10,022 | e (86) [ e e 4.012 |...... 3.668 ....04/02/2019 ...|[....08/01/2035 ...
880541-0X-8 ..... TENNESSEE ST GO BDS 2011 SER C ... .. 1.AFE ..|... ...96.5650 |.................140,019 |........ceeeeen 145,000 [ooiiieinnnnnnnn 185,855 |oeeenniiiiiiines oo (1,5071) | oo e 4.182 |...... 2.956 ....05/28/2020 ...|[....08/01/2031 ...
880541-X2-5 ..... TENNESSEE ST GO BONDS 2016 SER C ... .. 1.AFE ..|... ...90.3810 |... 0500,000 |eeeenniieeeeeneis ferrrreeeiiee e e e 2.166 |...... 2.178 ....07/27/2016 ...|....08/01/2027 ...
880541-YA-9 ..... TENNESSEE ST GO BONDS 2016 SER C ... .. 1.AFE ..|... ...88.6940 |... RN 0[0 04 P R R NN RN 2.266 |...... 2.219 ....07/27/2016 ...|....08/01/2028 ...
882722-\P-3 ..... TEXAS ST GO BDS SER 2010A ... .. 1.AFE ..|... ...99.1060 |... 889,979 e e (B,072) | e [ 4.631 |...... 2.839 ...10/24/2016 ...|....04/01/2033 ...
882724-Ci-5 . TEXAS ST GO BDS SER 2017C . .. 1.AFE .. ...97.3680 |. . ... 4,908 |.. .2.720 |......4.038 ....03/20/2020 .. 08/01/2024 ...
882722-N-8 ..... TEXAS ST GO BONDS SER 2010A . .. 1.AFE .. ...97.1610 |. 1,122,210 | .1,273,217 |.. .4.681 |......3.807 ...06/03/2021 .. 04/01/2040 ...
882723-3R-8 ..... TEXAS ST GO BONDS SER 2016C-2 . . 1AFE ... ...92.3020 |... 216,910 |.... 235,000 f...oooiiviniinnns foovrirninnnniiiinn Joveeininiiiiiiinns o Joeeees 2.645 |...... 2.662 ...06/29/2016 ... |....08/01/2027 ...
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882722-KF-7 ..... TEXAS ST GO MBLTY FD BDS SER 2009A ........ccvvvunvens [oon vun]| eomeeen [ eeeeeennas L1AFE L 1,283,110 |. 105.6190 |......eeeneeee 1,019,223 [...oeennn 965,000 |.oevvuennnnnns 1,224,861 oo o, (13,614) [eevvvvnriiiiiiinns [ |2nnl5.517 il 3.296 [AO ...... ...09/30/2020 ... |....04/01/2039 ...
882724-0P-5 ... TEXAS ST GP BDS SER 2019 .. 1.AFE ..|... .. 166,002 |...79.2460 |... .... 164,462 e (BB7) [ e [ 82211 2.958 [AO ...... ...04/22/2022 ... |....04/01/2044 ...
882724-Rl-1 ..... TEXAS ST PUB FIN AUTH GO BDS 2020 .. .. 1.AFE ..|... .. 229,953 |...78.1910 |... 22230,634 e o881 e e [0 30228 5.574 |A0 ...... ....10/07/2022 ...|....10/01/2039 ...
882722-\0-1 ..... TEXAS ST TRANS COMM GO SER 2010A ... 1AFE ... ... 33,900 |...99.5710 |.oeeerrenneeeennnn 29,871 [oeniiieeeeenn2 30,000 |oeeeeiiieeeeennn 31,454 | e (422) | e [ 4278 ) 2.724 A0 ...... ....10/17/2016 ...|....04/01/2026 ...
882830-AP-7 ..... TEXAS ST TRANSPRTN COMMISSION GO ... S| LAFE L. .. 125,400 |...73.8470 |..........eeeeeenn96,001 [oeennnninnnnnn 130,000 |oieviinnnnenna 125,515 | fovviiiinnn 96 e [ [0000002.562 | 2.839[A0 ...... ....09/06/2022 ...|....04/01/2042 ...
917542-R-6 ..... UTAH ST GO SER 2009D .. 1.AFE ..|... .. 20,7711]...99.5990 |...coeveneeeeennn 19,920 [oniniiiiinnnnnnn20,000 |oeeeeeniieeeeennn 20,400 |oeeeeeeiiiieee foveeeeenee (148) | oo | 4554 2.678|JdJ ....... ....08/12/2021 ...|....07/01/2024 ...
93974C-PN-6 ..... WASHINGTON ST GO BDS SER 2010D ... .. 1.BFE ..|... ..588,865 |. 104.6110 |.................470,750 |.................450,000 |oooeeeennnnnnnnn851,939 |oenniiiiiiiiins ovveeenean (B,727) |veeecciiieees o |ennn50481 3.265 [FA ...... ...05/15/2020 ... |....08/01/2039 ...
93974C-PK-0 ..... WASHINGTON ST GO BDS SER 2010D TAX .. 1.BFE ..|... ... 11,587 |. 100.5210 |... 10,000 [oeeeveiiieeeennnn 10,344 | e (1) | e e 4736 | 2.520 [FA ...... ....09/15/2016 ...|....08/01/2024 ...
93974C-RE-2 ..... |WASHINGTON ST GO BDS SER 2010F ... ..1.BFE .. 133,774 . 100.9730 |. . . . 105,000 130,178 |.. ......3.126 ....10/27/2021 .. 08/01/2040 ...
93974C-RF-9 ... WASHINGTON ST GO BDS SER 2010F TAX ... i coveeee | eevevvennn |- 1.BFE L] .. 648,371 |. 102.4990 |... 527,870 |.... ..515,000 |. 591,846 |oeveeiiiiiiiis feeeeeee e (9,615) | e [12222.5.090 |l 2.803 [FA ...... ...04/07/2020 ...|....08/01/2033 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 7,695,087 [ XXX 6,590,770 6,900,000 7,450,9% (50, 141) XXX XXX XXX 90,796 271,904 XXX XXX
0509999999. Total - U.S. States, Territories and Pc 7,695,087 | XXX 6,590,770 6,900,000 7,450,9% (50, 141) XXX XXX XXX 90,796 271,904 XXX XXX
070329-B7-1 ..... BASTROP TX IND SCH DIST SER B . 1AFE ... ...9,000 |...99.9030 |... ...8,991 |.... ....9,000 |.. ....02/05/2019 ...|[....02/15/2027 ...
100853-E9-7 ..... BOSTON MA TAX REF BDS SER E .... 1.AFE .. ...72.3800 |. 141141 ..195,000 ...04/28/2022 .. 03/01/2033
145231-5F-9 ..... | CARROLL TX IND SCH DIST SER 2010A 1.AFE .. . 100.0560 |. 10,006 |. 10,000 ...03/23/2020 .. 02/15/2035
145231-5D-4 ..... | CARROLL TX IND SCH DIST SER A .... .. 1.AFE .. . 100.0510 |. .5,003 |. .5,000 ....02/01/2019 .. 02/15/2029 ...
159195-SM-9 ..... CHANNELVIEW TX IND SCH DIST 20108 .. .. 1.AFE ..|... . 100.1240 |... ... 45,056 |.... ...45,000 |.. ....10/26/2016 ...|....08/15/2035 ...
161035-KD-1 ..... CHARLOTTE NC HSG GO BDS SER 2019B .. 1AFE L. ...73.7860 |... ...73,786 |.... . 100,000 |.. ....09/15/2020 ...|....06/01/2038 ...
05239%-UV-8 ..... CITY OF AUSTIN TX BONDS SER 2009B .. 1.BFE ..|... . 102.3380 |... ...10,000 |.. ...06/09/2016 ... [....09/01/2029 ...
235308-0N-6 ... DALLAS TX IND SCH DIST SER 2010C ... 1T.AFE ..|... . 100.0640 |... ....5,000 |.. ....03/25/2020 ...|....02/15/2023 ...
253363-UA-1 ... DICKINSON TX IND SCH DIST SR 20108 . 1.AFE ..|... . 100.1390 |... ...60,000 |.. ...05/11/2020 ...|....02/15/2038 ...
265138-HU-4 ..... DUNCANVILLE TX IND SCH DIST SER B .. .. 1.AFE ..|... ...99.9100 |... ...13,000 |.. ...02/05/2019 ... |....02/15/2026 ...
366155-A7-4 ..... GARLAND TX IND SCH DIST SER 2012 ... .. 1.AFE ..|... ...98.4810 |... ...06/06/2016 ...|[....02/15/2031 ...
406198-BC-4 ..... HALLETTSVILLE TX IND SCH SER 2010 .. 1AFE L. . 100.0420 |... ....10/31/2017 ...|....08/15/2027 ...
447819-EA-T ..... HURST EULESS BEDFORD TX SCH 2015B .. 1.AFE .. ...97.5280 |. ...04/01/2020 .. 08/15/2024
469736-PL-0 ..... JACKSONVILLE TX IND SCH DIS TAX 21 .. 1.AFE .. ...94.8060 |. ....11/10/2021 .. 02/15/2024
587703-SE-0 ..... MERCEDES TX IND SCH DIST SER 20148 . . .. 1.AFE .. . 100.9230 |. ....03/13/2020 .. 08/15/2032
494656-F2-2 . NORTHSHORE SCH DIST WA GO 2010 TAX . -2 .1.BFE .. . 100.0080 |. ....03/24/2020 .. 12/01/2025 ...
702333-5E-1 . PASADENA TX IND SCH DIST SER 2012C . .2 1AFE .. ...95.0550 |. ...04/06/2020 .. 02/15/2030 ...
723002-KG-5 ..... PINE TREE TX IND SCH DIST SER 2011 ... 2. 1AFE L. . 100.0200 |... ....11/04/2016 ...|....08/15/2028 ...
751091-RC-5 ... RALEIGH NC GO SER 2015C 2 ... 1.AFE ..|... ...92.8660 |... ....11/14/2016 ...|....06/01/2034 ...
T74286-AL-2 ..... ROCKWALL TX INDEP SCH DIST GO ... 1T.AFE ..|... ...65.5380 |... ....08/21/2020 ...|....02/15/2040 ...
774286-AM-0 ..... ROCKWALL TX INDEP SCH DIST GO ... 1.AFE ..|... ...61.6590 |... ...08/21/2020 ...|....02/15/2046 ...
783852-BM-7 ..... S&S TX INDP SCH DIST SER 2010B ... .. 1.AFE ..|... . 100.0200 |... ....11/07/2018 ...|....02/15/2025 ...
796269-VA-3 ..... SAN ANTONIO TX GO SCH DIS SER 2011 ... .. 1.AFE ..|... . 100.3780 |... ....03/24/2020 ...|....08/15/2028 ...
839856-114-9 . SOUTH SAN ANTONIO TX IND SCH DIST .. . .. 1.AFE .. . 101.1920 |. ....02/25/2020 .. 08/15/2027 ...
849476-MD-5 . SPRING BRANCH TX IND SCH SER 20108 . 2 1AFE .. . 100.3840 |. ....10/19/2018 .. 02/01/2030
849476-ME-3 ..... SPRING BRANCH TX IND SCH SER 2010B . 2 1AFE .. . 100.3930 |. ...09/16/2020 .. 02/01/2039
906437-AS-7 ..... UNION CNTY OR SCH DIST GO SER 2010 . .. 1.BFE .. . 104.0980 |. ....10/31/2016 .. 06/15/2029
938361-LR-1 ..... WASHINGTON CNTY OR SCH DIS SR 2011 . . ..1.BFE .. . 103.4400 |. . ...04/23/2020 .. 06/15/2026 ...
989191-BU-4 ..... ZAVALLA TX SCH DIST SER 2010 ..... coefeeeeeen |2 e [ 1LAFE L)L . 100.0240 |... ...15,004 |.... ...15,000 |.. .. .. ...10/04/2016 ... |....02/15/2026 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 2,246,195 [ XXX 1,866,890 2,222,000 2,197,674 1,086 XXX XXX XXX 22,618 65,223 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 2,246,195 [ XXX 1,866,890 2,222,000 2,197,674 1,086 XXX XXX XXX 22,618 65,223 XXX XXX
60636A-JD-6 ..... |M|SSOUHI ST HLTH EDU REV SER 2014A .......ccevvvnnnnnns | ...... | ....... | .......... | TBFE s 234,776 |...81.5660 |.........coeennns 163,132 |oveeniiiinnn 200,000 f..ocevvennnnnnnns 231,761 |oovvveeiiiiiiiinnn oveeeens (1,012) fooeeiiiiiiiiini v fonnns 4.072 ...... 3.091 A0 toovee fooviinniiniiinns 1,719 | 8,144 |....12/04/2019 ...[....10/15/2044 ...
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60636A-PP-2 ..... MISSOURI ST HLTH EDU REV SER 2017A .....cevvvnnvvvvena]oen e eeeeeen [ oo LABFE e 297,261 |...76.6510 |....ceevvvnnnnnns 210,790 |oeeveenniennnnn 275,000 f...ooeiieennnnnn 296,344 o [ (382) [ e [ 3.652 |...... 3.326 [FA .o oviiniiiniienens 3,79 | 7,761 |....03/30/2022 ... |....08/15/2057 ...
88213A-FY-6 ..... TEXAS A & M UNIV TX REV 2016 D .. .. 1.AFE ..|... ...99.0390 |... L.29,712 ... 230,000 |oeeeereineeeennnn29,966 |eenieeeiiiieee e e 90 | e e 1.860 |...... 2.178 ...04/28/2020 ...|....05/15/2023 ...
88213A-GA-7 ..... TEXAS A & M UNIV TX REV 2016 D .. .. 1.AFE ..|... ...94.4270 |... ... 14,164 |.... 215,000 [oeeviiiieennn 140492 | [ 201 | [ 2.158 |...... 3.698 ....04/01/2020 ...|[....05/15/2025 ...
88213A-PS-8 ..... TEXAS A & M UNIV TX REV 2019 B .. 1.AFE ..|... ...80.1590 |... 420,000 |oeeeernnnneeeennn 373,240 |eeeniiiieiiees o 1,346 | e e 3.330 |...... 4.429 ....06/01/2022 ...|....05/15/2039 ...
882117-6V-2 ..... TEXAS A & M UNIV TX REV SER 2017B . .. 1.AFE ..|... ...82.0210 |... ..375,000 |oeeeveinnenennnn 384,002 |oeennniiiiiiiens i (3,542) | [ e 3.660 |...... 2.751 ...04/26/2022 ...|....07/01/2047 ...
914455-UK-4 ..... UNIV OF MICHIGAN REV SER B .... .. 1.AFE ..|... . .. 77.8770 |... 389,385 |.... . 500,000 |-eeevrnnnneeeennnd97,564 oo i e 36 | e e 3.504 |...... 3.562 ....04/05/2022 ...|....04/01/2052 ...
914455-UH-1 ... UNIV OF MICHIGAN REV SER A .. 1.AFE ..|... .. 198,930 |.. 78.0060 |... 156,012 |.... 200,000 |oeevvveeneeeennnn198,946 |oeennniiiiiiiiinns i 16 e [ e 3.504 |...... 3.564 ....08/22/2022 ... |....04/01/2052 ...
91335V-KD-7 ..... UNIV OF PITTSBURGH PA REV B 2017 .. 1.BFE ..|... ... 51,210 |...98.8710 |... 49,436 |t 50,000 [onniiiiiiinen 50,254 o [ (B84) e [ s 2.871 |...... 2.153 ....08/31/2020 ...|[....09/15/2023 ...
914805-EV-4 ..... |UNIV OF PITTSBURGH PA REV SER 2017 ..1.BFE .. 229,434 1...97.0650 |. ..218,3% |. .2.877 |......2.415 ....02/24/2021 .. 09/15/2024
91335V-KU-9 . UNIV OF PITTSBURGH PA REV SR 2017C . .. 1.BFE .. . 60,039 |...74.2600 |. 44,556 |. .3.005 |......3.023 ....05/19/2021 .. 09/15/2041
915115-3X-5 . UNIV OF TEXAS TX REV BDS SER 2009A .. 1.AFE .. 345,385 |. 104.8280 |. ..266,263 |. .5.262 |......2.649 ...07/14/2022 .. 07/01/2039 ...
915137-5R-0 ..... UNIV OF TEXAS TX REV BDS SER 2010C ... .. 1.AFE ..|... .. 181,976 |...98.8300 |... . 150,000 |.. 181,237 e e (738) e [ [ 4.79% |...... 3.523 ....02/15/2022 ...|....08/15/2046 ...
91514A-KD-6 ..... UNIV OF TEXAS TX REV SER 20208 .. 1.AFE ..|... .. 499,621 |...62.8060 |... . 500,000 |.. 499,645 s e 10 e [ e 2.439 |...... 2.458 ...05/27/2020 ... |....08/15/2049 ...
915183-M5-3 ..... UNIVERSITY OF UTAH UT REV SR 2021B .. 1.BFE ..|... .. 300,798 |...76.9810 |... ..285,000 |.. 297,860 |eeeeenieeeeeein e (1,769) | [ e 3.351 |...... 2.618 ...04/28/2021 ...|....08/01/2039 ...
91764R-T3-1 ... UNIVERSITY OF UTAH UT REV SR 2021B ... .. 1.BFE ..|... ... 10,639 |...73.2740 |... 215,000 [oiiiiiiieeennnnn 10,660 |oeenniiiiiieens [ 21 e [ e 1.856 |...... 5.574 ....12/06/2022 ...|....08/01/2033 ...
91754R-T5-6 ..... UNIVERSITY OF UTAH UT REV SR 2021B ... coefeeeeees | ceeeeeeenn [ 1B FE L) .. 300,000 |...70.8620 |... .. . 300,000 |.. +2-800,000 |-eevuiniieeeminis forrerreriiiiinnee eeennneeeeeennns fereareeeerennnnaes feeeees 2.0%6 |...... 2.067 ...01/22/2021 ...|....08/01/2035 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 4,015,650 | XXX 3,091,341 3,854,000 3,989,797 XXX XXX XXX XXX
196480-MZ-7 ..... COLORADO ST HSG REV 202 SER I-1 evveeeeeeeeeieeeeeefoe e | | s L AFE et 140,000 |...86.5310 140,000 |eeveeneeeeennnn 140,000 |-evveeneeeeeennis feeeeeeeieiis e e e 1.902 |...... 1.911 ....10/02/2020 ...|....05/01/2028 ...
196480-XX-0 ..... COLORADO ST HSG REV 202 SER M-1 .... 1AFE L. ..500,000 |...82.8300 |... . 500,000 |.. JRRR 0004 R R R NN RN 2.391 |...... 2.405 ...10/20/2021 ...|....05/01/2031 ...
196480-MX-2 ..... COLORADO ST HSG REV 2020 SER I-1 ... 1AFE ... .. 100,000 |...87.8740 |... 0 100,000 |eevennieeeeeiiis feereeeeiiri e e e 1.666 |...... 1.673 ....10/02/2020 ...|....05/01/2027 ...
196480-NA-1 ... COLORADO ST HSG REV 2020 SER I-1 ... 1AFE L. .. 165,000 |...85.7150 |... 165,000 |oeieeiiiiiiiis e e e o 1.9682 |...... 1.962 ....10/02/2020 ...|....11/01/2028 ...
196480-RM-1 ..... COLORADO ST HSG REV 2021 SER C-1 ... A FE ... .. 125,000 |...81.9110 |... 102,389 |.... 125,000 |eeeeeieeeeeiis e e e e 2.019 |...... 2.029 ....01/07/2021 ...{....11/01/2030 ...
196480-RP-4 ..... COLORADO ST HSG REV 2021 SER C-1 ... .. 125,000 |...79.9370 |... ...99,921 |.... 125,000 i e e e 2.219 |...... 2.231 ....01/07/2021 ...|....05/01/2032 ...
196480-D2-0 ..... | COLORADO ST HSG REV 2022 SER D1 .. ...91.8030 |. ..459,015 |. .4.200 |......4.244 ....04/28/2022 .. 05/01/2032
196480-D5-3 . COLORADO ST HSG REV 2022 SER D1 .. ...92.1970 |. ..322,690 |. .4.350 |......4.397 ....04/28/2022 .. 11/01/2033
34074M-ND-9 . FLORIDA ST HSG FIN CORP 2016 SER 1 . . ...92.1430 |. ..302,633 | 13,125 |......3.171 ...03/30/2020 .. 07/01/2037
340740M-PG-0 ..... FLORIDA ST HSG FIN CORP SER 2016 B .......ovvvvvvvnnnnifonn onn ...92.0940 |. 68,215 |. .2.550 |......2.580 ...08/25/2016 .. 01/01/2043 ...
31407H-dJ-6 ..... FNVA POOL # 831065 ......cvvvuneeeerennnneeeeennnneeeees feen oee ...98.6790 |. .5.000 |......5.391 ....01/24/2006 .. 10/01/2025 ...
31410L-VE-9 ..... FNVA POOL # 890813 .... ...92.9920 f..ooiiiiiieennnn 75,204 | 80,968 [ 81165 | e (T) e e 3.500 |...... 3.459 ....03/07/2019 ...|....12/01/2047 ...
3138X5-RQ-2 ... FNVA POOL # AUS89%4 ... ...98.3370 |...ccevnnneeeen. 182,366 |.oeenneeennnn. 185,449 | 00208,505 |eeeiiiceiiiees [ BATS | e e 4.500 |...... 2.902 ...03/26/2020 ... |....09/01/2043 ...
3140GS-6N-7 ..... FNVA POOL # BH4476 .... L..93.0170 [oovevveiieeeeenn 10,470 v 11,266 [ 11814 | [ 200 | o 3.500 |...... 2.800 ....12/19/2017 ...|....12/01/2047 ...
3140G1-04-8 ..... FNVA POOL # BH7674 .... 1..92.7990 foieeiiiiiieeeenn 64,266 |oueiniiiennnnnn 89,253 | 7,285 | B0 | e e 3.500 |...... 3.126 ...01/09/2018 ...|....11/01/2047 ...
3140H2-JG4 ... FNVA POOL # BJ1162 .... L.92.8620 [..oeiiiiinneennnn 20,317 | 21,879 i n 22796 | o 34 e [ 3.500 |...... 2.929 ....01/05/2018 ...|....01/01/2048 ...
3140H7-PP-6 ..... FNVA POOL # BJ5829 ... ...97.4820 |... 825,791 e e 1685 e [ e 4.500 |...... 3.974 ...10/18/2018 ...|....06/01/2048 ...
3140HL-JT-4 . FNVA POOL # BK6573 . ...99.6770 |. ..68,886 |.. .5.000 |......3.630 ....11/28/2018 .. 07/01/2048 ...
3140HT-2G-7 ..... FNVA POOL # BL2542 . ...89.6810 |. .3.830 |......2.205 ...05/27/2020 .. 05/01/2039
3140KE-CG-1 ..... FNVA POOL # BP6370 . ...88.2030 |. .3.000 |......2.164 ....05/28/2020 .. 05/01/2050
3140KE-RN-0 ..... FNVA POOL # BP6792 . ...88.6320 |. .3.000 |......2.051 ....05/28/2020 .. 05/01/2050
3140KE-5T-1 ..... FNVA POOL # BP7157 . ...88.2030 |. .3.000 |......2.316 ...05/28/2020 .. 06/01/2050 ...
3140KU-NU-2 ... FNVA POOL # BQ8502 .... L..86.4380 [..eeeiiiiieeeenn 22,941 | 26,541 0280185 s e 295 | e e 2.500 |...... 1.741 ....11/24/2020 ...|....12/01/2050 ...
3140KV-KG-4 ..... FNVA POOL # BQ9294 .... ...86.6240 |......oeiieeennnn 35,708 |oveeniiiiie A1 217 83,983 | [ 832 s e 2.500 |...... 1.685 ....12/01/2020 ...|....12/01/2050 ...
3140KV-K7-4 ..... FNVA POOL # BQ9317 ... L. 86.6610 |oeeeeenieeeeennn 25,234 | 29,118 080,996 s e T e e e 2.500 |...... 1.706 ....12/03/2020 ...|....12/01/2050 ...
3140MR-2K-2 ... FNVA POOL # BWO777 .... L..96.5660 |........oeeennn 191,002 |ouiiniiinnnnnnn 198,726 [ 191,389 | o 115 e [ 4.500 |...... 5.232 ....10/05/2022 ...|....08/01/2052 ...
314009-TX-1 ..... FNVA POOL # CA2365 ... ..92.4570 |.oeoeeeiieeeee 43,516 | 47,067 [ 47,809 | e 79 s e e 3.500 |...... 3.480 ....02/06/2019 ...[....09/01/2048 ...
31400A-DC-1 ..... FNVA POOL # CA2798 ...98.1050 f.......ooeeen 117,926 iinnninnnnnn 120,204 [ 11976 s o 6,363 s i e 4.500 |...... 1.900 ...04/02/2020 ... |....12/01/2048 ...
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314000-DE-2 ..... FNVA POOL # CB4600 ........euuvvvvvervnnniiniiinnnninnenns ...91.0640 |....ccevnnnnnnnns 200,031 |.eeeeeeiiennnn 219,659 |..oeeeiiiiiiinnn 197,342 [ o (M8) [ i s 3.500 |...... 5.263 ....10/06/2022 ...|....09/01/2052 ...
31418D-LY-6 ..... FNVA POOL # MA3942 ... ...87.2030 |... 80,769 |oeeeiiiiie 35,284 [ BT s [ 170 e [ s 3.000 |...... 2.270 ....02/10/2020 ...|....02/01/2050 ...
31418D-W-1 ..... FNVA POOL # MA3971 .... ...87.1980 |......eveeeennnn 38,808 |oueenniiiiinnnn 44,505 [ 46,925 | 366 | o 3.000 |...... 2.351 ...02/10/2020 ... |....03/01/2050 ...
31403A-V3-6 ..... FNVA POOL 743234 L 100.3710 [oeeeeeeiieeeeeees 1,697 | 1,691 [ 1887 | e [ e e 5.500 |...... 5.592 ....12/07/2006 ...|[....10/01/2033 ...
3128MJ-5C-0 ... FREDDIE MAC POOL # G08842 . L..95.4420 f..ooiiiiieeel 93,778 | 98,261 098,380 | i BT s o 4.000 |...... 4.053 ...10/18/2018 ...|....10/01/2048 ...
31335B-JE-7 ..... FREDDIE MAC POOL # G61161 ... ...92.9940 |..oeeiiiiiieeeennn 19,008 i 20,440 [ 21,216 s e 279 s e e 3.500 |...... 2.986 ....12/20/2017 ...|....08/01/2047 ...
3132IP-6K-8 ..... FREDDIE MAC POOL # 049873 .... L..92.8080 [.ooevvveeiiieeennn 37T | 30416 [l 3518 | [ BT e [ 3.500 |...... 3.116 ....12/20/2017 ...|....08/01/2047 ...
3133A4-3A-2 ... FREDDIE MAC POOL # QA9793 . L..88.4780 |..eeeeennneeeeen 127,048 e 143,502 154,315 | [ 10486 | e e 3.000 |...... 2.022 ...05/28/2020 ...|....05/01/2050 ...
3133AD-JZ-0 . FREDDIE MAC POOL # 0B6580 . ...86.2530 |. .2.500 |......1.513 ... 11/24/2020 .. 12/01/2050
3133AD-J6-4 . FREDDIE MAC POOL # 0B6585 . ...86.4380 |. .2.500 |......1.740 ...11/24/2020 .. 12/01/2050
3133AD-2P-4 . FREDDIE MAC POOL # 0B7050 . ...86.6250 |. ..40,133 |.. .2.500 |......1.592 ....12/04/2020 .. 12/01/2050 ...
31320M-K2-0 ..... FREDDIE MAC POOL # SD0313 . ...90.0620 |... o 105,768 e feeiei2,209 e e e 3.000 |...... 1.712 ...06/18/2020 ...|....04/01/2050 ...
3132AE-EY-8 ..... FREDDIE MAC POOL # ZT1951 ... L..92.2500 [..oeiiiiiiiinnnnnn 2,063 | 2,236 [ 5TV R RN .Y A NN R RN 3.500 |...... 2.192 ....09/09/2019 ...|....05/01/2049 ...
31320N-V2-6 ... FREDDIE MAC POOL #SD1533 ...96.6160 |... 129,058 e e 102 | [ e 4.500 |...... 5.273 ...09/23/2022 ... |....09/01/2052 ...
3133AY-0F-0 ..... FREDDIE MAC POOL QD2254 ... ...91.0310 |... Lo T18,388 s el 210 [ [ e 3.500 |...... 5.366 ....10/06/2022 ...|....11/01/2051 ...
3132UNM-HD-0 ... FREDDIE MAC POOL# 061127 .. ...92.7710 |... 229,778 e oo (T8) | e oo 3.500 |...... 3.571 ...01/09/2019 ...[....01/01/2049 ...
3133KN-DO-1 ... FREDDIE MAC POOL# RA6428 A . ...87.9440 |... . .. 201,312 s e 10T e e e 3.000 |...... 5.627 ....10/31/2022 ...|....12/01/2051 ...
462467-IN-4 ... 10WA ST FIN AUTH REV 2020 SER C . AFE . .. 150,926 |...90.6410 |... . 150,000 |.. 150,598 | e (125) | e e 2.400 |...... 2.320 ...04/27/2020 ...|....07/01/2027 ...
49130T-TR-7 ..... KENTUCKY ST HSG CORP 2014 SER B .. AFE . . 15,564 |...99.5900 |... 15,000 [oeieiiiiiinennn 15,099 | i (B4) | [ e 4.000 |...... 3.570 ....11/29/2018 ...|....07/01/2036 ...
49130T-K-0 ..... KENTUCKY ST HSG CORP 2016 SER A AFE . . 44,715 [...95.4170 |. .2.849 |......2.819 ....01/12/2022 .. 01/01/2025
49130T-VQ-6 ..... KENTUCKY ST HSG CORP 2016 SER B AFE . . 72,849 [...97.1060 |. .4.000 |...... 3.505 ....11/22/2016 .. 07/01/2037
49130T-UR-5 ..... KENTUCKY ST HSG CORP BDS 2016 A .. AFE . ...96.7430 |. .3.500 |......3.330 ....10/24/2018 .. 01/01/2040
49130T-UL-8 ..... KENTUCKY ST HSG REV BDS 2016 SER A ......ccevvvuvrvnns foun onn 1AFE .. ...94.7540 |. .2.949 |......2.971 ...06/09/2016 .. 07/01/2025 ...
54627D-BV-2 ..... LOUISIANA ST HSG CORP SF MTG 2015A .eevenveeeennnnnfenn o 1AFE .. ...96.3090 |. .3.050 |......3.093 ....07/22/2015 .. 12/01/2038 ...
B0416T-MK-1 ..... MINNESOTA ST HSG REV 2021 SER | ... B I .1.BFE ..|... ...82.8270 |.................207,068 |.................250,000 |........ceeeeeenn250,000 |eeeeniiiinnnnnns foovivinniiiiins o [ e 2.240 |...... 2.253 ....12/08/2021 ...|....07/01/2030 ...
605350-L2-1 ..... MISSISSIPPI ST HOME CORP SER 2015A . 2 ... 1AFE ... L..84.3810 [ooeeeiiiiee et 5,388 | 6,380 [ 8,380 | e s e e 3.050 |...... 3.093 ...06/24/2015 ...|[....12/01/2034 ...
60637B-FA-3 ..... MISSOURI ST HSG DEV COMM 2014 SERC . 2. .1.BFE ..|... 979710 [ 27,433 28,001 28,001 | [ e [ e 2.970 |...... 3.011 ....11/20/2014 ...|....08/01/2036 ...
677377-2P-7 ..... OHIO HSG FIN REV BONDS 2016 SER 1 .. 2 ... 1AFE ... ...95.0510 |......eeenieeenn289,906 |.oeennneeennnnnnn805,000 foiiiiinnneeenn305,000 |oeeeneeiiiiiiees o e e e 2.650 |...... 2.682 ....07/15/2016 ...|....11/01/2041 ...
67756Q-NP-8 ..... OHIO ST HSG FIN AGY 2015 SER B 2. 1AFE L. ...95.1220 f...ooevieniennnnn 84,836 |ouunnniiinnnnn 89,186 [ 88,752 | e 26 | i | 2.700 |...... 2.780 ....03/19/2020 ...|....03/01/2036 ...
67886M-TE-9 ..... OKLAHOMA HSG FIN AGY REV SER 2020A ... 1AFE ... . 100.2860 |... ..833,982 oo e (4,820) | e e 4.000 |...... 2.350 ...11/09/2020 ...|....03/01/2050 ...
83756C-MV-4 ..... SOUTH DAKOTA HSG AUTH 2016 SER A ... 1AFE .. ...96.3890 |. 160,000 |.. .2.700 |......2.718 ....05/18/2016 .. 11/01/2036 ...
83756C-SA-4 . SOUTH DAKOTA HSG DEV AU 2017 SER A 1AFE .. ...95.7790 |. ..50,150 |.. .3.060 |......2.999 ....08/21/2017 .. 11/01/2037
83756C-HX-6 ..... SOUTH DAKOTA ST HSG DEV 2014 SER F . 1AFE .. ...99.0110 |. .100,340 |.. .4.000 |......3.772 ....10/24/2018 .. 05/01/2034
880461-03-5 ..... TENNESSEE HSG DEV AGY REV 2020-1B .1.BFE .. ...95.1930 |. .430,120 |.. .3.750 |......2.721 ...02/26/2020 .. 07/01/2050
880461-T7-3 ..... TENNESSEE HSG DEV AGY REV 2020-2 BFE .. ...96.6660 |. 109,521 |.. .4.000 |......3.286 ....06/07/2020 .. 07/01/2040 ...
880461-2U-5 ..... TENNESSEE HSG DEV REV BDS 2019-2 ... e | 1B FE Ll . 100.2800 |... 183,475 s e (2,277) | e e 4.000 |...... 2.267 ...12/03/2020 ... |....01/01/2048 ...
93978X-EQ-9 ..... WASHINGTON ST HSG FIN COMM 2015 A ...oovvvvvvvvnnnnnnnefons voe [ annnnns 2 i . 1.AFE .. ...99.3010 [ 24,825 25,000 fiiiiiinnnnnns 25,000 f..ooiiiiiiiiiiinne i fooniiiiiiiiiis Joiiiiiiinnn foenns 3.000 |...... 3.042 ...05/15/2015 ... |....09/01/2040 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 9,165,811 | XXX 8,233,318 8,967,172 9,164,585 XXX XXX XXX XXX
452028-CJ-3 ..... ILLINOIS ST HSG DEV 2016 SER A ....oeeeeveeeeveennnfeen ven [ evvennn | et L AFE s 238,852 |...83.5070 |c.eueeeeeennnnnns 199,458 |...eeeeeeennnnnns 238,852 |eeveiieeeeeenn 238,852 |.eeeeiieeeeeeiis e e e e 2.625 |...... 2.657 ....09/09/2016 ...[....03/01/2048 ...
60636Y-HK-0 ..... MISSOURI ST HSG DEV 2012 SER 1 |- 1.BFE ... ...5,000 |...99.4350 |... 5,000 [oeiiiiiiiiiee LS00V R RN R R R 3.000 |...... 3.023 ....10/28/2016 ...|....07/01/2023 ...
92812V-B8-8 ..... VIRGINIA ST HSG DEV AUTH 2020 SR C |- 1.BFE ..|... 500,000 |...94.0550 |... . 500,000 |.. 22 500,000 |-eeeeeieeeennie feeereeeeis e e [1202222.056 ... 2.067 ...04/02/2020 ...|....04/01/2025 ...
92812V-C2-0 ..... VIRGINIA ST HSG DEV AUTH 2020 SR C ... . |.. 1.BFE ..|... ..200,000 |...90.6090 |... . 200,000 |.. 0200,000 Joeeeeiiiiiiiiiis feeeiii i o e 2.243 |...... 2.256 ....04/02/2020 ...|....04/01/2027 ...
92812V-44-9 ..... VIRGINIA ST HSG DEV AUTH REV SER H ... |- 1.BFE ..|... ..500,000 |...87.0690 |... . 500,000 |.. 2500,000 |eeeennieeeeeniis ferrereeeeie e e e 1.602 |...... 1.608 ....09/25/2020 ...|[....09/01/2027 ...
92812V-3C-8 ..... VIRGINIA ST HSG DEV AUTH REV SERE ........coovvvvevvnnsfons voefmeens| wenneees LABFE i 250,000 |...63.4230 |.................158,568 |................. 250,000 |........cceennnn 250,000 f....ooovvvniiiies foovrinninnniniiin Joveeeiniiiiiiiinns o Joeeen 3.061 |...... 3.084 ...06/16/2021 ...|....06/01/2056 ...




goL3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
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
928120-CW-2 ..... VIRGINIA ST HSG REV TAX 2022 A ...evvvvnvvvvvnnnnnnnnnafons voefnneens | s L ABFE i 287,913 [...67.3470 |......oevennnnnns 202,041 ..o 300,000 [..eeeveunnnnnnnns 288,199 [.ooiiiiiiiiiiinns fovviinnnnnnns 286 |oeeeiiiiiiiiines o e 3.000 |...... 3.263 [FA ..o foviiiiiniiinns 3,750 |uevuiiiiiinnnns 4,475 |....02/09/2022 ... |....02/01/2047 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 1,981,765 [ XXX 1,651,867 1,993,852 1,982,051 XXX XXX XXX 11,347 41,324 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 15,163,226 | XXX 12,976,526 14,815,024 15,136,433 XXX XXX XXX 111,312 390,796 XXX XXX
88579Y-BN-0 ..... 3\t COMPANY SR NTS .|..1.EFE .. . 59,809 |...87.9100 |. 52,746 |. 60,000 ..59,856 |.. ....03/25/2020 .. 04/15/2030 ...
00287Y-AY-5 ..... ABBVIE INC SR NTS .. .. 2.AFE .. 145,445 |...94.4960 |. .. 137,964 |. . 146,000 145,705 |.. ....06/22/2019 .. 05/14/2026 ...
025537-AN-3 ... AMERICAN ELECTRIC POWER ... .. 2.BFE ..|... ... 74,789 |...95.6810 |... L 71,761 . ...75,000 |.. ....11/28/2018 ...|....12/01/2028 ...
031162-BY-5 ..... AMGEN INC SR NTS |- 2.AFE ... .. 130,607 |...96.0360 |... 124,847 |.... ....11/08/2017 ...|....05/01/2025 ...
035240-AQ-3 ..... ANHEUSER BUSCH INBEV WOR .. |- 2.AFE L. ...98.9370 |... ...04/07/2021 ...|....01/23/2029 ...
036752-AG-8 ..... ANTHEM INC SR NTS |- 2.BFE ..|... ...96.0090 |... ....02/27/2019 ...|....03/01/2028 ...
036752-AP-8 ..... ANTHEM INC SR NTS . |..2.BFE ..|... ...84.0800 |... ....03/08/2021 ...|....03/15/2031 ...
037833-DK-3 ..... APPLE INC SR NTS |- 1.BFE ..|... ...93.4790 |... ....12/19/2017 ...{....11/13/2027 ...
040555-CH-5 ..... ARIZONA PUBLIC SERVICE NTS .. .. 1.6 FE ..|... ...93.3390 |... ....08/18/2021 ...|....09/01/2035 ...
00206R-GQ-9 ..... AT+T INC ..2.BFE ..|... ...94.4700 |... ...08/18/2021 ...|....02/15/2030 ...
053332-AT-9 . AUTOZONE INC ... .2.BFE .. ...94.5520 |. ....04/04/2019 .. 04/21/2026
053332-AY-8 . AUTOZONE INC SR NTS ... ..2.BFE .. ...96.8990 |[. ....03/26/2020 .. 04/15/2025
05348E-AX-T7 ..... AVALONBAY COMMUNITIES NOTES . .. 1.G FE .. ...93.0630 |. ....056/24/2016 .. 05/11/2026 ...
05348E-BF-5 ..... AVALONBAY COMMUNITIES SR NTS .. .. 1.GFE ..|... ...89.7410 |... ...01/07/2020 ...|....06/01/2029 ...
05723K-AE-0 ..... BAKER HUGHES LLC SR NTS .. 1.6 FE ..|... ...92.49%0 |... ....06/12/2019 ...|....12/15/2027 ...
059165-EC-0 ..... BALTIMORE GAS & ELECTRIC SR NTS . .. 1.GFE ..|... . 107.3370 |... ....06/21/2018 ...|....10/01/2036 ...
06051G-HR-3 ..... BANK OF AMERICA CORP ... .. 1.F FE ..|... ...97.4450 |... ....10/17/2019 ...|....03/15/2025 ...
06051G-JB-6 ..... BANK OF AMERICA CORP ... .. 1.GFE ..|... ...81.6830 |... ....01/26/2021 ...|....04/29/2031 ...
06051G-H3-5 ..... BANK OF AMERICA CORP SR NTS .... .. 1.6 FE ..|... . ...91.0410 |... . .. . ...03/31/2021 ...|....02/07/2030 ...
06051G-KM-0 ..... BANK OF AMERICA CORP SR NTS .... .. 1.GFE ..|... ..200,000 |...95.5790 |... 191,158 |.... . 200,000 |.. ... 200,000 ....08/17/2022 ...|....04/02/2026 ...
06051G-GF-0 ..... BANK OF AMERICA SR NTS ... .. 1.6 FE ..|... .. 158,912 |...93.4090 |... 149,454 |.... . 160,000 |.. ...159,386 ....05/28/2019 ...|[....01/20/2028 ...
06406F-AE-3 ..... BANK OF NY MELLON NOTES ... 1FFE .. 177,039 |...91.9840 |. 178,817 |.. ...10/18/2016 .. 08/17/2026
59562V-AR-8 . BERKSHIRE HATHAWAY ENERGY SR NTS .. 1.G FE .. ..12,432 [. 106.1490 |. .. 12,061 |.. ....09/24/2018 .. 09/15/2037
10112R-AX-2 ..... BOSTON PROPERTIES LP SR NOTES . L2.AFE .. 384,529 |...94.8370 |. 374,181 |.. ...10/20/2016 .. 02/01/2026
10112R-AY-0 ..... BOSTON PROPERTIES LP SR NOTES .......ccvvvunnverevnnanns foun one L2.AFE .. . 56,701 [...90.1600 |. ..57,464 |.. ...10/20/2016 .. 10/01/2026 ...
110122-CP-1 ... BRISTOL MYERS SQUIBB CO SR NTS .. 1.F FE .. . 15,138 [...92.9320 |. ..14,566 |.. ....07/17/2020 .. 07/26/2029 ...
12189T-AX-2 ..... BURLINGTN NORTH SANTA FE SR NTS .. .| 1.DFE ..|... .. 304,222 |. 108.8930 |... ...289,681 ...12/09/2016 ...|[....08/15/2036 ...
12201P-AB-2 ..... BURL INGTON RESOURCES FIN CO NTS |- L.FFE ... ..48,555 |. 113.6970 |... ....06/26/2018 ...|....08/15/2031 ...
133131-AS-1 ... CAVDEN PROPERTY TRUST SR UNSECURED . |- 1.GFE L. ...99.7690 |... ....03/04/2016 ...|....06/15/2023 ...
14149Y-BA-5 ... CARDINAL HEALTH INC ... ..2.BFE ..|... ...97.1120 |... ....11/07/2014 ...|....11/15/2024 ...
172067-LS-8 ..... CITIGROUP INC SR NTS . .. 1.6 FE ..|... ...91.3870 |... ....01/06/2022 ...|....10/27/2028 ...
172967-0F-5 ... CITIGROUP INC SR NTS .... .. 1.GFE ..|... ...96.8900 |... ....10/17/2019 ...|....04/24/2025 ...
172067-M0-1 ... CITIGROUP INC SR NTS . .. 1.G FE .. ...94.5620 |. ....04/01/2020 .. 04/08/2026 ...
172967-MS-7 ... CITIGROUP INC SR NTS ... .. 1.G FE .. ...81.1190 |. ....06/11/2020 .. 06/03/2031
198643-AA-6 ..... COLUMBIA UNIVERSITY SR NTS .. 1.AFE .. ...84.1130 |. ...02/05/2021 .. 10/01/2042
20030N-CR-0 . COMCAST CORP COMPANY NTS .. 1.GFE .. ...98.5120 |. ....03/08/2019 .. 04/15/2024
20030N-DK-4 . COMCAST CORP SR NTS ... .. 1.G FE .. ...94.3740 |. ....08/19/2021 .. 04/01/2027 ...
20030N-BH-3 ..... COMCAST CORPORATION NTS . .. 1.GFE ..|... .. 162,102 |...94.3800 |... ....04/18/2022 ...|....01/15/2033 ...
202795-HT-0 ..... COMMONWEALTH EDISON CO BDS .. 1.F FE ..|... ... 51,231 . 109.7280 |... ....06/18/2018 ...[....01/15/2038 ...
20633K-AA-6 ..... CONCORD MUSIC ROYALTIES LLC TUNES .. |- 1L.EFE ... .. 244,112 |...96.4570 |... ....12/08/2022 ...|....01/20/2073 ...
209111-EY-5 ..... CONSOL IDATED EDISON CO OF NY NTS .....eevvvvennvevnvnnn fooe veefumneene | s L2AFE L 39,276 |...98.1090 ...03/21/2018 ...|....12/01/2039 ...
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209111-EL-3 ..... CONSOL IDATED EDISON CO SR NTS ..vvvvivviivnnnenniinnnns foonvee | oo | s .. 2.AFE .. . 101.4940 |....ooeveieeennn 10,149 10,000 [onceeeeneenn 11881 | o (88) | e e 5.850 |...... 4.316 ....07/10/2018 ...|....03/15/2036 ...
126408-HE-6 ..... CSX CORP SR NTS v |- 2.AFE ). ..92.1390 foiiiiiiiieeeeen 32,249 |00 85,000 [ 33,539 | e B8 | e e 2.600 |...... 3.815 ....04/18/2018 ...|....11/01/2026 ...
126408-GH-0 ..... CSX CORPORAT ION |- 2.AFE L. . 105.3720 |.................210,745 |................ 200,000 |.......o00eeeeenn246,089 |oeeennniiinnninnns forviinnnnn (2,508) |veeenniiiiiins oo | 6.000 |...... 3.865 ...08/22/2016 ...|....10/01/2036 ...
231021-AT-3 ..... CUMMINS INC |- L.FFE ... L. 78.6260 |..oeeeviinieeeennn 82,557 |ouiiiiiiiinnnnn 105,000 [oeieiiinee e 104,898 s o 87 s e e 1.500 |...... 1.546 ....08/17/2020 ...|....09/01/2030 ...
126650-DJ-6 ..... CVS HEALTH CORP BCLASS .. . |..2.BFE ..|... ...91.1530 [.ooiiiiieennn 128,086 |oneinniiennnnn 135,000 [oiiiiinennnn 151,409 | o (2172) s o e 3.750 |...... 1.897 ....08/17/2020 ...|....04/01/2030 ...
260003-AM-0 ..... DOVER CORPORATION NOTES . |- 2.AFE ... L..95.6100 |..oeevennnieeeennn 33,463 |eiiiiiieennnn 35,000 [oiiiiiiee e 34,913 | e 2 s e e 3.150 |...... 3.267 ...10/29/2015 ...|....11/15/2025 ...
26443K-AB-1 ..... DUKE ENERGY CAROLINAS ... .. 1.AFE ..|... ...73.2080 |.....oevnneennnn 36,604 |ouninniiinnnnnnn80,000 [oiiiiiiiiee e 37,742 | [ 2600 | o e 2.617 |...... 5.199 ....07/29/2022 ...|....07/01/2041 ...
26441C-AS-4 ... DUKE ENERGY CORP SR NTS ... |- 2.BFE ..|... 92,5610 [ooeeeeeiieee e 134,213 145,000 [ 143,195 | el 378 s e e 2.650 |...... 3.036 ....08/19/2021 ...|....09/01/2026 ...
693627-AY-7 ..... | DUKE ENERGY INDIANA INC .. 2.AFE .. . 102.0300 |. .6.120 |......3.881 ... 12/11/2019 .. 10/15/2035
26442T-AC-1 . DUKE UNIVERSITY .. .. 1.BFE .. ...86.6690 |. 4.077 |......2.8% ....09/11/2020 .. 10/01/2048
26442T-AE-T7 ..... DUKE UNIVERSITY ..... ..1.BFE .. ...75.0350 |. .3.299 |......3.546 ....07/17/2020 .. 10/01/2046 ...
291011-BB-9 ..... EMERSON ELECTRIC CO SR NTS .. .. 1.FFE ..|... . 105.2570 |..eeeveeinieeeennn 52,629 |oeiiiiieiiinnnnnn50,000 [oiiiiiiiee 67,525 | e (780) [ e e 6.125 |...... 3.349 ....02/03/2022 ...|....04/15/2039 ...
29379V-BB-8 ..... ENTERPRISE PRODUCTS OPER LLC NTS . |- 2.AFE L. ...98.4930 |... 214,005 e e (L TI7) L e e 3.900 |...... 3.376 ....05/09/2019 ...|[....02/15/2024 ...
26884A-BF-9 ..... ERP OPERATING LP NOTES |- 1.GFE ... ...92.8300 |... 218,285 e e A L e e 2.850 |...... 3.047 ....12/01/2016 ...|....11/01/2026 ...
30040W-AD-0 ..... EVERSOURCE ENERGY SR NTS |- 2.AFE L. ...96.4350 |.......ccoeeeeenn50,146 |onnenniiinnnnnnnn 52,000 [oiiiiiiiinnnnnnnn 52,260 |oaeeneiiiiiiiens o (198) | e e 2.900 |...... 2.593 ....07/10/2019 ...|....10/01/2024 ...
30231G-AT-9 ..... EXXON MOBIL CORPORATION NOTES . |- 1.DFE ..|... ...95.4880 |........eeeee. 181,428 |ooiiiiiiinnnn 190,000 foeiiiiinneeen 192,844 | e (955) | e e 3.043 |...... 2.538 ....08/19/2021 ...|....03/01/2026 ...
316773-CX-6 ..... FIFTH THIRD BANCORP |- 2.AFE L. 984770 [ 73,888 | 75,000 [ 75,125 | e (113) s [ 3.650 |...... 3.521 ...03/19/2019 ...|....01/25/2024 ...
341081-EV-5 ..... FLORIDA POWER & LIGHT CO NTS .. .. 1.EFE ..|... 0 102.2430 [ooeeeeniieeeeea 15,387 | 15,000 [ 17,812 | e (118) | e e 5.650 |...... 4.234 ...06/21/2018 ...|....02/01/2037 ...
341081-FG-7 ..... FLORIDA POWER + LIGHT CO .| LEFE ..|... ...86.5920 |........coeeeennnn 13,855 |oiiiiiiiiinnnnnn 16,000 foiiiiiiinnnnnnn 20,153 | e (B73) s o e 4.050 |...... 2.357 ....08/24/2020 ...|....06/01/2042 ...
369550-AT-5 . GENERAL DYNAMICS CORPORAT ION .. 1.G FE .. ...82.3480 |. .3.600 |......3.351 ....09/28/2016 .. 11/15/2042
375558-BF-9 . GILEAD SCIENCES INC SR NTS .. L2.AFE .. ...96.5210 |. .3.650 |......3.080 ....10/24/2017 .. 03/01/2026
375558-BG-7 ..... GILEAD SCIENCES INC SR NTS .. L2.AFE .. ...95.4280 |. .4.600 |......3.777 ....10/25/2017 .. 09/01/2035
38141G-XH-2 ..... GOLDMAN SACHS GROUP INC BCLASS .| 2.AFE .. ...90.0480 |. .3.800 |......2.350 ....04/29/2021 .. 03/15/2030 ...
38143U-8H-7 ..... GOLDMAN SACHS GROUP INC NOTES . .. 2.AFE .. ...96.2990 |. .3.750 |......3.627 ...05/23/2016 .. 02/25/2026 ...
437076-BI-3 ..... HOME DEPOT INC SENIOR NOTES .... |- LFFE L L..95.2740 [oooivveieee 14,201 | 15,000 [t 14966 | i 10 e [ | 3.000 |...... 3.098 ....02/03/2016 ...[....04/01/2026 ...
437076-AS-1 ..... HOME DEPOT INC SR NTS |- L.FFE ... . 107.4740 |...coeeneneeeeen 145,090 |oveenneeennnnnn 135,000 foeciinenne e 186,956 |oeeeeeeieiiiiees o (1,739) | o e 5.875 |...... 3.739 ....11/04/2019 ...|....12/16/2036 ...
45687A-AJ-1 ..... INGERSOLL RAND GLOBAL HOLDING CO . |..2.BFE ..|... L..99.7670 [.ooeivvninnennnn 324,242 i l325,000 [oiiiiiinnnnn 327,490 | o (5,364) | o e 4.250 |...... 2.565 ...10/03/2016 ...|....06/15/2023 ...
24422E\WD-7 ... JOHN DEERE CAPITAL CORP SR NTS ... .. 1.FFE ..|... 911180 [ 45,559 | 02.50,000 [ 49,980 | e s e e 2.350 |...... 2.374 ....08/02/2022 ...|....03/08/2027 ...
478160-BU-7 ..... JOHNSON & JOHNSON NOTES .. 1.AFE ..|... ...89.0190 [....coeviiennnnnn 44,509 |oiiinniiinnnnnnnn80,000 foiiiiiienennnn 49,807 v i 11 e [ e 3.550 |...... 3.619 ....02/25/2016 ...|[....03/01/2036 ...
46625H-KC-3 JPMORGAN CHASE & CO NOTES .... .. 1.FFE ..|... ...96.5670 |... .. 208,342 e et (B25) | e [ 3.125 |...... 2.816 ....07/08/2016 ...[....01/23/2025 ...
46647P-AX-4 ..... | JPMORGAN CHASE & CO SR NTS .. 1.FFE .. ...94.1140 |. ..203,000 .220,659 |.. .4.452 |......2.868 ....11/04/2019 .. 12/05/2029 ...
46625H-RY-8 . JPMORGAN CHASE SR NTS 1FFE .. ...93.5580 |. . 174,000 180,138 |.. .3.782 |......2.8%8 ....08/19/2021 .. 02/01/2028
46647P-DC-7 . JPMORGAN CHASE SR NTS ... 1EFE .. ...92.8880 |. . 100,000 100,000 |.. .4.586 |......4.639 ....04/19/2022 .. 04/26/2033
491674-BG-1 ..... KENTUCKY UTILITIES CO NTS . .. 1.F FE .. ...95.1790 |. ..839,137 |.. .5.125 |......2.943 ....08/24/2021 .. 11/01/2040
494368-CB-7 . KIMBERLY CLARK CORP SR NTS .. 1.FFE .. ...90.2150 |. ..69,959 |.. .3.100 |......3.133 ....03/24/2020 .. 03/26/2030 ...
539830-BB-4 ..... LOCKHEED MARTIN CORP NOTES .. 1.GFE ..|... ...87.0330 |... A84,611 e e (B) | [ e 4.070 |...... 4.069 ...05/24/2016 ...|[....12/15/2042 ...
548661-EG-8 ..... LOWE S COS INC SR NTS .. 2.AFE ..|... ...93.9940 |.....ooiieennnnn 93,994 |iiiiiinnnnn 100,000 fiiiiiennnnnn 99,937 s o 11 e [ e 3.350 |...... 3.3%4 ....08/22/2022 ... |....04/01/2027 ...
548661-DH-7 ..... LOWES COMPANIES INC ... |- 2.AFE ... ..96.1350 [ooeiiiiiiieeeennn 19,227 | ie02220,000 [ 19,965 | e 12 e e e 3.375 |...... 3.473 ....09/09/2015 ...|[....09/15/2025 ...
548661-AH-0 ..... LOWES COMPANIES INC DEBENTURES ... |- 2.AFE L. . 107.0220 |........oeeeeen 160,533 |oeeenniiiinnnnn 150,000 [onieviineeen 173,773 | o (G171 s [ e 6.875 |...... 3.502 ...02/23/2016 ... |....02/15/2028 ...
575718-AE-1 ..... MASS INSTITUTE OF TECH BCLASS .... |- LAFE L. ...91.8650 |..ocevvnnnieeeenn 45,933 |oeiiiiiiiieinnnn.50,000 foeiiiiiiiee e 56,548 | o (380) [ e e 3.959 |...... 2.925 ....10/18/2019 ...|....07/01/2038 ...
575718-AG-6 ..... MASS INSTITUTE OF TECH BCLASS . e [ LAFE L ...73.3140 |... . R B[V B e ) 1Y 1[04 N KU N KRR T RN 2.989 |...... 3.011 ...12/17/2019 ...|....07/01/2050 ...
576360-AK-0 ..... MASTERCARD INC SR NTS 2 .. |- 1.DFE ..|... ...85.7690 |... ... 42,884 |.... . reveeeneeennn 49,246 | B e e [ 3.950 |...... 4.087 ....07/22/2022 ...|....02/26/2048 ...
58013V-EY-6 ..... MCDONALD'S CORP NTS ...... 2. |- 2.AFE L. . ...97.3340 |... 180,067 |.... . 185,000 |.. 186,486 | [ (492) [ [ e 3.700 |...... 3.429 ....03/10/2017 ...|....01/30/2026 ...
594918-AD-6 ..... [MICROSOFT CORP SR NTS .. 1.AFE .. 147,487 |. 107.9100 |. ..127,334 |. . 118,000 142,785 |.. .5.200 |......3.538 ...05/22/2019 .. 06/01/2039 ...
594918-AJ-3 ..... MICROSOFT CORP SR NTS ...ivvvuriiiiiirniiiiiiinniiiineens . 1AFE ... . 22,917 [...97.6870 |... ... 19,537 |.... ..20,000 [..eeveinniiiiinnns 22,465 |.oeeeeiiiiiiinns foiiiiinn (98) | o e 4.500 |...... 3.589 ...01/25/2018 ... |....10/01/2040 ...
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59523U-AN-7 ... MID AMERICA APARTMENTS LP SRNTS ..oovvvvniiiiinnnns fooe e | oo 2 i LAGFE e 49,790 |...94.8880 s s 899 | e 21 L [ e 3.600 |...... 3.683 ....06/02/2017 ...|....06/01/2027 ...
605417-CD-4 ..... MISSISSIPPI POWER COMPANY SR NTS ... e |- 2.AFE ... L..64.1880 [..oeevvninieeeennn 35,308 |eiiiiieieiiennn 55,000 [oiiiiiiee e 54,432 | e 12 e e e 3.100 |...... 3.180 ....06/24/2021 ...|....07/30/2051 ...
609207-AT-2 ..... MONDELEZ INTERNATIONAL SR NTS . |..2.BFE ..|... L..86.3730 [..oiiiiiiennnnn 25,912 |0 30,000 [ 30,778 s o (101) e [ 2.750 |...... 2.362 ....04/07/2021 ...|....04/13/2030 ...
617446-86-7 ..... MORGAN STANLEY |- 1.GFE ... ...93.5900 |...ceveiiiieeeennn 93,590 |eiiiiiiinnnnnn 100,000 foiiiiiiiee e 112,897 | o (1,890) | e e 4.431 |...... 2.246 ....08/24/2021 ...|....01/23/2030 ...
61746B-DJ-2 ..... MORGAN STANLEY NTS .... |-G FE ... ...99.7950 |......oeeeennnn209,569 |ouiininiinnnnn 210,000 foiiiiiinnennnn210,074 | o (486) | e 3.750 |...... 3.544 ....02/26/2019 ...|....02/25/2023 ...
617446-8C-6 ..... MORGAN STANLEY SR NTS ... .. 1.GFE ..|... L.97.7780 |oeeeeernieeeeenn 86,045 |ooiiiiieennn...88,000 [oiiiiiiiie 89,685 | e (621) | e e 4.000 |...... 3.241 ....10/24/2017 ...|....07/23/2025 ...
61744Y-AP-3 ..... MORGAN STANLEY SR NTS ... |- 1.GFE L. 91,7290 [ 211,894 281,000 [l 28714 s e (258) | o 3.772 |...... 2.535 ....01/03/2022 ...|....01/24/2029 ...
641062-AY-0 ..... NESTLE HOLDINGS INC COMPANY . |- 1.DFE ..|... L..70.6740 |..oeeeeniieeeenn 98,943 |niiiiiiienent. 140,000 [oiiiiii 139,688 s e 18 e [ e 2.500 |...... 2.531 ....09/07/2021 ...|....09/14/2041 ...
655844-BY-3 ..... NORFOLK SOUTHERN CORP NTS . .. 2.AFE .. ...82.7500 |. .4.150 |......3.033 ....08/17/2021 .. 02/28/2048
655844-A-8 ..... NORFOLK SOUTHN CORP ... .. 2.AFE .. . 100.9770 |. .5.590 |......2.922 ...07/17/2017 .. 05/17/2025
666807-BW-1 ..... NORTHROP GRUMMAN CORP ... .. 2.AFE .. . 107.6990 |. L21,732 .. .7.875 |......4.200 ....06/13/2022 .. 03/01/2026 ...
666807-BD-3 ..... NORTHROP GRUMMAN CORP NOTES ... .. 2.AFE ..|... ...96.4770 |... . 300,000 |.. 838,033 oo e (1,432) [ [ e 5.050 |...... 4.090 ...10/11/2016 ...|....11/15/2040 ...
668444-AA-0 ... NORTHWESTERN UNIVERSITY SR NTS ... . |.. 1.BFE ..|... ...88.4480 |... . 170,000 |.. 191,287 s e (895) [ [ e 4.198 |...... 3.498 ....12/10/2020 ...|....12/01/2047 ...
668444-AC-6 ..... NORTHWESTERN UNIVERSITY SR NTS ... |- 1.BFE ..|... L..96.1380 [ooeeeveniieeeennnn 9,614 |02 10,000 | 9,491 | e s e e 4.643 |...... 5.092 ....09/20/2022 ...|....12/01/2044 ...
68389X-AE-5 ..... ORACLE CORP NTS . |..2.BFE ..|... 1041190 [oooeiieiieeenn 45,812 | 44,000 [ 58,361 | o (689) | e 6.500 |...... 3.722 ....10/13/2017 ...|....04/15/2038 ...
6838IX-AV-T7 ..... ORACLE CORP SR NTS ... |- 2.BFE ..|... L..87.9940 |...ooiiiiiieeenni 43,997 |oniiiiiinn2.50,000 [ 49,408 s e 89 s o e 4.300 |...... 4.482 ....11/01/2018 ...|....07/08/2034 ...
68389X-BL-8 ..... ORACLE CORPORATION SR NOTES . |- 2.BFE ... L..97.9650 |...ooevnennnnnnn 122,457 i 125,000 [ 125,089 | o (162) | e e 2.400 |...... 2.219 ....07/18/2016 ...[....09/15/2023 ...
695114-CD-8 ..... PACIFICORP NTS .. 1.EFE ..|... . 102.1000 |...eevveeneeeenn 51,050 |oveenieeennnnnnn50,000 [oeeeniineeeeen87,763 |oeeececciiiees o (1,008) | oo e 5.750 |...... 2.744 ....08/18/2021 ...|....04/01/2037 ...
713448-DV-7 ..... PEPSICO INC SR NTS .| LEFE ..|... L.87.4460 |......ooeieennnn 85,584 | 75,000 [ 86,240 | o (87) | o | 4.000 |...... 3.130 ....02/03/2022 ...|....05/02/2047 ...
7TAT13U-AT-9 ..... PHARMACIA LLC COMPANY ... .. 1.EFE .. . 108.3650 |. .6.750 |......3.363 ....04/05/2019 .. 12/15/2027
718546-AR-5 ..... PHILLIPS 66 COMPANY SR NTS .. 2.AFE .. ...94.5390 |. .3.900 |......3.914 ....02/26/2019 .. 03/15/2028
69353R-EK-0 . PNC BANK NA SENIOR NOTES .. .. 1.F FE .. ...95.9800 |. .2.950 |......3.217 ...03/08/2019 .. 02/23/2025
74005P-BN-3 . PRAXAIR INC NOTES ..... .FFE .. ...95.8250 |. .2.650 |......2.712 ....01/29/2015 .. 02/05/2025 ...
740189-AM-7 ..... PRECISION CASTPARTS CORPORATION .. 1.CFE .. ...96.4610 |. .3.250 |......3.301 ....06/01/2015 .. 06/15/2025 ...
740816-AL-7 ..... PRESIDENT & FELLOWS OF HARVARD BDS . 1AFE L. ...86.1330 |... 214,903 i e (1,080) [ [ e 3.619 |...... 2.791 ....11/05/2019 ...|....10/01/2037 ...
740816-AH-6 ..... PRESIDENT & FELLOWS OF HARVARD NTS . A FE ... ...99.0260 |... 120,107 e [ (1,083) e [ oo 4.875 |...... 2.981 ....08/25/2020 ...|....10/15/2040 ...
T42718-FJ-3 ..... PROCTER & GAMBLE CO SR NTS DFE ..|... ...86.8150 [...cevvuinieeennn80,771 |ouieniiiiinnnn 70,000 [oniiiiiien 89,687 v o 18 e [ e 3.550 |...... 3.617 ....03/23/2020 ...|....03/25/2040 ...
75513E-BY-6 ..... RAYTHEON TECH CORP SR NTS ... A FE ... . 109.9570 |... . e (7,083) oo o oo 7.200 |...... 1.843 ....12/10/2020 ...|....08/15/2027 ...
75513E-CA-7 ..... RAYTHEON TECH CORP SR NTS ... .. 2.AFE ..|... ...93.8090 |... ...254,327 PR 7 1) O A RN 4.875 |...... 2.929 ....12/10/2020 ...|....10/15/2040 ...
75513E-CJ-8 ..... RAYTHEON TECH CORP SR NTS . .. 2.AFE ..|... ...91.9890 |... e (2,895) [oeeeeiiieeiceii e feeees 4.800 |...... 3.084 ...12/10/2020 ...|....12/15/2043 ...
756109-AW-4 ..... REALTY INCOME CORP SR NTS . 1.GFE .. ...89.2050 |. .3.250 |......3.310 ....06/13/2019 .. 06/15/2029 ...
776743-AL-0 ..... ROPER TECHNOLOGIES INC LA FE .. ...77.2900 |. 1750 |......1.775 ....08/18/2020 .. 02/15/2031
832696-AK-4 ..... SMUCKERS SR NOTES .. .BFE .. ...96.8260 |. .3.500 |......2.569 ....11/21/2016 .. 03/15/2025
09659D-AB-2 . STANFORD UNIVERSITY LA FE .. ...78.2380 |. .3.460 |......3.178 ....09/06/2019 .. 05/01/2047
09659D-AA-4 . STANFORD UNIVERSITY SR NTS .. 1.AFE .. ...89.0310 |. .4.249 |......3.205 ....04/14/2021 .. 05/01/2054 ...
854403-AE-2 ..... STANFORD UNIVERSITY SR NTS .. 1.AFE ..|... ...80.7720 |... 81,000 |oeeeerniieeeennnn 87,953 | e (229) | e e 3.563 |...... 3.041 ....08/17/2021 ...|....06/01/2044 ...
85440K-AA-2 ..... STANFORD UNIVERSITY SR NTS .. 1AFE L. ...83.0600 |... JR /(Y100 I R < {0 O R (< (1) N AP RO R 3.647 |...... 3.110 ....03/29/2022 ... |....05/01/2048 ...
855244-AR-0 ... STARBUCKS CORP A FE ... ..95.3770 foeeeeiiii e 39,105 | 41,000 [ 82,075 | e (162) | e e 4.000 |...... 3.533 ....05/02/2019 ...|....11/15/2028 ...
855244-A0-2 ..... STARBUCKS CORP SR NTS LAFE ... ...97.8480 |.....oevnneeeeenn45,010 |oueinniiinnnnn 46,000 [ooiiiiiinnnnnnnd6,387 | o (188) | o 3.800 |...... 3.470 ....03/11/2019 ...|....08/15/2025 ...
857477-AT-0 ..... STATE STREET CORPORATION SR NOTES .. .FFE ..|... ..97.2910 foeeeiiiiie e 97,291 | 100,000 [ 102,799 | e (1,018) | e e 3.550 |...... 2.460 ....07/18/2016 ...|....08/18/2025 ...
86787E-BC-0 ..... SUNTRUST BANK SR NTS .. 1.F FE ..|... ...97.6590 |... . revvvrrneeeeennn 89,996 [ 3 e [ 3.200 |...... 3.233 ....03/12/2019 ...|....04/01/2024 ...
871829-AZ-0 ..... SYSCO CORPORATION COMPANY ... ..2.BFE ..|... ...96.8500 |... . 180,000 |-eeeevnnneeeeennn 183,450 |oeeeeiiiiiiees o (1,317) | oo e 3.750 |...... 2.975 ....09/07/2016 ...[....10/01/2025 ...
871829-BC-0 ..... SYSCO CORPORATION NOTES .........ccevvnnns .2.BFE ..|.. ...94.4430 |... +..36,000 |oeeeviiinenennnnnn 36,331 | v (94) | [ e 3.300 |...... 3.027 ....05/09/2016 ...|....07/15/2026 ...
88240T-AC5 ..... TEXAS ELECTRIC MKT STABL SR SECURE .. 1.AFE .. ...94.6430 |. . 100,000 .5.057 |......2.200 ....06/08/2022 .. 08/01/2046 ...
88240T-AD-3 ..... TEXAS ELECTRIC MKT STABL SR SECURE ... 1AFE ... .. 442,555 |...95.6880 |... . 480,000 [..oeeeeeneeennn 442,614 i o 59 i o e 5.167 |...... 5.747 ...10/14/2022 ... |....02/01/2050 ...
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89837L-AF-2 ..... TRUSTEES PRINCETON UNIVERSITY ..oovvveiiiiiviiiiieeens foon vee | s 2 i LTAFE e 63,000 |...83.3800 |............ee0...58,366 [oenniiiiinnnnnnn 70,000 [oiiiiiiiinnnnnnnn83,089 |oueniiiiiiiiiins i L1 R R RN 3.840 |...... 4545 [J oo | 1,344 [ 1,344 |....05/18/2022 ...|....07/01/2048 ...
89837L-AH-8 ..... TRUSTEES PRINCETON UNIVERSITY . |- TAFE L. L..92.4790 |.oeeiiiiiieeen 328,677 viieeeeeennnn350,000 [iiiiiineeeenn350,000 |oeeiiiieeiiiees oo s e e 4.201 |...... 4.245 4, 3,962 |....05/17/2022 ...|....03/01/2052 ...
25468P-CR-5 ..... TWDC ENTERPRISES 18 CORP |- 2.AFE L. . ...86.2630 |.......ccoeeeeennn 51,788 |oiiiiiiiiinnnnnn80,000 foiiiiiiiiiinnnnn 56,264 | o 58 e [ e 4125 |...... 4.676 ...07/20/2022 ...|....12/01/2041 ...
902494-AX-1 ..... TYSON FOODS INC SR NTS .. |- 2.BFE ..|... ..24,994 |...98.4180 |... . e 28,998 | [T e [ e 3.950 |...... 3.99%4 ....09/27/2018 ...|....08/15/2024 ...
907818-FQ-6 ..... UNION PACIFIC CORP .. 1.6 FE ..|... 128,535 |...79.8630 |... 124,000 [oeeiiinnnnnnn128,210 | [ (263) | [ e 2.891 [...... 2.604 ....10/06/2021 ...|....04/06/2036 ...
907818-EB-0 ..... UNION PACIFIC CORP NOTES .. 1.GFE ..|... .. 131,810 |...84.8480 |... 130,000 [oeeeeenieeeeennn 131,201 | e (90) | e e 3.375 |...... 3.298 ....10/05/2016 ...|[....02/01/2035 ...
907818-EJ-3 ..... UNION PACIFIC CORP SR NTS ....vivvivininnieiiinnnienes foen oe .. 1.6 FE ..|... .. 162,493 |...82.2360 |... 75,000 [oeeveiiieeennn 162,661 |oeeeniiiiiiieens [ 169 | [ e 4.050 |...... 4.597 ....06/08/2022 ...|....03/01/2046 ...
907818-DY-1 ..... UNION PACIFIC CORPORATION .. 1.GFE ..|... .. 74,506 |...97.1870 |..eeevvenneeeeenn 72,890 eeenieeeneeeenn 75,000 [oeeeniiieeeeeen 74,889 |oecciiies oo 52 s e e 3.250 |...... 3.353 ...09/18/2014 ...|....01/15/2025 ...
910208-AC-1 ..... |UNITED ELEC SECURITIZATI UNITED EL .. 1.AFE .. 300,000 |...96.4920 |. .5.516 |......5.592 ....12/07/2022 .. 12/01/2050
91324P-CQ-3 ......|UNITED HEALTH GROUP INC NTS . .. 1.F FE .. . 76,699 [...97.3080 |. L. 74,522 |.. 4.625 |......3.541 ....01/23/2018 .. 07/15/2035
913017-BP-3 ..... |UNITED TECHNOLOGIES CORP ..... .. 2.AFE .. . 38,419 [. 107.0620 |. ..36,363 |.. .6.125 |......4.292 ....08/05/2014 .. 07/15/2038 ...
91324P-DX-7 ..... UNITEDHEALTH GROUP INC SR NTS . 1FFE ... . 74,368 |...82.6690 |... . 75,000 [oeeeemiieeeeeenn 4,522 | i B9 | [ e 2.000 |...... 2.105 ....05/13/2020 ...|....05/15/2030 ...
914744-AD-9 ..... UNIVERSITY OF NOTRE DAME SR NTS ....evvvivviirnniinns foun e .. 1.AFE ..|... .. 189,298 |.. 80.0610 |... 150,515 |.... . 188,000 |.. 189,283 s e (B2) [ [ e 3.438 |...... 3.443 ....06/23/2020 ...|....02/15/2045 ...
914748-AA-6 ... UNIVERSITY OF NOTRE DAME SR NTS ..eeveeieeiennneneees foun o .. 1.AFE ..|... ...78.6360 |... 184,795 |.... ..235,000 |.. 285,319 e e (589) e [ e 3.3% |...... 2.921 ...12/04/2019 ...|....02/15/2048 ...
91150H-JF-8 ..... US BANCORP .| LFFE ..|... ...97.6490 |... ...97,649 |.... . 100,000 |.. B (010040 R R R N RN 4.548 |...... 4.600 ....07/19/2022 ...|....07/22/2028 ...
91159H-HN-3 ... US BANCORP SR NOTES ... |- 1LFFE L. ...92.3920 |... ...92,392 |.... 2 100,000 [oeeeeenineeeennnn 99,979 | e 217 | [ e 2.375 |...... 2.635 ....10/18/2016 ...|....07/22/2026 ...
92343V-DY-T7 ..... VERIZON COMMUNICATIONS INC SR NTS .. |- 2.AFE L. ...97.5340 |... 109,238 |.... . 112,000 |.. L1189 s e (A7) [ [ e 4125 |...... 3.653 ....01/03/2018 ...|....03/16/2027 ...
92343V-EU-4 ... VERIZON COMMUNICATIONS SR NTS .. 2.AFE ..|... ...93.8890 |... 178,389 |.... . 190,000 |.. e 210,766 |eeeeeeeeeeeeis oo (2,737) e e e 4.016 |...... 2.313 ....06/04/2021 ...|....12/03/2029 ...
92343V-FF-6 ..... VERIZON COMMUNICATIONS SR NTS ... .. 2.AFE ..|... ...93.0200 |... ..250,000 |.. 258,727 v e (2,070) [ [ e 3.000 |...... 2.123 ....07/07/2021 ...|....03/22/2027 ...
92343V-GH-1 . VERIZON COMMUNICATIONS SR NTS . .. 2.AFE .. ...86.9470 |. 60,000 ..60,136 |.. .2.100 |......2.064 ....08/24/2021 .. 03/22/2028
927804-FL-3 ..... VIRGINIA ELEC + POWER CO .. .. 2.AFE .. ...81.4200 |. .. 33,289 |.. .4.000 |......2.503 ....08/20/2020 .. 01/15/2043
927804-FV-1 ..... VIRGINIA ELECTRIC & POWER CO NTS .. 2.AFE .. ...93.3120 |. .149,815 |.. .2.950 |......3.006 ....11/10/2016 .. 11/15/2026
92826C-AK-8 ..... VISA INC SR NTS ..... .|..1.DFE .. ...76.2640 |. ..84,441 |.. .2.700 |......2.767 ....03/31/2020 .. 04/15/2040 ...
254687-DF-0 ..... WALT DISNEY COMPANY SR NTS .. 1.G FE .. . 107.3730 |. ..82,201 |.. .7.700 |......2.217 ....11/26/2019 .. 10/30/2025 ...
254687-FN-1 ..... WALT DISNEY COMPANY SR NTS .. 1.6 FE ..|... L..96.9180 [.oiiiiiiiieeeennn 72,689 |oveiiiiiiinnnnn 75,000 [oiiiiieenn 74,981 | o8 e [ e 3.350 |...... 3.390 ....03/19/2020 ...|....03/24/2025 ...
940663-AC-1 ..... WASHINGTON UNIV SR NTS |- 1.BFE ..|... L 79.2470 f..ooeiinnn.... 435,858 |.ouiiiieeennnnn850,000 [oiiiiiiineeenn550,000 |oeeiiieiiiiiees e s e e 3.524 |...... 3.555 ...08/31/2022 ...|....04/15/2054 ...
95000U-2A-0 ..... WELLS FARGO & COMPANY NTS . |- 2.AFE L. L.92.9870 [ooiiiiiiiiennnnn 32,545 |0 35,000 [ 36,843 | o (394) | e 3.584 |...... 2.330 ....02/26/2020 ...|....05/22/2028 ...
95000U-2G-7 ..... WELLS FARGO & COMPANY SR NTS |- 2.AFE L. ...85.2500 |...coeeunnieeeenn255,750 |oveiiiieennnnnn 300,000 foieiiiiineeeen305,519 e e (780) | e e 2.879 |...... 2.600 ....02/04/2020 ...|....10/30/2030 ...
94974B-GA-2 ..... WELLS FARGO CO MED NOTES |- 2.AFE L. ...97.0320 |.....ooeeneeennn 178,539 |ounennniinnnnn. 184,000 [ociieeennn 184,574 | e (326) | o e 3.300 |...... 3.133 ....03/15/2016 ...[....09/09/2024 ...
983024-AN-0 ..... WYETH LLC PFE 5.95 .. 1.EFE ..|... . 107.9280 [.ooeevvniieeeeenn 56,128 e 52,000 [oiiiiiiee 62,351 | e (526) | e e 5.950 |...... 4.135 ....03/04/2019 ...|[....04/01/2037 ...
98389B-AH-3 . XCEL ENERGY INC SR NTS .. 2.AFE .. . 108.7410 |. .6.500 |......3.285 ....08/11/2021 .. 07/01/2036 ...
98459L-AC-7 . YALE UNIVERSITY BCLASS . .. 1.AFE .. ...64.0440 .2.402 |......2.416 ....06/02/2020 .. 04/15/2050
98978V-AK-9 ..... Z0ETIS INC ........ .. 2.AFE .. ...99.4150 |. .4.500 |......3.037 ...06/05/2019 .. 11/13/2025
06368F-AC-3 ..... BANK OF MONTREAL . .. 1.F FE .. ...87.4920 |. .1.250 |......1.289 ....09/09/2021 .. 09/15/2026
046353-AL-2 ..... ASTRAZENECA PLC NTS .. 1.G FE .. ...96.5900 |. .3.375 |......2.566 ....08/19/2021 .. 11/16/2025 ...
606822-BD-5 ..... MITSUBISHI UFJ FINANCIAL SR NTS .. TP veveveeees |- LG FE L. ...97.9370 |... . . . U . JUUP FOUN 3.407 |...... 3.436 ....02/26/2019 ...|[....03/07/2024 ...
822582-AD4 ..... SHELL INTERNATIONAL FINANCE NTS .......cccvvveniiiinnns foun ons Dovevea| eoeeeeenn LADFE i 86,894 [. 110.5620 . , 26 e o (830) e o e 6.375 |...... 3.968 ...04/22/2019 ...|....12/15/2038 ...
1019999999. Subtotal - Bonds - Industrial and Miscellal
Obligations XXX XXX XXX XXX XXX
00842B-AJ-6 ..... AGATE BAY MTG TRUST 2015-5 CL A9 ..eeeeereerinnenes ...90.8560 , , 005 e e (7D Joeeeeeeecees e s 3.500 |...... 2.608 ....02/06/2020 ...|[....07/25/2045 ...
12647P-AB-4 ... CREDIT SUISSE MTG 2013-7 CLA A-2 ... L. 87.7880 [.oeeevveeneeeeenn 83,787 | 95,385 [ 94,340 | e (783) | o | 3.000 |...... 3.264 ....12/13/2021 ...|....08/25/2043 ...
22044P-AA-5 ... CREDIT SUISSE MTG TRUST 2013-TH1 ... ...85.0080 |..eeevennnieeeenn 84,519 | 99,424 9428 s e (3,288) | e e 2.130 |...... 3.174 ....04/26/2016 ...|....02/25/2043 ...
12647P-AL-2 ..... CREDIT SUISSE MTG TRUST SER 2013-7 . ...87.5600 |.......coeeeeen 104,022 |oeeennniinnnnn 118,800 [ociviinnnn 121,527 v o 1,884 | [ e 3.500 |...... 3.110 ....07/19/2017 ...|....08/25/2043 ...
33851Y-AC-0 ..... FLAGSTAR MTG TRUST SER 2020-1 A3 ... ...83.1310 |... . .. . U JUUP FOU 3.000 |...... 2.59% ....08/17/2021 ...|....08/25/2050 ...
362620-AB-5 ... GS MBS 2021-GR1 A2 MTG ....cevvuniiiiinnnnniiiiiinnnnnas ...80.1590 T4 | 131,268 [ el 116 [ i e 2.500 |...... 2.311 ...06/28/2021 ...|....11/25/2051 ...
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36261H-AA-8 ..... GS MBS 2021-PJ5 AT MTG ....cevveeniiiiiiieeecciiiennns A L..78.0190 |...oeeveiniieeenn 67,065 |ouniniiiinnnnnn 85,960 [ooiiiiiiiennnnn85,351 | [ 15 e [ 2.000 |...... 2.114 ....05/14/2021 ...|....10/25/2051 ...
36262C-AB-6 ..... GS MBS 2021-PJ7 CL A2 A ...80.4140 |....ooeiiniieiini106,013 |oeeeneeeenn 131,834 134139 | e T e o e 2.500 |...... 2.294 ....07/20/2021 ...|....01/25/2052 ...
46647J-AN-0 ..... JP MORGAN MTG TRUST 2016-4 CL A13 .. A ...88.5820 |......oiiiiennnnn 26,314 | 29,706 [ 30,113 | e (12) e e 3.500 |...... 3.068 ....06/12/2021 ...|....10/25/2046 ...
46647J-AC-4 ..... JP MORGAN MTG TRUST 2016-4 CL A3 ... A L. 88.7760 |..eeeevnnneeeen 105,485 |ooeeeeieen 118,822 [ 00120,085 o [ 14 e e e 3.500 |...... 3177 ....11/21/2016 ...|....10/25/2046 ...
46648R-AC-5 ..... JP MORGAN MTG TRUST 2018-1 CL A3 ... A ...88.6830 [.....ooeiieennnnn 28,908 |ouiiiiiiiinnnnn 32,502 33,043 | i 106 | e 3.500 |...... 3.285 ....08/02/2021 ...|....06/25/2048 ...
46592X-AC-8 ..... JP MORGAN MTG TRUST 2021-13 CL A3 .. A . ...80.4140 |... 215,950 | e 22 e e e 2.500 |...... 2.462 ....10/26/2021 ...|....04/25/2052 ...
46654T-AB-4 ..... JP MORGAN MTG TRUST 2021-15 CL A2 .. A .. 119,865 |...83.4920 |... 119,858 s e (28) [ [ e 3.000 |...... 2.811 ....12/20/2021 ...|....06/25/2052 ...
46648U-AD-6 ..... JP MORGAN MTG TRUST SER 17-4 CL A4 ... A .. 103,440 |...91.0960 |... 103,404 s e (38) [ [ e 3.000 |...... 3.063 ....02/22/2022 ...|....11/25/2048 ...
46649H-AC6 ..... JP MORGAN MTG TRUST SER 17-6 CL A3 AL . 56,789 |...89.6510 |. ..57,049 |.. .3.500 |...... 3.404 ....02/28/2022 .. 12/25/2048
46652T-AF-7 ..... | JP MORGAN MTG TRUST SER 20-8 CL A4 A ...94.7600 |. 341,214 .. .3.000 |......2.976 ....08/01/2022 .. 03/25/2051
46592P-AR-2 ..... | JP MORGAN MTG TRUST SER 21 CL AS5A .. AL ...77.7890 |. . . .486,008 |.. .2.500 |......4.611 ....04/28/2022 .. 10/25/2051 ...
46655D-AC-6 ..... JP MORGAN MTG TRUST SER 22-2 CL A3 . A ...80.4140 |... 318,468 |.... L BTTBT e oo 02,202 e e [ 2.500 |...... 3.815 ....02/24/2022 ...|....08/25/2052 ...
B1772N-AJ-6 ..... MS MTG TRUST SER 2021-5 CL A3 .... A ...80.4140 |... 208,339 |.... 283,756 e e W L e e 2.500 |...... 2.281 ....08/19/2021 ...|....08/25/2051 ...
75409T-AG-0 ..... RATE MTG TRUST 2021-J3 CL A7 A ...85.8480 |... 50,446 o et (B00) e e [ 2.500 |...... 2.190 ...10/05/2021 ...|....10/25/2051 ...
81T4TK-AA-1 ... SEQUOIA MTG TRUST SEMT 2021-1 A1 ... A ...80.53%0 |... 185,999 | e (1,596) e [ e 2.500 |...... 6.449 ....09/30/2022 ...|....03/25/2051 ...
81745M-AA-9 ..... SEQUOIA MTG TRUST SER 2013-2 CL A .. A L..83.4410 [ 2,818 | 8377 | 18 e o (103) s o e 1.874 |...... 3.205 ....06/29/2016 ...|....02/25/2043 ...
81745L-AD-5 ..... SEQUOIA MTG TRUST SER 2014-4 CL A4 ... A ...88.0090 |.......oeeeeeenn 67,468 |oueenniiinnnnnn 76,661 [ooeiiiiiiii il T8LAT6 | o190 | e 3.500 |...... 2.723 ...09/16/2016 ...[....11/25/2044 ...
81746R-AU-3 ..... SEQUOIA MTG TRUST SER 2016-2 CLA19 ... A 87,4390 | 11,572 | 13,235 T3 | e (29) | e e 3.500 |...... 3.114 ....07/21/2016 ...|....08/25/2046 ...
81746N-AU-2 ..... SEQUOIA MTG TRUST SER 2016-3 A19 A ...87.3080 |... 147,038 i [ (805) [ [ e 3.500 |...... 5.044 ....06/31/2022 ...|....11/25/2046 ...
81746G-AA-1 ... SEQUOIA MTG TRUST SER 2017-1 CL A1 A ...87.2170 |. ..12,338 |.. .3.500 |......2.979 ....10/02/2017 .. 10/25/2047
81745G-AA-2 ..... SEQUOIA MTG TRUST SR 2013-10 CL A1 AL .. 88.1180 |. REANAL .3.500 |......2.887 ....07/26/2019 .. 08/25/2043
81746X-AA-4 ..... SEQUOIA MTG TRUST SR 2017-3 CL A1 .. A ...86.9230 |. ..95,681 |.. .3.500 |......3.737 ...03/13/2017 .. 04/25/2047
81748\-AA-6 ..... SEQUOIA MTG TRUST SR 2020-1 CL A1 AL ...87.3970 |. ..26,317 |.. .3.500 |......2.315 ....01/08/2020 .. 02/25/2050 ...
74938V-AA-1 ..... WOODIWARD CAPITAL MGT SER 21-4 CL A A ...80.4140 |. 122,275 |.. .2.500 |......2.343 ....09/21/2021 .. 09/25/2051 ...
749384-AA-1 ..... WOODWARD CAPITAL MGT SER 21-5 CL A ... A ...80.4140 |... 848,052 | e 1786 e e e 2.500 |...... 4111 ...07/26/2022 ...|....11/25/2051 ...
7493811-AB-7 ..... WOODIWARD CAPITAL MGT SER 22-2 CL A ......ccevvuunnnnes AL ...80.4140 [.....oeeeeeeen 15,020 |oeiiinieen. . 18,678 [ 17,779 Jeveeeeeeeiiees oo 114 s o e 2.500 |...... 4.049 ...02/17/2022 ...|....02/25/2052 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 4,986,565 | XXX 5,209,399 4,989,883 2,199 XXX XXX XXX XXX
30291R-AA-3 ..... FREMF MORTGAGE TRUST FREMF 2013 K3 A 382,936 |...98.4560 |[.................354,441 ...l 360,000 [..oeevvuennnnns 365,223 |.oooeeiiiiiiieeees [, [ (V-3 SR EPRR R 3.727 |...... 0.821 ...04/27/2021 ...|....09/25/2046 ...
30265A-AN-4 ...... FREMF MTG TRUST SER 2013 K3 CL B ... A .. 156,182 |...98.1690 |... ...150,844 e (1,858) [ e oo 3.495 |...... 2.388 ....09/10/2019 ...|....08/25/2046 ...
30291H-AE-7 ..... FREMF MTG TRUST SER 2013-K28 CL B .. A ... 51,656 ]...99.4590 |.............eeei49,730 |oeenniiinnnnnnnnn80,000 [oiiiiiinnnnnnnn 50,041 | o (482) | o e 3.444 |...... 2.494 ....07/17/2019 ...|....06/25/2046 ...
30291K-AN-0 ..... FREMF MTG TRUST SER 2013-K30 CL B .. A .. 285,335 |...98.9300 |... .. 212,595 oo e (7,625) e e e 3.547 |...... 0.708 ....04/28/2021 ...|....06/25/2045 ...
30291K-AQ-3 ..... FREMF MTG TRUST SER 2013-K30 CL C .. A .. 188,494 |...98.4620 |... . 180,000 |.. 181,483 s [ (30588) [ [ e 3.547 |...... 1.574 ....04/09/2021 ...|....06/25/2045 ...
30291M-AQ-9 ... FREMF MTG TRUST SER 2013-K31 CL C .. A .. 102,254 |...98.7920 |... . 100,000 |.. 100,191 e [ (B56) oo e e 3.627 |...... 2.9%5 ....09/30/2019 ...|....07/25/2046 ...
30291V-AE-6 ..... FREMF MTG TRUST SER 2013-K35 CL B AL 355,433 |...98.5810 |. ..335,000 .339,771 |.. .3.932 |......1.4% ....06/08/2021 .. 12/25/2046 ...
302911-AQ-7 ..... FREMF MTG TRUST SER 2014- K3 CL C A ...98.0690 |. ..230,000 .230,423 |.. .4.366 |......4.195 ...09/09/2016 .. 12/25/2046
3029111-AN-4 . FREMF MTG TRUST SER 2014-K36 CL B AL ...98.5160 |. ..125,000 124,119 .. .4.366 |......5.459 ....03/09/2016 .. 12/25/2046
355638-AJ-9 . FREMF MTG TRUST SER 2014-K37 CL B A ...98.0150 |. ..50,8% |.. .4.561 |......2.782 ....07/18/2019 .. 01/25/2047
35563B-AL-4 . FREMF MTG TRUST SER 2014-K37 CL C AL ..97.7170 |. ..50,925 |.. 4.561 |......2.717 ....08/20/2019 .. 01/25/2047 ...
30292C-AL-1 ..... FREMF MTG TRUST SER 2014-K38 CL C .. A ...97.5800 |... 826,284 oo e (978) e [ e 4.634 |...... 4.39%5 ...10/12/2016 ...|....06/25/2047 ...
30292G-AN-8 ... FREMF MTG TRUST SER 2014-K39 CL B .. A ...96.6560 |... 426,062 e feeee (10,532) L e e 4.156 |...... 1.529 ...07/22/2021 ...|....08/25/2047 ...
30285F-AE-9 ..... FREMF MTG TRUST SER 2014-K40 CL B .. A L.97.0190 [oeeeeeiiieeeen 24,255 |02 25,000 [ 25,052 | e (86) | e e 4.074 |...... 3.854 ....12/03/2014 ...|....11/25/2047 ...
30285F-AG-4 ..... FREMF MTG TRUST SER 2014-K40 CL C .. A ...96.0260 |.................203,804 |....ooiiiinnnnnnn212,288 [ooiiiiiinnnnnn208,802 | o809 | e | 4.074 |...... 5.209 ....08/02/2022 ...|....11/25/2047 ...
30292P-AE-8 ..... FREMF MTG TRUST SER 2015-K45 CL B .. A s ...95.4950 |....oooiiiieeenn 66,847 |ouiiiiiiiiiiiin 70,000 [oiiiiiiie 89,478 s e 287 s e e 3.610 |...... 4.060 ....11/15/2016 ...|....04/25/2048 ...
30293lI-AE-2 ... FREMF MTG TRUST SER 2015-K50 CL B .......ceeevvvvnnnnns A 73,008 ]...94.8050 |.......ooeeeeeena 71,104 | 75,000 Joiiiiiinnnnnnn 74,833 o Lo 240 i i e 3.779 |...... 4.223 ...11/15/2016 ... |....10/25/2048 ...
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30289U-AS-1 ..... FREMF MTG TRUST SER 2016-K56 CL B 943710 [ 61,341 065,000 [ 89,773 | [ [0 N R RO RN 3.944 |...... 1.695 |MON ... foriviinnnnnn 21 s 2,59 |[....02/03/2021 ... |....06/25/2049 ...
35690A-AU-2 ..... FREMF MTG TRUST SER 2016-K58 CL C .. ...90.8860 |... et (BT [ e s 3.738 |...... 3.093 | MON ..... 5,459 |....07/31/2020 ...|[....09/25/2049 ...
30305K-AG-9 ..... FREMF MTG TRUST SER 2017-K69 CL B .. ..90,324 |...91.1600 |... B33 [ e e 3.727 |...... 6.170 | NON ..... .. 942 |....09/27/2022 ... |....10/25/2049 ...
30292C-AJ-6 ..... FREMF MTG TRUST SER2014-K38 CL B ... .. 126,995 |...97.5440 |... . .. e T2 s e s 4.221 |...... 5.244 |NON ..... ...5,785 |....03/08/2016 ... [....06/25/2047 ...
302926-A0-1 ... FREMF MTG TRUST SERIES 2014-K39 C .......cccevvevreens]onn oot [PPSO .. 274,031 ...96.3140 |... . 300,000 [.oeeewennnennnnnn294,322 |oiiiiiiiiiinnns foniiiinnnns 3,535 [iiiiiiiiiiiiiins Jovviiniiiiiiiinns oo 4.156 |...... 5.612 | MON ..... . 12,624 |....05/02/2016 ... |[....08/25/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 3,845,458 [ XXX 3,654,811 3,761,238 3,782,359 (41,302) XXX XXX XXX 12,443 143,591 XXX XXX
07359B-AA-5 ..... BEACON CONTAINER FINANCE Il LLC .... .. 1.FFE ..|... .. 192,168 |...84.8450 |... 192,889 e e 721 s e e 2.250 |...... 5.695 ... 12/14/2022 ... |....10/22/2046 ...
12597P-AC-2 ..... CNH EQUIPMENT TRUST 2020-A CL A3 ... .. 1.AFE ..|... ... 19,134 1...98.6200 |.......eeneeeennnn 19,085 [oennnniiinnnnnnn 19,301 i 19,221 | [ 87 s [ e 1.160 |...... 2.333 ....03/08/2022 ...|....06/16/2025 ...
126571-AE-0 ..... CNH EQUIPMENT TRUST 2021-B CL B .. .. 1.CFE ..|... .. 349,983 |...88.3050 |.................309,069 |........cc000unnn350,000 [ooeeeinninneeennn349,988 |oeeniiiiiiiiiies [T e e 0.900 |...... 0.905 ....07/20/2021 ...|....01/16/2029 ...
88576X-AB-2 ..... HENDERSON MTG SER 2010-1A CL B ... .. 1.AFE ..|... ... 99,116 |. 101.5110 |..oevveennenennnn 93,894 | 92,497 [l 98,627 e o (489) | o 9.310 |...... 6.454 ....06/19/2022 ...|....07/15/2061 ...
46616Q-AA-9 ..... HENDERSON MTG SER 2011-2A CL A ... .. 1.AFE ..|... .. 515,165 |...93.8640 |.................405,708 |....cceeeennnnnn 832,231 |oooinin e BIBAT | e (134) | e e 4.940 |...... 4.005 ...06/10/2021 ...|....09/15/2056 ...
46620D-AA-2 ..... HENDERSON RECEIVABLES LLC ...... .. 1.AFE .. ...83.8090 |. .3.410 |......6.451 ... 11/17/2022 .. 06/15/2067
43351R-AA-3 ..... |HIPGNOSIS MUSIC ASSETS 2022-1 CL A . .. 1.G FE .. ...92.1360 |. .5.000 |......5.535 ....08/12/2022 .. 05/16/2062
40438P-AE-2 ..... |HPEFS EQUIPMENT TRUST 2020-2A CL C . .. 1.AFE .. ...99.5210 |. .2.000 |......0.662 ...07/20/2021 .. 07/22/2030 ...
40440Y-AE-9 ..... HPEFS EQUIPMENT TRUST 2021-1A CL C ... .. 1.BFE ..|... ...95.9020 |... 0 100,000 |eeveneieeeeeieis feeereeeiir e e e 0.750 |...... 0.753 ....07/19/2021 ...|....03/20/2031 ...
40441J-AF-8 ..... HPEFS EQUIPMENT TRUST 2021-2A CL D . .. 2.AFE ..|... ...92.5040 |... 521,037 s e 10,185 o [ e 1.290 |...... 5.216 ....08/16/2022 ...|....03/20/2029 ...
403951-AE-6 ..... HPEFS EQUIPMENT TRUST 22-3A CL A ... |- 1L.EFE ... . 100.4110 |... 299,985 |oeeeiiieeeeeeii e T e e e 6.130 |...... 6.308 ....10/12/2022 ...|....08/20/2029 ...
46620V-AA-2 ..... J G WENTWORTH XXXIX SER 17-2A CL A ... S| LAFE L. ...83.4820 |.......ooeeeennnn 31,856 |ounnnniiinnnnn 38,150 [ 82,491 | [ (36) | o | 3.530 |...... 3.127 ....09/17/2020 ...|....09/15/2072 ...
88315L-AS-7 ..... TEXTAINER MARINE ABS 2021-3A CL A ... |- L.FFE ... .. 81.8010 |... 258,982 s e 1128 s e [ 10940 | 3.062 ....02/15/2022 ...|....08/20/2046 ...
89680H-AA-O ..... TRITON CONTAINER FINANCE LLC ....ovvvvvvnniiiviininnnns fooe e | oo .| LFFE ..|... . ...85.6720 |... . .. 807,170 e [ 27 L e e 2.110 |...... 3.232 ....07/21/2022 ...|....09/20/2045 ...
88315L-AE-8 ..... TEXTAINER MARINE ABS 20-1A CL A . D...... |- L.FFE ... .. 112,937 |...90.6210 |... 101,205 |.... 111,680 [ 112,716 | o (188) | o e 2.730 |...... 2.424 ....10/12/2021 ...|....08/21/2045 ...
88315L-AG-3 ..... TEXTAINER MARINE ABS 20-2A CL A .... D...... weeeeeenes | LEFE Lfes ... 87,541 .. 87.1770 |... ...79,238 |.... 290,892 [l 87911 | [ 3T e [ 2.100 |...... 3.150 ....02/15/2022 ...|....09/20/2045 ...
88315L-AL-2 ..... TEXTAINER MARINE ABS 2021-1A CL A ..oeevvveniieeennnnna]iee onn D...... coveeenens |- LEFE L ].oe .. 132,942 |...84.1070 |... ..112,682 |.... 133,978 e 133,097 | e 98 | e e 1.680 |...... 1.861 ...09/21/2021 ... |....02/20/2046 ...

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

Loan-Backed and Structured Securities 3,553,335 | XXX 3,257,170 3,503,742 3,562,637 10,682 XXX XXX XXX 5,101 64,438 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 34,293,181 XXX 30,117,004 33,009,379 33,875,447 (139,733) XXX XXX XXX 235,914 1,023,803 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 47,144,664 | XXX 40,707,364 44,684,353 46,337,334 (180,892) XXX XXX XXX 475,904 1,463,920 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 16,185,017 [ XXX 14,343,142 16,101,505 16, 188,849 21,252 XXX XXX XXX 73,299 426,452 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 6,989,641 | XXX 6,346,496 6,903,826 6,934,827 (41,204) XXX XXX XXX 26,284 214,851 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 3,553,335 | XXX 3,257,170 3,503,742 3,562,637 10,682 XXX XXX XXX 5,101 64,438 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 73,872,657 | XXX 64,654,172 71,283,426 73,023,647 (190, 162) XXX XXX XXX 580,588 2,169,661 XXX XXX

1.

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

Number
1A 1ALS L 46,373,631 1B ..$........ 7,431,872 1C.$ ..o 496,713 1D .$....ccuvneee. 909,313 1E..$.............. 1,044,383 1F ..$.............. 3,188,953 1G..$............. 5,130,878
1B 2A..8. ... 6,475,832 2B ..$....... 1,972,072 2C .8 o
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

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

NONE

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

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CUsSIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
36179L-A5-1 ......... GNMA HECM POOL #AC9928 ... . |-...12/20/2022 ... | ACCRETION ....6,565 [..
3617HT-YK-6 ......... GNMA HECM POOL #BJ6114 ... . |--..12/20/2022 ... | ACCRETION ... 1,919 [
383750-JX-9 ......... GNMA HECM REMICS SER 2014H12 CLHZ .... ...03/20/2022 ... [ ACCRETION ..
690353-6G-7 ......... INT DEVELOPMENT FIN CORP US GOVT A ... 09/13/2022 ... | PW PRESSPRICH ... ....261,720 |..
831641-FU-4 ......... U S SBA SER SBIC 2022-10B .| CREDIT SUISSE ,000,000 |..
912810-RK-6 . .|US TREASURY BONDS ..... .| VARIOUS .. ..67,197

912828-Y7-9 .........| US TREASURY BONDS .. 10209/13/2022 .. [VARTOUS . ttutsttststesestent st ettt ettt ettt stttk en sttt ettt et st ensb e sbenesbenesrerens |oneas ... 552,556 |.. .
0109999999. Subtotal - Bonds - U.S. Governments 1,890,245 1,892,771
373385-0V-6 ......... GEORGIA ST TAX GO BDS 20218 ... ...04/14/2022 ... |KCG BONDPOINT ... ... 156,000 |.. .200,000 |..
882724-QP-5 ......... | TEXAS ST GP BDS SER 2019 ....... 04/22/2022 ... |MARKET AXESS ... .. 38,528 .. 45,000
882724-Rll-1 . .| TEXAS ST PUB FIN AUTH GO BDS 2020 . 10/07/2022 ... |Ramirez & Co., Inc .229,953 .300,000
882830-AP-7 .........| TEXAS ST TRANSPRTN COMMISSION GO ... ...09/06/2022 ... | VARIOUS ..30,000 |[..

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

450,688 575,000
100853-E9-7 ......... |BOSTON MA TAX REF BDS SER E .....iiiieiruuusseernnnnssaernnnnassennennnsssaernnnnsssesnnnnnnsseennnnnnssesnnnnnnnsseere |oeessnnnssesesons foer .04/28/2022 ... | TMC BONDS LLC ... teeeruuuueseennnnusasaerennnsaseesrnnnsseernsnsasaeennnsssesnensassaernnnsaseeennnnnsssesrnnnnnsree [seeeennnnnnseeennnnnseeennnnnnnaee [reeeennnnseeeennnnnnaaeees 154,832 |.eeenieiiiiiieaeeeena 195,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions 154,832 195,000
196480-02-0 ......... COLORADO ST HSG REV 2022 SER D1 ...eeeeeiieeeeeeiie e e e eeei e e e e e e e e e e e e e e e e e e e e e e e mnne e e e e e ennn e eees ...04/28/2022 ... [RBC DAIN RAUSCHER, INC .....eeeeeeeeeieeeeeeee e e e e e et e e e e e s e e e e eenn s e e e eennnneeeeeennnnaeeeennnnnaeeennnnn |oennnnnaseeemnnnnnaeeemnnnnnaeeeens |oonnsnaeeeennnnnaaeeeennns 500,000 feeeeeeennneeeeeennennns 500,000
196480-D5-3 ......... COLORADO ST HSG REV 2022 SER D1 . .| RBC DAIN RAUSCHER, INC ....350,000 |.. ....350,000 |..
3140MR-2K-2 . ..|FNMA POOL # BWO777 ... .| BANK OF AMERICA SECURITIE . . 191,829 . 199,303
314000-DE-2 . .. [FNMA POOL # CB4600 ... .|CITIGROUP GLOBAL MKTS INC . . 202,345 225,062
31320N-V2-6 . .| FREDDIE MAC POOL #SD1533 09/23/2022 ... | Amherst Pierpoint ......... . 129,325 134,714

3133AY-0F-0 .........
3133KN-DO-1 .........
49130T-UK-0 .........
60636A-PP-2 .........
88213A-PS-8 .........
882117-5V-2 ...
914455-K-4 ...
914455-UH-1 ..
915115-3%-5 .
915137-5R-0 .
91754R-T3-1 .
928121-CW-2 .........

FREDDIE MAC POOL QD2254 ...
FREDDIE MAC POOL# RAG428
KENTUCKY ST HSG CORP 2016 SER A ...

TEXAS A & M UNIV TX REV 2019 B

.| TEXAS A & M UNIV TX REV SER 20178 ....
..|UNIV OF MICHIGAN REV SER B
..|UNIV OF MICHIGAN REV SER A
..|UNIV OF TEXAS TX REV BDS SER 2009A
..|UNIV OF TEXAS TX REV BDS SER 2010C
.| UNIVERSITY OF UTAH UT REV SR 20218

VIRGINIA ST HSG REV TAX 2022 A

MISSOURI ST HLTH EDU REV SER 2017A ...

-|....10/06/2022 ...
.|-...10/81/2022 ...
-|....01/12/2022 ...
.|-...08/30/2022 ...
-|....06/01/2022 ...
.|-...04/26/2022 ...
-|....04/05/2022 ...

...08/22/2022 ...

...02/09/2022 ...

D Securities (USA) LLC ....

MITSUBISHI UFJ SECURIT
KCG BONDPOINT

RAYMOND JAMES & ASSOC. ...

CITIGROUP GLOBAL NKTS
KCG BONDPOINT
VARIOUS

MORGAN STANLEY SMITH BARNEY LLC ..

.| RAYMOND JAMES & ASSOC. .
.| THC BONDS LLC ...........
JANNEY, MONTGOMERY, SCOTT ..

IES INC ..

INC .

.. 36,360
.181,976
.. 10,639

... 118,577 |..
...202,729 |..

... 371,893 |..
....105,973 |..
.... 497,528 |..
..198,930 |..

....287,912 |..

... 131,935 |..
.238,002 |..
.. 15,000 |..
.... 125,000 |..
....420,000 |..
.... 115,000 |..
...500,000 |..

0909999999. Subtotal - Bonds - U.S. Special Revenues

3,523,434

06051G-KN-0 .
07359B-AA-5 . .
172967-18-8 .........
12597P-AC-2 .........
20030N-BH-3 .........
20633K-AA-6 .........
26443K-AB-1 .........
291011-BB-9 .........
30285F-AG4 .........
30305K-AG-9

88576X-AB-2 .
46620D-AA-2 .
43351R-AA-3 .
40441J-AF-8 .
403951-AE-6 . .
24422E-WD-7 ...
46648U-AD6 .........
46649H-AC6 .........
46652T-AF-7 ...
46592P-AR-2 ........
466550-AC6 .........

..|BANK OF AMERICA CORP SR NTS .
.| BEACON CONTAINER FINANCE |1 LLC .

CITIGROUP INC SR NTS
CONH EQUIPMENT TRUST 2020-A CL A3
COMCAST CORPORATION NTS
CONCORD MUSIC ROYALTIES LLC TUNES ..
DUKE ENERGY CAROLINAS
EMERSON ELECTRIC CO SR NTS
FREMF MTG TRUST SER 2014-K40 CL C .

JOHN DEERE CAPITAL CORP SR NTS ...

JP MORGAN MTG TRUST SER 22-2 CL A3

FREMF MTG TRUST SER 2017-K69 CL B ....
..| HENDERSON MTG SER 2010-1A CL B ..
... | HENDERSON RECEIVABLES LLC ...
.. |HIPGNOSIS MUSIC ASSETS 2022-1 CL A
.. |HPEFS EQUIPMENT TRUST 2021-2A CL D
.| HPEFS EQUIPMENT TRUST 22-3A CL A

JP MORGAN MTG TRUST SER 17-4 CL A4 ...
JP MORGAN MTG TRUST SER 17-6 CL A3 ...
..| JP MORGAN MTG TRUST SER 20-8 CL A4 ...
. [ JP MORGAN MTG TRUST SER 21 CL ASA ....

03/17/2022 ...
12/14/2022 ...
.|-...01/05/2022 ...
-|....03/08/2022 ...
.|-...04/18/2022 ...
-|....12/08/2022 ...
.|-...07/29/2022 ...
-|....02/03/2022 ...
woer |-...08/02/2022 ...

-|....09/2772022 ...

BANK OF AMERICA SECURITIE ..

MARKET AXESS .
SOUTHWEST SECURITIES

RAYMOND JAMES & ASSOC. ...

J.P. MORGAN SECURITIES
CITIGROUP GLOBAL NKTS
ROBERT W. BAIRD & CO.
ROBERT W. BAIRD & CO.

PERFORMANCE TRUST CAPITAL PARTNERS
.| SOUTHWEST SECURITIES ..
.| MORGAN STANLEY SMITH BARNEY LLC
.| GOLDMAN, SACHS & CO. ..
.| VARIOUS ..
10/12/2022 ...
-|....03/02/2022 ...
.|-...02/22/2022 ...
-|....02/28/2022 ...
.|-...08/01/2022 ...
- |....04/28/2022 ...

....02/24/2022 ...

CITIGROUP GLOBAL NKTS
GOLDMAN, SACHS & CO. ..
J.P. MORGAN SECURITIES

MORGAN STANLEY SMITH BARNEY LLC ..

SOUTHHEST SECURITIES
INTL FCTONE FINANCIAL
J.P. MORGAN SECURITIES

INC .
INC ...
INC ...

INC .

INC .

.200,000
. 199,471

... 505,609 |..

107,732

...100,000 |..

...582,834 |..
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CUsSIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
46647P-DC-7 ......... JPMORGAN CHASE SR NTS ... . |-...04/19/2022 ... |J.P. MORGAN SECURITIES ....100,000 |.. ....100,000 |..
548661-EG-8 ......... LOWE S COS INC SR NTS ... . |-...08/22/2022 ... |BANK OF AMERICA SECWRITIE . ...100,000 |..
576360-AK-0 ......... MASTERCARD INC SR NTS ... ...07/22/2022 ... [MARKET AXESS .. 50,000 |..
61744Y-AP-3 ......... MORGAN STANLEY SR NTS ... .|CITIGROUP GLOBAL MKTS INC .
666807-BW-1 ......... NORTHROP GRUMMAN CORP - . | EXCHANGED
668444-AC-6 . ..|NORTHWESTERN UNIVERSITY SR NTS 09/20/2022 ... MARKET AXESS .... .
713448-DV-7 . ..|PEPSICO INC SR NTS ... 02/03/2022 ... |DAIWA CAPITAL MARKETS . .. 86,527
81747K-AA-1 . ..| SEQUOIA MTG TRUST SEMT 2021-1 A1 09/30/2022 ... [WELLS FARGO SECURITIES . 158,311
81746N-AU-2 ......... SEQUOIA MTG TRUST SER 2016-3 A19 ... . |....05/31/2022 ... | RAYMOND JAMES & ASSOC. .... .. 162,542 |..
85440K-AA-2 ......... STANFORD UNIVERSITY SR NTS voer|....03/29/2022 ... MARKET AXESS
88240T-AC5 ......... TEXAS ELECTRIC MKT STABL SR SECURE ..|....06/08/2022 ... |CITIGROUP GLOBAL MKTS INC .
88240T-AD-3 ......... TEXAS ELECTRIC MKT STABL SR SECURE ... . |--..10/14/2022 ... | CITIGROUP GLOBAL MKTS INC .
88315L-AS-7 ......... TEXTAINER MARINE ABS 2021-3A CL A .... .|....02/15/2022 ...
89680H-AA-O ......... TRITON CONTAINER FINANCE LLC ....07/21/2022 ...
89837L-AF-2 ......... TRUSTEES PRINCETON UNIVERSITY ... .|...05/18/2022 ... [COLLIERS SECURITIES .
89837L-AH-8 .........| TRUSTEES PRINCETON UNIVERSITY . ...05/17/2022 ... [LOOP CAPITAL MARKETS

..| THDC ENTERPRISES 18 CORP ..
907818-EJ-3 . ..|UNION PACIFIC CORP SR NTS ...
910208-AC-1 . ..|UNITED ELEC SECURITIZATI UNITED EL
91150H-JF-8 ......... US BANCORP

25468P-CR-5 ..

940663-AC-1 ......... WASHINGTON UNIV SR NTS

749384-AA-1 ......... WOODWARD CAPITAL MGT SER 21-5 CL A
74938H-AB-7 ......... WOODWARD CAPITAL MGT SER 22-2 CL A
88315L-AG-3 ... TEXTAINER MARINE ABS 20-2A CL A ....

.|-...07/19/2022 ... |US BANCORP PIPER JAFFRAY ...
-|--..03/3172022 ... [MORGAN STANLEY SMITH BARNEY LLC ..
.|....07/26/2022 ...
-|---.02/1772022 ... [MORGAN STANLEY SMITH BARNEY LLC ..

...02/15/2022 ... [GOLDMAN, SACHS & CO. .................

07/20/2022 ... | US BANCORP PIPER JAFFRAY
06/08/2022 ... |Amherst Pierpoint
12/07/2022 ... | JEFFERIES & COMPANY .

.300,000

....100,000 |..
....550,000 |..
...880,944 |..

....100,000 |..
....550,000 |..
...984,306 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

8,607,152

2509999997. Total - Bonds - Part 3 14,626,351 15,355,306
2509999998. Total - Bonds - Part 5 313,886 315,000
2509999999. Total - Bonds 14,940,237 15,670,306
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 14,940,237 XXX 34,400
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted | Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
36179L-A5-1 .. | GNMA HECM POOL #AC9928 ..02/22/2022 . | VARIOUS ... ...69,551 [... .. 79,575 |.. (10,024)[... ...(10,024) |.... ...69,551 [.... ..02/20/2064 .
38375U-JX-9 ...| GNMA HECM REMICS SER 2014H12 CLHZ ..12/20/2022 .| VARIOUS ... 27,180 . (954) .(954) 26,226 |. ..06/20/2064 .
36202E-5G-0 .. |GNMA |1 POOL # 4447 ..12/20/2022 . | PRINCIPAL RECEIPT .2 .2 ..06/20/2039 .
36202F-AV-8 .. |GNMA |1 POOL # 4520 ... ..12/20/2022 .| PRINCIPAL RECEIPT .1 a ..08/20/2039 .
36179N-AS-7 .. |GNMA 11 POOL # MA0928 .........covvnvvrvvvnnnnnnes | s .12/20/2022 .| PRINCIPAL RECEIPT ... ..(1,310)f... ...(1,310) |.... ..04/20/2043 .
36179M-NC-0 .. |GNMA 11 POOL MAO3B7 .....ccevvemereermnnnnneeens | eeees ..12/20/2022 .| PRINCIPAL RECEIPT ... . (357)]... ... (357))... ..09/20/2042 .
36179M-SR-2 .. |GNMA 11 POOL MA0528 ........ccevvunvvvriinnnnnens | eeens ..12/20/2022 . | PRINCIPAL RECEIPT ... e (129)]... .. (125) ... ..11/20/2042 .
361790-SY-8 .. |GNMA 11 POOL MA2335 .......oeeeeeeeiieeecennees | s ..12/20/2022 .| PRINCIPAL RECEIPT ... (1)) ..11/20/2029 .
36202E-CP-2 ...| GNMA POOL # 003678 ... ..12/20/2022 . | PRINCIPAL RECEIPT ... ..02/20/2035 .
36202E-H3-6 .. | GNMA POOL # 3850 ... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..05/20/2036 .
36202F-ZK-5 .. | GNMA POOL # 5246 .... ..12/20/2022 .| PRINCIPAL RECEIPT ... ..11/20/2026 .
36200E-B2-6 .. | GNMA POOL # 598657 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..05/15/2035 .
36291S-CK-4 ...| GNMA POOL # 636474 . ..12/15/2022 . | PRINCIPAL RECEIPT ..03/15/2023 .
36291S-FII-5 .. | GNMA POOL # 636581 . ..12/15/2022 . | PRINCIPAL RECEIPT ..08/15/2025 .
36292B-HV-1 .. | GNMA POOL # 643844 . ..12/15/2022 . | PRINCIPAL RECEIPT ..10/15/2025 .
36292B-H3-3 ...| GNMA POOL # 643850 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... .. 11/15/2025 .
36296H-6P-9 ...| GNMA POOL # 692178 ... ..12/15/2022 . | PRINCIPAL RECEIPT ... ..11/16/2023 .
36296H-7H-6 .. | GNMA POOL # 692196 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..11/15/2038 .
36176M-U4-3 .. | GNMA POOL # 770403 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ... 202,562 ..06/15/2031 .
36177J-3Y-3 .. | GNMA POOL # 790814 .... ..12/15/2022 . | PRINCIPAL RECEIPT ...oooefeeeemmmmneeeenniis oo 8,229 [ 8,229 | 8,553 ..10/15/2032 .
36186P-ML-5 .. | GNMA POOL # ANG663 . ..12/15/2022 . | PRINCIPAL RECEIPT ... ... 100,806 ..06/15/2045 .
36202D-XB-2 .. | GNMA POOL #003374 .....eeeieeeerniieeeeenniiieees | ..12/20/2022 .| PRINCIPAL RECEIPT ... . U ..04/20/2033 .
38378K-2A-6 .. | GNMA REMICS SER 2013-140 CL AG ... ..12/16/2022 . | PRINCIPAL RECEIPT ... ... (1,125) |... .(7,580)[...........(7,580)|... ..05/16/2045 .
38378N-FL-2 .. | GNMA REMICS SER 2013-158 AB . ..12/16/2022 . | VARIOUS ............. - (77) (218)|. (218) ..08/16/2053 .
38378K-RB-7 .. | GNMA REMICS SER 2013-68 CL B ..12/16/2022 . | PRINCIPAL RECEIPT ..08/16/2043 .
38378X-FG-1 .. | GNMA REMICS SER 2014-112 CL AB ..02/16/2022 . | PRINCIPAL RECEIPT ..12/16/2040 .
38378X-QL-8 .. | GNMA REMICS SER 2014-130 CL VA ..12/16/2022 . | PRINCIPAL RECEIPT ..07/16/2036 .
38378X-NN-7 .. | GNMA REMICS SER 2014-135 CL AK ..12/16/2022 . | PRINCIPAL RECEIPT ..08/16/2055 .
38378N-PP-2 ...| GNMA REMICS SER 2014-16 B ..12/16/2022 .| PRINCIPAL RECEIPT ... ..07/16/2041 .
38378X-A4-3 .. | GNMA REMICS SER 2014-172 CL AD ... ..12/16/2022 .| PRINCIPAL RECEIPT ... ..01/16/2046 .
38379K-K8-0 .. | GNMA REMICS SER 2015-128 CL AJ ... ..12/16/2022 . | PRINCIPAL RECEIPT ... ..11/16/2055 .
38379Y-6L-7 .. | GNMA REMICS SER 2016-125 CL DA ... ..12/16/2022 .| PRINCIPAL RECEIPT ... ..12/16/2047 .
38379U-TB-2 .. | GNMA REMICS SER 2016-72 CL AB .... ..12/16/2022 .| PRINCIPAL RECEIPT ... . ..04/16/2049 .
38382J-511-2 ...| GNMA REMICS SER 2021-56 CL PE .... ..12/20/2022 .| PRINCIPAL RECEIPT ... 114 166 ..03/20/2051 .
38378K-DL-0 .. | GNMA REMICS SERIES 2013-46 CL B .. ..12/16/2022 . | PRINCIPAL RECEIPT .. 68,740 |.. . ..08/16/2042 .
831641-FA-8 .. |U S SBA DEB PART CER SER SBIC 2014 . ..05/12/2022 .| VARIOUS ... ...43,493 |.. (245) (245) ..03/10/2024 .
83162C-2Z-9 .. |U S SBA PART CERT SER 2018-20K CL1 . ..11/01/2022 .| PRINCIPAL RECEIPT 334,746 [....oeeennn 334,746 |ooeiinn 834,746 [ovneiciiiiniens [ e fee e [ 3BT [ [ e ..11/01/2038 .
83162C-XE-8 .. |U S SBA PART CERT SERIES 2015-20H .. ..05/19/2022 .| VARIOUS ... 115,180 .(1,870)(. .(1,870) ..08/01/2035 .
83162C-WB-5 .. |U S SBA PART CERTIF SER 2014-20B . ..07/18/2022 .| VARIOUS ... 90,487 .(2,609)(. .(2,609) ..02/01/2034 .
83162C-WY-5 .. |U S SBA PART CERTIF SER 2015-20D ... ..10/03/2022 . | PRINCIPAL RECEIPT ... . ..04/01/2035 .
83162C-WD-1 .. |U S SBA PARTIC CERTIF SER 2014-20C . ..07/25/2022 .| VARIOUS ....107 110 ..03/01/2034 .
83162C-0H-9 ...|U S SBA SBIC SER 2006-20F ..12/01/2022 .| PRINCIPAL RECEIPT ...ooofieemmmnaeeeemnnins femmeeeeeennn 1,998 [l 1,998 ..06/01/2026 .
83162C-PH-0 .. |U S SBA SBIC-PS 2005-20B ........eovvvvvvvnnnnnns | nnnnns ..08/01/2022 .| PRINCIPAL RECEIPT ... ..02/01/2025 .
83162C-TX-1 .. |U S SBA SER 2011-20C ..05/18/2022 .| VARIOUS ..03/01/2031 .
FTN FINANCIAL CAPITAL
83162C-WH-2 .. |U S SBA SER 2014-20F .. ..05/19/2022 . | MKT .... 139,220 .... 140,308 ..06/01/2034 .
83162C-XY-4 .. |U S SBA SER 2016-20H .. ..08/01/2022 .| PRINCIPAL RECEIPT ... .... 167,600 .... 167,600 ..08/01/2036 .
83162C-YB-3 .. |U S SBA SER 2016-20J .. ..10/03/2022 .| PRINCIPAL RECEIPT ... .. 183,368 .. 183,368 ..10/01/2036 .
83162C-YM-9 .. |U S SBA SER 2017-20C .. ..09/01/2022 . | PRINCIPAL RECEIPT ... ..03/01/2087 .
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831641-FL-4 .. |U S SBA SER 2018-10B .. ..09/12/2022 . | PRINCIPAL RECEIPT ... .. 45,653 |.. ...45,653 |.... ..09/10/2028 .
83162C-ZL-0 .. |U S SBA SER 2018-20E ..07/18/2022 .| VARIOUS ............. . 208,044 ..05/01/2038 .
83162C-ZM-8 .. |U S SBA SER 2018-20F . ..12/01/2022 . | PRINCIPAL RECEIPT . 120,064 ..06/01/2038 .
831641-FB-6 .. |U S SBA SER SBIC 2014-10B . ..05/12/2022 .| VARIOUS ............. . ..09/10/2024 .
831641-FG-5 .. |U S SBA SER SBIC 2016-10B .......ccevvennnveeennn | onnnns .09/12/2022 .| PRINCIPAL RECEIPT ... . . 445 982 ..09/10/2026 .
83162C-PS-6 .. |U S SBA SER SBIC-2005-20H ....cevvvmneeeerrennns | s ..08/01/2022 .| PRINCIPAL RECEIPT ....oofieemmmnnaeeeemnnins formneeeeeennn 3,546 | 3,546 |.oeeeeneee e 3470 |l 8,524 [ e 2 e e 2 [ ..08/01/2025 .
BMO Capital Markets
912810-FF-0 .. |U S TREASURY BONDS ......cevvvmmrreermnnnnnreeennn | oenees .03/31/2022 .| GKST, INC. ovvvervnneeee foeeemmmieeceeiis e 351,797 [ 300,000 [+vnuneeees 342,375 |oeevnennns 317,026 [oeeeeeenieeeeen e [(:7::) ] FPUPRRT SRR (528) |eveenneeeeeennns foreeeennnn316,499 | e 35,298 ..11/15/2028 .
831628-EP-3 .. |US SBA 25 YR POOL #100142 .......ceevvvvvivnnnnns | nnnnns ..12/25/2022 . | PRINCIPAL RECEIPT ......fieeiiveeniiiiiinnnns Jovvnnnnnnnns 27,927 |ueenannn 21,927 [ 29,603 [............. AT K T (1,656)].ccevevnnniiiiinns Jovnnnnneens (1,656) |.eveeeeeeiinnnnns foviennnnnn 27,927 |oviviniiiiiiiinnn fooviiiiiiinnns ..06/25/2044 .
0109999999. Subtotal - Bonds - U.S. Governments 3,728,531 3,683,330 3,778,779 3,747,211 (37,684) (37,684) 3,709,588 18,943 XXX
373384-NZ-5 ...| GEORGIA ST GO BDS 2009H . ..11/01/2022 .|VAHIOUS .. 100,000 ... 108,884 . (886)]... .. (886)]... ..102,79% |.... .(3,014)[.... ..11/01/2025 .
917542-0R-6 ...| UTAH ST GO SER 2009D ..... ..07/01/2022 .| VARIOUS ... . . ...10,422 |.... ... (422)[.... ..07/01/2024 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Pc ions 109 782 110,000 119,403 114,078 (861) (861) 113,218 (3,436) XXX
839856-13-1 .. |SAN ANTONIO TX IND SCH SER 2010 ...eeeneeeennn fevvnnnn |e 04/08/2022 .|CALLED ..................... | ................................. 250,000 [............. 250,000 |..cevnnnnnns 266,871 |....ccennnns 250,000 [...oiieiennneireee Joernnnineeeeenns foeanreerrininnrees ferennnnaneeeennnas Jornenaaeeeennnas [rreeeennnns 250,000 Joeevenniiirrrnnnn foreeeeiiiiaees ..08/15/2037 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions 250,000 250,000 266,871 250,000 250,000 XXX
34074M-ND-9 ...| FLORIDA ST HSG FIN CORP 2016 SER 1 . ..12/12/2022 . | PRINCIPAL RECEIPT .90,959 |. 90,959 |.. .. 90,959 |[.. 90,959 ..07/01/2037 .
34074M-PG-0 .. | FLORIDA ST HSG FIN CORP SER 2016 B . ..12/12/2022 .| PRINCIPAL RECEIPT ... . 35,709 35,709 R ..01/01/2043 .
01F022-61-8 .. | FNMA 2.5% TBA 30 YR ..01/07/2022 .| DAIWA CAPITAL MARKETS . |. ....60,459 |... .. 61,137 [.. (677)).... ..12/01/2051 .
3140HS-HD-6 ...| FNMA 3.97% 12YR POOL# BL1127 ..eevvnvvvinnnnns | s ..10/25/2022 .| VARIOUS 384,063 |... . 404,028 |.. . (19,506)].... ..01/01/2031 .
31407H-JJ-6 .. | FNMA POOL # 831065 ..12/27/2022 .| PRINCIPAL RECEIPT ... ..10/01/2025 .
31410L-VE-9 .. | FNMA POOL # 890813 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..12/01/2047 .
3138X5-RQ-2 ...| FNMA POOL # AU5894 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..09/01/2043 .
3140GS-6N-7 .. | FNMA POOL # BH4476 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..12/01/2047 .
3140GW-Q4-8 .. | FNMA POOL # BH7674 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..11/01/2047 .
3140H2-JG-4 ...| FNMA POOL # BJ1162 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..01/01/2048 .
3140H7-PP-6 .. | FNMA POOL # BJ5829 . ..12/27/2022 .| PRINCIPAL RECEIPT ..06/01/2048 .
3140HL.-JT-4 .. | FNMA POOL # BK6573 . ..12/27/2022 . | PRINCIPAL RECEIPT ..07/01/2048 .
3140HT-2G-7 .. | FNMA POOL # BL2542 . ..12/27/2022 . | PRINCIPAL RECEIPT ..05/01/2039 .
3140KE-CG-1 .. | FNMA POOL # BP6370 . ..12/27/2022 .| PRINCIPAL RECEIPT ..05/01/2050 .
3140KE-RN-0 .. | FNMA POOL # BP6792 . ..12/27/2022 .| PRINCIPAL RECEIPT ..05/01/2050 .
3140KE-5T-1 .. | FNMA POOL # BP7157 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..06/01/2050 .
3140KU-NU-2 ...| FNMA POOL # BQB502 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..12/01/2050 .
3140KV-KG-4 .. | FNMA POOL # BQ9294 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..12/01/2050 .
3140KV-K7-4 .. | FNMA POOL # BQ9317 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..12/01/2050 .
3140MR-2K-2 .. | FNMA POOL # BIWO777 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..08/01/2052 .
314009-TX-1 .. | FNMA POOL # CA2365 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..09/01/2048 .
31400A-DC-1 .. | FNMA POOL # CA2798 . ..12/27/2022 .| PRINCIPAL RECEIPT ..12/01/2048 .
314000-DE-2 ...| FNMA POOL # CBA4600 . ..12/27/2022 .| PRINCIPAL RECEIPT ..09/01/2052 .
31418D-LY-6 .. | FNMA POOL # MA3942 . ..12/27/2022 .| PRINCIPAL RECEIPT ..02/01/2050 .
31418D-MV-1 .. | FNMA POOL # MA3971 . ..12/27/2022 . | PRINCIPAL RECEIPT ..03/01/2050 .
31403A-V3-6 .. | FNMA POOL 743234 ....... ..12/27/2022 .| PRINCIPAL RECEIPT ..10/01/2033 .
3128M1J-5C-0 .. | FREDDIE MAC POOL # GOB842 ......eovvveevveneeeee [ ennnnns o 12/15/2022 . PRINCIPAL RECEIPT ... ..10/01/2048 .
31335B-JE-7 .. | FREDDIE MAC POOL # G61161 .... ..12/15/2022 . | PRINCIPAL RECEIPT ... ..08/01/2047 .
31321iP-6K-8 .. | FREDDIE MAC POOL # Q49873 .... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..08/01/2047 .
3133A4-3A-2 ...| FREDDIE MAC POOL # QA9793 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..05/01/2050 .
3133AD-JZ-0 .. | FREDDIE MAC POOL # QB6580 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..12/01/2050 .
3133AD-J6-4 ...| FREDDIE MAC POOL # QB6585 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..12/01/2050 .
3133AD-ZP-4 ...| FREDDIE MAC POOL # QB7050 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..12/01/2050 .
31320M-K2-0 .. | FREDDIE MAC POOL # SDO0313 ..12/27/2022 .| PRINCIPAL RECEIPT ..04/01/2050 .
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3132AE-EY-8 .. |FREDDIE MAC POOL # ZT1951 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... ... (42)]... .. (42)]... ..05/01/2049 .
3132DN-V2-6 ...| FREDDIE MAC POOL #SD1533 ..12/27/2022 .| PRINCIPAL RECEIPT ..09/01/2052 .
3133AY-QF-0 .. | FREDDIE MAC POOL QD2254 . ..12/27/2022 .| PRINCIPAL RECEIPT ..11/01/2051 .
3132VM-HD-0 .. | FREDDIE MAC POOL# Q61127 ..12/15/2022 . | PRINCIPAL RECEIPT ..01/01/2049 .
3133KN-D9-1 ...| FREDDIE MAC POOL# RAB428 ........covvvvvvvnnnnns | nnnns .12/27/2022 .| PRINCIPAL RECEIPT ... ..12/01/2051 .
45202B-CJ-3 ...| ILLINOIS ST HSG DEV 2016 SER A ... ..12/01/2022 .| CALLED ... ..03/01/2048 .
49130T-UF-1 .. | KENTUCKY HSG CORP 2016 SER A ..10/03/2022 .| CALLED ... ..01/01/2023 .
49130T-UE-4 .. | KENTUCKY HSG CORP REV 2016 SER A ... ..06/06/2022 .| CALLED ... ..07/01/2022 .
49130T-TR-7 .. | KENTUCKY ST HSG CORP 2014 SER B .......ccvvvvn |uunnnnn o 10/03/2022 . [ CALLED ... ..07/01/2036 .
49130T-VQ-6 .. | KENTUCKY ST HSG CORP 2016 SER B ........eeveee | unnens ..10/03/2022 .| CALLED ... . ..07/01/2037 .
49130T-UR-5 ...| KENTUCKY ST HSG CORP BDS 2016 A ........eoevees | nnnnns ..10/03/2022 . | CALLED . ...(1,009)f... ..01/01/2040 .
54627D-BV-2 .. |LOUISIANA ST HSG CORP SF MTG 2015A .... .. 12/12/2022 . PHINCIPAL RECEIPT ... ..12/01/2038 .
605350-LZ-1 .. |MISSISSIPPI ST HOME CORP SER 2015A . ..12/12/2022 . | PRINCIPAL RECEIPT ..12/01/2034 .
60637B-FA-3 .. |MISSOURI ST HSG DEV COMM 2014 SERC . ..12/12/2022 . | PRINCIPAL RECEIPT ..08/01/2036 .
677377-2P-7 .. | OHIO HSG FIN REV BONDS 2016 SER 1 ..12/01/2022 .| CALLED .............. R ..11/01/2041 .
67756Q-NP-8 .. | OHIO ST HSG FIN AGY 2015 SER B ..12/12/2022 .| PRINCIPAL RECEIPT ... .. (49)].... .. (49)]... ..03/01/2036 .
67886M-TE-9 .. | OKLAHOMA HSG FIN AGY REV SER 2020A . ..12/01/2022 .| CALLED ... (5,735)cvuunnn (5, 735)]... ..03/01/2050 .
83756C-M-4 .. | SOUTH DAKOTA HSG AUTH 2016 SER A ... ..06/30/2022 .| CALLED ... ..11/01/2036 .
83756C-ML-6 .. | SOUTH DAKOTA HSG DEV 2016 SER A ..02/10/2022 .| CALLED ... ..05/01/2031 .
83756C-SA-4 .. | SOUTH DAKOTA HSG DEV AU 2017 SER A ..eeeveeees | nnnnns ..06/30/2022 .| CALLED ... ..11/01/2037 .
83756C-LZ-6 .. | SOUTH DAKOTA HSG DEV AUT 2016 SR A ... | annnnns ..06/23/2022 .| CALLED ... ..11/01/2022 .
83756C-HX-6 .. | SOUTH DAKOTA ST HSG DEV 2014 SER F .... ..06/30/2022 .| CALLED ... .. 130,000 ..05/01/2034 .
880461-Q3-5 .. | TENNESSEE HSG DEV AGY REV 2020-1B .. ..11/01/2022 .| CALLED ... 65,000 ..07/01/2050 .
880461-T7-3 .. | TENNESSEE HSG DEV AGY REV 2020-2 ..11/01/2022 .| CALLED ..07/01/2040 .
880461-ZU-5 .. | TENNESSEE HSG DEV REV BDS 2019-2 . ..11/01/2022 .| CALLED ..01/01/2048 .
93978X-EQ-9 .. | WASHINGTON ST HSG FIN COMM 2015 A . ..11/01/2022 .| CALLED ... . . ..09/01/2040 .
0909999999. Subtotal - Bonds - U.S. SpeC|aI Revenues 2 047 121 2.105 095 2,088,970 XXX
00287Y-AP-4 .. | ABBVIE INC SR NTS ...oeneeeiniieeeeenieeeeees | s ..09/06/2022 .| CALLED .. 63,000 .. 61,655 .. 62,701 [.. ..11/06/2022 .
00842B-AJ-6 .. | AGATE BAY MTG TRUST 2015-5 CL A9 ..12/27/2022 .| PRINCIPAL RECEIPT ... 16,847 17,243 17,269 ..07/25/2045 .
037833-CJ-7 .. | APPLE INC NTS .. ..07/05/2022 .| GOLDMAN, SACHS & CO. ..02/09/2027 .
00206R-CM-2 .. | AT&T INC NTS ..05/02/2022 .| VARIOUS ... ..06/30/2022 .
00206R-DD-1 .. | AT&T INC NTS ... ..05/11/2022 .| CALLED @ 101.8364333 . . . ..01/15/2025 .
00206R-HS-4 .. | AT&T INC SR NTS ....oevniiiiiiiiieiiiiniiieeccans | s .04/26/2022 .| CALLED @ 101.3464500 .. ....100 000 ....100 836 ..07/15/2025 .
06051G-GK-9 .. | BANK OF AMERICA CORP SR NTS ... ..04/24/2022 .| CALLED ... ... 489,000 .... 478,692 ..04/24/2023 .
06051G-HC-6 .. | BANK OF AMERICA CORP SR NTS ... ..12/20/2022 .| CALLED ... ... 150,000 .. 162,273 .. 12/20/2023 .
07359B-AA-5 .. | BEACON CONTAINER FINANCE |1 LLC .. ..12/20/2022 .| PRINCIPAL RECEIPT ....oofeeemmmnnieeeeemniins fernneeeeeennn 8,338 oo 8,333 .. ..10/22/2046 .
10373Q-AD-2 .. | BP CAP MARKETS AMERICA COMPANY ... ..08/24/2022 . . 120,362 |.. ..02/06/2024 .
10373Q-AL-4 .. | BP CAPITAL MARKETS AMERICA NTS ... ..08/24/2022 . .. 14,830 |.. ..05/10/2023 .
110122-CP-1 .. | BRISTOL MYERS SQUIBB CO SR NTS ..03/04/2022 .| CALLED @ 106.8280000 . 30,742 .(3,657)/. .(3,657) ..07/26/2029 .
110122-DC-9 .. | BRISTOL MYERS SQUIBB CO SR NTS ..03/04/2022 .| CALLED @ 106.3490000 .. 45,123 .(3,912)(. .(8,912) ..08/15/2025 .
172967-LQ-2 .. | CITIGROUP INC SR NTS ............. ..03/21/2022 .| GOLDMAN, SACHS & CO. . 188,823 ..2,261 |. ..2,261 ..10/27/2022 .
12597P-AC-2 ...| CNH EQUIPMENT TRUST 2020-A CL A3 . ..12/15/2022 .| PRINCIPAL RECEIPT ... ..06/16/2025 .
191216-CT-5 .. | COCA COLA COMPANY SR NTS ........ ..11/18/2022 .| J.P. MORGAN SECURITIES ..03/25/2030 .
12647P-AB-4 .. | CREDIT SUISSE MTG 2013-7 CLA A-2 ... ..12/27/2022 .| PRINCIPAL RECEIPT ..08/25/2043 .
22944P-AA-5 ...| CREDIT SUISSE MTG TRUST 2013-TH1 ... ..12/27/2022 .| PRINCIPAL RECEIPT ... ..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 ... ..08/12/2024 .
126650-BZ-2 .. | CVS HEALTH CORPORATION SR NOTES .. . ..03/21/2022 . | MARKET AXESS ... ..12/01/2022 .
126650-CK-4 .. | CVS HEALTH CORPORATION SR NOTES ..........ccoee [oeeeees ..03/21/2022 . | MARKET AXESS .....coovees|ivvvmnnnniiiinnnnnnns ..07/20/2022 .
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26441C-AJ-4 ...| DUKE ENERGY SENIOR NOTES .. ..05/31/2022 .| CALLED ...190,000 |... .. 190,000 .... 185,381 ..08/15/2022 .
26441Y-AY-3 .. | DUKE REALTY LP ....oceernennns ..02/13/2022 .| CALLED @ 106.7024500 .21,340 .. 19,759 |.. ..12/01/2024 .
30161M-AR-4 .. | EXELON GENERATION CO LLC SR NTS .. ..03/15/2022 . |MATURITY ... .50,000 50,862 ..03/15/2022 .
33851Y-AC-0 .. | FLAGSTAR MTG TRUST SER 2020-1 A3 ..12/25/2022 . | PRINCIPAL RECEIPT ..03/25/2050 .
30261H-AN-3 .. | FREMF MTG TRUST SER 2012-K18 CL B .. ..01/25/2022 . | PRINCIPAL RECEIPT ... ..01/25/2045 .
30290M-AN-7 .. | FREMF MTG TRUST SER 2012-K19 CL B ..03/25/2022 . |PRINCIPAL RECEIPT ... ..05/25/2045 .
302900-AG-3 .. | FREMF MTG TRUST SER 2012-K20 CL B ..04/25/2022 . ..06/25/2045 .
30290U-AJ-8 .. | FREMF MTG TRUST SER 2012-K22 CL B ....ceeeeee | unnens ..08/25/2022 .| PRINCIPAL RECEIPT ... ..08/25/2045 .
302610-AM-5 .. | FREMF MTG TRUST SER 2013 K26 CL C ...euvvvvvee | ennnnnn o 12/27/2022 . PRINCIPAL RECEIPT ... . .. 12/25/2045 .
30291G-AQ-2 .. | FREMF MTG TRUST SER 2013 K27 CL C ..eevevveeen | s ..12/25/2022 . |PRINCIPAL RECEIPT ... (10,339) ... ..01/25/2046 .
30261N-AG-5 .. | FREMF MTG TRUST SER 2013-K2 CL C ... ..11/25/2022 .| PRINCIPAL RECEIPT ... .... (830)[... .. 11/25/2045 .
357081-AE-8 .. | FREMF MTG TRUST SER 2015-K720 CL B . ..07/25/2022 .| PRINCIPAL RECEIPT ... o (34T ..07/25/2022 .
30288B-AE-5 .. | FREMF MTG TRUST SER 2015-K721 CL B . ..09/25/2022 . | PRINCIPAL RECEIPT . (952) .. 11/25/2047 .
302920-AA-4 ...| FREMF MTG TRUST SER2015-K718 CL B ..01/25/2022 .| PRINCIPAL RECEIPT ..02/25/2048 .
362620-AB-5 .. | GS MBS 2021-GR1 A2 MTG .. ..12/27/2022 . | PRINCIPAL RECEIPT .. 11/25/2051 .
36261H-AA-8 .. | GS MBS 2021-PJ5 A1 MTG ...ooveeeeeieeeeeceee s o 12/27/2022 . PRINCIPAL RECEIPT ... ..10/25/2051 .
36262C-AB-6 .. | GS MBS 2021-PJ7 CL A2 ...eovvnviiiiiiiieiiiininn | s ..12/27/2022 . |PRINCIPAL RECEIPT .....oifoevvvvmennverivnnnnns fovveneeeennnn 11,679 [ 11,679 [ 11,887 [t 11,876 | e (198) ..01/25/2082 .
SUSQUEHANNA
406216-BD-2 .. | HALLIBURTON COMPANY SENIOR NOTES ..........cceu|eennnns ..06/08/2022 .| INTERNATIONAL GROU ..... |oeeevveenvrerinnnnns founnneerennnns 6,024 |...coonnnnnnnnns 6,000 [.cciiiiinnnnns 5,940 [oviiinnnnnnnd 5,979 [ 6 ..08/01/2023 .
88576X-AB-2 .. | HENDERSON MTG SER 2010-1A CL B ... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..07/15/2061 .
46616Q-AA-9 .. | HENDERSON MTG SER 2011-2A CL A ... ..12/15/2022 .| PRINCIPAL RECEIPT ... ..09/15/2056 .
46620D-AA-2 .. | HENDERSON RECEIVABLES LLC ..12/15/2022 .| PRINCIPAL RECEIPT ... ..06/15/2067 .
40438P-AE-2 .. | HPEFS EQUIPMENT TRUST 2020-2A CL C . ..12/20/2022 . | PRINCIPAL RECEIPT ... ..07/22/2030 .
KEYBANC CAPITAL MARKETS
459200-HU-8 ...| IBM CORP ..09/27/2022 .| INC. ..02/12/2024 .
459200-JC-6 ...| IBM CORP NOTES . ..03/22/2022 .| GOLDMAN, SACHS & CO. .. ... 100,000 .... 104,695 ..11/09/2022 .
46620V-AA-2 .. | J G WENTWORTH XXXI1X SER 17-2A CL A ... ..12/15/2022 . | PRINCIPAL RECEIPT ... ....2,405 ....2,683 ..09/15/2072 .
46647J-AN-0 .. | JP MORGAN MTG TRUST 2016-4 CL A13 ..12/27/2022 .| PRINCIPAL RECEIPT ..10/25/2046 .
46647J-AC-4 .. | JP MORGAN MTG TRUST 2016-4 CL A3 . ..12/27/2022 .| PRINCIPAL RECEIPT ..10/25/2046 .
46648R-AC-5 .. | JP MORGAN MTG TRUST 2018-1 CL A3 ..12/25/2022 . | PRINCIPAL RECEIPT ..06/25/2048 .
46592X-AC-8 .. | JP MORGAN MTG TRUST 2021-13 CL A3 .. ..12/25/2022 . | PRINCIPAL RECEIPT ... ..04/25/2052 .
46654T-AB-4 .. | JP MORGAN MTG TRUST 2021-15 CL A2 ..12/25/2022 . |PRINCIPAL RECEIPT ... ..06/25/2052 .
46648U-AD-6 .. | JP MORGAN MTG TRUST SER 17-4 CL A4 .....cooee | nnnnns .12/27/2022 .| PRINCIPAL RECEIPT ... ..11/25/2048 .
46649H-AC-6 .. | JP MORGAN MTG TRUST SER 17-6 CL A3 ....eeeveee | unnnns ..12/25/2022 . |PRINCIPAL RECEIPT ... .. 12/25/2048 .
46652T-AF-7 .. | JP MORGAN MTG TRUST SER 20-8 CL A4 ......ccoe. | unnens ..12/25/2022 . | PRINCIPAL RECEIPT ... ..03/25/2051 .
46592P-AR-2 ...| JP MORGAN MTG TRUST SER 21 CL ASA ..12/27/2022 .| PRINCIPAL RECEIPT ... ..10/25/2051 .
46655D-AC-6 .. | JP MORGAN MTG TRUST SER 22-2 CL A3 .... ..12/25/2022 . | PRINCIPAL RECEIPT ... . ..08/25/2062 .
46625H-KC-3 ...| JPMORGAN CHASE & CO NOTES ... ..04/19/2022 . | MARKET AXESS ... 100 000 .... 103,248 ..01/23/2025 .
501044-C0-2 ...| KROGER COMPANY SENIOR NOTES . ..01/18/2022 .| CALLED ........... . 165,000 |.. 171,308 |.. ..04/15/2022 .
576360-AR-5 .. | MASTERCARD INC SR NTS ....oieiiriiiieeeinniieeee | s .07/22/2022 .| J.P. MORGAN SECURITIES 70,000 f..oeeeeennnn 69,805 ..03/26/2027 .
MORGAN STANLEY SMITH
585055-BT-2 .. |MEDTRONIC INC NTS ...oeeirrieiieeeeeeieeeeeeennn | s ..11/18/2022 . |BARNEY LL ..oeeeeeeeeeees foeeeeeeeeeeeeees e 39,054 |.eeneeee 41,000 [....ccennnnnn 45,102 [...ooeeennnn 4,324 | [ [Q4)] PP R (R} R T, AT o o (5,093) ... [(015)] R 2,128 |..03/15/2035 .
MORGAN STANLEY SMITH
594918-BS-2 ...| MICROSOFT CORP SR NTS ...eveeieeeernnnreeeennnas | s .12/14/2022 . | BARNEY LL .... .(1,083)]...........(1,063)|... ..08/08/2036 .
609207-AT-2 .. | MONDELEZ INTERNATIONAL SR NTS ..03/18/2022 .| CALLED @ 97.6710000 .(1,815) ..04/13/2030 .
61772N-AJ-6 .. | NS MTG TRUST SER 2021-5 CL A3 .. ..12/25/2022 . | PRINCIPAL RECEIPT ..08/25/2051 .
62954V-AA-5 .. |NEW YORK CITY TAX LIEN SER 19-A .. ..11/10/2022 . ..11/10/2032 .
655844-BL-1 .. | NORFOLK SOUTHERN CORP ..09/29/2022 . | MARKET AXESS ... ..02/15/2023 .
655844-BJ-6 .. | NORFOLK SOUTHERN CORP SR NOTES ..........cceeeee]unnnnns ..04/01/2022 . |MATURITY ....ocovvvnnnnnnne foovevnnnnnnnennnnnnns Joeeenennnena 39,000 f...iinnet .. 35,000 vveenn e 36,719 [ 35,080 Jvevnnnniiiinnnnn fooenneeennnnn (80) | eevvvvnviiiiinnn Jovnenenneennnnn (80) o o 35,000 founniiiiinnnnns Jvvveninniiiiins fooiiiiiiiinnns ..04/01/2022 .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted | Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
FTN FINANCIAL CAPITAL
665859-AV-6 .. | NORTHERN TRUST CORP SR NTS ... ..03/03/2022 . | MKT ....56,799 |... .. 59,808 |.. .(3,012)[...........(3,012)|... ..05/01/2030 .
666807-BV-3 .. | NORTHRUM GRUMMAN CORP ... ..06/13/2022 . | EXCHANGED .. .28,171 31,448 .(2,599)(. .(2,599) ..03/01/2026 .
66989H-AN-8 .. | NOVARTIS CAPITAL CORP ..09/27/2022 .| BARCLAYS INC . . 53,206 56,151 ..05/17/2027 .
670346-AL-9 .. |NUCOR CORP SENIOR NOTES .... ..08/15/2022 .| CALLED ...25,000 [... .. 24,947 |.. ..09/16/2022 .
BANK OF NY CAPITAL
74166W-AA-2 .. | PRIME NOTES LLC NTS ...oovvviiiiiiiiiieiciiinins s ..03/08/2022 . | MARKET .. ..1,280,000 |... . 1,280,000 P ..02/16/2023 .
75409J-AA-5 .. | RATE MTG TRUST 2021-J1 CL A1 ..03/25/2022 . | VARIOUS ... 143,810 151,247 |.. .152,830 |.. .(8,845) ..07/25/2051 .
75409T-AG-0 .. | RATE MTG TRUST 2021-J3 CL A7 ..evvvrvvrnineees | s .12/25/2022 . | PRINCIPAL RECEIPT ... 41,742 ..10/25/2051 .
754907-AA-1 .. |RAYONIER INC SR NOTES ......cevrrmuirreermnnnnnee | eeeees ..01/04/2022 . ..04/01/2022 .
81747K-AA-1 .. | SEQUOIA MTG TRUST SEMT 2021-1 A1 ... ..12/25/2022 . | PRINCIPAL RECEIPT ... ..03/25/2051 .
81745M-AA-9 .. | SEQUOIA MTG TRUST SER 2013-2 CL A ..12/27/2022 .| PRINCIPAL RECEIPT ... ..02/25/2043 .
81746C-BQ-4 .. | SEQUOIA MTG TRUST SER 2014-3 CLA10 ... | aunnnns ..01/25/2022 .| PRINCIPAL RECEIPT ... .. 10/25/2044 .
81745L-AD-5 .. | SEQUOIA MTG TRUST SER 2014-4 CL A4 .... ..12/27/2022 .| PRINCIPAL RECEIPT ... .. 11/25/2044 .
81746R-AU-3 .. | SEQUOIA MTG TRUST SER 2016-2 CLA19 . ..12/27/2022 .| PRINCIPAL RECEIPT ..08/25/2046 .
81746N-AU-2 .. | SEQUOIA MTG TRUST SER 2016-3 A19 . ..12/27/2022 .| PRINCIPAL RECEIPT .. 11/25/2046 .
81746G-AA-1 .. | SEQUOIA MTG TRUST SER 2017-1 CL A1 . ..12/27/2022 . | PRINCIPAL RECEIPT ..10/25/2047 .
81745G-AA-2 .. | SEQUOIA MTG TRUST SR 2013-10 CL A1 . ..12/27/2022 . | PRINCIPAL RECEIPT ..08/25/2043 .
81746X-AA-4 .. | SEQUOIA MTG TRUST SR 2017-3 CL A1 .. ..12/27/2022 .| PRINCIPAL RECEIPT ..04/25/2047 .
81748M-AA-6 .. | SEQUOIA MTG TRUST SR 2020-1 CL A1 PN R 12/27/2022 . [PRINCIPAL RECEIPT .. ..02/25/2050 .
828807-CS-4 .. | SIMON PROPERTY GROUP LP NOTES ........cccevvuunn|annnnns ..06/08/2022 .| DAIWA CAPITAL MARKETS e e 39,976 .l 40,000 foaennnn 39,922 [ ..10/01/2024 .
MORGAN STANLEY SMITH
86787E-BC-0 .. | SUNTRUST BANK SR NTS ....ccevvvviiiiiiiiiiiieens | s ..07/18/2022 . |BARNEY LL ....ccvvennnnnnns ..04/01/2024 .
88315L-AS-7 .. | TEXTAINER MARINE ABS 2021-3A CL A .. ..12/27/2022 .| PRINCIPAL RECEIPT ... ..08/20/2046 .
89680H-AA-0 .. | TRITON CONTAINER FINANCE LLC . ..12/20/2022 . | PRINCIPAL RECEIPT ... ..09/20/2045 .
907818-DR-6 .. |UNION PACIFIC CORPORATION ..eevveeeeeeennneeee | s ..09/29/2022 . |MARKET AXESS ............. ..02/15/2024 .
CITIGROUP GLOBAL MKTS
931142-CB-7 .. | WAL MART STORES INC NOTES ....oeevreeeeemninaeee s L. 11/18/2022 | INC e fee e e 98,322 |uueeeeea 93,000 |+eevvnnnnnns 113,342 |....coenneet 109,805 ..09/01/2035 .
94106L-AY-5 .. | WASTE MANAGEMENT INC SR NTS .....oovvvivvnninnns | oeeenns ..03/22/2022 . | MARKET AXESS .. 45,040 |.. .10 ..., 110 ... ..09/16/2022 .
74938V-AA-1 .. | WOODWARD CAPITAL MGT SER 21-4 CL A . ..12/25/2022 . | PRINCIPAL RECEIPT 15,905 ..09/25/2051 .
749384-AA-1 .. | WOODWARD CAPITAL MGT SER 21-5 CL A . ..12/27/2022 .| PRINCIPAL RECEIPT .. 11/25/2051 .
74938II-AB-7 .. | WOODWARD CAPITAL MGT SER 22-2 CL A .... ..12/25/2022 . |PRINCIPAL RECEIPT ... ..02/25/2052 .
BMO Capital Markets
064159-QD-1 .. | BANK OF NOVA SCOTIA ... ..03/21/2022 .| GKST, Inc. ... ..01/18/2023 .
361640-NA-2 .. | GE CAPITAL INTL FUNDING ..12/02/2022 .| CALLED @ 93.58 ..11/15/2035 .
60687Y-AH-2 .. |MIZUHO FINANCIAL GROUP INC SR NTS ..02/28/2022 . |MATURITY ........... ..02/28/2022 .
88315L-AE-8 .. | TEXTAINER MARINE ABS 20-1A CL A .. ..12/27/2022 .| PRINCIPAL RECEIPT ..08/21/2045 .
88315L-AG-3 .. | TEXTAINER MARINE ABS 20-2A CL A .. ..12/27/2022 .| PRINCIPAL RECEIPT ... ..09/20/2045 .
88315L-AL-2 .. | TEXTAINER MARINE ABS 2021-1A CL A ..12/27/2022 .| PRINCIPAL RECEIPT ..02/20/2046 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 8,202,863 8,212,212 8,303,740 7,879,387 (9,852) (9,852) 8,254,671 (61,230) (61,230) 146,975 XXX
2509999997. Total - Bonds - Part 4 14,322,820 14,302,663 14,573,888 14,079,706 (74,607) (74,607) 14,397,944 (84,541) (84,541) 288,559 XXX
2509999998. Total - Bonds - Part 5 312,047 315,000 313,886 (242) (242) 313,645 (1,597) (1,597) 4,295 XXX
2509999999. Total - Bonds 14,634,867 14,617,663 14,887,774 14,079,706 (74,849) (74,849) 14,711,589 (86, 138) (86,138) 292,854 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 14,634,867 XXX 14,887,774 14,079,706 (74,849) (74,849) 14,711,589 (86,138) (86,138) 200854 | XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY 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
01F022-62-6 .. [FNMA 2.5% TBA 30 YR ...covvvnnieiiiiiieeees [ eeeenes ..01/07/2022 .| DAIWA CAPITAL MARKETS ........... ..02/09/2022 .| DAIWA CAPITAL MARKETS ... |.... ... 60,307 T O R FO s [CS13X))] P (963)
01F022-63-4 .. [FNVA 2.5% TBA 30 YR ....evvvvnvennnnnnnnnnnn [ eeeees ..02/17/2022 . | DAIWA CAPITAL MARKETS ........... ..02/24/2022 . | DAIWA CAPITAL MARKETS ... |.... .97, ... 98,338 [P R (634)]...ceveeennns (634)
0909999999. Subtotal - Bonds - U.S. Special Revenues 160,000 158,644 157,047 158,645 (1,597) (1,597)
30291G-AN-9 .. |FREMF MTG TRUST SER 2013-K27 CL B ...... | ....... |..03/16/2022 .|NATIONAL ALLIANCE SECURITIES .. [..12/25/2022 .|PRINCIPAL RECEIPT ........ [.cceueeeee. 155,000 |.......... 155,242 |.......... 155,000 |.....c.e... 155,000 [...oeeeeeeeniinnnne foeeeiiiiinns (7)) PP [ O R (Tl ATl TTTTTTTTN 4,153 |, 256
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 155,000 155,242 155,000 155,000 (242) (242) 4,153 256
2509999998. Total - Bonds 315,000 313,886 312,047 313,645 (242)) (242)) (1,597) (1,597), 4,295 400

4509999998. Total - Preferred Stocks
5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

(1,597)

313,886 312,047 313,645




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

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

NONE

Schedule D - Part 6 - Section 2

NONE

E16
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY 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 .... 03/09/2023 . |........... 1,228,958 [..oevvvviiiiiiiiinn Joerniniiiiiniinens [ e [ 1,250,000 |.... 1,228,958 L1342 s 000202000 o 3.446
TREASURY BILL 03/23 @......... . ..09/28/2022 . | NORMURA 03/30/2023 . |.. . oo Jeeerrrreee e e e 500,000 |.... ...490,508 e 4,882y 022202000 ... 3.842 |....
TREASURY BILL 04-2023 .....oovvniiiiininniiiiininnnns Q......... weeeennn... | 10/05/2022 .| BMO Capital Markets GKST, Inc. ........... 04/06/2023 . |eevvuniiins 490,186 [....ievvvniiiiiinnn Jevvinniiiiiiiiinns foiiiins e [ 500,000 |....ccvvnnnnns 490,186 [.....cvvvunnnnns 4,671 |.eeeniiiiinnnns [0220.0.000 ... 3.977
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 2,209,652 2,250,000 2,209,652 22,695 XXX
0109999999. Total - U.S. Government Bonds 2,209,652 2,250,000 2,209,652 22,695 XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations 2,209,652 2,250,000 2,209,652 22,695 XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2509999999. Total Bonds 2,209,652 2,250,000 2,209,652 22,69 XXX
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX
7709999999 - Totals 2,209,652 XXX 2,209,652 22,69 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C..$ ... DS, TE S e, TF LS e 1G .8 e,
2C..$...
3C..$...
4C .$
5C..$ ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY 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 PROPERTY AND CASUALTY 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 *
PNC Bank, N.A. ...... ... Pittsburgh, PA 421,951 |..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 421,951 | 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 421,951 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

XXX

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

1. January...o. 205, 156 4.
2. February...| .o 643,466 5.
3. March 528,609 6. June

756,612

September

10. October

M7.420 | 12

11.  November...
December

421,951

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY 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

.... 1,409,467

8309999999. Subtotal - All Other Money Market Mutual Funds

1,400,467

1,409,467

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

1A 1C.$ ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL [ | oo [eeeeneesnreesreennnees e e e e eree e e e e e e [ereeee e
2. AIESKA ..o AR ] s [ [
3. ANZONA .l AZ [ ] s e |
4. ArKansas ......ccccoevieiiienienien e AR i ] e [ [ [ e
5. California ......coceeeeeeeieeiiiieii e CAL s | e e eereees e [ e
6. Colorado 1,027,135 |... . 1,062,812
7. ConNECHCUL ...cc.eeeeeiieeieceeeeee s CT e e | e o eieeries foeeeiieerire e riresirees [ e
8. Delaware .......ccoceeveeveeeeieec. DE [ ] s o s [ [
9. District of Columbia .......c.ccoeeee.. DC [ i | s [ [ e
10.  Florida ......cccoovvevnevncvnccnicnienenene. FL | B |Property & Gasualty oo i i [ 227,085 |............... 209, 196
11.  Georgia CBA ] e [ [ oo oo
12, HaWali oo HI [ e | e oo e e
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 [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 919,677 755,140 1,622,243 1,582,091

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)
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