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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS o |rone s 2,773,657 437 | ferevieinne 2,773,657,437 |........... 2,770,361,351
2. Stocks:
2.1 Preferred STOCKS .....c.viiiriiiieieieieieiresse et [eeereise s 6,000,000 |.evovereeeeieieirreeeeeen [ 6,000,000 [.cvovevereeeeeeeeeeee e
2.2 COMMON SEOCKS ...ttt [eerernenenas 1,434,706,049 |..cooviiciincccine [ 1,434,706,049 |............ 1,316,471,777
3. Mortgage loans on real estate:
BT FIISEHENS vttt [ 111,580,742 [ e 111,580,742 |................ 112,993,388
3.2 Other than first HENS.........oiiiieee e [ [ [oreses e [reesre e
4. Real estate:
4.1 Properties occupied by the company (less $ .o
ENCUMDIANCES) ....veeiieieieieee ettt sesnnnes|erebereseeneens 44,252,325 | e 44,252,325 |.coovennn 44 598,656
4.2 Properties held for the production of income (less
B ENCUMDIANCES) .uveveeieienieieieieieieeeieeeies fereeiesieisisee e [reesien s oot [eeseee s
4.3 Properties held for sale (Iess $ ..o
LY aTeTU T ol o] =g ot =T) O A RO T PO KPP OU PR RPN
5. Cash ($ ....(103,942,968) ), cash equivalents
[ 117,881,268 ) and short-term
investments ($ .o ) et [ 13,938,300 |vvvevererieieierrrrceieiene [ 13,938,300 |.oevevinnee 100,649,767
6. Contractloans (including $ oo Premium NOES) ...... [ooeiiiiiiiiiiiiiiciies o [ [
7. Derivatives ...............
8. Other iNVESIEd @SSELS ....c.cueuiiiieieieicicieees et [oeeeeceeineeas 399,292,683 |......ccvueenne 1,853,062 |..cocveeennne 397,439,621 |....ccocne.. 381,221,380
9. ReCeivables fOr SECUMLIES ..........ceuririiiieieieiecceiee e [ersess s 235,241 oo o 235,241 oo
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ..........cccceciiiiiiiiiic i
12. Subtotals, cash and invested assets (LiNeS 110 11) .....ccoveeireciieiinninnniines fooveieiiens 4,783,662, 777 |.ccoovveeeennne 1,853,062 |............ 4,781,809,715 |............ 4,726,296,319
13. Title plantsless $ ..ccooovvviiiiiiiiiiiics charged off (for Title insurers
(1011 IR RO RO OO RO PP PO PR TP RTO PP
14. Investment income due and @CCTUEM ............c.coveoueeeeeeeeeeeeeeeeeeeeeeee e |eere e 22,256,289 |...oviieeeeeeeeeeeees e 22,256,289 |.....c.coo.e.... 22,255,779
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 93,798,719 .o 426,289 |................. 93,372,430 |...cocoveeeenn 86,271,469
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovrciniiinnne.
earned but unbilled PremiumS) ........ccceeoirirrrreeeiesersseeeeeees oo 381,156,037 |.ovveeeeeeercicieiene T2 | 381,155,965 |......ccoenv 360,476,811
15.3 Accrued retrospective premiums (3 ..o )and
contracts subject to redetermination ($ .........coceiiiiiiiiinne ) ceeee e [ [ |

16. Reinsurance:

16.1 Amounts recoverable from reINSUIEIS .............ccoveeveeveeeeeeeeeeeeeeeeeeeen | 5,752,887 |eveereernne 113,032 | 5,639,855 |.ccooveen 3,621,088
16.2 Funds held by or deposited with reinsured COMPANIESs ...........cccceevveniees o [ [ [
16.3 Other amounts receivable under reinsSurance CONractS .........cocveverveeees frrrieriiniiiiiisireiciiiiens | [ |
17.  Amounts receivable relating to uninsured plans ............ccccoeoieieririiniinecns oo [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccooen.. 52,711,586 52,711,586 34,762,396
18.2 Net deferred tax asset 52,868,816 |.. 52,868,816 |.. 55,880,380
19. Guaranty funds receivable Or 0N dEPOSIL .........c.ciiririiiiiieieiererererereis [ [ [ [
20. Electronic data processing equipment and SOfWAre .............cccoeueueereeririenes foeveerirenennnns 22,868,290 |.......cce0e0er. 22,868,290 |.vovovinriiicieieieeiiiiies oo
21.  Furniture and equipment, including health care delivery assets
(B e )R TORTSSRPRSRUUSTPI WORPURPRTRPROOt 4,718,977 e A TIA 97T e [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i [ o
23. Receivables from parent, subsidiaries and affiliates ................ccccceeevieeiiees oo o [ [ 2,021,950
24. Healthcare ($ ..ccoooovvvinciicicce, ) and other amounts receivable ...... [ [ [ [
25. Aggregate write-ins for other than invested assets ............cccoceeeeererieieverenes foereeciioincns 692,937,311 | 573,625,864 |............... 119,311,447 | 130,958,616
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) .....ccoouvvriiieieececirininnenieereieeeeenes e 6,112,727,689 |................ 603,601,586 |............ 5,509,126,103 |............ 5,422,544 ,808
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U] | O R R R PP NPT
28. Total (Lines 26 and 27) 6,112,727,689 603,601,586 5,509,126, 103 5,422,544 ,808
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc. |reeniiiiiiiiiiiiiin i [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Amica Companies Supplemental Retirement Trust ..o e 65,869,241 |....cocvveee 21,175,861 [.cooveiienne 44,693,380 |...covrvnnee 43,828,380
2502. Amica Companies Supplemental Retirement Trust 11 ..o o 28,847,685 | e 28,847,685 |.....coce.... 26,985,319
2503. Equities and deposits in pools and associations .........ccoevvevveieens foveeeviiceninns 44 160,693 |....coovieeeeeeeeeeeeees e, 44 160,693 |................. 44 112,585

2598. Summary of remaining write-ins for Line 25 from overflow page . 554,059,692 |... ..552,450,003 |... ..1,609,689 |... ... 16,032,332
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 692,937,311 573,625,864 119,311,447 130,958,616




STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decerr12ber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  .......c.c..... 491,801,542 ) oottt et 1,397,648,967 |............ 1,305,012,415
2. Reinsurance payable on paid losses and [0S adjuStMENt EXPENSES ............cceeveerieirieeriererieeeieeeseeseesseeesese s ssesessesesaesssens |oeeresssrenanens 25,667,669 |.......cconn.. 25,657,830
3. LOSS AQJUSIMENE EXPENSES .......eoveveveieeeiaeetiieeeeseseses s esseaese s sssesese st s ssssese s s s ssssese s s s s ssse st ssssssssesessssssssssesesssasssassesesssasanaa]oceeseesseneen 194,401,065 |............... 195,843,053
4. Commissions payable, contingent commissions and other SiMilar CAIgES ..............covieueirieeeieeiieeieesieeeeeeee s et 486,054 |..coooovvieiiinn 374,835
5. Other expenses (excluding taxes, lICENSES AN fEES) .........cocueviiiiieieieeiiieieeeecte ettt s et esenss s s enenseae s ssnssaesess |oeec e 65,779,990 |...cocvevenee 86,987,749
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) .....c.vvivrurveueiriiiniriririeieteeeieec st | 6,615,048 |......cc.co.e. 14,773,210
7.1 Current federal and foreign income taxes (including $ ......cccoooovoeeriiecnn on realized capital gains (I0SSES)) ......covere forreereeeeieiiiicceecieics o 49,183
A (= e o =T =Yo I e D =T o1 OO K NPT
8. Borrowed money $ ..., and interest thereoN $ ...t e [
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $ 329,157 and
including warranty reserves of $ ... and accrued accident and health experience rating refunds
iNClUdINg $ oo for medical loss ratio rebate per the Public Health Service Act) 981,523,501 |.oocvvnnnne 940,426,186
10, AQVANCE PIEMIUM ...ttt e e et e e e e e e e ee s s s e seseeeeeeese s s s seseeeeeeeesaees s s et esessenessesessesesssesneseesssessssseseenensnasasnana [eeeesesenenennes 23,663,111 | 12,580,105
11. Dividends declared and unpaid:
RIS (o7 43T 1= £ ST PP
11,2 POICYNOIAETS ...ttt h ettt e b b e b e sttt s 2 e e b b e b e s en et s e s e et e b et ebesene e ss e senenenenenennesnsnns |rosssnnnnnnnanas 14,248,344 |................ 10,631,575
12. Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) .......c.cueviriiririririeieteteriese e sesteseseieseese et sssse e ee e seenenenas 3,435,367 [oooiiiicnne 122,330
13.  Funds held by company under reiNSUIANCE trEALIES ............cciiiiiiiiiiii ittt ettt st sresnesaesresresresnesne e e s s [
14.  Amounts withheld or retained by company for aCCOUNt Of OINETS ..........ccciiriiiiiiicieieiiiee e 8,896,224 |......cccc...c. 5,280,713
15.  Remittances and iteMs NOt AlIOCALEM .............cooeieiiiie ettt te e et e te et e et e eteeteeteeaeeteeteeteeteeteeteeseetesteeteeseasesseeseesesseans |errenrenrennennenns 1,850,232 | 1,124,343
16.  Provision for reinsurance (including $  ....ccooovoivviiiiiiiiins Lo =Y | SO UOPR RESU U RN
17. Net adjustments in assets and liabilities due to foreign eXChange rates ... s o
R T B i o TU 53 ¢ g Lo 1 T TSSO RO NP
19. Payable to parent, subsidiaries and AffilIAtES .............c.cceevvruruerereieecieeeee ettt ettt [ee s 3,641,837 [
D20 B LY - 11T ol ST RSN
21, PAYADIE fOr SECUMIHIES .......cvveiiiececvetieeeeee ettt ettt s et b e s s s s bt s e s st s s e s s s ssebe st esenssseae b s s s snsesesesessnsnsssesesssnsnssses s |ocieeeeeeeserees 27,526,225 |..cocvcveeenn 3,000,000
B o\ o] (o (o Yo ot g1 o3 U=T o o [T o OO S RSN
23. Liability for amounts held under UnNiNSUIEd PIANS ........c..oiiiiiiiiiiiie ettt
24. Capitalnotes $ ... and interest thereon $
25. Aggregate write-ins for liabilities .............ccccceevveiireirieiececcns 75,558,859 72,734,938
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 2,830,942,487 2,674,598,465
27, Protected Cell HADINIES ...ttt ettt e e e e e e e et e e e e e e e s e [re e
28. Total liabilities (Lines 26 and 27) ............... 2,830,942,487 |.. ...2,674,598,465
29. Aggregate write-ins for SPECIal SUMPIUS FUNGS .........coovovivivetetceieceee ettt ettt s e s s s st esessan s esssesesesesessre s bbb 6,000,000 |..coveverrennneee 6,000,000
0 TR 0o 1[4 o] g I o= o] €= 11K} (o7 MY KPS R
L P = =Ty (Yo o= o] = I (o Tod POl S RSN
32. Aggregate write-ins for other than special SUIPIUS FUNGS ...........ooiiiiiiii e e st [ebe et
F X T U o] (0TS 4 To =Y SO SE U ST RSN
I €T (o X1 o= o I T g =Yg Yo oo T a1 (g1 o1 U] C=Yo JR=TU 4 o] [1 < Y KSR R
35, UNASSIGNEA fUNAS (SUMPIUS) .....veuviviuiitiuiiteieitetistetestetestetestete e s te e s tesesaesesaesessesessesessese s esaseebessssesessesesaesessesessesesesenessessssensssesssaeseesssnernanas 2,672,183,616 |............ 2,741,946 ,343
36. Less treasury stock, at cost:
36.1 shares common (value included inLine 30 §  ...ccoooviiiiiiiis ) et o [
36.2 e shares preferred (value included in Line 31§ .oovoiiiiiiciiiics ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, I8SS 36) .........ccvvververeriiriiiieeseteieeeessesesesssssssese et ssssssesesesesessssesesesesnsees 2,678,183,616 2,747,946,343
38. Totals (Page 2, Line 28, Col. 3) 5,509, 126, 103 5,422,544 ,808
DETAILS OF WRITE-INS
2501. Reserve for non-qualified pensions and AefErrals ... 73,541,065 |............... 70,813,699
2502. Reserve for UnasseSSEd INSOIVENCIES ......c.cccceiiiieiieieeeeteeecteee et e ee s e e te et eteeeeteee st esstensseeasstesesaeseseeseseeseessteasetensssenesennssaesfoeseseesesenreenereans 496,606 |........cocovereee. 496,606
2503.  ReSErve for 0ther SUMCRATGES .......cooioioieieiciiii ettt s et sesesesesnsens |oassebebesesenne s 1,521,188 |.....covevee 1,424,633
2598. Summary of remaining write-ins for Line 25 from oVerflowW PAgE ..........cc.eiiiiiiiiiiii et [ [
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 75,558,859 72,734,938
29071, GUATANTY FUNG .ottt ettt ettt e st et e e es s e et s 2 A s b e b s s e s e s e e e A st ee s a b s s e e s et et s s nn e e e ee e et en 3,000,000 |...ocveveenene 3,000,000
2902, VOTUNTATY TESEIVE ..iiuiuiiiiiiiiiiieie ettt sttt bttt e st s bbb s st st s s b bt esese e se s e s bbb e b ese e s ss s sebesesenese s ssssnsesenaesnsebetesesennanas 3,000,000 |....cocovevrnnes 3,000,000
P2 01 T T T PTY OO PP PPPPTO RSP PP UP P OTRPOPPPPIIN
2998. Summary of remaining write-ins for Line 29 from overflow PAge ..o [ [
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 6,000,000 6,000,000
720 PO TP TP TEOTRTN APPSR
3202. ...
3203. ...
3298. Summary of remaining write-ins for Line 32 from oVerfloW PAGE ..........coueiiiiiiiiii et [ e [
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1.  Premiums earned:
1.1 Direct (written $§  ...c.c..... 1,227,760,597 ) oo 1,187,770,270 |............ 1,124,190,917 |............ 2,289,478,801
1.2 Assumed (written $  ...ocoevenene 29,071,981 ) oo e 28,295,335 |.oiiine 26,311,289 |.....cccoee.e. 48,661,891
1.3 Ceded (written $ 22,268,550 ) ..o ... 22,598,897 |.. ... 19,309,125 |... ... 39,208,474
1.4 Net (written $  ............ 1,284,564,022 ) ..o e 1,193,466,708 |............ 1,131,193,081 |........... 2,298,932,218
DEDUCTIONS:
2. Losses incurred (current accidentyear $§ ... 909,693,533 ):
2.0 DHFCL -ttt ettt en et 866,177,421 |....ccoc...... 727,026,564 |............ 1,675,322,084
2.2 ASSUIMEA ..o.eiaeite ettt ettt ettt bbbttt bttt ettt ettt ...21,176,346 |.. ...24,528,593 |...
2 07 1Yo TSSOSO POPRTTTPERPTRTTNY USROS 1,074,628 |.. ....(513,076))...
..886,279,139 |.. ..752,068,233 |... .
3. Loss adjustment @XPENSES INCUITEM ...........c.cucvevieerieeeierieeieeese st ssss s se s s ssssaesesssans [eesesesecicnenns 124,353,218 |............... 108,931,273 |......coecoe.... 217,957,820
4. Other UNderwriting @XPENSES INCUITEA ..........c.cvcvvueuiuerereiicsesesesesesssssesesesesssesese s ssese s s sesssssesessans|eeesececesenees 352,534,862 |................ 318,521,493 |............... 643,216,283
5. Aggregate write-ins for underwriting dedUCHIONS .............coiiiiiiiiiii e e [oeese e .
6. Total underwriting deductions (LINes 2 throUGh 5) ..........c.cceueueueiriiiecieieeeeeseeie e 1,363,167,219 |........... 1,179,520,999 |........... 2,534,973,335
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MiNUS LiN€ 6 + LiNE 7) ....c.ceeuiuiiiieieieieieieeeeeieieieieee e e (169,700,511)...cvveeeevne (48,327,918)|.............. (236,041,117)
INVESTMENT INCOME
9. Netinvestment iNCOME EAMEM ............coiuriieiriieirieiree ettt e 45,727,071 | 42,042,767 |............... 118,044,768
10. Net realized capital gains (losses) less capital gains tax of $ .........cccccccee. 4,896,633 ... 22,128,746 43,730,018 26,786,502
11.  Netinvestment gain (10SS) (LINES 9 + 10) .....ccvviiiiiiuereiiriiiiisieieieietereese sttt sesesesesesssesssss |rosseseseseneeas 67,855,817 |cceeviene 85,772,785 |..ovennee. 144,831,270
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ 547,312 amountcharged off §  ...ccooovvieeene 1,358,101 ) oo fee e (810,789)|...cveevevenne (840,971)| v (1,583,967)
13.  Finance and service charges not included in PremMiUMS ...........ccccueveviieiiiceceereeeeeseeee e 1,335,162 |oeeine 1,365,633 |.ceceernee 2,694,662
14.  Aggregate write-ins for Miscellan@ous INCOME .............cucvevvrerecueeeieieieeee e 699,389 17,644 (124,206)
15.  Total other income (LiNes 12 throUGh 14) ........c.cccvieiueuiieiieeeceeie et enesaeaena 1,223,762 542,306 986,489
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 # 15) ....cicciiiieiiiieieiisiciee ettt (100,620,932)......ccuu.... 37,987 173 oo (90,223,358)
17.  Dividends t0 POIICYNOIAETS .........cueuiiiiurireeieieieceeee ettt s e st se s s s esnanaas 67,917,302 71,129,136 137,895,034
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LiNE 17) .......ooueuiveiiiieceeeeieiee e e (168,538,234)|............... (33,141,963)|.............. (228,118,392)
19. Federal and foreign iNnCOME taxes iNCUITEM .............c.cveveurururveriieeeeese et (24,096,633) (15,676,148) (52,929,792)
20. Netincome (Line 18 minus Line 19)(t0 LiNE 22) .........ccoiurueveveiieeceereieieeeeieiese e (144,441,601) (17,465,815) (175,188,600)
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccccocueueveveireeeeereieieeaeeese s 2,747,946 ,343 3,258,510,564 3,258,510,564
22, Netincome (from LINE 20) ......c.ouriirieueuririieeeeieireseneeeietes st sie st es st esssesess e esssesessssssesssesesssnes [orseserecuenn (144,441,601)].....cvcvnvee (17,465,815)|.............. (175,188,600)
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ciiiiiiiiiiiiiiiese e e [ [oeere e
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................ 21,184,913 73,550,783 (334,705,691)
25. Change in net unrealized foreign exchange capital gain (I0SS) ........ccccuvriririeninienienesenenesesesese s e e [
26. Change in net deferred iNCOMe tax .........ccocovvvvuverevereerireninnn. ... 18,173,349 |.. ... 16,648,343
27.  Change in NONAAMItEEA @SSELS ..........ccevevieieiieriei ettt ss bt se e en s s esensss s sns e reeeececiena (20,674,526) 50,021,791
28. Change in provision fOr FEINSUMANCE ..........cccuiiiiiiiiiiieiieii ettt
29.  Change iN SUIPIUS NOES .....ccuiiiiiiiiiiiiiiiee ettt ettt b bbbttt sbe e ab e e b e e b ne e e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting PrinCiples ...........cocooiiriiiiiiiiieceeeee e
32. Capital changes:
2.7 P TN et a ettt n et ettt e saeeeaeenee
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ooiuiieiiie ettt et st e et e et eesnbe e e snteesnaeesnbeeesnreennns
33.  Surplus adjustments:
G TR T I P O U N
33.2 Transferred to capital (Stock DIVIdEN) .........cccviiiiiiiiiiiiieese e e [ o
33.3 Transferred from CaPItal ..........oooiieeiiieee e en
34. Net remittances from or (to) Home Office
35. Dividends to stockholders .....................
36.  Change iN tre@SUMY STOCK .......ccuiiiiiiiiiii ettt
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............cevevevevereieevereiieecie e s 3,629,268 (4,238,383) (67,340,064)
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceueveievecuciereieeeesceeae (69,762,727) (361,014,670) (510,564,221)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 2,678,183,616 2,897,495,894 2,747,946,343
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ..........cc.ccceviiiiiniiniiniiiciieceeeees e i [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
1401. Discount earned on accounts Payable ..........cccooioiiiioiiiiiieccccceeceee e e 5,604 | 1,985 | 7,019
1402. Penalties of regulatory authorities .. ... (3,299)].. (184,266)|... (331,150)
1403, State 1aX Credits .ottt e 697,084 199,925 199,925
1498. Summary of remaining write-ins for Line 14 from overflow page ........ccccoceeiiriiniinieniineeeeeeeee e e e
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 699,389 17,644 (124,206)
3701. Change in Amica Companies Supplemental Retirement Trust ... o 1,235,003 |.ccvcviennee (4,254,369)|............... (10,150,027)
3702. Change in Amica Companies Supplemental Retirement Trust Il ..2,394,265 |. ... (7,069, 125)
3703. Unrecognized gain/(loss) on non—qualified PENSIONS ........ccocoieicuiuiiiieiiicicicteteeeceeee ettt ees [oereveresee e e enes [oeseseses e 16,365,751
3798. Summary of remaining write-ins for Line 37 from OVErfIOW PAGE ..........ccceeiirieirieieieieeeiisieie e e eee feeese s 15,986 |.....co....... (66,486,663)
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 3,629,268 (4,238,383) (67,340,064)




STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2Year Prior Ye:;r Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUIANGCE ............ccuriiiiiuciciriiiccicisee et [reneennnees 1,221,675,533 |.......... 1,124,847 ,814 |............ 2,306,072,212
2. Net iNVESIMENT INCOME .......c.uiiiiiiiii ettt [ros e ennnaeaeaa 50,887,256 |.....cvvernee 48,908,061 |......ccenveee. 117,067,262
3. MISCEIIANEOUS INCOIME ....evuieirieiieetieetteet ettt b bbbttt s 15,068,216 12,104,175 1,154,982
4. TOtal (LINES 110 B) ..ottt 1,287,631,005 1,185,860,050 2,424,294 ,456
5. Benefit and 10Ss related PAYMENTS ............ccooveiiieiriiiiiceisee ettt se s ebe s sessssenes |oassessssesnsnas 795,764,546 |................ 731,870,621 |............ 1,480,448 ,567
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccoee |orriiiriiiiniiiiiiiiiiiiiens [ [
7. Commissions, expenses paid and aggregate write-ins for deductions ..............cccoeoerierrcecennnneens [ 501,718,014 |................ 430,340,555 |................ 837,513,045
8.  Dividends paid t0 POIICYNOIAETS ........cvivirieeieieiiiiirisisie ettt n e [oeseeeeenseeens 64,300,533 |...ccvvienne 68,537,145 |............... 138,552,508
9. Federal and foreign income taxes paid (recovered) netof $ .................cocoevevviin.n. tax on capital
GAINS (IOSSES) ...ttt sttt bbb b bbbt (1,201,628) 4,451,840 (10,770,283)
10.  Total (LINeS 5 throUgh 9) ......c.ccoiiiiiiciiriecictcis et 1,360,581,465 1,235,200, 161 2,445,743,837
11.  Net cash from operations (Line 4 minus LiN€ 10) .......cccceirieirieririeiiiiteisiee et enens (72,950,460) (49,340,111) (21,449,381)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 219,821,833 451,764,229
12.2 Stocks .............. 187,955,819 522,735,151
12.3 Mortgage loans ... ..1,780,388 ... 10,341,173 |..
124 REAI ©STALE ... e[ ee e [
12.5 Other INVESIEA @SSELS ........c.cuiuiiriiriiiciir ettt [oesesneneennaees 12,612,296 |..ccviernee 13,909,563
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccoovves fvicciiininnnenn 18,407 oo (40,894) (... (6,048)
12.7 MiSCEIIANEOUS PrOCEEAS ......eveieeieiiriiseecaetseseeseeete st seseeeaes st seeseee s s s seseseteaessssesesesesesesansnsesanas 24,526,225 13,748,828 13,748,826
12.8 Total investment proceeds (LINES 12.1 10 12.7) .c.ovvcuirieieriiieiiee e siete et siee e ssene s [oeresessessssens 446,714,968 |........... 1,012,458,050 |............ 1,686,272,609
13.  Cost of investments acquired (long-term only):
T = T4 E T T TP PSTTUPEPPSTRVTPT RUUPUROROTN 234,509,011 [.ocoienee. 455,636,721 |...ooovvennne 739,424,999
13.2 SEOCKS ...ttt [ereeeennnanaeaas 187,601,301 |.ocvieenee. 353,905,986 |............... 585,164,202
13.3 MOIEJAGE 08NS ....c.eeeeeieieeiee ettt ettt ettt sttt ee bbb esene e e s s nesetenenennnnnns |oeseseseeneneneinneas 367,247 | 2,937,303 .o 6,062,303
13.4 REAI ESLALE ... bbbt ninien [re s 1,180,455 | 463,967 |..ooveveriininens 1,030,678
13.5 Other INVESIEA @SSELS ........c.cuiuiiriiriiiciirieccic ettt [oeseananeennaes 25,997,769 |........ccoe. 149,753,108 |........cecnee. 177,047,992
13.6 MisCellan@ous @pPPlICALIONS ...........ccueuriririiirietriri ettt ae s seses e neee 235,241 41,104,299 48,104,298
13.7 Total investments acquired (LINES 13.1 10 13.6) ..c..cueieueieieieieieieeieeee e 449,891,024 1,003,801,384 1,556,834,472
14. Net increase (or decrease) in contract loans and premium NOtES .............cccocuriiiiiiiiiiiiicicie e
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) .........ccccocceerveerieenieerieeeeenns (3,176,056) 8,656,666 129,438,137
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAl NMOLES .....c.eiiiiieieiee et e e e e neeneen|eetessesiestestesiesie e snesresies [etesiese st ses [eeresie e
16.2 Capital and paid in SUrplus, 1€SS tre@sury STOCK .........c.coiiiiiiieieieeieee e e seenees[eeie e ses [ e
LSRR 1oL (o 1N =T o i (U7 T L A K RSO
16.4 Net deposits on deposit-type contracts and other insurance liabilities ............cccoooveiiiiicins o s e,
16.5 Dividends t0 StOCKNOIAETS .........c.ccuiiiiiiiiiiiiiiieiee ettt eeneee [oeresisre s e [oosreie s [reseese s
16.6 Other cash provided (APPHEA) ...........c.cveveuereiiieieieteeeeeeeeee et (10,584 ,951) (30,096,679) (36,027,748)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeieriercercieeieseescsse ettt (10,584,951) (30,096,679) (36,027,748)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |................ (86,711,467)|.......c....... (70,780,124)|................. 71,961,008
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ese e enenns |oeseeeseenenenas 100,649,767 |.......co....... 28,688,759 |..ccceoiuennne 28,688,759
19.2 End of period (Line 18 plus Line 19.1) 13,938,300 (42,091,365) 100,649,767
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. The Company received a non-cash distribution of stock from a limited partnership
investment, which was valued at fair value on the date of distribution. .....coocooiiiiiiiiis Jriee e o oo 14,589,909

20.0002.




Note 1 — Summary of Significant Accounting Policies and Going Concern

STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

A

Accounting Practices

The accompanying financial statements of the Amica Mutual Insurance Company (the Company) have been prepared on the basis of
accounting practices prescribed or permitted by the State of Rhode Island.

The State of Rhode Island requires insurance companies domiciled in the State of Rhode Island to prepare their statutory financial
statements in accordance with the National Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures
Manual subject to any deviations prescribed or permitted by the State of Rhode Island Department of Business Regulation Insurance
Division. The Company has no state basis statement adjustments to report.

A reconciliation of the Company’s net income and capital and surplus between NAIC statutory accounting practices (NAIC SAP) and
practices prescribed and permitted by the State of Rhode Island as of June 30, 2023 and December 31, 2022 is shown below:

FIS FIS
SSAP # Page Line # 06/30/23 12/31/22

Net Income
(1) Company state basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX ($144,441,601)  (8175,188,600)
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP 0 0
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP 0 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX ($144,441,601)  (§175,188,600)
Surplus
(5) Company state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $2,678,183,616  $2,747,946,343
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP 0 0
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP 0 0
(8) NAICSAP (5-6-7=18) XXX XXX XXX $2,678,183,616  $2,747,946,343

Use of Estimates in the Preparation of the Financial Statements

No change.

Accounting Policies

1. No change.

2. Bonds not backed by other loans are stated at amortized value using the scientific method, or fair value as specified by the

SVO Manual.

3. No change.

4. Preferred stocks are stated at cost.

5. No change.

6. Loan-backed bonds and structured securities are valued at amortized cost using the retrospective method (or a method which

approximates the retrospective method).
7-15.  No change.

Going Concern

Management'’s review of relevant conditions and events, considered in the aggregate, indicate that it is probable that the Company
will be able to meet its obligations as they become due within one year after the date that the financial statements are issued.

Note 2 — Accounting Changes and Correction of Errors

No change.

Note 3 — Business Combinations and Goodwill

No change.

Note 4 — Discontinued Operations

No change.

Note 5 — Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

1. There were no new loans originated by the Company in the current year.

2. The maximum percentage of any one loan to the value of the security at the time of the loan, exclusive of insured or guaranteed

or purchase money mortgages, was 70.5%.

3.  There were no taxes, assessments or any amounts advanced not included in the mortgage loan total.




4.
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Age Analysis of Mortgage Loans and Identification of Mortgage Loans in Which the Insurer is a Participant or Co-lender in a
Mortgage Loan Agreement:

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
A. Current Year
1. Recorded Investment (All)
(a) Current $0 $0 $0 $0  $111,580,742 $0  $111,580,742
(b) 30-59 Days Past Due 0 0 0 0 0 0 0
(c) 60-89 Days Past Due 0 0 0 0 0 0 0
(d) 90-179 Days Past Due 0 0 0 0 0 0 0
(e) 180+ Days Past Due 0 0 0 0 0 0 0
2. Accruing Interest 90-179 Days Past Due
(a) Recorded Investment 0 0 0 0 0 0
(b) Interest Accrued 0 0 0 0 0 0 0
3. Accruing Interest 180+ Days Past Due
(a) Recorded Investment 0 0 0 0 0 0 0
(b) Interest Accrued 0 0 0 0 0 0 0
4. Interest Reduced
(a) Recorded Investment 0 0 0 0 0 0 0
(b) Number of Loans 0 0 0 0 0 0 0
(c) PercentReduced 0 0 0 0 0 0 0
5. Participant or Co-lender in a Mortgage Loan
Agreement
(a) Recorded Investment 0 0 0 0 111,580,742 0 111,580,742
B. Prior Year
1. Recorded Investment (All)
(a) Current $0 $0 $0 $0  $112,993,388 $0  $112,993,388
(b) 30-59 Days Past Due 0 0 0 0 0 0 0
(c) 60-89 Days Past Due 0 0 0 0 0 0 0
(d) 90-179 Days Past Due 0 0 0 0 0 0 0
(e) 180+ Days Past Due 0 0 0 0 0 0 0
2. Accruing Interest 90-179 Days Past Due
(a) Recorded Investment 0 0 0 0 0 0
(b) Interest Accrued 0 0 0 0 0 0 0
3. Accruing Interest 180+ Days Past Due
(a) Recorded Investment 0 0 0 0 0 0 0
(b) Interest Accrued 0 0 0 0 0 0 0
4. Interest Reduced
(a) Recorded Investment 0 0 0 0 0 0 0
(b) Number of Loans 0 0 0 0 0 0 0
(c) Percent Reduced 0 0 0 0 0 0 0
5. Participant or Co-lender in a Mortgage Loan
Agreement
(a) Recorded Investment 0 0 0 0 112,993,388 0 112,993,388

There were no impaired mortgage loans, mortgage loans derecognized as a result of foreclosure or allowances for credit losses

on mortgage loans.

Debt Restructuring

No change.

Reverse Mortgages

No change.

Loan-Backed Securities

1.

2-3.

Prepayment assumptions for single-class and multi-class mortgage-backed and asset-backed securities were obtained from
broker-dealer survey values, nationally recognized data services or internal estimates. The Company uses Clearwater Analytics
to update cash flow data. Clearwater sources cash flow data from Mortgage Industry Advisory Corporation (MIAC) and Moody’s
Analytics. Cash flow assumptions are updated quarterly, and the Company uses Bloomberg BVAL to determine the market
value of its loan-backed securities. In 2023, there were no changes from retrospective to prospective methodologies.

The Company did not write down any loan-backed securities during the period.
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

4.  Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been
recognized in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-
interest related declines when a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 14,104,206
2. 12 Months or Longer $ 93,940,366

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $296,293,286
2. 12 Months or Longer $636,249,165

5. Allloan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary
impairments should be recognized. The Company asserts that it has the intent and ability to hold these securities long enough
to allow the cost basis of these securities to be recovered. These conclusions are supported by an analysis of the underlying
credit of each security. Unrealized losses are primarily attributable to higher interest rates and modestly wider spread levels. It is
possible that the Company could recognize other-than-temporary impairments in the future on some of the securities, if future
events, information and the passage of time cause it to conclude that declines in the value are other-than-temporary.

Dollar Repurchase Agreements and/or Securities Lending Transactions

Not applicable.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.

Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.

Real Estate

Not applicable.

Investments in Low-Income Housing Tax Credits (LIHTC)

Not applicable.
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L.

NOTES TO FINANCIAL STATEMENTS

Restricted Assets

1.

Restricted Assets (Including Pledged)

STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

Gross (Admitted & Nonadmitted) Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10 1
Protected Cell
GIA Total Account
Supporting [Protected Cell|  Assets Gross (Admitted Admitted
Protected Cell| Account Supporting Increase/ Total Total Admitted | & Nonadmitted) | Restricted to
Total General |  Account Restricted | GIA Activity Total Total From |(Decrease) (5| Nonadmitted | Restricted (5 | Restrictedto | Total Admitted
Restricted Asset Category  |Account (G/A)| Activity (a) Assets (b) (1 plus 3) Prior Year minus 6) Restricted minus 8) Total Assets (c) Assets (d)
a.  Subject to contractual
obligation for which liability is
notshown % %0 50 5 50 %0 50 50 ) 0.0% 0.0%
b. Collateral held under security
lending arangements
0 0 0 0 0 0 0 0 0) 0.0% 0.0%
c. Subjectto repurchase
agreements 0 0 0 0 0 0 0 0 0 0.0% 0.0%
d. Subjectto reverse repurchase
agreements 0 0 0 0 0 0 0 0 0 0.0% 0.0%
e. Subjectto dollar repurchase
agreeements 0 0 0 0 0 0 0 0 0 0.0% 0.0%
. Subjectto dollar reverse
repurchase agreements 0 0 0 0 0 0 0 0 0 0.0% 0.0%
g. Placed under option contracts
0 0 0 0 0 0 0 0 0 0.0% 0.0%
h. Letter stock or securities
restricted as to sale -
excluding FHLB capital stock
0 0 0 0 0 0 0 0 0 0.0% 0.0%
i.  FHLB capital stock 2,792,700 0 0 0 2,792,700 3,003,500 (210,800) 0 2,792,700 0.0% 0.1%
. On deposit with states 4,140,078 0 0 0 4,140,078 3,341,699 798,379 0 4,140,078 0.1% 0.1%
k. Ondeposit with other
regulatory bodies 0 0 0 0 0 0 0 0 0 0.0% 0.0%
|.  Pledged as collateral to FHLB
(including assets backing
funding agreements)
149,475,712 0 0 0|  149475712| 149,537,749 (62,037) 0] 149,475,712 0.0% 0.0%
m. Pledged as collateral not
captured in other categories
0 0 0 0 0 0 0 0 0 0.0% 0.0%
n. Other restiicted assets 0 0 0 0 0 0 0 0 0 0.0% 0.0%
0. Total resticted assefs $156,408,490 $0 %0 $0|  $156,408,490| $155,882,948 $525,542 S0 $156,408,490) 0.1% 0.1%

(a) Subsetof column 1

(b) Subsetof column 3

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories

Not applicable.

3. Detail of Other Restricted Assets

Not applicable.

4. Collateral Received and Reflected as Assets Within the Company’s Financial Statements

Not applicable.

Working Capital Finance Investments

Not applicable.

Offsetting and Netting of Assets and Liabilities

Not applicable.
5GI* Securities
None.

Short Sales

Not applicable.
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Q. Prepayment Penalty and Acceleration Fees
None.

R. Reporting Entity’s Share of Cash Pool by Asset Type
Not applicable.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

A. Detail for Those Greater than 10% of Admitted Assets
No change.
B. Writedowns for Impairment of Joint Ventures, Partnerships and Limited Liability Companies

The Company did not recognize any impairment write down for investments in joint ventures, partnerships and limited liability
companies in 2023.

Note 7 — Investment Income

No change.

Note 8 — Derivative Instruments

The Company has no derivative instruments.
Note 9 — Income Taxes
A. Deferred Tax Asset/(Liability)

1.  Components of Net Deferred Tax Assets (DTAs) and Net Deferred Tax Liabilities (DTLs)

U @ &)
(Col 1+2)
Ordinary Capital Total
06/30/23
a. Gross deferred tax assets $325,196,669 $10,840,972 $336,037,641
b. Statutory valuation allowance adjustment 0 0 0
c. Adjusted gross deferred tax assets (1a-1b) 325,196,669 10,840,972 336,037,641
d. Deferred tax assets nonadmitted 0 0 0
e. Subtotal net admitted deferred tax asset (1c-1d) 325,196,669 10,840,972 336,037,641
f. Deferred tax liabiliies 190,030,116 93,138,709 283,168,825
g. Netadmittted deferred tax asset/(Net deferred tax liability) (1e-1f) $135,166,553 ($82,297,737) $52,868,816
@ (5) (6)
(Col 4+5)
12/31/22 Ordinary Capital Total
a. Gross deferred tax assets $302,419,654 $11,579,702 $313,999,356
b. Statutory valuation allowance adjustment 0 0 0
c. Adjusted gross deferred tax assets (1a-1b) 302,419,654 11,579,702 313,999,356
d. Deferred tax assets nonadmitted 0 0 0
e. Subtotal net admitted deferred tax asset (1c-1d) 302,419,654 11,579,702 313,999,356
f. Deferred tax liabiliies 186,233,742 71,885,234 258,118,976
g. Netadmittted deferred tax asset/(Net deferred tax liability) (1e-1f) $116,185,912 ($60,305,532) $55,880,380
U] @) (9
(Col 1-4) (Col 2-5) (Col 748)
Change Ordinary Capital Total
a. Gross deferred tax assets $22,777,015 (§738,730) $22,038,285
b. Statutory valuation allowance adjustment 0 0 0
c. Adjusted gross deferred tax assets (1a-1b) 22,777,015 (738,730) 22,038,285
d. Deferred tax assets nonadmitted 0 0 0
e. Subtotal net admitted deferred tax asset (1c-1d) 22,777,015 (738,730) 22,038,285
f. Deferred tax liabiliies 3,796,374 21,253,475 25,049,849
g. Netadmittted deferred tax asset/(Net deferred tax liability) (1e-1f) $18,980,641 (821,992,205) (83,011,564)
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Admission Calculation Components

(1) @ ®)
(Col 1+2)
Ordinary Capital Total
06/30/23
a. Federal income taxes paid in prior years recoverable through loss carrybacks ($28,859,508) $42,417,180 $13,557,672
b. Adjusted gross deferred tax assets expected to be realized (excluding the amount of
deferred tax assets from 2(a) above) after application of the threshold limitation
(The lesser of 2(b)1 and 2(b)2 below) 76,161,987 0 76,161,987
1. Adjusted gross deferred tax assets expected to be realized following the balance
sheet date 76,161,987 0 76,161,987
2. Adjusted gross deferred tax assets allowed per limitation threshold XXX XXX 397,679,702
¢. Adjusted gross deferred tax assets (Excluding the amount of deferred tax assets from
2(a) and 2(b) above) offset by gross deferred tax liabilities 235,477,010 10,840,972 246,317,982
d. Deferred tax assets admitted as the result of application of SSAP No. 101 $282,779,489 $53,258,152 $336,037,641
S () (6)
(Col 4+5)
12/31/22 Ordinary Capital Total
a. Federal income taxes paid in prior years recoverable through loss carrybacks ($28,859,508) $42.417180 $13,557,672
b. Adjusted gross deferred tax assets expected to be realized (excluding the amount of
deferred tax assets from 2(a) above) after application of the threshold limitation
(The lesser of 2(b)1 and 2(b)2 below) 72,211,101 0 72,211,101
1. Adjusted gross deferred tax assets expected to be realized following the balance
sheet date 72,211,101 0 72,211,101
2. Adjusted gross deferred tax assets allowed per limitation threshold XXX XXX 406,301,030
¢. Adjusted gross deferred tax assets (Excluding the amount of deferred tax assets from
2(a) and 2(b) above) offset by gross deferred tax liabilities 216,650,881 11,679,702 228,230,583
d. Deferred tax assets admitted as the result of application of SSAP No. 101 $260,002,474 $53,996,882 $313,999,356
Ul @ ©)
(Col 1-4) (Col 2:5) (Col 7+8)
Change Ordinary Capital Total
a. Federal income taxes paid in prior years recoverable through loss carrybacks $0 $0 $0
b. Adjusted gross deferred tax assets expected to be realized (excluding the amount of
deferred tax assets from 2(a) above) after application of the threshold limitation
(The lesser of 2(b)1 and 2(b)2 below) 3,950,886 0 3,950,886
1. Adjusted gross deferred tax assets expected to be realized following the balance
sheet date 3,950,886 0 3,950,886
2. Adjusted gross deferred tax assets allowed per limitation threshold XXX XXX (8,621,328)
¢. Adjusted gross deferred tax assets (Excluding the amount of deferred tax assets from
2(a) and 2(b) above) offset by gross deferred tax liabilities 18,826,129 (738,730) 18,087,399
d. Deferred tax assets admitted as the result of application of SSAP No. 101 $22,777,015 ($738,730) $22,038,285
Other Admissibility Criteria
2023 2022
a. Ratio used to determine recovery period and threshold limitations amount 638% 652%
b. Amount of adjusted capital and surplus used to determine recovery
period and threshold limitation in 2(b)2 above $2,651,198,013 $2,708,673,532
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

4. Impact of Tax Planning Strategies

06/30/23 12/31/22 Change
) @ @ @ 6 ©)
(Col 1-3) (Col 24)
Ordinary Capital Ordinary Capital Ordinary Capital
a. Determination of adjusted gross deferred
tax assets and net admitted deferred tax
assets, by tax character, as a percentage.
1. Adjusted gross DTAs amount from
Note 9A1(c). $325,196,660  $10,840,972 | $302,419,654  $11,579,702|  $22,777,015 (6738,730)
2. Percentage of adjusted gross DTAs
by tax character attributable to the
impact of tax planning strategies. 0% 0% 0% 0% 0% 0%
3. Netadmitted adjusted gross DTAs
amount from Note 9A1(e). $325,196,669 $10,840,972 |  $302,419,654 $11,579,702 $22,777,015 ($738,730)
4. Percentage of net admitted adjusted
gross DTAs by tax character
admitted because of the impact
of tax planning strategies. 0% 0% 0% 0% 0% 0%
b. Does the Company's tax-planning strategies include the use of reinsurance? Yes [ ] No [X]
Deferred Tax Liabilities Not Recognized
There are no temporary differences for which deferred tax liabilities are not recognized.
Current and Deferred Income Taxes
1. Current Income Tax
() @ @)
(Col 1-2)
06/30/23 12/31/22 Change
a. Federal (524,096,633) (852,929,792) $28,833,159
b. Foreign 0 0 0
c. Subtotal (24,096,633) (52,929,792) 28,833,159
d. Federal income tax on net capital gains 4,896,633 17,968,619 (13,071,986)
e. Utilization of capital loss carry-forwards 0 0 0
f. Other 0 0 0
g. Federal and foreign income taxes incurred ($19,200,000) ($34,961,173) $15,761,173
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Deferred Tax Assets

U]

@

@

(Col 1-2)
06/30/23 12/31/22 Change
a. Ordinary:
1. Discounting of unpaid losses $16,937,935 $14,946,678 $1,991,257
2. Uneamed premium reserve 42,212,180 40,020,606 2,191,574
3. Policyholder reserves 0 0 0
4. Investments 0 0 0
5. Deferred acquition costs 0 0 0
6. Policyholder dividends accrual 0 0 0
7. Fixed assets 12,390,472 7,201,653 5,188,819
8. Compensation and benefits accrual 47,675,475 44,909,026 2,766,449
9. Pension accrual 165,745,884 164,889,084 856,800
10. Receivables - nonadmitted 114,845 43,461 71,384
11. Net operating loss carry-forward 9,082,939 0 9,082,939
12. Tax credit carry-forward 0 0 0
13. Other (including items <5% of total ordinary tax assets) 31,036,939 30,409,146 627,793
99. Subtotal 325,196,669 302,419,654 22,777,015
b. Statutory valuation allowance adjustment 0 0 0
c. Nonadmitted 0 0 0
d. Admitted ordinary deferred tax assets (2a99-2b-2c) 325,196,669 302,419,654 22,777,015
e. Capital:
1. Investments $10,840,972 $11,579,702 ($738,730)
2. Net capital loss carry-forward 0 0 0
3. Real estate 0 0 0
4. Other (including items <5% of total capital tax assets) 0 0 0
99. Subtotal 10,840,972 11,579,702 (738,730)
f. Statutory valuation allowance adjustment 0 0 0
g. Nonadmitted 0 0 0
h. Admitted capital deferred tax assets (2e99-2f-2g) 10,840,972 11,579,702 (738,730)
i. Admitted deferred tax assets (2d + 2h) $336,037,641 $313,999,356 $22,038,285
Deferred Tax Liabilities
(1) (2) (3)
(Col 1-2)
06/30/23 12/31/22 Change
a. Ordinary:
1. Investments $986,298 $839,956 $146,342
2. Fixed assets 2,647,523 1,381,347 1,266,176
3. Deferred and uncollected premium 0 0 0
4. Policyholder reserves 0 0 0
5. Other (including items <5% of total ordinary tax liabilities) 186,396,295 184,012,439 2,383,856
99. Subtotal 190,030,116 186,233,742 3,796,374
b. Capital:
1. Investments $93,138,709 $71,885,234 $21,253,475
2. Real estate 0 0 0
3. Other (including items <5% of total ordinary tax liabilities) 0 0 0
99. Subtotal 93,138,709 71,885,234 21,253,475
c. Deferred tax liabilities (3299 + 3b99) $283,168,825 $258,118,976 $25,049,849
Net Deferred Tax Assets/(Liabilities)
U} @ @)
(Col 1-2)
06/30/23 12/31/22 Change
Net deferred tax assets (liabiliies) (2i - 3c) $52,868,816 $55,880,380 ($3,011,564)
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

The change in net deferred income taxes is comprised of the following (this analysis is exclusive of nonadmitted assets as the
Change in Nonadmitted Assets is reported separately from the Change in Net Deferred Income Taxes in the surplus section of
the Annual Statement):

06/30/23 12/31/22 Change
Total deferred tax assets $336,037,641 $313,999,356 $22,038,285
Total deferred tax liabilities 283,168,825 258,118,976 25,049,849
Net deferred tax assets/(liabiliies) 52,868,816 55,880,380 (3,011,564)
Statutory valuation allowance adjustment 0 0 0
Net deferred tax assets/(liabilities) after SVA 52,868,816 55,880,380 (3,011,564)
Tax effect of unrealized gains (losses) 91,847,125 70,662,212 21,184,913
Statutory valuation allowance adjustment allocation to unrealized 0 0 0
Change in net deferred tax $144,715,941 $126,542,592 $18,173,349

Reconciliation of Federal Income Tax Rate to Actual Effective Rate

The provision for Federal income taxes incurred is different from that which would be obtained by applying the statutory Federal
income tax rate to income before taxes. Among the more significant book to tax adjustments were the following:

06/30/23 12131122

Effective Effective

Amount Tax Rate Amount Tax Rate
Income before taxes ($34,364,736) 21.0% ($44,131,452) 21.0%
Dividends received deduction, net of proration (548,722) 0.3% (172,752) 0.4%
Change in non-admitted assets (4,222,641) 2.6% 10,449,247 -5.0%
Change in pension overfunded asset 0 0.0% (20,204,600) 9.6%
Change in retiree medical fund 1,641,294 -1.0% 2,698,803 1.3%
Change in reserve for miscellaneous benefits 0 0.0% 6,986,527 -3.3%
Other 121,456 -0.1% (6,635,289) 3.1%
Total ($37,373,349) 22.8% ($51,609,516) 24.5%
Federal income taxes incurred (benefit) ($24,096,633) 14.7% ($52,929,792) 25.2%
Tax on capital gains (losses) 4,896,633 -3.0% 17,968,619 -8.6%
Change in net deferred taxes (18,173,349) 11.1% (16,648,343) 7.9%
Total statutory income taxes ($37,373,349) 22.8% ($51,609,516) 24.5%

Operating Loss and Tax Credit Carryforwards and Protective Tax Deposits
1. AtJune 30, 2023, the Company had no unused operating loss or tax credit carryforwards available.

2. The amounts of Federal income taxes incurred and available for recoupment in the event of future net losses are:

Year Tofal
2021 $13,557,672

3. The Company did not have any protective tax deposits under Section 6603 of the Internal Revenue Code.

Consolidated Federal Income Tax Return

1. For 2023, the Company’s Federal income tax return is consolidated with the following subsidiaries:
a. Amica General Agency, LLC
b.  Amica Property and Casualty Insurance Company
c.  Amica Life Insurance Company

2.  The method of allocation between the companies is contained in a written agreement approved by the Board of Directors.
Allocation is made in accordance with Section 1552(a)(2) of the Internal Revenue Code based upon separate return calculations
with current credit for net losses. Inter-company estimated tax balances are settled at least quarterly during the tax year with a
final settlement during the month following the filing of the consolidated income tax return.

Federal or Foreign Federal Income Tax Loss Contingencies

The Company does not have any tax loss contingencies for which it is reasonably possible that the total liability will significantly
increase within twelve months of the reporting date.

Repatriation Transition Tax (RTT)

The company does not have any liability as it relates to Repatriation Transition Tax.
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

I.  Alternative Minimum Tax (AMT) Credit
The Company does not have an AMT Credit as of June 30, 2023.

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A. Nature of Relationships
No change.
B. Significant Transactions and Changes in Terms of Intercompany Arrangements

During 2023, the Company made a capital contribution of $25,000,000 to its wholly-owned subsidiary, Amica Life Insurance Company.
This contribution is intended to provide additional support with regard to Amica Life’s growth initiatives and financial position.

C. Transactions With Related Parties Who Are Not Reported on Schedule Y
No change.
D. Amounts Due (to) or from Related Parties
No change.
E. Management, Service Contracts, Cost Sharing Arrangements
No change.
F. Guarantees or Undertakings for Related Parties
No change.
G. Nature of Relationships that Could Affect Operations
No change.
H. Amount Deducted for Investment in Upstream Company
No change.
I. Detail of Investments in Affiliates Greater than 10% of Admitted Assets
No change.
J. Write-downs for Impairment of Investments in Affiliates
No change.
K. Foreign Insurance Subsidiary Valued Using CARVM
No change.
L. Downstream Holding Company Valued Using Look-Through Method
No change.
M.  All Subsidiary, Controlled and Affiliated (SCA) Investments
No change.
N. Insurance SCA Entities Utilizing Prescribed or Permitted Practices
1. The Company owns two insurance SCA entities that are carried at audited statutory equity value. Amica Property and Casualty
Insurance Company follows no state prescribed or permitted practices that depart from NAIC statutory accounting practices and
procedures (NAIC SAP). The statutory financial statements of Amica Life reflect a Rhode Island Department of Business
Regulation Insurance Division approved a permitted practice, which deviates from required NAIC SAP. This permitted practice
allows Amica Life to record directly to surplus the change in XXX reserves that is above the change in the reserves calculated
on a discounted cash flow basis, instead of recording the change in XXX reserves directly to net income as required by NAIC
SAP. The monetary effect on net income and surplus as a result of using an accounting practice that differed from NAIC SAP,

the amount of the investment in the insurance SCA per audited statutory equity and amount of the investment if the insurance
SCA had completed statutory financial statements in accordance with the AP&P Manual is as follows:

Monetary Effect on NAIC SAP Amount of Investment
SCA Entity If the Insurance SCA
(Investment in Insurance SCA Entities) Net Income Surplus Per Audited Had Completed
Increase Increase Statutory Statutory Financial
(Decrease) (Decrease) Equity Statements*
Amica Life Insurance Company ($8,536,364) $0 $388,389,426 $388,389,426

*

Per AP&P Manual (without permitted or prescribed practices)

2. This permitted practice has no effect on the surplus of Amica Life nor its reserve position, as Amica Life continues to establish
reserves in accordance with Rhode Island Regulation 93. No regulatory action or risk-based capital event would be triggered
under NAIC SAP or permitted practice accounting.
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

O. SCA and SSAP No. 48 Entity Loss Tracking
Not applicable.
Note 11 — Debt
A. Debt Outstanding

No change.

B. Federal Home Loan Bank (FHLB) Agreements

1. The Company is a member of the Federal Home Loan Bank (FHLB) of Boston with capital stock totaling $2,792,700. While the
Company has used its membership for contingent liquidity needs, the Company does not currently have any funding agreements
in place with the FHLB as of June 30, 2023. The Company has determined the estimated maximum borrowing capacity as

$1,081,004,940 based on the market value of eligible collateral as of December 31, 2022.

2. FHLB Capital Stock

a. Aggregate Totals

1 2 3
Total General Protected Cell
2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $0 $0 $0
(b) Membership Stock - Class B 2,500,500 2,500,500 0
(c) Activity Stock 0 0 0
(d) Excess Stock 292,200 292,200 0
(e) Aggregate Total 2,792,700 2,792,700 0
() Actual or Estmated Borrowing Capacity as
Determined by the Insurer 1,081,004,940 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $0 %0 $0
(b) Membership Stock - Class B 2,916,000 2,916,000 0
(c) Activity Stock 0 0 0
(d) Excess Stock 87,500 87,500 0
(e) Aggregate Total 3,003,500 3,003,500 0
() Actual or Estimated Borrowing Capacity as
Determined by the Insurer 1,081,004,940 XXX XXX

b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1 2 Eligible for Redemption
3 4 5 6
Current Year Total | Not Eligiblefor | LessThan6 | 6MonthstoLess | 1toLess Than3
Membership Stock (2+3+4+5+6) Redemption Months Than 1 Year Years 3to 5 Years
1. ClassA %0 $0 $0 $0 $0 %0
2. ClassB 2,500,500 2,500,500 0 0 0 0
3. Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Curent Year Total General and Separate Accounts Total Collateral Pledged $127,303,001 $149475,712 $0
2. Curent Year General Account Total Collateral Pledged 127,303,001 149,475,712 0
3. Curent Year Separate Account Total Collateral Pledged 0 0 0
4. Prior Year-end Total General and Separate Account Total Collateral Pledged 120,488,640 149,537,749 0
b.  Maximum Amount Pledged During Reporting Year
1 2 3
Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
1. Curent Year Total General and Separate Accounts Total Collateral Pledged $127,303,001 $149.475,712 $0
2. Current Year General Account Total Collateral Pledged 127,303,001 149,475,712 0
3. Current Year Separate Account Total Collateral Pledged 0 0 0
4. Prior Year-end Total General and Separate Account Total Collateral Pledged 131,080,627 149,992,283 0
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

4. Borrowing from FHLB

The Company does not currently have any outstanding borrowings from the FHLB as of June 30, 2023.

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement

Benefit Plans

A

Defined Benefit Plans

The Company sponsors a defined benefit pension plan and a postretirement health care benefit plan covering substantially all
employees of the Company. The Company has a noncontributory defined benefit pension plan whereby the benefits are based upon
years of service and the employee’s career average compensation. The plan is funded through a pension trust (Amica Pension Fund).
The adoption of SSAP No. 102 did not have a surplus impact on the Company as the pension plan was overfunded by more than the
transition liabilities.

During 2019, the Company elected to close the defined benefit pension plan to new participants such that no new participants may
be added on or after July 1, 2019.

In addition to pension benefits, the Company provides certain health care and life insurance benefits (“post retirement”) for retired
employees. Substantially all employees may become eligible for these benefits if they reach retirement age while working for the
Company and satisfy certain service requirements. In 2005, the Company implemented an employee health care cost sharing
arrangement with its employees. No employee contribution is required for employees retiring prior to January 1, 2005. Employees
who retired after 2004 will contribute approximately 20% to their health care coverage for 2005 and going forward. In October 2013,
the Company amended the postretirement health care benefits for current retirees and active employees. The amendment changes
the future benefits provided to retirees to defined subsidy payments to facilitate purchasing coverage from an independent health
exchange, effective January 1, 2015. In addition, employees hired on or after January 1, 2014 will not be eligible for postretirement
health care benefits.

Life insurance benefits are based upon a multiple of salary and years of service at the date of retirement and are subject to a maximum
benefit of $1,000,000 for active employees and $250,000 for retirees. The plan was amended in 2016 to increase the maximum active
benefit from $500,000 to $1,000,000 and change the benefit for employees who retire after March 1, 2016 to $25,000.

1-3. No change.

4. Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
06/30/23 12131122 06/30/23 12131122

a. Semvice cost $14,052,412 $29,632,560 $4,361,928 $8,222,554
b. Interest cost 35,901,156 53,918,418 15,403,158 12,715,053
¢. Expected retumn on plan assets (56,135,681) (98,013,671) (18,179,377 (18,049,034)
d. Transition asset or obligation 0 0 0 349,521
e. (Gains) and losses 8,529,058 5,424,360 (1,309,402 600,421
f. Prior service cost or (credit) 62,405 328,342 (1,071,917) (1,088,158)
g. (Gain) or loss recognized due o a

setiement or curtailment 0 0 0 0
h. Total net periodic benefit cost or (credit) $2,409,350 ($8,709,991) (§795,610) $2,750,357

5-17. No change.

Description of Investment Policies

No change.

Fair Value of Plan Assets

No change.

Rate of Return Assumptions

No change.

Defined Contribution Plans

No change.

Multiemployer Plans

No change.

Consolidated/Holding Company Plans
No change.

Postemployment Benefits and Compensated Absences

No change.
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

. Impact of Medicare Modernization Act on Postretirement Benefits
No change.

Note 13 — Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

A. Outstanding Shares

No change.

B. Dividend Rate of Preferred Stock
No change.

C. Dividend Restrictions

No change.
D. Dates and Amounts of Dividends Paid
No change.
E. Amount of Ordinary Dividends That May Be Paid

No change.

m

Restrictions on Unassigned Funds
No change.
G. Mutual Surplus Advances
No change.
H. Company Stock Held for Special Purposes

No change.

Changes in Special Surplus Funds

No change.
J.  Changes in Unassigned Funds

The portion of unassigned funds (surplus) represented by cumulative unrealized capital gains is $446,692,918, net of deferred taxes.
K. Surplus Notes

No change.
L. Impact of Quasi Reorganizations

No change.
M. Effective Date of Quasi Reorganizations

No change.
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 14 — Liabilities, Contingencies and A nents

A. Contingent Commitments

1. The Company has made commitments to provide additional funds to the following:

Amount
Adams Street Private Credit Fund, LP T $3,000,001 |
Adams Street Senior Private Credit Fund II, LP 442,553
AEA Mezzanine Fund lll, LP 472,473
Aquiline Technology Growth Fund I, LP 12,112,182
Blackstone Capital Partners VIll, LP 12,901,979
Cyprium Investors IV, LP 810,976
Cyprium Parallel Investors V, LP 642,644
First Eagle Credit Direct Lending IV, LLC 310,512
First Eagle Direct Lending IV Co-Invest, LLC 1,346,036
GCG Investors IV, LP 628,300
Goldman Sachs Private Equity Pariners XI, LP 143,481
GoldPoint Mezzanine Partners IV, LP 1,504,648
Gray cliff Mezzanine Il Parallel, LP 416,066
Gray cliff Mezzanine Ill, LP 321,682
GTCR Fund XIV/A, LP * 1,000,000
H.l.G. Middle Market LBO Fund IV, LP 23,397,190
ISQ Global Infrastructure Fund Ill, LP 10,736,600
KPS Special Situations Fund VI, LP * 24,500,000
Lyme Conservation Opportunities Fund, LP 2,640,000
Lyme Forest Fund V, LP 2,000,000
ManchesterStory Venture Fund, LP 1,435,928
Midw est Mezzanine Fund V SBIC, LP 951,788
Midw est Mezzanine Fund VI SBIC, LP 1,324,838
Morgan Stanley Private Markets Fund Ill, LP 438,327
Parthenon Investors VII, LP * 24,500,000
PJC Fund V, LP 11,079,825
PJC Fund VI, LP * 7,200,000
Savano Capital Partners II, LP 856,493
Savano Capital Partners lll, LP 9,512,577
Sentinel Junior Capital Il, LP * 3,000,000
Sentinel Partners VII, LP * 21,000,000
Spectrum Equity X-A, LP * 9,000,000
Stonepeak Capital Partners Fund Ill, LP 2,771,428
Thoma Bravo Discover Fund IV, LP 6,674,826
Thoma Bravo Fund XV, LP 6,419,764
Total T $205,493,117 |

* Reflects commitments to funds not y et owned as of June 30, 2023.

2-3. The Company has no guarantees at June 30, 2023.
B. Assessments
No change.
C. Gain Contingencies
No change.
D. Claims Related Extra Contractual Obligations and Bad Faith Losses Stemming from Lawsuits
No change.
E. Product Warranties
No change.
F. Joint and Several Liabilities
No change.
G. All Other Contingencies

No change.
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Note 15 — Leases
No change.

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments With Concentrations of
Credit Risk

No change.

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishment of Liabilities

A. Transfers of Receivables Reported as Sales

No change.
B. Transfer and Servicing of Financial Assets

The Company did not transfer or service financial assets in 2023 or 2022.
C. Wash Sales

The Company did not have any wash sales at June 30, 2023.

Note 18 — Gain or Loss from Uninsured Accident and Health Plans and the Uninsured Portion of Partially Insured Plans

No change.

Note 19 — Direct Premiums Written / Produced by Managing General Agents / Third Party Administrators

No change.

Note 20 — Fair Value Measurement

A. Assets and Liabilities Measured at Fair Value
1. Fair Value Measurements at June 30, 2023:

The Company’s valuation techniques are based on observable and unobservable pricing inputs. Observable inputs reflect market
data obtained from independent sources based on trades of securities, while unobservable inputs reflect the Company’s market
assumptions. These inputs comprise the following fair value hierarchy:

Level 1 — Observable inputs in the form of quoted prices for identical instruments in active markets.

Level 2 — Observable inputs other than Level 1 prices, such as quoted prices for similar assets or liabilities, quoted prices in
markets that are not active or other inputs that are observable or can be derived from observable market data for substantially
the full term of the assets or liabilities.

Level 3 — One or more unobservable inputs that are supported by little or no market activity and are significant to the fair value
of the assets and liabilities. Level 3 assets and liabilities include financial instruments whose value is determined using internal
models, as well as instruments for which the determination of fair value requires significant management judgment or estimation.

Net Asset Value
Description Level 1 Level 2 Level 3 (NAV) Total
(a) Assets at Fair Value:
Common stock:
Industrial and miscellaneous $705,394,896 $2,792,700 $0 $0 $708,187,596
Mutual funds 80,460,955 0 0 0 80,460,955
Exchange traded funds 178,917,589 0 0 0 178,917,589
Total common stock 964,773,440 2,792,700 0 0 967,566,140
Cash equivalents:
All other money market mutual funds 117,881,268 0 0 0 117,881,268
Total cash equivalents 117,881,268 0 0 0 117,881,268
Other invested assets:
Collective investment trusts 104,050,193 0 0 0 104,050,193
Total other invested assets 104,050,193 0 0 0 104,050,193
Total Assets at Fair Value/NAV $1,186,704,901 $2,792,700 $0 $0  $1,189,497,601
(b) Liabilities at Fair Value:
Total Liabilities at Fair Value $0 $0 $0 $0 $0

There were no transfers between Level 1, Level 2, or Level 3 in the current year.
2. Rollforward of Level 3 Items

As of June 30, 2023, the Company did not hold any investments with a Level 3 fair value measurement. There were no
purchases, sales, or settlements of Level 3 assets during 2023 or 2022.

3. Policy on Transfers Into and Out of Level 3

The Company recognizes transfers between levels at the end of the reporting period.
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4. Inputs and Techniques Used for Level 2 and Level 3 Fair Values
Level 2 financial assets is comprised of class B shares of capital stock in the FHLB of Boston, which are not actively traded on
3glfg.change. The price of FHLB capital stock cannot fluctuate, and must be purchased, repurchased or transferred at its par
5. Derivative Fair Values
Not applicable.
B. Other Fair Value Disclosures

Not applicable.

C. Fair Value Measurements for All Financial Instruments at June 30, 2023:

Aggregate Admitted Net Asset Not Practicable

Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value (NAV) Carrying Value
Bonds:

U.S. govemments $448,710442  $500414666  $171,633,169  $277,086,273 $0 $0 $0

U.S. states, teritories and possessions 15,077,170 17,685,905 0 15,077,170 0 0 0

U.S. political subdivisions 221,146,719 267,052,672 0 221,146,719 0 0 0

U.S. special revenue and assessments 488,257,955 557,929,080 0 488,257,955 0 0 0

Industrial and miscellaneous 1293274200 1,430,575,114 0 1,291,864,597 1,409,612 0 0

Total bonds 2466475495 2,773,657 437 171633169 2,293.432,714 1,409,612 0 0
Redeemable preferred stock:

Industrial and miscellaneous 5,969,656 6,000,000 0 5,969,656 0 0 0

Total perpetual preferred stock 5,969,656 6,000,000 0 5,969,656 0 0 0
Common stock:

Industrial and miscellaneous 708,187,596 708,187,596 705,394,896 2,792,700 0 0 0

Mutual funds 80,460,955 80,460,955 80,460,955 0 0 0 0

Exchange traded funds 178,917,589 178,917,589 178,917,589 0 0 0 0

Total common stock 967,566,140 967,566,140 964,773,440 2,792,700 0 0 0
Mortgage Loans:

Commercial morigages 93,846,843 111,580,742 0 93,846,843 0 0 0

Total morigage loans 93,846,843 111,580,742 0 93,846,843 0 0 0
Otherinvested assets:

Collective investment trusts 104,050,193 104,050,193 104,050,193 0 0 0 0

Total other invested assets 104,050,193 104,050,193 104,050,193 0 0 0 0
Cash, cash equivalents and short-term investments:

Cash (103,942,968)  (103,942,968)  (103,942,968) 0 0 0 0

All other money market mutual funds 117,881,268 117,881,268 117,881,268 0 0 0 0

Total cash, cash equivalents and shortterm investments 13,938,300 13,938,300 13,938,300 0 0 0 0
Total assets $3,651,846,627  $3,976,792,812  $1254395102  $2,396,041,913 $1,409,612 $0 $0

D. Not Practicable to Estimate Fair Value
The Company does not have any securities for which it is not practicable to estimate fair value.
E. Investments Reported Using NAV as a Practical Expedient to Fair Value
The Company does not have any securities measured at net asset value.
Note 21 — Other Items
A. Unusual or Infrequent ltems
None.
B. Troubled Debt Restructuring: Debtors
No change.
C. Other Disclosures

Assets with book values in the amount of $4,140,078 and $3,341,699 at June 30, 2023 and December 31, 2022, respectively, were
on deposit with government authorities or trustees as required by law.

D. Business Interruption Insurance Recoveries

No change.
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

E. State Transferable and Non-Transferable Tax Credits
1. Carrying Value of Transferable and Non-transferable State Tax Credits Gross of any Related Tax Liabilities and Total Unused
Transferable and Non-transferable State Tax Credits by State and in Total:
Description of State Transferable
and Non-transferable Tax Credits State Carrying Value Unused Amount
Massachusetts Low Income Housing Tax Credit MA $500,639 $3,028,598
Rebuild Rhode Island Tax Credit RI 821,020 1,427,862
Total $1,321,659 $4,456,460
2. Method of Estimating Utilization of Remaining Transferable and Non-transferable State Tax Credits
The Company estimated the utilization of the remaining transferable and non-transferable state tax credits by projecting future
premium taking into account policy growth and rate changes, projecting future tax liability based on projected premium, tax rates
and tax credits, and comparing the projected future tax liability to the availability of remaining transferable and non-transferable
state tax credits.
3. Impairment Loss
The Company did not realize an impairment loss during the period as a result of impairment analysis of the carrying amount from
state transferable and non-transferable tax credits.
4. State Tax Credits Admitted and Nonadmitted
Total Admitted |Total Nonadmitted
a. Transferable $1,321,659 $0
b. Non-transferable $0 $0
F.  Subprime Mortgage Related Risk Exposure
No change.
G. Insurance-Linked Securities (ILS) Contracts
No change.
H. The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise

Obtained Rights to Control the Policy

No change.

Note 22 — Events Subsequent

Subsequent events have been considered through August 11, 2023 for the statutory statement issued on August 11, 2023. There were no

events occurring subsequent to the end of the quarter that merited recognition or disclosure in these statements.
Note 23 — Reinsurance
No change.

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

The Company does not have any retrospectively rated contracts or contracts subject to redetermination.

Note 25 — Changes in Incurred Lo and Loss Adjustment Expenses

Reserves as of December 31, 2022 were $1,500,855,000. As of June 30, 2023, $427,508,000 has been paid for loss and loss adjustment
expenses attributable to insured events of prior years. Reserves remaining for prior years are now $1,041,125,000 as a result of re-
estimation of unpaid claims and claim adjustment expenses principally on homeowners and automobile lines of insurance. Therefore, there
has been $32,222,000 of favorable prior year development from December 31, 2022 to June 30, 2023. This increase is generally the result
of ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional information becomes

known regarding individual claims.

Note 26 — Intercompany Pooling Arrangements

No change.

Note 27 — Structured Settlements

No change.

Note 28 — Health Care Receivables

No change.

Note 29 — Participating Policies

No change.
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 30 — Premium Deficiency Reserves

No change.

Note 31 — High Deductibles

No change.

Note 32 — Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No change.

Note 33 — Asbestos and Environmental Reserves

No change.

Note 34 — Subscriber Savings Accounts

No change.

Note 35 — Multiple Peril Crop Insurance

No change.

Note 36 — Financial Guaranty Insurance

The Company does not write financial guaranty insurance.
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, s reqUIred DY the MOTEI ACL? .......c.c.iiiiieeueirieteee ettt st es et et s e eses e e e e e esee e e e s e e e esesee et s E e 2seseeee e s e e sesee et s e e eesesee et s s snseseaesesneaen Yes[ ] No[X]
If yes, has the report been filed with the domiciliary STate? ..o Yes[ 1 No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? ..... Yes[ 1 No[X]

L e Fo 1 Sl o) e 1 =T T T T O S PSSO O PP PR PPRPRRPRRPRONY

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS BI INSUIEI? ...ttt ettt ettt ettt ettt a et et et et et et et e s e se st s e s et et et et es e e e et eses a2 et et et esess s es e s et et et e s esese s eses et et et et esese s eseses et et eseseas s es et et etes et esnen s eseseseretesn Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ...........cccoooiiiiiiiiin e Yes[ 1 No[X]

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ... Yes[ 1 No[X]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceieveiiiiiineieiceee

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ..............cccoiiiiiiiiiiis Yes[ 1 No[X]

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code |  State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ ] No[X] NAI
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. .............cccooiiiiiiiiiiiiccs 12/31/2019

]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ...........ooceueurririeireernnecenennns 12/31/2019

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
o =1 (=Y OO OO OO O OO O RSO SESP RO 04/04/2021

By what department or departments?
State of Rhode Island, Department of Business Regulation: INSUrance DiVISION ............ccccoiiiiiiiiiii s

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..., Yes[ X1 No[ 1 N/AI

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ............vcueveveiiicieeete e eeeete ettt sttt s s s s ennas Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes [ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firmS? .............cooi i Yes[ ] No[ X]

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

[ 1T N[ 1 NA[X]

]
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? .............cccccooviiiiiiniiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ......... ...
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified Officers? ...
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccccociiiiiiiiies
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ..............ccoiiiii e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agre€mMENLS.) ........ooiiiiiiiiiiii e
If yes, give full and complete information relating thereto:

Yes [ X] No[ ]

Yes[ ] No[ X]

Yes[ ] No[ X]

Yes[ ] No[ X]

Amount of real estate and mortgages held in other invested assets in Schedule BA: ..o $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeeeeee .
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
17070 To E USRS RTRPROPR
Preferred Stock ....
Common Stock ... 445,222,198 .467,139,909
Short-Term Investments

Mortgage Loans on Real Estate

All Other 1,286,356
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. .... 446,508,554
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ...........ccociiiiiiiiiiiiicce e eeee D ettt
Has the reporting entity entered into any hedging transactions reported on Schedule DB7? ..........cccooiiiiiiiiiiiiece s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccceviiiiiiiiicnes Yes [
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. ..........cccciiiiiiiiii i $

7.1

1,853,062
468,992,971

L OB oenen

Yes[ 1 No[X]
] No[ 1 NALX]




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes[ ] No[X]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address

State Street Bank & Trust Co. ..ocooieiiiiii e 801 Pennsylvania Avenue, Kansas City, MO 64105 .........cccoooiiiiiniinnne
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3

Name(s) Location(s) Complete Explanation(s)
150 North Riverside Plaza, Chicago,

William Blair & Company ................. IL 60606 ......o.cooeeeirereeecieieieneeeeeeeens William Blair Mutual Funds ...........ccooomoieioieceececeeeeceeee
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ...... Yes[ 1 No[ X]
If yes, give full information relating thereto:

1 2 3 4

Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Susan F. Chung, Senior Vice President and Chief Investment Officer ........ S
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?..... Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccoceovvveierieerieesiecsieenns Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? ........ Yes[ 1 No[X]
By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI SECUMHIES? ...........ccooiiiiiiiii e Yes[ 1 No[X]
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ... Yes[ ] No[X]

7.2



STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ ] No[ ] NA[X]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ ] No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCelEA? .............cocviueeiieiiieiieisieetcee et Yes[ 1 No[X]
3.2 Ifyes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
TNEEIEST GrEAIET TNAN ZEIO? ...ttt ettt ettt ettt et E et a et e e £ e b e b2 st e e Ao 4o E e E e b a8 2R et e 15 4o e b e b eEeEee et ee e e e b et et eren et ae e e s enenenin Yes[ ] No[X]
4.2 If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL
5.  Operating Percentages:
5.1 AGH 10SS PEICENT ...ttt ettt et ettt e et et et et e s ea e e eses e s et eses e s esess s eses et et et esessss s es e s et et esesessaseses e s et et eseseae et eseses et e s ebeseae s et et se s et esesnas s s £eEeEeEeRe et et ee e h bbbttt ettt n bbbt %
LA N I eto TS Aot g = 1T 4 T=T gL o T=Y (oT=Y o PN %
5.3 A&H expense percent excluding cost containment expenses ... )
6.1 Do you act as a custodian for health SAVINGS @CCOUNTS? .............ceiieieiiieiieieieieie ettt se et saes e et e e st ese st ese s ese s esesseseseeseseesesesess Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ...............cooiiiiiiiiiic e B
6.3 Do you act as an administrator for health SAVINGS ACCOUNES? .........c.ciiiiiiriiiiiiiee ettt ettt ettt se s be s s e e b e e ebesesbessssesesaesessesessesenes Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............ccoooiiiiiiiiinei e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............c.cccccceeveuenene. Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

JOMICIlE OF the FEPOTHING ENHILY? ......c..cueuieceieetrieeteie ettt es s es et es b es b es e es b ses e e s b es b es b ees b e8 e es e ee b es bbb s b e bbb et et s et Yes [ ] No[ ]




STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating
. 00000 AA-1128791 LLOYD'S SYNDICATE NUMBER 2791 . GBR




STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ......cccceeeee. AL [ Lo oo 2,229,469 |.............. 2,108,308 |......c.c...... 1,346,050 |..coovovveeeee 805,194 |.............. 2,104,418 |............ 1,465,808
2. Alaska ........ccoeevevveee. AK i Lo o 170,620 |.....cccov..... 158,456 |......cocveveeee 89,921 | 143,968 |....cccocvveee 512,082 .o 50,512
3. Arizona........eeie. AZ | Lo oo 19,574,460 |............. 17,751,522 |.............. 10,868,987 |............... 8,490,375 |.............. 20,446,567 |............ 14,428,065
4. Arkansas ........cc..... . AR [ Lo oo 1,185,251 |.............. 1,136,020 |.............. 1,549,948 |..cocooveveee. 725,067 |.ceverenaee 1,239,253 | 933,067
5. California ......c.ccccoceee... CA i Lo o 84,668,382 |............. 79,774,980 |.............. 70,007,174 |.............. 49,889,508 |............ 116,260,677 |.............. 86,508,517
6. Colorado ....... L. ....33,391,071 |. .30,097,769 |.. ... 22,528,620 |.. .40,336,107 |.. ...45,251,816 |.. .33,936,974
7. Connecticut ................. CT e Lo o 100,095,998 |.............. 93,959,687 |............. 57,182,359 |............. 53,177,663 |............ 119,758,898 |.............. 96,021,318
8. Delaware ........ccc.c..... DE  |oeeieices Lo oo 5,659,316 |...ccocoe. 4,860,465 |.............. 3,882,190 |....cocveeee 2,553,096 |....cocoeoe. 4,263,953 |....cocoee. 4,029,172
9. District of Columbia .....DC |.......... Lo oo 3,139,646 |............... 2,996,722 |....cocone. 1,141,862 |.............. 2,311,081 | 3,077,920 |............... 3,328,740
10.  Florida ......cccooveeiens FL | | ISR IR 86,311,625 |............. 75,414,001 |............. 57,498,746 |............. 55,105,547 |............ 152,806,748 |.............. 88,304,247
11.  Georgia . .. GA L. .47,199,633 |.. 45,514,738 |.. .40,378,572 |.. .32,938,729 |.. 65,527,412 |.. 43,247,599
12.  Hawai ... LHE e Lo o [ [ oo [ o
13. Idaho..... LD [ Lo oo 2,640,277 | 2,452,191 ... 1,632,276 |...ococoue.. 1,770,181 | 3,741,665 |............... 3,688,145
14. lNOIS ..o L Lo oo 15,007,490 |.............. 13,258,213 |............. 10,818,862 |............... 6,388,876 |.............. 16,972,467 |.............. 7,451,317
15. Indiana ......ccccceoeiene IN e Lo oo 6,350,137 |...ccoo.... 5,807,481 |............... 3,238,563 |............... 3,689,695 |............... 7,156,165 |............... 6,825,778
16. lowa ...... A L. ..2,134,950 |.. ..1,878,914 |.. .. 2,360,486 |.. ..1,350,252 |.. ..2,481,788 |.. .. 1,393,873
17. Kansas .. L KS e Lo oo 3,434,226 |............... 3,080,712 |.cocveee 1,567,888 |.............. 1,779,427 | 1,702,806 |............... 1,546,433
18. Kentucky ... CKY e Lo oo 4,245,266 |............... 4,091,665 |.............. 3,510,196 |...cocveee. 3,173,265 |............... 4,770,730 |...cone.... 2,463,535
19. Louisiana ........c.ccocvuene LA [ Lo oo 5,350,564 |............... 4,737,254 |............... 5,820,468 |.............. 4,548,787 |.............. 12,711,264 |............... 8,002,371
20. Maine ....ccoovveeeies ME |.ooeeee Lo oo 9,101,230 |ocveverneee 8,255,167 |..cocvcveeee 4,949,387 |..ocoee 3,360,916 |............... 6,112,351 | 4,074,195
21. Maryland ....... ... MD L. ....23,574,840 |.. ....16,071,194 |.. 13,472,299 |.. 11,886,204 |.. ... 18,918,481 |.. 14,076,230
22. Massachusetts . L MA Lo o 134,699,395 |............ 116,685,597 |.............. 69,120,634 |............. 63,396,168 |............ 101,190,108 |.............. 87,093,687
23.  Michigan ....... M Lo oo 12,203,29% |.............. 11,726,637 |.............. 8,475,277 |............... 8,011,995 |........... 13,886,456 |............. 13,213,582
24. Minnesota .........cc.couee MN | Lo oo 10,887,779 |............... 9,736,107 |..cco....... 6,227,837 |............... 9,056,928 |............. 10,498,248 |.............. 12,955,457
25.  MissisSippi ....ccoovevereene. MS | Lo o 939,313 |ooiiii 886,482 |.....cccvne.. 547,000 |..ccevennee 619,328 |.............. 1,146,321 |.............. 2,035,184
26. Missouri .... ...MO | L. ..6,965,596 |.. ..6,547,907 |.. ..4,511,846 |.. ..2,948,763 |.. .. 7,498,760 |.. ..5,781,186
27. Montana .... W MT s Lo o 813,880 |...cccvevnee 652,686 |.................. 531,528 |..cocveveae 148,099 |............... 2,341,162 |..ovve 489,347
28. Nebraska .. ..NE [ Lo oo 2,539,330 |..ccoee... 2,258,991 |..cocooeee. 1,356,878 |............... 2,129,435 |.ocoee 2,235,255 | 3,029,301
29. Nevada ... NV | Lo oo 4,880,187 |....coco.... 4,594 107 |.cocveeen 3,814,906 |............... 2,463,004 |............... 7,266,327 |............... 5,861,678
30. New Hampshire .......... NH | Lo oo 27,073,658 |.............. 24,517,212 ..o 14,506,335 |............. 11,976,237 |.............. 21,694,394 |............. 14,730,316
31. New Jersey ...... L. 30,284,215 |.. 29,922,871 |.. .18,346,313 |.. 20,142,969 |.. 50,488,074 |.. 49,886,449
32. New Mexico ................NM [.......... Lo oo 5,659,595 |...coco.e... 5,224,154 |.............. 2,571,135 | 4,087,546 |............... 4,201,564 |.............. 2,610,078
33. NewYorK ...coooeeeeeeee. NY e Lo oo 79,777,420 |.............. 73,962,498 |............. 41,165,391 |............ 41,322,997 |............ 95,918,660
34. North Carolina .............NC [.......... Lo o 59,639,375 |.............. 52,097,183 |............. 37,171,079 | 33,693,781 |............. 42,165,489
35. North Dakota ..............ND [.......... Lo o 167,601 [...cceveeee 157,870 oo 125,781 [ 72,279 | 12,732
36. Ohio ...ccceeee L. 12,744,665 |.. 12,117,636 |.. .. 7,016,728 |.. ..6,744,946 |.. .13,811,966 |..
37. Oklahoma................... OK [......... Lo oo 1,779,678 |............... 1,759,692 |.............. 1,301,106 |.............. 2,298,474 |............... 1,368,565
38. Oregon .....ccoceeeveee. OR e Lo o 20,989,807 |.............. 17,486,439 |............ 12,028,199 |.............. 10,148,771 |............. 24,776,964 |............ 22,492,883
39. Pennsylvania ............PA [........ Lo o 24,568,874 |............. 22,974,157 |l 14,689,358 |.............. 11,587,091 |.............. 25,374,693 |............. 22,221,409
40. Rhodelsland ............RI  |......... Lo o 94,319,475 |........... 86,286,044 |............. 56,901,409 |.............. 51,193,655 |........... 102,240,494 |.............. 90,133,868
41. South Carolina . .SC L. 13,730,213 |.. .10,280,643 |.. ...7,333,333 |.. ... 12,029,655 |.. .13,645,526
42. South Dakota ... .SD | Lo o 247,330 oo 227,226 120,430 .o 61,335 [ 511,165
43. Tennessee ... TN o Lo oo 9,976,838 |............... 9,026,034 |............... 8,745,029 |....coco.... 4,668,513 |.............. 11,836,868 |.............. 6,672,972
44, TeXas ..ococovvcevvnsvenaiens TX i Lo o 148,575,046 |............ 132,796,846 |............ 102,476,462 |.............. 95,606,443 |............ 162,668,505 |............ 126,042,468
45, Utah .o UT s Lo oo 3,753,102 |............... 3,402,096 |............... 2,246,736 |..ocooee.. 1,726,749 |....coo.... 3,687,160 |............... 2,635,548
46. L. 4,119,747 |. ..3,716,501 |.. .. 1,639,220 |.. ..1,060,352 |.. .. 3,026,057 |.. .. 3,439,232
47. Virginia ......coceveeveeeee. VA e Lo o 22,015,038 |............. 19,181,527 |.............. 12,788,472 |.............. 9,566,353 |.............. 19,737,985 |............. 14,576,863
48. Washington ...............WA |.......... Lo o 31,149,130 |............. 29,720,437 |.............. 23,191,005 |.............. 18,510,136 |.............. 39,210,381 |............. 31,173,870
49. West Virginia .............\WV |.......... Lo oo 1,403,355 |.ccveveeee 1,278,246 |......ooee..... 827,346 |.ccevnnn. 1,320,051 | 912,067 |............... 1,595,219
50. Wisconsin .......ccoeeeee. W e Lo oo 5,839,839 |..ccvenes 5,483,665 |............... 3,724,979 |................ 4,133,378 | 5,071,956 |......c.c...... 5,174,983
51.  Wyoming L. ..553,365 |.. 494,794 |.. ..162,304 |.. ..157,010 |.. ..550,347 |.. ..496,776
52.  American Samoa ........ AS [.......... N e
53. Guam ......ccceceeceeee. GU e Nerree e [ [ [ [ ot
N
N

U.S. Virgin Islands

Northern Mariana
Islands

Canada
Aggregate Other Alien OT
Totals

58998.

58999.

DETAILS OF WRITE-INS

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

Totals (Lines 58001 through
58003 plus 58998)(Line 58
above)

(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..............cccccoeuee.

2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

(other than their state of domicile - see DSLI)

10

51 4. Q - Qualified - Qualified or accredited reinsurer,
5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities

authorized to write surplus lines in the state of domicile............. .........

6. N - None of the above - Not allowed to write business in the state... .......
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

100%

AMICA MUTUAL INSURANCE COMPANY

Federal ID Number: 05-0348344
NAIC Company Code — State: 19976 — Rl
Parent (Insurer)

AMICA LIFE INSURANCE
COMPANY

Federal ID Number: 05-0340166
NAIC Company Code — State: 72222 - RI
Wholly-Owned Subsidiary (Insurer)

100%

AMICA GENERAL AGENCY, LLC

Federal ID Number: 05-0430401
NAIC Company Code — State: NONE
Wholly-Owned Subsidiary

100%

AMICA PROPERTY AND
CASUALTY INSURANCE COMPANY

Federal ID Number: 26-0115568
NAIC Company Code — State: 12287 - RI
Wholly-Owned Subsidiary (Insurer)




STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULEY

cl

3 4 5 6 7 8 9 10 11 12 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..|Amica Mutual Insurance Group ........... [..... 19976 ....|05-0348344 .. Amica Mutual Insurance Company LR RE........ N0 e
..[Amica Mutual Insurance Group ........... [..... 72222 ....|05-0340166 .. Amica Life Insurance Company LR s DS........ Amica Mutual Insurance Company .... .... | Ounership .100.000 ...|Amica Mutual Insurance Company N e
..|Amica Mutual Insurance Group .......ccc. [eeeeeeees weveees 05-0430401 .. Amica General Agency, LLC .....covvvvvvvivvvennnnns LR DS........ Amica Mutual Insurance Company ............... (O Ty T T .100.000 ... |Amica Mutual Insurance Company NO......
Amica Property and Casualty Insurance
. |26-0115568 .. Company

Ownership .100.000 ...




STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. FIFE o e 3,480,377 | 1,672,287 ..o 48.0 | 99.9
21 AllIEd LINES ... [ 11,243,433 |.............. 10,352,126 | 92,1 [ 58.4

2.2 Multiple peril crop
2.3  Federal flood
2.4 Private crop

2.5  Private flood

3. Farmowners multiple Peril ..........ccoviiiiiiiiiiiieeie e e e [ [
4. Homeowners MUMtiple PEFil ..........cooiieueiriinrrseeeee s e 508,286,118 |.....cc.c... 351,053,337 | 69.1 [ 58.0
5.1 Commercial multiple peril (non-liability POrtion) ...........cccceveieieiereeese s oo e

5.2 Commercial multiple peril (liability portion)

6. Mortgage guaranty

8. Ocean marine
9. INIANA MAFNE .......ociiiiii
10. Financial guaranty
111 Medical professional liability - OCCUITENCE ..........ccceeviiiiiiiiiiiiiiiieiicne i [ [ [oreeee e
11.2  Medical professional liability - claims-made ..............ccocooiiiiiiiie,
12. EArthQUAKE ......ooieieeeeee e

131 Comprehensive (hospital and medical) individual
13.2  Comprehensive (hospital and medical) group .
14. Credit accident and health

151 AT o] 0 S P OSSP SRS
15.2 DENEAI ONIY ..ottt fe e [ e [oeae e
15.3  Disablity INCOME ....cc..oouiiiiiiiii e e [ [oeie s [
15.4  MediCare SUPPIEMENT .........ciiiiiiiiiii ittt ettt sse e ens [e et sie et s e [oeeee et seees et ee e [eee e
15.5  MediCaid Title XIX ....coviuiiiiiiiieiiiieirietisieeseeteee sttt [ttt oo [t

15.6  Medicare Title XVIII

15.7  Long-term care

15.8  Federal employees health benefits plan
15.9  Other NEAIN ..ottt ese e ettt ettt nreesreens [erieerieenie e e e e s e s e snene [ereer e e ereens [eeee et

16. WOrKErs' COMPENSALION .......cueuiuiuiiiieieieieieieeeee et 26,195 [ 96,295 | 367.6 oo
17.1  Other liability - OCCUITENCE .......c.eiiieieieieieieeiieieieteiee et 36,666,048 |................ 33,225,017 | 90.6 |oeeeeeeeee 55.9
17.2  Other liability - ClaIMS-MAAE .....c..eiiiiiiiieie e [ [ siees [eee e ieees oo e s

17.3 Excess workers’ compensation

18.1 Products liability - occurrence

18.2  Products liability - claims-made ...

19.1  Private passenger auto no-fault (personal injury protection) ...........ccccoeeveefeovrriicccnns 21,857,201 |.ocoeineee 12,804,682 |...oooiiieiee 58.6 oo 40.8
19.2  Other private passenger auto liability ..............cccoooeeirierereeerereririeeeeeee e 334,766,209 |.......c....... 261,355,318 .o T84 | 73.9
19.3  Commercial auto no-fault (personal injury protection) ............ccceoeeeeereeeecforiiinicciciece 1,382 [ (24 | (20.2)}veeeeeeeeeeeeee
19.4  Other commercial auto lADIIILY ..........coovevrvrieuerereriiiririeieieieeeee e e 55,440 |...coooveei (9,360)}...ccveeieinee (16.9) e (12.2)
21.1  Private passenger auto physical damage ............cocovrueueeininnrrseeeenen e 256,714,314 ..o 192,384,305 .o T4.9 [ 71.8

21.2  Commercial auto physical damage ....
22. Aircraft (all perils) .
23.

24.

26. Burglary and theft ... i [ [ e

27. Boiler and MaChiNETY ..........ooiiiiiiiiiiiiie e [ o ere e

28. Credit .. [ e [ [ [

29. INEEINALIONAL ... e [ e [

30. Warranty

31. Reinsurance - Nonproportional Assumed Property

32. Reinsurance - Nonproportional Assumed Liability

33. Reinsurance - Nonproportional Assumed Financial Lines .................cc.o....fererrennens D, %, RN RS D,9. ¢, SRR USRI D,9. ¢, SRR USRI .9, ¢ TR

34. Aggregate write-ins for other lines of business ...........c..ccocooiiiiin

35. Totals 1,187,770,270 866,177,421 72.9 64.7
DETAILS OF WRITE-INS

3401.

3402.

3403.

3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

Fire ...
Allied Lines
Multiple peril crop

Federal flood

Private crop
Private flood
Farmowners MUIIPIE POl ..........ooiiiiii s
Homeowners multiple peril

Commercial multiple peril (non-liability portion)

Commercial multiple peril (liability portion)

Mortgage guaranty
Ocean marine

Inland marine

Financial guaranty

Medical professional liability - OCCUITENCE ............ccciiiiiiiii e
Medical professional liability - claims-made
Earthquake

Comprehensive (hospital and medical) individual

Comprehensive (hospital and medical) group
Credit accident and health

Vision only

Dental only
Disablity INCOME ...t
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made .

Excess workers’ compensation

Products liability - occurrence

Products liability - claims-made

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)
Other commercial auto liability

Private passenger auto physical damage

Commercial auto physical damage ..o
Aircraft (all perils)
FIAEIILY ..o

Boiler and machinery
Credit ....
International

Warranty

Reinsurance - Nonproportional Assumed Property

Reinsurance - Nonproportional Assumed Liability

Reinsurance - Nonproportional Assumed Financial Lines .

Aggregate write-ins for other lines of business

................... 5,791,764

................... 3,779,914

10,854,968
171,455,694

.1,752,054 |.

................... 2,472,517

................. 22,090,593
................ 345,941,974

................ 269,150,674
........................ 31,992

...3,303,188
10,802,500

................. 21,629,893
................ 314,006,935
.......................... 1,256
........................ 50,990

Totals

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)

14
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2020 + PriOT .o oo 373,936 |..ooiene (30,425) | 343,511 | 78,437 | 5,533 | 83,970 | 280,398 (GRS ] — 229,451 (15,101) foorvceenee (14,989) ..o (30,090)
2. ....276,038 |.... ...32,79% |.. ....308,834 |.... ....54,077 |.. ....64,609 |. ...214,103 |.... 14,687 |.... ..247,683 |.. ..(7,858)].... ...11,316 |. ... 3,458
3. Subtotals 2021 + Prior ..........ccoo.feeeeeecennne. 649,974 | 2,371 [ 652,345 132,514 148,579 | 494,501 (53,987) 477,134 (22,959) [ (3,673 (26,632)
4. 2022 oo 559,036 289,474 | 848,510 |...cccvvvneee 176,142 |.cocveee 102,787 278,929 | 298,541 187,677 | 563,991 (84,353) ... 78,763 | (5,590)
5. ... 1,209,010 |.... 291,845 |. .... 1,500,855 |.... 308,656 |.. ....118,852 |.... ..427,508 |.. ....793,042 |.... 114,393 |.. ....133,690 |.... 1,041,125 |. 107,312) 75,090 ....(32,222)
6. 2023 ..o D O SN RS D O SN RS D O SN RS D O ST NSRRI 491,930 491,930 |........... D O ST NRRR 378,236 |.covciine 172,689 |.....ocvenvee. 550,925 |........... D O SN RS D O SN RS XXX
7. 1,209,010 291,845 1,500,855 308,656 610,782 919,438 793,042 492,629 306,379 1,592,050 (107,312) 75,090 (32,222)
8. Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 2,747,946 Line 7 Line 7 Line 7
1. (8.9) 2. 257 3. (2.1)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (1.2)




STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ...........ccccceeiiiiieeieeees NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............cccccooiiiiiiiinienn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............c.ccceeeene NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... NO
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUarter. ............cocoiiiiiiiiie e YES

Explanations:

Bar Codes:

frisieeaBup SemenBecsmentKeter 2 |II| I| ||I |I |I| |I |I| |II |I I|| |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II|
1 9 ¢ 7 6 2 0 2 3 4 9 0 0
Remeni o el TRecsmentRenter S |II| I| ||I |I |I| |I |I| |II |I I|| |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II| I
1 9 ¢ 7 6 2 0 2 3 4 &5 5 0
e oD oversas Seppemen Bosmen fentier |II| I| ||I |I |I| |I |I| |II |I I|| |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II| I
1 9 ¢ 7 6 2 0 2 3 3 6 5 0
e S Supmmen Bosmen fentier = |II| I| ||I |I |I| |I |I| |II |I I|| |I ||I || II| |I ||I II ||| I| I|| || II| I| I|| II| I
1 9 ¢ 7 6 2 0 2 3 5 0 5 0

[

o
—

[
[
[
0 2

o o
— T —
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Travel adVANCES .......c.cccviiecciiieieeee et |ereeiee e 7,488 |, 7,488
2505. Postage inventory ... 957,618 |... ... 957,618 |...
2506.  Prepaid EXPENSES ......cccceeeeieiieiieieietetcteee ettt en e nenenenes |orereaeiennnas 31,535,876 |...ccvenee. 31,535,876
2507.  Prepaid pension contribution .........cccocooeiiieieiiiieccecceeeeeeeeeees o 789,266,113 |............... 440,565,928 |................ 348,700,185 |................ 348,700,185
2508. Pension overfunded asset ...... (348,700,185)|...ccvcveveeceeeecieeeeein (348,700, 185)|... (348,700, 185)
2509. Miscellaneous depoSits .........ccccceiieieieieiiicietctceeee et |oreieieieeennas 3,532,864 |...................2,211,206 |................... 1,321,658 |..cccveeeenne 5,448,637
2510. Receivable for other surcharges .. 222,850 e ... 222,850 |... ... 299,212
2511, Miscellaneous reCeivable ..........occoooioioieieieeeecececcceceeeeeccce s oo 65,181 | ...65,181 |... 10,284,483
2512.  Prepaid retirees' medical expense .. 67,496,685 |... ,496, IR RO
2513.  Prepaid Retired Life RESEIVE ....ccoiiiiiriiiriieeicece e [ 9,675,202 |.....covvrennne 9,675,202 |....cvoveeriereiieiieinis o
2597. Summary of remaining write-ins for Line 25 from overflow page 554,059,692 552,450,003 1,609,689 16,032,332
Additional Write-ins for Statement of Income Line 37
1 2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
3704.  Change in pension oVErfunNded @SSET ........ccoiieiiiiiiiiiicieeeee et enes [esesesee et eensens [oresesieses et esenens [eneneaeieieens (96,212,383)
3705.  Change in retired life reserve overfunded aSSEl ... e eies [t [ 13,908,893
3706. Change in unfunded retired life benefit Tiability .o o [ [ 2,994,530
3707.  Change in retiree medical benefit Tiability ..o e [t 12,851,439
3708. Miscellaneous surplus adjustment .............. , ... (29,142)
3797. Summary of remaining write-ins for Line 37 from overflow page 15,986 (66,486,663)
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI ...........c.cceieueieuerieieeeieesiesesiese et e st eessesessesessesesseseaesessesensssenes |eoeseeseieeneeas 44 598,656 |................. 46,752,207

2. Cost of acquired:

2.1 Actual cost at time Of @CQUISITION ........co.iiiiieee ettt ettt e e e e et e et e e eeeneeeneesseesneesseennees [eesneeisesisesssssesssensnenaeens [seseesseeisesise e e eeaaeeanens
2.2 Additional investment made after aCQUISIEION .............ccuiuiriiieiiiei ettt be e b e e s sbesessesssaesesnesennes[ereeseieeneieanenas 1,180,455 |...ccccoevnees 1,030,678

3. Current year change in encumbrances

4. Total gain (I0SS) ON QISPOSAIS ........eeiiiiieiieie ettt ettt e e eae e e st e eae e st e e s e easeeaeeeneeeseeeseeaseeaseeseenseanseenseenseansesneenseanaes [sesseeisnsiunasessnnssnsnnnnanens [eaeesssenseeseeaeseeeseeeaaens

5.  Deduct amounts reCeived ON AISPOSEIS .......c..cuiiiiieiiiiieieeee et ettt e et e et e e e e e ee s eeeneensenseneensensenseeesesesenennenn [ereeieie s [

6. Total foreign exchange change in book/adjusted Carrying ValUE .............cccooiiiiiiiiiii i [ oo

7. Deduct current year’s other than temporary impairment reCognIZed ...............ccooiiiiiiiiiiiii e [ o

8. Deduct CUITENt YEAI'S AEPIECIAtION .........cveueieeeieeiietesietetetes et et e et ese e et se e ese e eseseesese et esesese s esessesessesessesesseseseesennssesessennne |ooeseseseneneieas 1,526,786 |....ccoovneveee 3,184,229

9. Book/adjusted carrying value at the end of current period (LINes 1+2+3+4-5+6-7-8) ........cceovrurueurureeinininieieeeieeeeesesieeeeeees |oosesisennnens 44,252,325 |...ooiene 44 598,656
O TR =Y W Tx 3 o] =1 Mg ToT g P=Te a1 1=Yo IR= Ty 4o U g1 S RO PEUS KOOSR
11.  Statement value at end of current period (Line 9 minus Line 10) 44,252,325 44,598,656

SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31

1. Book value/recorded investment excluding accrued interest, December 31 of PriOr YT .............cocuevevevrieecvereieeieeeeieeiessnns [roeeesccecees 112,993,388 |...ccveeneve 124,416,097

2. Cost of acquired:

2.1 Actual cost at time of acquisition ettt eteeteaeeteteeteseeteteeeteteteeeteteteaeetesetetetet et et e st esseteseateseseseesesesesesesenane [eeeeseteneees et st st nneies [oeieee e 3,125,000
2.2 Additional investment made after acqwsmon ....................... 367,247 |.cooeeen 2,937,303

3. Capitalized deferred INtErest aNd OtNET ..........cc.iiiiii ettt et et e e s e s e e sbeesbeesbeebeenbesssesnsesnnes |osesssesieeiseesie s esiaeseesns [oaeesesee s e s

4. ACCTUAN OF GISCOUNT ...ttt e e e e e e e e e s e e e e se s e e s e s es e s et e e eseae e s s eseseeesnssanssssseseseanananssanssanasas [erenesaseneseseaenenenenaes 388 |

5. Unrealized valuation increase (decrease) ..

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

7. Deduct amounts received on disposals ..

8. Deduct amortization of premium and mortgage interest points and commitment fees .........

9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCognNIZEd ..............cccoiiiiiiiiiii s [reerees e [
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... [-cceeeecuenne 111,580,742 |.....ccocoecc. 112,993,388
12, Total valuation @lIOWANCE ..o
13.  Subtotal (Line 11 plus Line 12) .

14. Deduct total nonadmitted amounts
15.  Statement value at end of current period (Line 13 minus Line 14) 111,580,742 112,993,388
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, December 31 Of PriOT YEAI ...........ccoveieieieeieeeieeeie et te ettt se s ese s se e esesassesnens [eesesenienenans 382,507,736 |....cccvevnee 339,310,462

2. Cost of acquired:

2.1 Actual cost at iMe Of @CQUISTHION .........cveuiiieeiieiiietiietceet ettt ettt et e st e se s ese s ese s esessesessesessesensesesessesnssens [oeseieeneieeneieeneaas 602,810 |....cco....... 72,744 479
2.2 Additional investment made after CQUISITION ................cccueuiuiiieiiieicietetet ettt s s es et esesnan s s enenen |oeeeeeeneeeenaene 25,394,959 |............. 104,303,513

3. Capitalized deferred interest and other .............

4. Accrual of discount

5. Unrealized valuation INCrEASE (AECTEASE) .............cveveveviuieiieeieeetetesesesetes et e tesetesesessas et et et esesesesessss et et esesesesesessasesssasesesesesssssssans [seeeeeseseneaeaene 4,348,692 |............... (86,669,687)

6. Total gain (loss) on disposals ............. (949,219) ] (296,212)

7.  Deduct amounts received ON AISPOSAIS ...........ccoviveueveueuieeiiieeeteteeeeeeee e te s et eseae e et eseseseaes s sas s sesesesessassssesesesesesnasnnns |eeseeseseseaeaene 12,612,295 |l 37,668,147

8. Deduct amortization of premium and dEPrECIALION ...........c.cciiiiiiiii ettt ste ettt see s te e sbeeresseseeeresreeresnesnees [eesiesie e [

9. Total foreign exchange change in book/adjusted Carrying VAIUE .............cocciiiiiiiiiiiee et ene oo [
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cc.cvoviviveueueuieieeeeeeeeeeeteseeee et seses s s esens [eeeeeeeeieieeeeneeeeeieene [eeeeeeneeeeeenas 9,216,672
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.ceruriirinininieieieeeeneseseeeeeees [ 399,292,683 |.......ccoenv 382,507,736
12.  Deduct total NONAAMItIEA @MOUNLS ..........eeeeeeeeeeeeeee e e e e e e e e e e e e e eee e e eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeensenen |eereseessesaerienn 1,853,062 |.....ceveeee 1,286,356
13.  Statement value at end of current period (Line 11 minus Line 12) 397,439,621 381,221,380

SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEAr ...........ccccceeeiririeieiereieeeesesieieieseeee s [eoeieieeas 4,086,833,128 |............ 4,657,290,577

2. Cost of bonds and stocks acquired ...422,110,312 |............ 1,339,179, 110

3. Accrual of discount ... 1,520,944 | 1,514,670

4. Unrealized valuation iNCrEaSe (AECIEASE) ............cevivivieiueueriiieseesesesesssessssetesesssessssesese s et s sssesesesssessssesesessssssssesesessssnsssesesesssanns [eossacsceseenanas 90,386,999 |.............. (334,212,935)

5. Total gain (Ioss) on disposals ............cccceevrererverererenenns 27,955,699 |..oooeeeinne 83,809,645

6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........cueueueurueuiiiiieieteieiee ettt es e sennnns [oeseeenenennens 407,777,652 |............ 1,617,809, 190

7. Deduct amortization OF PrEMILUM ...........c.ciiiiuieiitieeteee ettt et et et ettt e e et eae et eaestese et eteesete et et essetessssesssaessssessssesesseseesesessasensans |oeeseseseeaneaeas 6,665,944 |............... 13,833,972

8. Total foreign exchange change in book/adjusted carrying value ..

9. Deduct current year’s other than temporary impairment FECOGNIZEA ...........ccvrirvririiieueieriiiee ettt ssssssebes [oeseeseseeseseeseieeeseneseeseeies [oeeeeeieieenas 29,537,295
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....................................................... 432,518
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......ccccecerereririrrerereeeesesesieeneneeens feeene 4,214,363,486 | 4,086,833, 128
12.  Deduct total nonadmitted @MOUNLS .............oiiii e aes [reene e e et [t
13.  Statement value at end of current period (Line 11 minus Line 12) 4,214,363,486 4,086,833, 128

SI01
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

N o o~ w DN

BONDS

NAIC 1 (8) vovvvveeeeereoeeeesseeeeesseeeeeeeseeeeee e esessseeseses e esessseeesses e eesesessseees e eeessseeeeee e
NAIC 2 (8) covvvveeeeeroreeeeseeeeeeeeeseeeeeseeesee s eeeeeesseeeeeeseee s eesseeeeess e eeeeses e eeeee e eseessseeeeeeeeseseeeeeees

NAIC 3 (a) ...

NAIC 4 (8) cvvvvveeeeeroreeeeseeeeeeeeeeeeeeeseeesee oo eeeeseeeseseseee s esseeeseeseeeee e eeses e eeese e eeeesseeeeeeeeeseseeeeeees
NAIC 5 (8) vvvvvveeeeeeeoeeeesseeesesseeeeeseseessee e esessseeseses e eessssseseeses e eesessssseees e eeessseseeee e
NAIC 6 (8) vvvvvveeeeerrreeeeseeeeeeeeeeeeseesseeseeseeeeeessseeseseseees e eess e eese e eses e eeese e eeessseeeeereeeseseeeeeees

Total Bonds

............ 2,425,262,333
................ 343,517,060

................. 95,129,184
................. 35,328,492

................ 122,435,970
................... 2,000,291

................. 13,758,553
................ (14,901,924)

............ 2,425,262,333
................ 343,517,060

............ 2,411,714,100
................ 361,943,337

............ 2,531,898,001
................ 316,945,786

2,768,779,393

130,457,676

124,436,261

(1,143,371)

2,768,779,393

2,773,657,437

2,848,843,877

8.

9.
10.
1.
12.
13.
14.
15.

PREFERRED STOCK

Total Bonds and Preferred Stock

................... 6,000,000

................... 6,000,000

................... 6,000,000

6,000,000

6,000,000

6,000,000

2,774,779,393

130,457,676

124,436,261

(1,143,371)

2,774,779,393

2,779,657,437

2,848,843,877

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1 $ e ; NAIC2 $

................................... ; NAIC3 §

NAIC 4 §

................................... ; NAICS5 $

...... i NAICB $..........




STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAI ...........c.cceveueieueieteeeteiesiesesiese et eessese st esessesesseseseesessssessssenes |eoeseeseneeneens 78,482,526 |.....cocoveeeeeeeeeee
2. Cost of Short-term iNVESIMENtS ACUINEA .......c.cveviieiiieieiieieceieteetetet ettt se st e et ese s esesaese s sessssessssessssesessesnssesnnns [ereesesessesenneaes 9,769,304 |....coeo..... 95,655,820
3. ACCTUAD OF GISCOUNT ...ttt s st s e s e e e s e s e s e st s et s s e e e s es e s e s e a e e e e s e s esesesenen e e s esesesesenenen e s s enenans [seseneneasaenanens 1,562,296 |..oooeeeeeeeiceeeee
4. Unrealized valuation iNCIEASE (AECIEASE) .........cuiiuiiuiitiiiete et ettt ettt ete et e et ate e et eteateeteaseatesaeeseateeseeseeseeseaseeseaseaseaseesessessessessesneas [ooeseeneaneeeneeeaneanenenee [oeeeeeeeeeeseeee e e eeeeeea
5. Total gain (I0SS) ON ISPOSAIS .......c.ceeueuiiieiiieiiiteteietesieteteteeetes et esessesessesessesessesessesesseseseesesessessssesessesessesessesessesessasessssensssennnne |oteseseseseseeaseneas 18,407 v 34,845
6. Deduct consideration received 0N QISPOSAIS .............ccueviriiviriiieiiiesisietesietesteteststeessessstesessesessesessesessesessssessssessssesessesessesessesanes [oessesesseennene 89,832,533 |...cocveeee 17,208,139
7. Deduct amortization Of PrEMIUM ........oii ittt ettt ettt s ae e s bt e she e bt e bt embeanbeemeesaeesaeesheesbeenbeenseenbeennesnnesnnes [omesunessaeisnsiaesiaesiaesaeans [oaeesesteseeseesanesae e anes
8. Total foreign exchange change in book/adjusted Carrying VaAlUE .............ccccooiiiiiiiiiii i [eeee e oo
9. Deduct current year’s other than temporary impairment reCoOgNIZEA ...............coooiiiiiiiiiii i [ oo
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ..........cerurirurmiiiiieirieieieeeeseeeeseeeeienens [reeeieeneeeeee s [oeeeeeeeeeeeens 78,482,526
11.  Deduct total NONadMItIEd @MOUNLS ..........c.iiii ettt e e et e e e e e e e e e e enenes [ereneeameese e eeeneenaeennes [eeeeeeee e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 78,482,526

S103




STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

S04, SI05, SI06, SI07



STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI ...........cccoveuiieieeieeieieriee e teeete ettt se s ese s seseesessesesenns [eesesenennennene 117,064,723 |............... 114,658,694
2. Cost Of Cash €QUIVAIENTS BCQUINEM ..........ceeveiiieiiieieieteieteieie ettt te et e s e et e et ese st ese s esesseseseesesaesesassesesesessesassesensesesnnns |ooeseesesenseaes 390,594,180 |............ 1,491,178,784
3. ACCTUAL OF AISCOUNL ...ttt et e et e e e e e seese e s e e aeeaeeae e e e e e e e e eseeseesneneneanes [onneenemneeneens et e e e e eees [eeieeee e e e
4. Unrealized valuation iNCrEASE (JECTEASE) .........cecvvveveveverereeieeeeeeeetetetetesesee et st esesetesesesessesssasesesesesessssesssesesesesesessssssssssaseseseses |eoesensesnssesssssessneesennnnans |oeessseseeeseneneeenes (1,704)
Total gain (I0SS) ON AISPOSAIS ......c.c.cueueieiereeeeeeeeceee ettt ettt ettt e s et e s e s e e s s s st esesesessasasasesesesesesessasssesssesesesessansnas |oeesesesenenesasaseseseseseneenns oesenessssesseneeanaens (39,190)

6. Deduct consideration received 0N QISPOSAIS .............ccuiuiiiueiiieriiierisieteseeteestes st esestesesteseseesessesesssessssessssessssesessesessesessasasssens [oereesesseneens 389,777,635 |........... 1,488,731,861
7. Deduct amortization Of PrEMIUM ........oii ittt ettt et ae e bt e she e be e bt e abeenbeemeesseesaeesbeesbeenbeenseenbeensesnsesnnes [omesunessnsiasesaesiaesiaesiaeans [oaeesesseeeesieesaeesae e s
8. Total foreign exchange change in book/adjusted Carrying VaAlUE .............c.ccooiiiiiiiiiiiic s [eeerie e [
9. Deduct current year’s other than temporary impairment reCoOgNIZEd ...............coooiiiiiiiiiiii e oo oo
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) .........ccceoviiriririririeerieeeieneeesieeseeesesenes e 117,881,268 |................ 117,064,723
11.  Deduct total NONadMItIEd @MOUNLS ..........o.oiii ettt e et et e e e e e e e e e e e nenes [sremseaeennsene e e neeeeannes [eeeeeeee e e e e e
12.  Statement value at end of current period (Line 10 minus Line 11) 117,881,268 117,064,723
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
Office park with four undeveloped lots totaling 20.37 acres of land .... [Lincoln ... 09/25/1992 ..|Various ... 3,748,857
Four-story office building on 19.07 acres of land (10 Bldg). ...... .|Lincoln ... 09/25/1992 .. ..|Various .. 4,223,330 |..
Three-story office building on 12.4 acres of land (25 Bldg.) ....|Lincoln ... 09/25/1992 ..|Various ... 7,169,853
Four-story office building with full basement on 8.07 acres of land (50
Bldg.) ..[Lincoln ... 09/25/1992 L] VAFTOUS oo [erre e e e 4,743,542
Five-story office building on 21.98 acres of land (100 Bldg.) ..|Lincoln ... 09/25/1992 ..|Various 14,671,002
One-story office building located on 6 acres of land ...|Lincoln ... 01/10/19% .......... Various ... 1,951,122
Two-story office building located on 6.39 acres of land ..|Raynhanm .... 03/22/19% ........... Various ... 1,744,619
0199999. Acquired by Purchase 44,252,325

0399999 - Totals

44,252,325

431,656
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- ent| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property Name of Purchaser iati ed brances Incurred

Disposal

Disposal

Disposal

Disposal

(11-9-10)

0399999 - Totals
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

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

3399999 - Totals

SCHEDULE B - PART 3

Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 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
JP1215602 ..o Atlanta ...oooeeveniieieeeniieeeeneees e G [ e [t 12/04/2019 ..o lovviiiiiies e | 1,057 [ e e [ e e 1,051 |oeeeeieeeen 1,051 [ oo e
JP1212104 ... L [San Marcos .......eeeviiiiiiiiinniniiinin Jeeeneeeeeen A e 01/03/2017 ....50,522 |.... ....50,522 |.
JP1213607 ... o [AtTanta e [ GA fe 04/12/2018 ....16,835 |.... ....16,835 [
JP1214506 ... S Smithtown oo el N [ [ 12/05/2018 ....19,401 |.... ....19,401 [
JP1216501 ... o[ Yonkers oo e N e s 08/06/2020 ....34,861 |.... ...34,861 .
JP1211502 ... .. [Sadsburyville ..oocooveviiiiiiininniniiinnn feeeeeeeeeeeen Pha [ 06/23/2016 .....|oeeneeeeeen e [ 9,554 |....
JP1212708 ... .| Lake Worth ..ooveeveeeeiieiiiieeeeeenees e Pl e s et 09/01/2017 ....22,608 |....
JP1213300 ... . [ Milwaukee 12/27/2017 ... 18,056 |....
JP1215909 . Overland Park . .01/31/2020 .. .39,068 |.
JP1211601 . . |Austin ... ... 06/15/2016 .. .. 860,969 |.
JP1215404 . .. |Philadelphia 11/15/2019 .. .30,947 |
JP1216907 . . |Atlanta ... .09/30/2020 ..
JP1218606 . . |Nashville .04/18/2022 ..
JP1213409 ... Indianapol is .. 01/18/2018
JP1218705 ... . |Overland Park .... 04/25/2022
JP1211205 ... . [Nashville 05/17/2016
JP1213805 ... . |Nashville ... 05/24/2018
JP1216402 .... 05/28/2020
JP1211700 ... 11/14/2016
JP1215305 . Nashville .11/04/2019 ..

JP1213508 ...

. | San Marcos ..

03/29/2018
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 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 | Interest and | 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
JP1210306 ..vvvvvvvvrnnnniiiiiinnnns Studio City woovvereeee e L N 02/02/2015 oo foveeeenninns s | L O ) R PO R R 14,045 |..ovvvnnnnns L O R A
JP1219406 ....oevveiiiiiiiiiiienes Overland Park .......ccccccennnnnnnnnnninns foeeeeinnnnnnnnns LUl FPTTTTTTIPPOR R 02/21/2023 ..o veeeiiiiins s | [ [ 388 | [ e 121 N RN 1,563 |oeeeeiiinnnes 1,660 [ oo 107 | 107
0299999. Mortgages with partial repayments 1,322,172 388 388 1,323,725 1,323,832 107 107
0599999 - Totals 1,322,172 388 388 1,323,725 1,323,832 107 107
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CuUsIP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... AEA Mezzanine Fund 111, NEW YORK ... .| AEA Mezzanine Partner IIl LP 0271372014 L[ s e 5,027 L. 472,473 ...
000000-00-0 . ..|Blackstone Capital Partners VIII, LP .. |NEW YORK Blackstone Management Associates VIII LP ..02/22/2021 . . 2,698,587 |.. .. 12,901,979
000000-00-0 . ..|Cyprium Investors IV, LP .......... . | CLEVELAND Cyprium 1V Management LLC ......... ..11/03/2014 . ...810,976
000000-00-0 ......... Cyprium Parallel Investors V, LP ... CLEVELAND ..{Cyprium Investment Partners LLC . .|....08/15/2019 ... ...642,644 |...
000000-00-0 ......... First Eagle Direct Lending Fund 1V, LLC BOSTON ... ..|First Eagle Alternative Credit, LLC .... . |-...11/02/2018 ... ...310,512 |...
000000-00-0 ......... First Eagle Direct Lending IV Co-Invest, LLC .. BOSTON ... .|First Eagle Alternative Credit, LLC .... .|....12/05/2018 ...|.. 1,346,036 |...
000000-00-0 ......... Goldman Sachs Private Equity Partners XI, LP NEW YORK ... .../ Goldman Sachs Asset Management LP .... .|....08/19/2011 ... . ... 143,481 |...
000000-00-0 ......... GoldPoint Mezzanine Partners IV, LP ... |NEW YORK ... ...|GoldPoint Partners LLC .|....12/21/2015 ... .. 60,965 1,504,648 |...
000000-00-0 ......... Graycliff Mezzanine 111, . |NEW YORK ...|Graycliff Mezzanine Il Parallel GP LP . ....05/15/2018 ... ... 247,862 ...416,066 |...
000000-00-0 ......... 180 Global Infrastructure Fund 11 LP .. .| | Squared Capital Advisors LLC .|....06/22/2022 ... ....810,226 ..10,736,600 |...
000000-00-0 ......... Lyme Conservation Opportunities Fund, LP . HANOVER .. ..|Lyme Conservation Opportunities Fund LP .. ...07/31/2019 ... ... 2,475,000 ... 2,640,000 |...
000000-00-0 . L [PJC Fund V, LP oo BOSTON ... PJC Partners V LLC ......... . 2,950,813 |.. .. 11,079,825
000000-00-0 . ..|Savano Capital Partners IIl, LP .... BALTIMORE Savano Direct GP 111 LLC .... 671,901 |.. 9,512,577
000000-00-0 . ..| Stonepeak Infrastructure Fund 111, LP NEW YORK Stonepeak Associates Il1 LLC . . .. 56,324 |.. 2,771,428
000000-00-0 .........[ Thoma Bravo Fund XV, LP ......c.uuiiiiiiimnninineinnnanneereennaseeernnnnns .| Thoma Bravo UGP XV LLC ...08/02/2022 ... . 2,846,312 6,419,764 |...
2599999. Joint Venture Interests - Other - Unaffiliated 13,653,032 61,709,009
6099999. Total - Unaffiliated 13,653,032 61,709,009
6199999. Total - Affiliated
6299999 - Totals 13,653,032 61,709,009
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) |Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Adams Street Private Credit Fund, LP ......... NEW YORK -.eeeeeeeeeeeeeiieeeees Joeeennnns N Adams Street Private Credit Fund GP LP |[....12/26/2017 ...|....04/19/2023 ...{....... 482,282 | e e e e e e 482,242 |....... 482,282 | e e e
Adams Street Senior Private Credit Fund II, Adams Street Private Credit Fund Il GP
000000-00-0 ..... P e NEW YORK -.eeeeeeeeeeeeeiieeeees Joeeennnns N P s ...05/07/2020 ...|....04/20/2023 ...|.......... 8,199 | oo e e s e [ 8,199 |.......... 8,199 |eeeeeeiis oo [ e
Blackstone Management Associates VIII LP
000000-00-0 ..... Blackstone Capital Partners VIII, LP ........ NEW YORK -.eeeeeeeeeeeeeiieeeees Joeeennnns R ...02/22/2021 ...|....06/02/2023 ...|....... 159,952 |.veeeeeeenn oo o oo s e [ens 159,952 |....... 159,952 |.eeieeeeeis o e o
000000-00-0 ..... First Eagle Direct Lending Fund IV, LLC ..... 210N 0 R FN MA......... First Eagle Alternative Credit LLC ..... ...11/02/2018 ...|....06/09/2023 ...|......... TB12 [ooiiiiiiiies v foore s e e e 7,612 |......... TB12 [ v fooeii
First Eagle Direct Lending IV Co-Invest, LLC
000000-00-0 ..... BOSTON ... First Eagle Alternative Credit LLC ..... ...12/05/2018 ...|....06/09/2023 ...|.......850,687 |... 850,687 |...
000000-00-0 ..... GCG Investors IV, LP ... CHICAGO .. .| GCG General Partners LLC ....03/14/2017 . .04/06/2023 .. .. 23,873 . 23,873
000000-00-0 ..... GoldPoint Mezzanine Partners IV, LP NEW YORK . .|GoldPoint Partners LLC ..... ..12/21/2015 . .04/27/2023 .. . 180,659 180,659
000000-00-0 ..... Graycliff Mezzanine III, LP . | NEW YORK ... .|Graycliff Mezzanine IIl GP LP .. ...05/15/2018 ...|....06/27/2023 ...|....... 363,915 |... 363,915
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on | ment
Identification Name or Description Cit State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Hear twood Forestland REIT II, LLC ........... CHAPEL HILL ooeeeeeiieieiieeens o NC......... Hear twood Forestland Advisors VII1 LLC |[....07/14/2015 ...[....06/01/2023 ...|....... 342,222 |.ccoooiriiiiiis Jovrnnniiiiiiins o e oo s [0 342,222 [0 382,222 | e e e
Lazard Int'| Strategic Equity ACW EX-US
000000-00-0 ..... TrUSt wevvviiiiiiiiir NASHUA Lazard Asset Management LLC ............... ....01/07/2022 ...|....06/21/2023 ...|.... 7,605,469 [.... 1,843,750 |....ccevvernnnns foorrerninnnnnnns Jooveeiiiiiiiinns [ 1,843,750 [oeeneeniiiinnnns |.....9,440,219 1.... 8,500,000 f......oovvnnnnnn founee (949,219)|...... (949,219)]...vvinnnnnnns
000000-00-0 ..... Stonepeak Infrastructure Fund |11, LP ....... NEW YORK ... NPT T N Stonepeak Associates |l LLC .....cevunnes ....02/22/2018 ...)....06/02/2023 ... e Jeerneeiiniiins oo fon
2599999. Joint Venture Interests - Other - Unaffiliated 10,092,375 1,843,750 1,843,750 11,936,125 | 10,986,906 (949,219) (949,219)
6099999. Total - Unaffiliated 10,092,375 1,843,750 1,843,750 11,936,125 | 10,986,906 (949,219) (949,219)
6199999. Total - Affiliated
6299999 - Totals 10,092,375 1,843,750 1,843,750 11,936,125 | 10,986,906 (949,219) (949,219)




STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 5 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Paid for Accrued Admini-
cusIP Interest and strative
Identification Description Name of Vendor Actual Cost Par Value Dividends Symbol
36179L-A5-1 ......... G2 AC9928 - RMBS ... Direct .... 1.4 ... .
3617HT-EH-5 ......... G2 BJ5536 - RMBS ... Direct .... 1.4 ..
3617HT-YK-6 ......... G2 BJ6114 - RUBS ... Direct .... 1.4 ...
3617J9-BV-9 ......... G2 BK8144 - RVBS . Direct .... 1.A ...

0109999999. Subtotal - Bonds”— U.S. Governments

31,354

31,354

196480-3P-0 ......... |COLORADO HSG & FIN AUTH ottt

RBC CAPITAL MARKETS

...................... 10,644,500

............... 10,000,000

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

10,644,500

10,000,000

03

N42816-CL-7 . .. | KONINKLIJKE VOPAK N V' 5.16 19JUN29
76169#-AT-0 . ..|REYES HOLDINGS LLC 4.91 17MAY32 .
35677-AA-4 ......... FREEPORT POWIER LIMITED

N5828#-AB-6 ......... RIO GRANDE LNG LLC 6.67 11JUL33 .
05632*-AA-3 ......... BSCH |1 ISSUER (1)

056328-AA-1 ......... BSCH I ISSUER (11) ..

232989-AB-9 ......... DLLMT 231 A2 - ABS ...

24703G-AE4 ......... DEFT 232 C - ABS ...

24703G-AF-1 ......... DEFT 232 D - ABS ...

247158-AZ-T ......... DELOITTE LLP

350636-AA-6 . ..| FOUNDRY JV HOLDCO LLC ...

350868-AL-5 . ..|FOUR CORNERS OPERATING PARTNERSHIP LP
36262A-AB-0 . ..| GSMBS 2021-PJ3 A2 - CMO/RMBS .....
362620-AB-5 ......... GSMBS 2021-GR1 A2 - CMO/RWBS
65342*-AC-4 ......... NEXUS GAS TRANSMISSION, LLC
693475-BR-5 ......... PNC FINANCIAL SERVICES GROUP INC ...
716973-AE-2 ......... PFIZER INVESTMENT ENTERPRISES PTE LTD
716973-AG-7 . -|PFIZER INVESTMENT ENTERPRISES PTE LTD

749350-AA-2 RCKT 2021-1 A1 - CMO/RMBS

B1747K-AA-1 ......... SEMT 2021-1 A1 - CMO/RWBS

87303*-AA-9 ......... THL CREDIT DIRECT LENDING IV FUNDING LL ....
89788M-AN-2 ......... TRUIST FINANCIAL CORP

PPFX8V-SG-9 . .|Ferrero International S.A.

PPGO7C-Y5-0 . Ferrero International S.A.
76711%-AA-8 ........ MODEC FINANCE BV

00695*-AA-0 ......... AURIZON FINANCE PTY LTD

oo

Voya .
Voya .

Unknown ...

Voya

Unknown ...

Voya

Bank of America Merrill Lynch
RBC CAPITAL MARKETS ..
RBC CAPITAL MARKETS ..

Voya

Not Available .
Voya ....
GOLDMAN SACHS AND C0. LLC
GOLDMAN SACHS AND CO. LLC ...

Voya

MORGAN STANLEY DW INC/ALGO/SOFT .
BANC OF AMERICA SECURITIES LLC ..
CITIGROUP GLOBAL MKTS/SALOMON
J.P. Morgan Securities LLC
WELLS SECURITIES FI

J.P. Morgan Securities LLC ....
Unknown ...

Unknown

Unknown ...

.. 24,147,759 |.
1,499,785 |.
8,328,492 |.
..... 5,000,000 |.
5,000,000 |.
3,000,000 |.
4,944,514 |.
... 15,572,945 |.
..... 3,000,000 |.
..... 7,000,000 |

..... 6,000,000 |

..... 6,000,000 |...

.... 24,150,000 |...
..... 1,500,000 ...
..... 8,330,000 |...
..... 5,000,000 |...
5,000,000 |.
3,000,000 |.
6,127,980 |.
.... 19,308,571 |...
..... 3,000,000 |...
..... 7,000,000 |...
..... 3,360,000 |...
6,720,000 |.

..... 1,783,097 |...

.. 1,503,380 |...
102,736 |...
..... 3,350,000 ...

UNKNOMN ettt et s e e e ree e s e e s eesseeeressseeennnnasseernnnasseernnnnnnseesnnnnnssseenne [reeennnnnsseernnnnnssseennnnnnerees Joerennnanseereennannees 1,000,000 J.oevvnnniiiireennanns 1,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 119,781,823 125,325,764
2509999997. Total - Bonds - Part 3 130,457,676 135,357, 118
2509999998. Total - Bonds - Part 5 XXX XXX
2509999999. Total - Bonds 130,457,676 135,357,118
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX

4509999999. Total - Preferred Stocks

002824-10-0 ......... ABBOTT LABORATORIES ORD ...
005098-10-8 ......... ACUSHNET HOLDINGS ORD
05550-10-1 ......... BJS IHOLESALE CLUB HOLD ORD .
14316J-10-8 ......... CARLYLE GROUP ORD
184496-10-7 ......... CLEAN HARBORS ORD
228368-10-6 ......... CROWN HOLDINGS ORD ....
256677-10-5 ......... DOLLAR GENERAL ORD ....

518439-10-4 ......... ESTEE LAUDER CL A ORD

NATIONAL FINANCIAL SERVICES CORP. ....
NATIONAL FINANCIAL SERVICES CORP. ....
NATIONAL FINANCIAL SERVICES CORP. .

Various

J.P. Morgan Securities LLC
NATIONAL FINANCIAL SERVICES CORP. .

Various

SANFORD C. BERNSTEIN AND C0. LLC ..

1,453,036 |.
1,752,762 |.
...1,395,224 |.
.. 5,350,868 |
1,801,851 |.
1,342,881 |.
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
cusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
57667L-10-7 ......... MATCH GROUP ORD ... eeeeeee e eeeeeee e e e e eense e e e e eeens s e e eenne e e e eennneeeeerrnnnnneeennnnnnneeeennn | snsseessesnnnns [oeeend 06/06/2023 ..... NATIONAL FINANCIAL SERVICES CORP. .... ....17,141.000 |....
617446-44-8 ......... MORGAN STANLEY ORD ...iivvvunniiiiiriniiiesiisi s s resis e s srsna s s ssnn s s s rranna s ssnnnnnnsennnns | snseeeseennnnns foeeesd 04/12/2023 ..... NATIONAL FINANCIAL SERVICES CORP. ....euuniiiiiiiiiiiiiiiiiiieeceisiiie e e sevnii s e s esnnas s e ennniees [oreeerennnnnensnnnnans 7,377.000 |....
67103H-10-7 ......... 0 REILLY AUTOMOTIVE ORD ...eeeeeeeieeeeenniieeeeeeeiee e e eeeeeee e e e eemnee e e eeeennneeeeeennnnneeeennnnnns | seessinnessnens Joennnd 05/03/2023 ..... JEFFERIES LLC
701094-10-4 ......... PARKER HANNTFIN ORD ..evveniiiiiiiie e ccciii e seveii e e e s ennan s s e ssnnneesesnnnns | sennsneeenenns Jouand 05/24/2023 ..... NATIONAL FINANCIAL SERVICES CORP. .
743606-10-5 ......... PROSPERITY BANCSHARES ORD .....eeeeruuuseeernnnseeeennnseeernnnnseeernnnnneseernnnnneeeemnnnnneneene | seevisnneeenens Joennnd 06/29/2023 ..... SANFORD C. BERNSTEIN AND CO. LLC ..eeeeeieeeeeeieie e e e et e e e e e e e e e e e e e e e e e e e e eemnnnns [eeeeeeennnaeeeennnnans 5,910.000 |....
75513E-10-1 ......... RAYTHEON TECHNOLOGIES ORD ...ivvvveeiiiiiiiii s ciiiis s ccrni i eeecenii s rnnnn s nnnnassssnennns | ceennnnneeeenns Joonnd 04/12/2023 ..... Various ....23,119.000 |.... . A
78377T-10-7 ......... RYMAN HOSPITALITY PROP REIT ORD ..eeeeeeeeeeeeeeeeeeeneie e e eeennee e e eeeennee e e eeenneeeeeennnnnnees | svnsninnennnnns Joennnd 06/29/2023 ..... JEFFERIES LLC .... ....15,360.000 |.... 1,398,030 |.
78400V-10-4 ......... R TR T RN [PUURRRRUUSUURRN RN 04/05/2023 ..... Jefferies Company .......vviiiiirueiniiiiiiiiin e e [eeree e 3,214.000 |..evvvuniiiiiinninns 1,111,821 |.
829821-10-6 ......... SITIME ORD ..eeeeeeneeeeeene e e e e een e s e e erenee e e e ernnn e e e e eennna e e eernnnnneeeennnnnnneeeennnnnnnneene | seeninneeeennns Joennnd 06/08/2023 ..... SANFORD C. BERNSTEIN AND CO. LLC ..
882508-10-4 . .| TEXAS INSTRUMENTS ORD 05/11/2023 Various ......oeeeeeveiiiiennneniinnnns .10,124.000 |.
G4705A-10-0 . ICON ORD ..... 05/31/2023 SANFORD C. BERNSTEIN AND CO. LLC .. 2,503.000 |.
(654050-10-2 . ..|LAZARD CL A ORD .. 06/21/2023 Various ......oeeeveeeevinnnnniniinnnns 109,269.000 |.
66095L.-10-9 ......... APTIV ORD ......... .. |C.. e Jeennedd 05/11/2023 ..... NATIONAL FINANCIAL SERVICES CORP. . 7,343.000 |.... .
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 29,703,982 XXX XXX
922908-36-3 . ..|VANGUAHD 500 IDX ETF .... 05/04/2023 ..... NATIONAL FINANCIAL SERVICES CORP. .... ....16,570.000 |.... 6,149,450 |.
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 6,149,450
5989999997. Total - Common Stocks - Part 3 35,853,432 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 35,853,432 XXX XXX
5999999999. Total - Preferred and Common Stocks 35,853,432 XXX XXX
6009999999 - Totals 166,311,108 XXX 4,155 XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current [Other Than| Adjusted |Changein| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SVO
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain | Total Gain| Received | tractual | Admini-
Ident- For-| Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
..36176M-GZ-0 |GN 770016 - RMBS ... . 06/01/2023 . | Paydoun ... .. 21,29 ...21,229 ...21,758 |.... ... (529) | ... (529) |... ..21,229 |.. . 12/15/2033 . [1.A ........
..36177P-B2-0 | GN 794556 - RMBS .... . 06/01/2023 . | Paydoun ... .. 11,673 ... 11,573 ...11,856 |.... ... (283) ] ... (283) ... 11,573 |.. . 01/15/2042 . [1.A ........
..36179L-A5-1 |G2 AC9928 - RMBS .... . 06/01/2023 . | Paydoun ... .. 466,702 ..559,681 |.... .. (92,978) | .. (92,978) |... . 02/20/2064 . [1.A ........
..36179M-KZ-2 |G2 MAO312 - RWBS .... . 06/01/2023 . | Paydoun ... ... 20,902 ...21,997 |.... ... (1,006) | ... (1,006) ... . 08/20/2042 . [1.A ........
..36179M-NC-0 |G2 MAO387 - RUBS .... . 06/01/2023 . | Paydoun ... ... 22,306 ...24,009 |.... .. (1,704) ] . 09/20/2042 . [1.A ........
..36179M-VL-1 | G2 MAOG19 - RMBS .... . 06/01/2023 . | Paydoun ... L7212 . 12/20/2042 . [1.A ........
..36179M-XIi-5 | G2 MA0B9I3 - RWBS .... . 06/01/2023 . | Paydoun ... .2,260 |.... . 01/20/2043 . [1.A ........
..36179V-L6-5 |G2 MAGG49 - RWBS .... . 06/01/2023 . | Paydoun ... . 05/20/2050 . [1.A ........
..36179V-L7-3 | G2 MA6650 - RMBS ... . 06/01/2023 . | Paydoun ... . 05/20/2050 . [1.A ........
..3617K9-F7-6 |G2 BN5590 - RMBS . 06/01/2023 . | Paydown . 07/20/2049 . [1.A .
..3617K9-FR-2 | G2 BN5576 - RIBS . 06/01/2023 . | Paydoun . 06/20/2049 . 1.A .
..3617KR-FH-4 | G2 B09168 - RWBS . 06/01/2023 . | Paydown . 07/20/2049 . [1.A .
..36200E-B2-6 |GN 598657 - RIBS .... . 06/01/2023 . | Paydoun ... . 05/15/2035 . [1.A ........
..36200G-KU-9 | GN 600707 - RMBS ... . 06/01/2023 . | Paydoun ... . 12/15/2033 . [1.A ........
..36200J-65-4 |GN 603081 - RUBS .... . 06/01/2023 . | Paydoun ... . 08/15/2033 . [1.A ........
..36200K-J4-0 | GN 603383 - RWBS .... . 06/01/2023 . | Paydoun ... . 01/15/2033 . [1.A ........
..36200K-J7-3 | GN 603386 - RWBS .... . 06/01/2023 . | Paydoun ... . 01/15/2033 . [1.A ........
..36200K-KQ-9 | GN 603403 - RWBS .... . 06/01/2023 . | Paydoun ... . 10/15/2034 . [1.A ........
..36200M-TF-0 | GN 604550 - RWBS .... . 06/01/2023 . | Paydoun ... . 08/15/2033 . [1.A ........
..36200M-VIi-0 | GN 604629 - RWBS .... . 06/01/2023 . | Paydoun ... . 09/15/2033 . [1.A ........
..36200N-BP-5 | GN 604946 - RIBS . 06/01/2023 . | Paydoun . 01/15/2034 . (1.
..36201C-JU-9 | GN 579075 - RWBS . 06/01/2023 . | Paydoun . 12/15/2031 . (1.
..36201H-1I8-2 | GN 583971 - RWBS . 06/01/2023 . | Paydoun . 07/15/2032 . [1.
..36201M-S9-4 | GN 587444 - RMBS . . |- 06/01/2023 . | Paydoun . 12/15/2032 . (1.
..36202C-2Y-8 | G2 002591 - RWBS . . |- 06/01/2023 . | Paydoun . 05/20/2028 . (1.
..36202C-6Y-4 | G2 002687 - RMBS ... . 06/01/2023 . | Paydoun ... . 12/20/2028 . (1.
..36202C-N8-2 | G2 002215 - RIBS .... . 06/01/2023 . | Paydoun ... . 05/20/2026 . [1.A ........
..36202C-PT-4 | G2 002234 - RMBS .... . 06/01/2023 . | Paydoun ... 2 . 06/20/2026 . [1.A ........
..36202C-0A-4 | G2 002249 - RMBS .... . 06/01/2023 . | Paydoun ... . 07/20/2026 . [1.A ........
..36202C-00-9 | G2 002263 - RWBS .... . 06/01/2023 . | Paydoun ... . 08/20/2026 . [1.A ........
..36202C-0X-4 | G2 002270 - RWBS .... . 06/01/2023 . | Paydoun ... . 08/20/2026 . [1.A ........
..36202C-YG-2 |G2 002511 - RWBS . 06/01/2023 . | Paydown . 11/20/2027 . [1.
..36202D-2E-0 | G2 003473 - RWBS . 06/01/2023 . | Paydoun . 11/20/2033 . [1.
..36202D-50-0 | G2 003555 - RMBS . 06/01/2023 . | Paydoun . 05/20/2034 . (1.
..36202D-C9-0 |G2 002796 - RWBS . 06/01/2023 . | Paydoun . 08/20/2029 . (1.
..36202D-CR-0 | G2 002780 - RMBS . 06/01/2023 . | Paydoun . 07/20/2029 . (1.
..36202D-D5-7 |G2 002824 - RIBS .... . 06/01/2023 . | Paydoun ... . 10/20/2029 . [1.
..36202D-DN-8 | G2 002809 - RWBS .... . 06/01/2023 . | Paydoun ... . 09/20/2029 . [1.A ........
..36202D-FX-4 |G2 002882 - RWBS .... . 06/01/2023 . | Paydoun ... . 02/20/2030 . [1.A ........
..362020-J0-5 |G2 002971 - RWBS .... . 06/01/2023 . | Paydoun ... . 09/20/2030 . [1.A ........
..362020-JR-3 | G2 002972 - RWBS .... . 06/01/2023 . | Paydoun ... . 09/20/2030 . [1.A ........
..36202D-YZ-8 |G2 003428 - RWBS .... . 06/01/2023 . | Paydoun ... . 08/20/2033 . [1.A ........
..36202E-5G-0 | G2 004447 - RWBS .... . |- 06/01/2023 . | Paydoun ... . 05/20/2039 . [1.A ........
..36202E-CA-5 |G2 003665 - RWBS .... . |- 06/01/2023 . | Paydoun ... . 01/20/2035 . [1.A ........
..36202E-DP-1 |G2 003710 - RMBS . 06/01/2023 . | Paydoun . 05/20/2035 . [1.A .
..36202E-GE-3 | G2 003797 - RWBS ... . 06/01/2023 . | Paydoun ... . 12/20/2035 . [1.A ........




1’603

STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current [Other Than| Adjusted |Changein| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SVO
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain | Total Gain| Received | tractual | Admini-
Ident- For-| Disposal Name Shares of Consid- Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
..36202E-GQ-6 | G2 003807 - RMBS ... . 06/01/2023 . | Paydoun ... ....1,588 L1543 ) .1,588 |.. . 01/20/2036 . [1.A ........
..36202E-HE-2 | G2 003829 - RWBS .... . 06/01/2023 . | Paydoun ... ... 4,220 4,220 |.. . 03/20/2036 . [1.A ........
..36202F-AV-8 | G2 004520 - RWBS .... . 06/01/2023 . | Paydoun ... . 08/20/2039 . [1.A ........
..36202F-El-2 | G2 004649 - RWBS .... . 06/01/2023 . | Paydoun ... . 03/20/2040 . [1.A ........
..36202F-F8-4 |G2 004691 - RWBS .... . 06/01/2023 . | Paydoun ... . 05/20/2040 . [1.A ........
..36202F-FL-5 |G2 004671 - RMBS .... . 06/01/2023 . | Paydoun ... . 04/20/2040 . [1.A ........
..36202F-LH-7 |G2 004828 - RWBS .... . 06/01/2023 . | Paydoun ... . 10/20/2040 . [1.A ........
..36202F-VN-3 | G2 005121 - RWBS .... . 06/01/2023 . | Paydoun ... . 07/20/2041 . [1.A ........
..36202T-DIi-3 | GN 608617 - RMBS ... . 06/01/2023 . | Paydoun ... . 06/15/2024 . [1.A ........
..36202T-G4-2 | GN 608719 - RMBS . 06/01/2023 . | Paydown . 11/15/2024 . (1.A .
..36203D-MP-2 | GN 346066 - RVBS . 06/01/2023 . | Paydoun . 01/15/2024 . [1.A .
..36203N-5H-7 | GN 354648 - RMBS . 06/01/2023 . | Paydown . 09/15/2023 . [1.A .
..36203R-P9-4 | GN 356948 - RMBS .... . 06/15/2023 . | Paydoun ... . 06/15/2023 . [1.A ........
..36203X-JG-2 |GN 362163 - RWBS .... . 06/01/2023 . | Paydoun ... . 12/15/2023 . [1.A ........
..36204A-FU-4 | GN 363879 - RBS .... . 06/01/2023 . | Paydoun ... . 12/15/2023 . [1.A ........
..36204B-M5-9 | GN 364980 - RWBS .... . 06/01/2023 . | Paydoun ... . 04/15/2024 . [1.A ........
..36204F-3J-1 |GN 369001 - RWBS .... . 06/01/2023 . | Paydoun ... . 05/15/2024 . [1.A ........
..36204H-EK-2 | GN 370138 - RWBS .... . 06/01/2023 . | Paydoun ... . 12/15/2023 . [1.A ........
..36205B-PF-3 | GN 385722 - RMBS .... . 06/01/2023 . | Paydoun ... . 06/15/2024 . [1.A ........
..36205D-AF-5 |GN 387106 - RMBS .... . 06/01/2023 . | Paydoun ... . 08/15/2025 . [1.A ........
..36205Y-Ql-5 | GN 404669 - RWBS . 06/01/2023 . | Paydoun . 12/15/2025 . [1.
..36206D-DE-4 |GN 407901 - RWBS . 06/01/2023 . | Paydoun . 11/15/2025 . (1.
..36206F-XH-0 |GN 410280 - RWBS . 06/01/2023 . | Paydoun . 09/15/2025 . [1.
..36206H-MB-1 |GN 411754 - RWBS . . |- 06/01/2023 . | Paydoun . 04/15/2027 . (1.
..36206J-4C-5 |GN 413119 - RWBS . . |- 06/01/2023 . | Paydoun . 09/15/2025 . [1.
..36206X-PT-4 |GN 424434 - RUBS ... . 06/01/2023 . | Paydoun ... . 08/15/2027 . (1.
..36207L-H0-4 |GN 435039 - RMBS .... . 06/01/2023 . | Paydoun ... . 02/15/2031 . [1.A ........
..36209F-PY-9 | GN 470339 - RMBS .... . 06/01/2023 . | Paydoun ... . 05/15/2029 . [1.A ........
..362098-70-7 |GN 480551 - RWBS .... . 06/01/2023 . | Paydoun ... . 04/15/2029 . [1.A ........
..36200W-4X-7 | GN 484238 - RMBS .... . 06/01/2023 . | Paydoun ... . . . 09/15/2028 . [1.A ........
..3620AN-M7-4 | GN 733982 - RMBS .... . 06/01/2023 . | Paydoun ... ... (296) |... . 10/15/2040 . [1.A ........
..3620A0-K6-9 |GN 736617 - RMBS . 06/01/2023 . | Paydown (1,024) . . (1,024) . 12/15/2035 . (1.
..3620AS-PH-6 | GN 738524 - RMBS . 06/01/2023 . | Paydoun . (191) ). . (191) . 07/15/2041 . [1.
..3620AS-PX-1 | GN 738538 - RWBS . 06/01/2023 . | Paydoun (1,124) . . (1,124) . 07/15/2041 . (1.
..36210V-E4-9 | GN 503355 - RMBS . 06/01/2023 . | Paydoun L (72) ] .. (72) . 02/15/2029 . [1.
..362198-TN-5 | GN 270656 - RWBS . 05/15/2023 . [Paydoun ..........ceeeveeees |oeveeeenenninnnnnnns fovveeneeeennnnn33 i 88 e 88 [ 83 i o K . 09/15/2023 . (1.
..36230L-K8-1 |GN 752119 - RWBS .... . 06/01/2023 . | Paydoun ... ... (633) ] . (633) ... . 01/15/2033 . [1.
..36241L-KA-3 |GN 782989 - RWBS .... . 06/01/2023 . | Paydoun ... ... (2,663) | . (2,663) ... . 06/15/2040 . [1.A ........
..36290R-XIi-8 | GN 615493 - RMBS .... . 06/01/2023 . | Paydoun ... . 08/15/2033 . [1.A ........
..36290R-Y3-1 |GN 615530 - RWBS .... . 06/01/2023 . | Paydoun ... . 09/15/2033 . [1.A ........
..362908-CZ-2 |GN 615788 - RUBS .... . 06/01/2023 . | Paydoun ... . 09/15/2023 . [1.A ........
..362908-YC-9 |GN 616407 - RMBS .... . 06/01/2023 . | Paydoun ... . 05/15/2024 . [1.A ........
..36290T-Fli-4 |GN 616781 - RMBS ... . |- 06/01/2023 . | Paydoun ... . 12/15/2024 . [1.A ........
..36290T-GN-3 | G2 616805 - RUBS ... . |- 06/01/2023 . | Paydoun ... . 01/20/2025 . [1.A ........
..36290T-JK-6 |GN 616866 - RMBS . 06/01/2023 . | Paydoun . 02/15/2027 . [1.A .
..36290X-MY-3 | GN 620575 - RWBS ... . 06/01/2023 . | Paydoun ... . 09/15/2033 . [1.A ........
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..36201G-YY-6 |GN 628127 - RUBS ......cooeverieiiiiiiiiiiiiiiins [ . 06/01/2023 . | Paydoun ... ... 3,242 ... 3,33 |.... .3,242 |.. . 05/15/2034 . [1.A ........
..36291L-3U-7 |GN 631811 = RMBS ......eevvvvrvriiiiiiiiiiiiiiiiiins [ . 06/01/2023 . | Paydoun ... ....8,33%4 ....8,3% |.... .8,33%4 |.. . 05/15/2024 . [1.A ........
..36291L-411-2 | G2 631837 ~ RUBS .....cooeveeeeeeiiiiiiiiiins [ . 06/01/2023 . | Paydoun ... ....5,58 ....5,581 |.... .5,532 |.. . 06/20/2029 . [1.A ........
..36291P-5P-7 | G2 634554 — RMBS ..........evvvmmmmmmnnnnnnnnninnnns [eeeenn . 06/01/2023 . | Paydoun ... ... 1,364 L1372 ) 1,364 |.. . 09/20/2024 . [1.A ........
..36291U-E7-6 |GN 638358 — RMBS ........oooevrriiiiiniiiinins s . 06/01/2023 . | Paydoun ... ....5,112 ....5,157 |.... .5,112 .. . 02/15/2035 . [1.A ........
..36201Y-EG-8 |GN 641935 - RMBS .....ccooeiiiiiiiiiiiiiiiiiiiiiien [ . 06/01/2023 . | Paydoun ... ....1,19% .. 1,204 ). .1,1% |.. . 04/15/2035 . [1.A ........
..36297B-JS-1 |GN 706873 = RMBS ........ccevvvvriiiiiiiiiiiiiiiiens [eeeennn . 06/01/2023 . | Paydoun ... .. 13,162 |.. . 11/15/2030 . [1.A ........
..38374M-DF-3 | GNR 2005-081 0B - CMO/RMBS .......cceeveeiiiiiees [nnnnn . 06/01/2023 . | Paydoun ... 106,657 |.. . 10/20/2035 . [1.A ........
.. 38375U-JX-9 | GNR 2014-H12 HZ ~ CMO/RMBS .........eevvvvvvvvnne [ereennn . 06/01/2023 . | Paydoun ... . 06/20/2064 . [1.A ........
..38378B-6L-8 |GNR 2013-012 B - CMBS ... 06/01/2023 . | Paydown . 11/16/2062 . [1.A .
..38378K-RB-7 |GNR 2013-068 B - CMBS ... 06/01/2023 . | Paydoun . 08/16/2043 . [1.A .
..38378M-ND-3 | GNR 2013-060 GL - CMO/RMBS 06/01/2023 . | Paydown K . 11/20/2041 . [1.A .
..3837811-UG-8 | GNR 2013-053 KA — CMO/RMBS .........eevvvvvvnnnnn [reennn . 06/01/2023 . | Paydoun ... . 128,160 |.... . 10/20/2041 . [1.A ........
..38378N-FL-2 | GNR 2013-158 AB = CMBS .........eevvvvrvvvrvnnnnns [oeennn . 06/01/2023 . | Paydoun ... LL31,712 ) . 08/16/2063 . [1.A ........
..38378T-60-8 |GNR 2013-100 MA - CMO/RMBS .........cooevvvrerens [rinnnn . 06/01/2023 . | Paydoun ... ... 12,993 |.... . 02/20/2043 . [1.A ........
..38378T-AL-4 |GNR 2013-071 LA - CMO/RMBS ..........ooeerriennns [eennnn . 06/01/2023 . | Paydoun ... ...23,476 |.... . 10/20/2042 . [1.A ........
..38378X-A4-3 |GNR 2014-172 AD - CMBS ......coovvvvviiiiiiiininns [eeennn . 06/01/2023 . | Paydoun ... ....8,7% |.... . 01/16/2046 . [1.A ........
..38378X-NN-7 | GNR 2014-135 AK = CMBS .......oevvvrriiiiiiiiniins [ . 06/01/2023 . | Paydoun ... ....5,069 |.... . 08/16/2085 . [1.A ........
..38379K-3N-6 | GNR 2015-169 AC = CMBS .......covvvvvviiiiiiininns [eeennn . 06/01/2023 . | Paydoun ... ....9,240 |.... . 04/16/2056 . [1.A ........
..38379K-6D-5 |GNR 2015-163 AH = CMBS .......covvvvviiiiiiiiinins [eennnn . 06/01/2023 . | Paydoun ... L2847 . 04/16/2056 . [1.A ........
..38379K-6M-5 |GNR 2015-171 EA - CMBS .. 06/01/2023 . | Paydoun ..249,911 . 12/16/2052 . [1.
..38379K-B9-8 |GNR 2015-115 AC - CMBS .. 06/01/2023 . | Paydoun . 07/16/2051 . (1.
..38379K-GP-7 | GNR 2015-058 VA - CMBS .. 06/01/2023 . | Paydoun . 10/16/2038 . [1.
..38379K-K8-0 |GNR 2015-128 AJ - CMBS .. . |- 06/01/2023 . | Paydoun . 11/16/2085 . (1.
..38379K-TT-5 |GNR 2015-093 AB - CMBS .. . |- 06/01/2023 . | Paydoun . 01/16/2047 . (1.
..38379U-TB-2 | GNR 2016-072 AB = CMBS .........evvvvvmmnnnnnnnnns [enennn . 06/01/2023 . | Paydoun ... . 04/16/2049 . (1.
..38379Y-6L-7 |GNR 2016-125 DA ~ CMBS ......coovvvvviiiiiniininns [eeennn . 06/01/2023 . | Paydoun ... . 12/16/2047 . [1.A ........
..38382J-51-2 | GNR 2021-056 PE - CMO/RMBS ...........evvvvvvnnnn [oennn . 06/01/2023 . | Paydoun ... . 03/20/2051 . [1.A ........
..38382N-GG-6 | GNR 2021-027 DC ~ CMO/RMBS .........eevvvvvvvvnns [ereennn . 06/01/2023 . | Paydoun ... . 02/20/2051 . [1.A ........
..831628-C8-3 | SBA 100095 - RMBS ..........ccevveiieininieeeeeeenns [ . 06/15/2023 . | Paydoun ... . 05/25/2038 . [1.A ........
..831628-DL-3 | SBA 100107 = RMBS ........evvvvvevmveennennnnnnnnnns [oeeenn . 06/15/2023 . | Paydoun ... ... 10,337 ...10,699 |.... . 11/25/2039 . [1.A ........
..831628-E7-3 | SBA 100158 - RVBS 06/15/2023 . | Paydoun ,241,654 .1,306,574 |. .. (64,919) |. . 1,241,654 . 12/25/2030 . (1.
..831628-EC-2 |SBA 100131 - RVBS 06/15/2023 . | Paydoun .. 151,577 ..158,512 |. .(6,935) | 151,577 . 07/25/2042 . (1.
..831628-ED-0 |SBA 100132 - RWBS 06/15/2023 . | Paydown ..651,716 .. (16,358) |. . 10/25/2042 . (1.
..831628-EG-3 | SBA 100135 - RWBS 06/15/2023 . | Paydoun (2,051) |. . 04/25/2043 . (1.
..831628-EM-0 | SBA 100140 - RVBS 06/15/2023 . | Paydown . (111,149) | . 01/25/2044 . (1.
..831628-EZ-1 |SBA 100152 ~ RMBS ......ccoeevereeiieeeeeiees [ . 06/15/2023 . | Paydoun ... . 06/25/2045 . (1.
..83162C-A3-7 |SBAP 2018-20 L L - ABS .. . 06/01/2023 . | Paydoun ... ... 486,711 |.... . 12/01/2038 . [1.A ........
..83162C-11X-8 | SBAP 2003-20 D A - ABS .. . 04/01/2023 . |Various ........ceeeevennns foovereennneninnnnnns Joee 3,934 03,084 | 3,780 |.... . 04/01/2023 . [1.A ........
..83162C-MZ-3 | SBAP 2003-20 E A - ABS .. . 05/01/2023 . |Various ... . 7,556 ... . 05/01/2023 . [1.A ........
..83162C-NA-7 | SBAP 2003-20 F A - ABS .. . 06/01/2023 . |Various ... . 06/01/2023 . [1.A ........
..83162C-PX-5 | SBAP 2005-20 K A - ABS .. . 05/01/2023 . | Paydoun ... . .. . 11/01/2025 . [1.A ........
..83162C-0H-9 | SBAP 2006-20 F A - ABS .. . |- 06/01/2023 . | Paydoun ... ..28,814 |.. . 06/01/2026 . [1.A ........
..83162C-RA-3 | SBAP 2007-20 E A - ABS .. . |- 05/01/2023 . | Paydoun ... , ..56,528 |.. . 05/01/2027 . [1.A ........
..83162C-RH-8 | SBAP 2007-20J A - ABS 04/01/2023 . | Paydoun 494,587 |. .. (21,732) | (21,732) .472,855 . 1070172027 . [1.A .
..83162C-RL-9 | SBAP 2007-20L A - ABS ... . 06/01/2023 . | Paydoun ... .. 258,136 ..269,663 |.... (11,528) |. .. (11,528) ... .268,136 |. . 12/01/2027 1A ........
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..83162C-SP-9 | SBAP 2009-20 F A = ABS .......evvvrvrrnnnnnnnnnnns [ereennn . 06/01/2023 . | Paydoun ... . 06/01/2029 . [1.A ........
..83162C-VB-6 | SBAP 2012-20J A = ABS .......evvvvvvvrnrrnnnnnnnnns [eeennn . 04/01/2023 . | Paydoun ... . 10/01/2032 . [1.A ........
..83162C-VV-2 | SBAP 2013-20 J J - ABS ...oooviviiiiiiiiiiiiiiiens [ . 04/01/2023 . | Paydoun ... . 10/01/2033 . [1.A ........
..83162C-1IY=5 | SBAP 15200 CTF = ABS ........eevvvvvmvmmmmnnnnnnnns [oeeenn . 04/01/2023 . | Paydoun ... . 04/01/2035 . [1.A ........
..83162C-YB-3 | SBAP 2016-20J J = ABS ......eevvvvvvenrnnnnnnnnnnns [eeeennn . 04/01/2023 . | Paydoun ... . 10/01/2036 . [1.A ........
..83162C-YN-7 | SBAP 2017-20 D D = ABS .....eevvvvvvvrvrrnnnnnnnns [eeennn . 04/01/2023 . | Paydoun ... . 04/01/2037 . [1.A ........
..83162C-YR-8 | SBAP 2017-20F F = ABS ...ccooeiiiiiiiiiiiiiiiiiins [ . 06/01/2023 . | Paydoun ... . 06/01/2037 . [1.A ........
..83162C-YZ-0 | SBAP 2017-20K K = ABS ....cceeeeiiiiiiiiiiiiiiiins [ . 05/01/2023 . | Paydoun ... 324,842 . 1170172037 . [1.A ........
..83162C-Z1-8 | SBAP 2018-20 F F - ABS .. R (PSR . 06/01/2023 . |Paydoun ...t .... 508,661 . 06/01/2038 . [1.A ........
..912810-0L-5 |UNITED STATES TREASLRY .. O . 04/05/2023 . | WELLS SECURITIES FI .... |.... o] ........ 3,350,000 e e cee e .330,910 |.... . . 11/15/2040 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 16,458,655 16, 135,825 16,613,673 (485,790) (485,790) 330,910 330,910 264,207 XXX XXX
J.P. Morgan Securities
..93974C-PM-6 | WASHINGTON ST ...oeevviieiiiiiiiiiiiiieieieeeieieeees [ . 05/31/2023 . |LLC ..... g ............................................. 5,307,150 |........ 5,000,000 |........ 6,175,763 |........ 5,879,306 [.....eeveenennnn foonnnnn (15,622) |..oovveiiiiiiins ovenes (15,622) |..ooovvviiiiiins oveennes 5,863,684 [......cccceeeees [oenns (556,534) |...... (556,534) [........... 235,066 |. 08/01/2039 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions 5,307, 150 5,000,000 6,175,763 5,879,306 (15,622) (15,622) 5,863,684 (556,534) (556,534) 235,066 XXX
..25477P-NT-8 | DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL .... [....... . 06/01/2023 . |Call @ 100.00 .....ccovves Jooveeeieiieiiiienees e 40,595 |............ 40,5% |............ 40,5% |............ 40,59 |......ooeeeenn . 03/01/2049 .
..3128E2-VX-1 |FH D9B030 - RMBS .......ooevvrrreeeniiiiiiiens [ . 05/01/2023 . |Various ... K . 05/01/2023 .
. 3132AE-EY-8 |FH ZT1951 - RUBS .....oooeeeiiiiniiiiiins [ . 06/01/2023 . | Paydoun ... ... (1,980) | . 05/01/2049 .
..3132DM-K2-0 |FH SDO313 = RMBS ....ovvniiiiiiiiiiiiiiiiiiie [ . 06/01/2023 . | Paydoun ... ....(9,557) | . 04/01/2050 .
..3132DN-V2-6 |FH SD1533 - RMBS . 06/01/2023 . | Paydoun L2477 . . 09/01/2052 .
..3132VM-HD-0 |FH 061127 - RWBS . 06/01/2023 . | Paydown . 01/01/2049 .
..3132WP-6K-8 | FH Q49873 - RMBS . 06/01/2023 . | Paydoun . 08/01/2047 .
..3132X8-UC-2 |FH Q50578 - RMBS . . |- 06/01/2023 . | Paydoun . 09/01/2047 .
..3132XU-G3-3 |FH Q52017 - RWBS . «eeeee. |- 06/01/2023 . | Paydoun . 11/01/2047 .
..3132XU-GZ-2 |FH Q52015 = RMBS .....evvniiiiiiiiiiciieiiieie [ . 06/01/2023 . | Paydoun ... . 11/01/2047 .
.. 3132XU-JX-4 |FH Q52077 - RMBS .....cooevviriiiiiiiiins [ . 06/01/2023 . | Paydoun ... . 11/01/2047 .
..3132XU-KF-1 |FH 052093 = RMBS .........cevvmmmmmmmmnnnnnnnnnnnnns [oenenn . 06/01/2023 . | Paydoun ... . 11/01/2047 .
..3132XU-KT-1 |FH 052105 = RMBS ... [ . 06/01/2023 . | Paydoun ... . 11/01/2047 .
..3132XW-DG-3 |FH Q53702 = RMBS .....ccoeeeiiiiiiiiiiiiiiiiiiiiie [ . 06/01/2023 . | Paydoun ... . .. . 01/01/2048 .
.. 3132XW-DH-1 |FH Q53703 - RMBS .....ccccoiiiiiiiciiicii [ . 06/01/2023 . |Paydoun .....cooeeeeiiiiiins Joniiniiii e 2,770 T . P R .. 2,770 .. . . 01/01/2048 .
..31336B-JE-7 |FH G61161 - RMBS . 06/01/2023 . | Paydown .. 148,069 (5,621) |. . . . .148,059 . . . 08/01/2047 .
..31335H-XC-2 |FH C90675 - RWBS . 05/01/2023 . | Paydoun A . 05/01/2023 .
..31336H-YN-7 |FH C90717 - RWBS . 06/01/2023 . | Paydoun R . 09/01/2023 .
..3133A4-3A-2 |FH QA9793 - RMBS . 06/01/2023 . | Paydoun (863) |. . 05/01/2050 .
..3133AD-J6-4 |FH QB6585 - RWBS . 06/01/2023 . | Paydoun (8,690) |. . 12/01/2050 .
..3133AD-JZ-0 |FH QBB580 - RUBS ......cceeveieeeiiieiiiiiiiiiiieies [ . 06/01/2023 . | Paydoun ... ....(1,245) | . 12/01/2050 .
..3133AD-ZP-4 |FH QB7050 - RWBS ........covvreeriiiiiiiiiieiiieeens [ . 06/01/2023 . | Paydoun ... .. (6,450) | . 12/01/2050 .
..3133AY-QF-0 |FH QD2254 ~ RMBS .........cevvvvemeviniiniiiiiiinnns [eeeennn . 06/01/2023 . | Paydoun ... . 11/01/2051 .
..3133BE-VD-2 |FH QE5112 - RMBS .....oooeeeerienieiiis [ . 06/01/2023 . | Paydoun ... . 07/01/2062 .
..3133KN-D9-1 |FH RAB428 - RUBS ........oooevrrviiiriis s . 06/01/2023 . | Paydoun ... . 12/01/2051 .
..3133TC-AU-2 |FSPC T-009 A6 = RMBS .......cccovvmmmnnnnnnnnnnnn [eeennn . 06/01/2023 . | Paydoun ... . 03/25/2029 .
..3136BA-UL-6 |FNR 2020-48 AB - CMO/RIBS .... . |- 06/01/2023 . | Paydoun ... . 07/25/2050 .
..3136BF-U2-7 |FNR 2021-024 AD - CMO/RMBS . 06/01/2023 . | Paydoun ... . 11/25/2049 .
..3137IN-V7-7 |FN 257238 - RMBS .......... 06/01/2023 . | Paydoun . 06/01/2028 .
..3138LM-DD-2 |FN AN8199 - CMBS/RVBS 06/01/2023 . | Paydoun . 01/01/2036 .
..3138WJ-JA-7 | FN AS8356 - RIBS .... 06/01/2023 . | Paydoun . 11/01/2046 .
.. 3138J-X2-9 |FN AS8796 - RWBS ...........oeevveeeeeeiiiiiiiiieees [ . 06/01/2023 . | Paydoun ... . 02/01/2047 .
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..31393B-T6-2 | FNW 2003-6 A43 - CMO/RMBS ......cccooeiiiiiiices [ernnnn . 06/01/2023 . | Paydoun ... ... 35,529 ...35,751 |.... .. (222) ] .(222) ... ..35,529 |.. . 10/25/2042 . [1.A ........
..31393D-RY-9 | FNR 2003-63 A6 - CMO/RMBS .........ccoeeiiiiiiiss [nnnnn . 06/01/2023 . | Paydoun ... ...29,513 ...28,99% |.... ...519 | ..29,513 |.. . 07/25/2044 . [1.A ........
..31400F-B2-2 |FN 685957 — RMBS .........cooevvriiiriinninnnninnnns [oeinnn . 06/01/2023 . | Paydoun ... ....1,686 ... 1,691 |.... ..(4)] .1,686 |.. . 09/01/2032 . [1.A ........
..31400K-3U-8 |FN 690311 - RUBS .......ccoveeiiiiiiiiiiiiiiins [ . 06/01/2023 . | Paydoun ... .... 1,676 ... 1,673 |.... . .1,676 |.. . 04/01/2033 . [1.A ........
..31403C-WP-2 |FN 745054 ~ RMBS ......cccooiiiiiiiiiiiiiiciiii [ . 06/01/2023 . | Paydoun ... ... 1,739 L1736 .1,739 .. . 09/01/2035 . [1.A ........
..31404G-V4-0 |FN 768435 - RMBS ........oooeeeriiiiiinninnnnnnnens [ . 06/01/2023 . | Paydoun ... ... 1,821 ....1,802 |.... .1,821 |.. . 01/01/2034 . [1.A ........
..3140F7-XE-4 | FN BD0B76 ~ RMBS .........cevvvvvrreiiiiiiiiiiiinens [eeeennn . 06/01/2023 . | Paydoun ... ... 1,143 1,229 ) 1,143 ). . 01/01/2047 . [1.A ........
..3140F7-XR-5 | FN BD0B87 = RMBS .........cevvvvvvvrrrririiiriiinens [eeennn . 06/01/2023 . | Paydoun ... ....6,529 L7121 .6,529 |.. . 09/01/2047 . [1.A ........
..3140F7-YD-5 |FN BDO707 ~ RMBS ........cevvvvvrririiiiiiiiiiiiiens [eeennn . 06/01/2023 . | Paydoun ... ....9,169 ....9.884 |.... .9,169 |.. . 10/01/2047 . [1.A ........
..3140FC-KN-7 | FN BD4800 - RWBS . 06/01/2023 . | Paydown .1,238% 1,305 | .1,23 . 09/01/2046 . [1.A .
..3140FK-H6-0 | FN BE0252 - RWBS . 06/01/2023 . | Paydoun .1,848 .2,019 | .1,848 . 09/01/2046 . 1.A .
..3140FU-NS-3 | FN BE8500 - RMBS . 06/01/2023 . | Paydown .2,223 2,347 | .2,223 . 02/01/2047 . (1.A .
..3140FV-HU-3 |FN BE9242 - RMBS ... [ . 06/01/2023 . | Paydoun ... ....2,879 .2,879 |.. . 03/01/2047 . [1.A ........
..3140GP-X6-0 |FN BH1600 = RMBS ........cevvvvvririiiiiiiiiiiiinnns [ . 06/01/2023 . | Paydoun ... .... 8,402 ... 8,402 |.. . 12/01/72047 . [1.A ........
..3140GS-6N-7 |FN BH4476 - RUBS ........ooooeveirinninnnnnnns [oeinn . 06/01/2023 . | Paydoun ... ...67,424 ..67,424 |.. . 12/01/2047 . [1.A ........
..3140GU-JH-1 |FN BHS663 - RMBS .......cooeeeeneeeennins [ . 06/01/2023 . | Paydoun ... ....6,192 ...6,192 |.. . 06/01/2047 . [1.A ........
..3140GX-B6-7 |FN BHB160 — RMBS ........covvvvveiiiiiiiiiiiiiiiiees [ e . 06/01/2023 . | Paydoun ... ...48,875 ..48,875 |.. . 12/01/2047 . [1.A ........
..3140GY-3F-4 |FN BHO797 - RMBS .........oooeeiriiininnins [ . 06/01/2023 . | Paydoun ... ...11,094 ..11,094 |.. . 09/01/2047 . [1.A ........
..3140GY-6Z-7 |FN BHI887 - RUBS .......cooveiiiiiiiiiiiiiiiiins [ . 06/01/2023 . | Paydoun ... ....6,003 ...6,003 |.. . 10/01/2047 . [1.A ........
..3140H2-FD-5 |FN BJ1063 - RUBS .......coevviiiiiiiiiiiiiins [ . 06/01/2023 . | Paydoun ... ...16,498 ..16,498 |.. . 12/01/72047 . [1.A ........
..3140H2-JG-4 |FN BJ1162 - RWBS . 06/01/2023 . | Paydoun 41,761 . 01/01/2048 . (1.
..3140H2-YF-9 | FN BJ1609 - RVBS . 06/01/2023 . | Paydoun 1,027 . 1070172047 . (1.
..3140H3-YJ-9 | FN BJ2512 - RMBS . 06/01/2023 . | Paydoun .204,805 . 12/01/2047 . [1.
..3140H4-J7-0 | FN BJ2985 - RMBS . . |- 06/01/2023 . | Paydoun . 1,630 . 12/01/2047 . (1.
..3140H6-AS-8 | FN BJ4516 - RIBS . . |- 06/01/2023 . | Paydoun .1,372 . 01/01/2048 . (1.
..3140H6-22-8 |FN BJ5260 - RMBS .......coooeerriienninininnens [ . 06/01/2023 . | Paydoun ... .3,09 |.. . 12/01/2047 . (1.
..3140H6-2V-4 | FN BJ5255 — RMBS ........eevvvvvnmmnmnnnnnnnnnnnnnns [oreenn . 06/01/2023 . | Paydoun ... .. 13,702 |.. . 12/01/2047 . [1.A ........
..3140HL-JT-4 | FN BK6573 - RUBS .......cooveeiiiiiiiiiiiiiins [ . 06/01/2023 . | Paydoun ... . 07/01/2048 . [1.A ........
..3140HT-ZG-7 |FN BL2542 - CMBS/RMBS ........coovvveeeieeiiiinenns [ . 06/01/2023 . | Paydoun ... . 05/01/2039 . [1.A ........
..3140HU-RD-0 | FN BL3183 ~ CMBS/RMBS ........cevvvvvvvvvvnnnnnnnns [oenennn . 06/01/2023 . | Paydoun ... . 08/01/2037 . [1.A ........
..3140JB-AN-6 | FN BMB312 - RUBS ......ccoeeeriiiiiiiiiiiiiiiins [ . 06/01/2023 . | Paydoun ... . 08/01/2046 . [1.A ........
..3140KE-5T-1 |FN BP7157 - RWBS . 06/01/2023 . | Paydown . 06/01/2050 . (1.
..3140KE-CG-1 | FN BP6370 - RWBS . 06/01/2023 . | Paydoun . 05/01/2050 . [1.
..3140KE-RN-0 | FN BP6792 - RWBS . 06/01/2023 . | Paydoun . 05/01/2050 . (1.
..3140KU-NU-2 | FN BO8502 - RIBS . 06/01/2023 . | Paydoun . 12/01/2050 . [1.
..3140KV-K7-4 | FN BO9317 - RWBS . 06/01/2023 . | Paydoun . 12/01/2050 . (1.
..3140KV-KG-4 |FN BQ9294 — RMBS .........evvvmmmmmmmmmnnnnnnnnnnnns [oreenn . 06/01/2023 . | Paydoun ... . 12/01/2050 . [1.
..3140ML-MZ-0 |FN BV6675 = RMBS ........cevvvvvvrrririiiiiiniiinens [eeennn . 06/01/2023 . | Paydoun ... . 04/01/2052 . [1.A ........
..3140MR-2K~-2 | FN BWO777 = RMBS .......evvvmmmmmnnnnnnnnninnninanns [eeeennn . 06/01/2023 . | Paydoun ... . 08/01/2052 . [1.A ........
..314009-TX-1 |FN CA2365 - RMBS .... . 06/01/2023 . | Paydoun ... . 09/01/2048 . [1.A ........
..31400A-DC-1 | FN CA2798 - RIBS .... . 06/01/2023 . | Paydoun ... . 12/01/2048 . [1.A ........
.. 3140QN-DE-9 | FN CB2800 - RWBS .... . 06/01/2023 . | Paydoun ... . 02/01/2052 . [1.A ........
..31400P-28-2 |FN CB4369 - RMBS .... . |- 06/01/2023 . | Paydoun ... . 07/01/2052 . [1.A ........
..31418B-TN-6 | FN MA2356 - RWBS .... . |- 06/01/2023 . | Paydoun ... . 07/01/2045 . [1.A ........
..31418D-FZ-0 |FN MA3783 - RWBS . 06/01/2023 . | Paydoun . 09/01/2049 . 1.A .
..31418D-LY-6 |FN MA3942 - RMBS ... . 06/01/2023 . | Paydoun ... . 02/01/2050 . [1.A ........
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..31418D-MV-1 | FN MA3971 - RUBS .....oooeereriiiiiiiiiiis [ . 06/01/2023 . | Paydoun ... ... 13,675 ...13,675 .. 14,418 ... e (743) ). . 03/01/2050 . [1.A ........
..31418D-RF-1 | FN MA4085 - RUBS ..........coovveiiiiiiiiiiinnieiins [ . 06/01/2023 . | Paydoun ... ... 33,216 ... 34,429 |.... .. (1,213) ). L (1,213) ... . 07/01/2050 . [1.A ........
..34074M-ND-9 | FLORIDA HSG FIN CORP REV ........eeevemmemmmmnnnnn [eeeennn . 06/01/2023 . |Call @ 100.00 . ... 66,973 . 07/01/2037 . [1.A FE .
..34074M-PG-0 | FLORIDA HSG FIN CORP REV ..........evvvvvvrmununns [reennn . 06/01/2023 . |Call @ 100.00 . ... 67,141 . 01/01/2043 . [1.A FE .
..45202B-CJ-3 | ILLINOIS HSG DEV AUTH MULTI FAMILY REV ...... [....... . 06/01/2023 . |Call @ 100.00 . ... 12,560 . 03/01/2048 . [1.A FE .
..54627D-BV-2 | LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... |....... . 06/01/2023 . |Call @ 100.00 . ... 42,928 . 12/01/2038 . [1.A FE .
..54627D-EF-4 | LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... |....... . 06/01/2023 . |Call @ 100.00 . .. 34,655 . 03/01/2041 . [1.A FE .
..60416Q-JA-3 | MINNESOTA ST HSG FIN AGY HOMEQUNERSHIP F .... |....... . 06/01/2023 . |Call @ 100.00 . . 02/01/2051 . [1.A FE .
..605350-LZ-1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG ..... |....... . 06/01/2023 . |Call @ 100.00 . . 12/01/2034 . [1.A FE .
..60637B-XV-7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY 06/01/2023 . |Call @ 100.00 . (3,882) |. . (3,882) . 11/01/2043 . [1.B FE .
..641279-NX-8 |NEVADA HSG DIV SINGLE FAMILY MTG REV . 06/01/2023 . | Paydoun ... . 11/01/2044 . [1.B FE .
..647200-3P-7 | NEW MEXICO MTG FIN AUTH ........ccevvnnnee 06/01/2023 . |Call @ 100.00 . . 09/01/2037 . [1.A FE ....
..677377-2P-7 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV ...... |[....... . 06/01/2023 . |Call @ 100.00 . . 1170172041 . [1.A FE ....
..684907-1IN-4 | ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER R .... |....... . 06/01/2023 . |Call @ 100.00 . . 09/01/2050 . [1.A FE ....
..880461-2F-4 | TENNESSEE HOUSING DEVELOPMENT AGENCY ......... [....... . 06/01/2023 . |Call @ 100.00 . (1,79) |........ (1,795) . 07/01/2050 . [1.B FE ....
..880461-T7-3 | TENNESSEE HOUSING DEVELOPMENT AGENCY ......... [....... . 06/01/2023 . |Call @ 100.00 . .(6,543) |.... . 07/01/2040 . (1.B FE ....
..88275F-NU-9 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... |....... . 06/01/2023 . |Call @ 100.00 . . . 09/01/2039 . [1.B FE ....
..BB275F-NZ-8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... |....... . 06/01/2023 . |Call @ 100.00 . ... 47,847 . 09/01/2038 . [1.B FE ....
..88275F-SH-3 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... |....... . 06/01/2023 . |Call @ 100.00 . ... 18,851 . 03/01/2036 . [1.B FE ....
..93978X-EQ-9 | WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI .... |....... . 04/01/2023 . |Call @ 100.00 . ... 25,000 . 09/01/2040 . [1.A FE ....
..93978X-ER-7 | WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI ... .....|. 06/01/2023 .| Call @ 100.00 . ... 50,000 . 05/01/2041 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,384, 186 (12,220) XXX XXX
..00842B-AJ-6 | ABMT 2015-5 A9 - CMO/RMBS .........ccoeeeeeieiies [oennnn . 06/01/2023 . |Paydoun .....ooooeeeiiiiiins Joeeininni e 32,005 |0 32,095 | 32,872 [l 32,714 s [ (B19) e e (B19) | 82,095 [ [ e . 07/25/2045 . [1.A FE ....
..00842E-AC-5 | ABMT 162 A3 - CMO/RMBS ..........eevvvmmmmmnnnnnnn [reennn . 06/01/2023 . | Paydoun ... . 03/25/2046 . [1.A FE ....
..00842T-AD-0 | ABMT 2016-1 A4 - CMO/RMBS . 06/01/2023 . | Paydoun ... . 12/25/2045 . [1.A FE ....
..037833-DK-3 | APPLE INC . 05/10/2023 . [BOFA SECURITIES INC . 4,507,853 . 11/13/2027 . [1.B FE ....
..07359B-AA-5 |BEACN 211 A - ABS .. . 06/20/2023 . |Paydoun .................... ....272,700 |.. . 10/22/2046 . [1.F FE ....
GOLDMAN SACHS AND CO.
..10112R-BD-5 |BOSTON PROPERTIES LP .. . 04/26/2023 . |LLC ..... ..252,048 |.... .251,5%8 |. . 01/30/2031 . [2.A FE ....
.. 12647P-AL-2 | CSMC 2013-7 A11 - CMO/RMBS 06/01/2023 . | Paydoun . 08/25/2043 . [1.A FE .
.. 14855W-AA-4 | CASTLELAKE SECURED AVIATION ASSET LLC 20 .... [....... . 06/15/2023 . | Paydoun ... . . 07/31/2036 . |1.F Z .....
..20030N-CR-0 | COMCAST CORP ......cceeiieiiiiiiiiiiiiiiiiiiiiiiinnes [ . 05/10/2023 . | Unknoun ... . . (4,516) |... . 04/15/2024 . [1.G FE ....
.. 22044P-AA-5 | CSMC 2013-TH1 A1 - CMO/RMBS ........eevvvmvevnnnn [oeeennn . 06/01/2023 . | Paydoun ... ... 39,189 |...........39,189 |..........37,805 |............ 37,146 |oooiiiiiiiiiins e 2,043 | ..2,043 ... . 02/25/2043 . [1.A FE ....
..25468P-CR-5 |DIS 4.125 12/01/41 MIN ..ooovvviiiiiiiiiiiiiiiins [ . 04/05/2023 . | Jane Street . ..911,990 . 12/01/2041 . [2.A FE ....
..20342#-AA-0 | ENHANCED CAPITAL CONNECTICUT FUND VI, LL ... [..ceenn . 06/15/2023 . ... 207,576 ... . K . 12/15/2030 . 1.C FE ....
..30291J-AL-7 | FREMF 2013-K29 C = CMBS ........ooverreeiiiiiiiens [eennnn . 04/25/2023 . |Paydoun .......ooooeeiiiiins feniiieiei s 3,910,000 |........ 3,910,000 |[........ 4,071,288 |........3,934,573 |......ooeeeeiins |t (24,573) | .. (24,573) |... .. . 05/25/2046 . [1.A FE ....
..30291K-AN-0 | FREMF 2013-K30 B - CMBS ... .| 05/25/2023 . [Paydown ..........ceeeveeies Jeeveiiiiiiiiiiiiiens [ 6,800,000 |........ 6,800,000 |........ 7,187,750 |........6,865,264 |...........eeees et (65,264) |. .. (65,264) |..cooveiiiiinins e 6,800,000 |.. . 06/25/2045 . [1.B FE ....
..30291M-AN-6 | FREMF 2013-K31 B - CMBS ... . 04/25/2023 . | Paydoun ... 2,830,000 |........ 2,830,000 |[........ 2,969,324 |.... .. (13,608) |... 2,830,000 |.. . 07/25/2046 . [1.A FE ....
..30291M-AQ-9 | FREMF 2013-K31 C - CMBS . 05/25/2023 . | Paydoun . 6,296,000 ..6,296,000 ..6,654,085 |. A (41,472) .6,296,000 . 07/25/2046 . [1.F FE ....
..30291N-AE-4 | FREMF 2013-K32 B - CMBS . 06/26/2023 . | Paydown . 4,055,000 .. 4,055,000 ..4,208,976 |. .4,070,429 |. (15,429) . 4,055,000 . 10/25/2046 . [1.A FE ....
..30291N-AG-9 | FREMF 2013-K32 C - CMBS ... 06/26/2023 . | Paydoun . 7,000,000 ..7,000,000 (79,028) .7,000,000 . 10/25/2046 . [1.A FE ....
..36261H-AA-8 | GSMBS 2021-PJ5 A1 ~ CMO/RMBS ..........cevvvreens [nnnnn . 06/01/2023 . | Paydoun ... . 10/25/2051 . [1.A FE ....
..36262C-AB-6 | GSMBS 2021-PJ A2 — CMO/RMBS .........ccevvvvvvenn [ereennn . 06/01/2023 . | Paydoun ... . 01/25/2052 . [1.A FE ....
..362620-AB-5 | GSMBS 2021-GR1 A2 — CMO/RMBS .........cevvvvvvvns [nnnnn . 06/01/2023 . | Paydoun ... . 11/25/2051 . [1.A FE ....
US BANCORP INVESTMENTS
.. 369550-AT-5 | GENERAL DYNAMICS CORP ...........cceeeeeeeieeeeeees [oennnnn . 04/05/2023 .| INC. oooeeeiiiiiiiiiiiiiiins foeeeeeeiieieieeeeees e 871,270 |........ 1,000,000 |...........918,440 |...........932,589 [......cccooeiiss foreiiiinnnnn 637 [ooveiiiiiiiiins fooeeeeeennn 837 | 933,225 iiiiiiiiiiiiiis [, (61,985) |....... (61,955) |..ovveeeeees 14,500 |. 11/15/2042 . [1.G FE .
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..40438P-AE-2 | HPEFS 2020-2 C ~ ABS .....oovvvvviiiiiiiiiiiiiiiens [ e . 04/20/2023 . | Paydoun ... . ... (149) | . (149) ... . 07/22/2030 . [1.A FE ....
..412822-AD-0 | HARLEY-DAVIDSON INC ...oovvviriiiiiiiiiiiiiiiiiiins [ . 04/25/2023 . |Various ... ..783,737 |.... .. 165 | . (32,187) |.... . 07/28/2025 . (2.C FE ....
..452308-A0-2 | ILLINOIS TOOL WORKS INC .....ceoeeeeiiiiiiiiiiiies [ s . 05/10/2023 . |Various ... .2,316,991 |.... (173,054) |.... . 09/15/2041 . [1.E FE ....
..46590U-AA-0 |HENDR 182 A = RMBS .........evvvmmmmmmmnnnnnninnnnn [oeeennn . 06/15/2023 . | Paydoun ... ...13,094 |.... . 10/15/2075 . [1.A FE ....
.. 46592P-AR-2 | JPMMT 21INV1 ASA — CMO/RMBS ........eeeemeennnnnn [erennn . 06/25/2023 . | Paydoun ... . 10/25/2051 . [1.A FE ....
..46592X-AC-8 | JPMMT 2021-13 A3 - CMO/RMBS .........eevvvvvvnnnn [rnnnn . 06/01/2023 . | Paydoun ... . 04/25/2052 . [1.A FE ....
..466159-AA-8 |HENDR 2010-2 A = RUBS .......covvvvveiiiiiiiieiiees [ . 06/15/2023 . | Paydoun ... . 01/15/2048 . [1.A FE ....
..46617L-AA-9 |HENDR 133 A = RMBS ........cevvvvvmmmnnnnnnnnnnnnnns [eeeennn . 06/15/2023 . | Paydoun ... . 01/17/2073 . [1.A FE ....
..46618A-AA-2 |HENDR 2014-2 A = RMBS ......cooeeeenennninninnns [ . 06/15/2023 . | Paydoun ... . 01/17/2073 . [1.A FE ....
..46618H-AA-7 |HENDR 2014-3 A - RWBS 06/15/2023 . | Paydown . 06/15/2077 . [1.A FE ....
..46618L-AA-8 |HENDR 2015-1 A - RUBS 06/15/2023 . | Paydoun . 09/15/2072 . [1.A FE ....
..46620D-AA-2 |HENDR 161 A - RWBS . 06/15/2023 . | Paydoun . 06/15/2067 . [1.A FE ....
..46620V-AA-2 |HENDR 172 A = RMBS .......eevmmmmmminiiiiiiniinnnns [eeennn . 06/15/2023 . | Paydoun ... . 09/15/2072 . [1.A FE ....
..46644V-AD-8 | JPMMT 154 1A4 - CMO/RMBS .......cccoeeeeeieeeeeees [eennnn . 06/01/2023 . | Paydoun ... . 06/25/2045 . [1.A FE ....
..46644V-BJ-4 | JPMMT 154 2A2 — CMO/RMBS ........eevmmmmnnnnnnnnnn [erennn . 06/01/2023 . | Paydoun ... . 06/26/2045 . [1.A FE ....
..46645G-AC-2 | JPMMT 156 A3 - CMO/RUBS .......cooeveeeiiiiiiiiins [ . 06/01/2023 . | Paydoun ... . . 10/25/2045 . [1.A FE ....
..46647J-AC-4 | JPMMT 2016-4 A3 - CMO/RMBS ......ccoeeiiiiiiiice [eennnn . 06/01/2023 . | Paydoun ... ...10,942 |.... . 10/25/2046 . [1.A FE ....
..46647S-AE-0 | JPMMT 2017-3 1A3 = CMO/RMBS ........ccccoviinnnnn [eennnnn . 06/01/2023 . | Paydoun ... L T3A76 | . 08/26/2047 . [1.A FE ....
..46648H-AC-7 | JPMMT 2017-2 A3 = CMO/RMBS ... [ . 06/01/2023 . | Paydoun ... ... 22,464 |............ 22,583 |.... . 05/28/2047 . [1.A FE ....
..46654T-AB-4 | JPMMT 2115 A2 = CMO/RMBS ......ccoeeeeeeeeieeeeee [ . 06/01/2023 . | Paydoun ... .. 200,816 |.......... 200,806 |.... . 06/25/2052 . [1.A FE ....
..46655B-AA-4 | J G WENTWORTH L LLC - ABS . 06/15/2023 . | Paydoun 38,516 38,516 . 02/15/2079 . [1.F FE ....
..46656D-AC-6 | JPMMT 222 A3 - CMO/RMBS . 06/25/2023 . | Paydown 314,608 .316,511 . . . 08/26/2052 . [1.A FE ....
..46655X-AA-6 | HENDR 21A2 A - RMBS ... 06/15/2023 . | Paydoun ... . ..125,153 |. 125,153 |. . (44) . (44) |.. . 02/18/2070 . [1.F FE ....
..530830-BB-4 | LOCKHEED MARTIN CORP .. - |- 05/30/2023 . |MARKET TAXES CORP .. . 675,000 . 675,000 |. . 675,000 |.. . 675,000 . (80,804) |....... (80,804) |.. . 12/15/2042 . [1.G FE ....

US BANCORP INVESTMENTS
..504918-AD-6 | MICROSOFT CORP .......evvvvvvvrnnnnnnnnnnnniiniainnns [oeeens . 04/05/2023 . | INC. ....... ..1,134,000 ..1,418,311 |........ 1,370,891 |.... ....(2,921) | .1,367,970 |.. . (95,679) [.... . 06/01/2039 . [1.A FE ....
..61772N-AJ-6 | MSRM 2021-5 A3 - CMO/RMBS ... R . 06/01/2023 . | Paydoun ... 188,418 191,804 |.......... 191,817 |.... ...(3,399) |. .. 188,418 |.. . 08/25/2051 . [1.A FE ....
..65341*-AA-9 | NEXTERA ENERGY PIPELINE HOLDINGS (LOWMAN .... |....... . 06/01/2023 . | Redemption @ 100.00 .... ...20,041 ...20,041 ..20,041 |.. . 08/01/2052 . (2.A PL ....
..65341@-AA-7 | NEXTERA ENERGY TRANSMISSION HOLDINGS LLC .... [....... . 06/21/2023 . |Redemption @ 100.00 .... ... 4,367 |.. . 12/21/2042 . [2.A PL ....
..67647L-AA-9 | OCMT 2021-1 A1 - CMO/RMBS .........ocoeeeeeeeeies [eonnnn . 06/01/2023 . |Paydown ......oooeeeeeeeeens Jeeenenneiens | 59,685 |0 59,585 i 60,71 [ B0,696 [oaiiiiiiiiiiiins e (L) L e (T12) e [ 59,585 [oviiiiiiiiiiies e . 05/25/2051 . [1.A FE ....
DAIWA SECURITIES AMERICA

..716973-AE-2 |PFIZER INVESTMENT ENTERPRISES PTE LTD ... . 05/16/2023 . | INC. ....... ..3,359,731 |........ 3,360,000 |........ R R T S (SRR R R R 3,354,960 |.. . 05/19/2033 . [1.E FE ....
..716973-AG-7 |PFIZER INVESTMENT ENTERPRISES PTE LTD . 05/16/2023 . | Various . 6,749,501 ..6,720,000 ..6,709,987 |. .6,709,987 . 05/19/2053 . [1.E FE ....
..749384-AA-1 | RCKT 2021-5 A1 - CMO/RMBS .... 06/01/2023 . | Paydoun .. 321,019 . 11/27/2051 . [1.A FE ....
..74938V-AA-1 |RCKT 2021-4 A1 = CMO/RMBS .....ccooeiiiiiiiiiiies [oennn . 06/01/2023 . | Paydoun ... . 09/25/2051 . [1.A FE ....
..749381-AB-7 |RCKT 222 A2 = CMO/RMBS ........ccoeiiiiiiiiiiiines [eennnn . 06/01/2023 . | Paydoun ... . 03/25/2052 . [1.A FE ....
..T493K-AE-6 |RCKT 2021-6 A5 - CMO/RMBS ......ccooevieiiiiiiies [eeennnn . 06/25/2023 . | Paydoun ... . 12/25/2051 . [1.A FE ....
..75409T-AG-0 |RATE 21J3 A7 - CMO/RWBS ........ooeveieiiiiiiiiies [ . 06/01/2023 . |Paydoun .................... . 09/25/2051 . [1.A FE ....
..75458*-AB-5 | RAYBURN COUNTRY ELECTRIC COOPERATIVE INC .... |....... . 06/30/2023 . |Redemption @ 100.00 .... . 12/31/2042 .|12.B Z .....
..81745L-AD-5 | SEMT 2014-4 A4 - CMO/RMBS ........cceeiiiiiiiiiss [nnnn . 06/01/2023 . | Paydoun ... . 11/25/2044 . [1.A FE ....
..817450-AA-9 | SEMT 2013-2 A - CMO/RWBS . |- 06/01/2023 . | Paydoun ... . 02/25/2043 . [1.A FE ....
..81746G-AA-1 | SEMT 2017-7 A1 - CMO/RMBS . . |- 06/01/2023 . | Paydoun ... . 10/25/2047 . [1.A FE ....
..81746R-AU-3 | SEMT 162 A19 - CMO/RMBS . 06/01/2023 . | Paydoun . 08/25/2046 . [1.A FE ....
..81746X-AA-4 | SEMT 2017-3 A1 - CMO/RMBS . 06/01/2023 . | Paydown . 04/25/2047 . [1.A FE ....
..81747K-AA-1 | SEMT 2021-1 A1 - CMO/RMBS . 06/01/2023 . | Paydoun . 03/27/2051 . [1.A FE ....
..81748K-AA-0 | SEMT 2020-2 A1 - CMO/RMBS ........cooeeeeeeeeeees [eennnn . 06/01/2023 . | Paydoun ... . 03/25/2050 . [1.A FE ....
..81748M-AA-6 | SEMT 2020-1 A1 - CMO/RMBS .........covvvvvviiinns [oeennnn . 06/01/2023 . | Paydoun . 02/25/2050 . [1.A FE ....
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..872480-AA-6 | TIF 2020-1 A = ABS .....eevvvvviviiiiiiiiiiiiiiinns [eeeenn . 06/20/2023 . | Paydoun ... ... 20,000 ...20,000 ...20,083 |............20,069 |.... ..20,000 |.. . 08/21/2045 . [1.F FE ....
..872480-AE-8 | TIF 2021-1 A = ABS .....eovvvvvrrrrirninniniiniinns [eeennn . 06/20/2023 . | Paydoun ... ...20,625 .. 17,981 ... ..20,625 |.. . 02/20/2046 . [1.F FE ....
..87303*-AA-9 | THL CREDIT DIRECT LENDING IV FUNDING LL .... . 06/09/2023 . | DIRECT .... . .... 165,067 .... 165,067 |........... 165,067 |.. . 07/15/2025 . (1.E PL ....
..88315L-AG-3 | TMCL 2020-2 A - ABS . 06/20/2023 . | Paydoun .. 170,134 . ..170,320 | ..170,265 |. 170,134 . 09/20/2045 . [1.F FE ....
..88315L-AL-2 |TMCL 211 A - ABS .... . 06/20/2023 . | Paydoun ... ... 39,99 ...34,49% |............35,067 |.... ..40,000 |.. . 02/20/2046 . [1.F FE ....
..88315L-AS-7 | TMCL 2021-3 A - ABS ... . 06/20/2023 . | Paydoun .. 37,100 ...34,907 |............ 35,065 |.... ..37,100 |.. . 08/20/2046 . 1.F FE ....
..89156H-AA-5 | TOTE SHIPHOLDINGS LLC 04/16/2023 . |Call @ 100.00 . 75,000 82,875 |. 82,217 |. 82,127 . (7,127) . 10/16/2040 . |1.A Z .....
..89680H-AA-0 | TCF 2020-1 A - ABS . 06/20/2023 . | Paydoun .. 102,531 ..102,531 99,508 |. 99,885 |. .102,531 . 09/20/2045 . [1.F FE ....
..89680H-AE-2 | TCF 211 A - ABS 06/20/2023 . | Paydoun ... X .. 146,094 .. 146,094 ..128,092 |. ..129,084 |. .146,004 o . 03/20/2046 . [1.F FE ....
.. 931142-CY-7 [ WALMART INC .....ceeeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiss [ . 05/30/2023 . | BOFA SECURITIES INC. ... |.... o lee...... 565,969 ... 551,000 |... 627,820 |.......... 618,370 |.... cor Jeweeen.. (1,064) . cooe feweeee.. (1,064) ... P 617,306 |.. v oo (61,347))....... (61,347) . 10/25/2040 . [1.C FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 65,385,617 65,749,929 67,805,801 56,065,009 (192,838) (192,838) 66,140, 355 (754,738) (754,738) XXX XXX
2509999997 Total - Bonds - Part 4 92,535,609 92,269,940 96,039,695 83,998,141 (737,997) (737,997) 93,528, 191 (992,582) (992,582) 1,461,735 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 92,535,609 92,269,940 96,039,695 83,998,141 (737,997) (737,997) 93,528, 191 (992,582) (992,582) 1,461,735 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX
SANFORD C. BERNSTEIN AND
..002824-10-0 | ABBOTT LABORATORIES ORD ......ooovvvvvvvirriinnnns [eeennn . 04/19/2023 . | C0. LLC ... R I 5,900.000 |......... 662,219 550,591 |[............55,773 [....... (47,022) |.oooeeeeeeeieees o v (47,022) |.ooovveviiiiinns Jeveeennnnn850,591 [ [ 111,628 |....... 111,628
..00287Y-10-9 | ABBVIE ORD ....cceeeeeeieiiieiiiieieeeeeeeeeeeeeeeeee [ . 04/19/2023 . |Various ... [ IO 10,974.000 |...... 1,765,203 204,972 |........1,773,508 |... (1,568,536) |.. .. (1,568,536) |...ooeeeeeeenins e 204,972 [ e, 1,560,231 |..... 1,560,231
SANFORD C. BERNSTEIN AND
..005098-10-8 | ACUSHNET HOLDINGS ORD .......cevvvvvvvvvrrennennnns [oenennn . 04/19/2023 . |C0. LLC ..evvvvvvinrnininins foeeeens 3,941.000 |......... 1981473 [ | S O O L 1 O RN 77/ R [/ O RN T
SANFORD C. BERNSTEIN AND
..009158-10-6 | AIR PRODUCTS AND CHEMICALS ORD .............ccoes [rnnnnn . 04/19/2023 . | C0. LLC ..ovvvvvrnviiiniiins Joeeeeeens L < L T O O e O P e 226,075 [ooeeeiiiiiiiiees e 5,387
SANFORD C. BERNSTEIN AND
..015271-10-9 | ALEXANDRIA REAL ESTATE EQ REIT ORD ............ [.ceeeen . 04/19/2023 . | C0. LLC ... R 1,672.000 |.. ..243,560 |......... 23,588 |.. 267,148 | e (58,031)
..02079K-30-5 | ALPHABET CL A ORD ...cooeeeieiiiiiiiiiciiieicceeeee [ . 05/03/2023 . |Various ... [ IO 62,307.000 |.. . 5,497,347 |... (2,262,218) |.. 03,285,128 |oeeeieieeeiiens s 3,297,633 |..... 3,297,633
SANFORD C. BERNSTEIN AND
..023135-10-6 | AMAZON COM ORD ... [ . 04/19/2023 . | C0. LLC ... R I 17,149.000 |.......1,796,222 |...ooooeeeeeennennns | 1,741,311 |00 1,440,516 |, 300,795 |.. 1,741,311 |
..025816-10-9 | AMERICAN EXPRESS ORD .........ooevvrerriiiiniinnens [eeennn . 06/07/2023 . |Various ... R 7,219.000 f...... 1,213,687 [....ccocoiiiiiiiiees foonnnnnn 731,017 |........ 1,066,607 |...... (335,590) |... ... 731,017 |..
SANFORD C. BERNSTEIN AND
..03027X-10-0 | AMERICAN TOWER REIT ..evvvnnniiiiiiiiiiiiiiiiiie [ . 04/19/2023 . | C0. LLC ... R 3,071.000 |.. ...3,751 .663,200 |.. (11,911)
SANFORD C.
..032095-10-1 | AMPHENOL CL A ORD ......evvvvvvvmvninnnnniiiniiinnns [oeeennn . 04/19/2023 . |C0. LLC ..vvvvvvvrrriiiinins foeeeens 3,797.000 , 059 |l 289,104 |...... (145,045) [ooooeiiiiiiiiies e s [QEENZG)H R R 144,059 |..ooooeeiiiinins e 148,911 |....... 148,911

SANFORD C. BERNSTEIN AND

..037833-10-0 | APPLE ORD .. N . 04/19/2023 . C0. LLC ... B PR 21,256.000 |...... 3,566,082 .2,761,792 |... (2,693,938) |.. .. (2,693,938) |... 67,854 | [ 3,498,228 |..... 3,498,228
SANFORD C.

..05550J-10-1 |BJS WHOLESALE CLUB HOLD ORD ........ccccvuvvrenes | eeeeenn . 04/19/2023 . 0. LLC wevvvreeeiiiiian [ 12,129.000 [......... U2 I FOPPURRRE R 881,074 |.......... 703,678 |........ Lo O P IO (Y17 PR R 881,074 | [ 35,215 f......... 35,215
NATIONAL FINANCIAL

..058498-10-6 |BALL ORD ... B RO . 04/14/2023 . [ SERVICES CORP. .. R 109,619.000 |...... 5,606,006 |..ccvviiiiiiiiinn e 5,763,666 |........2,768,157 [....... (83,498) |-ovvvvveeeeennns fenreniiiiiiins s (83,496) [coveeiiiiiiins o 5,763,666 |......cccvveees [ounne (157,660) [...... (157,660)

..084670-70-2 | BERKSHIRE HATHANAY CL B ORD ......cceeveeeeeeeis | eeeeenn . 06/07/2023 . [ Various JU IO 10,291.000 [.......3,373,249 [.......occeiiiins foniiis 3,071,408 |.... (107,281) |oeeeeeiiieees o [ (107,281) [ | 3,071,408 |.. .301,846 |....... 301,846
SANFORD C. BERNSTEIN AND

..09247%-10-1 | BLACKROCK ORD .....ceeuvriiieeiiiiiiieeeeiiiieees | eeeees . 04/19/2023 . [C0. LLC wevvveeeiiiieeeet | 1,031.000 |......... T18,473 |oeeeiiiiiiieiiiis o, 754,843 oeeeeeeiiiiiiiii [ e e i [ e 754,843 |ooeieiiies s (36,370) |....... (36,370)
SANFORD C. BERNSTEIN AND

..110122-10-8 |BRISTOL MYERS SQUIBB ORD ........cceeuiireeeeens | aeeeenn . 04/19/2023 . [C0. LLC wevvveeeiiiieeees | 4,401.000 |[......... 307,211 | e 209,664 [..oeeeeiiiiiiienins foiiiii e e e [ e 209,664 |...ooeeeiiiines foiiinnns 7,547 | 7,547
SANFORD C. BERNSTEIN AND

..11133T-10-3 | BROADRIDGE FINANCIAL SOLUTIONS ORD ............ |.eeeen . 06/14/2023 . 0. LLC wevvveeeeeiiiiiaes [ 23,587.000 |...... 3,686,288 |[........ooccciiiies fornenis 2,657,489 |........ 3,163,724 |...... (506,235) [evvveeeeeeiiis | s (506,235) [-uvveeeeeeaiins e 2,657,489 |..ccuiieiieeis e 1,028,799 |..... 1,028,799 |............ FZ:0) I PPN [

SANFORD C. BERNSTEIN AND
..132152-10-9 | CAMBRIDGE BANCORP ORD ........eeveeeieiuvieiieiees | e . 06/30/2023 . 0. LLC wovveeeeiieeeen | 4,820.000 |......... 271,054 oo oo 393,858 |........... 400,349 |......... (6,492) |.ooeeenniiieees foiiiieeiiiis e, (6,492) |..ovveeeeeeee [, 393,858 |.....oeoouieees fnnns (122,803) |...... (122,803) |............. 6,459 |oooiooe o] e
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SANFORD C. BERNSTEIN AND
..159864-10-7 |CHRLS RIVER LABS ORD ........coevvvreeriiiniiinnens [ . 04/19/2023 . |C0. LLC ..evvvvvvrvniininias foeeeens 1,378.000 |......... 280,324 | s 266,832 [..vvvvnnnns 300,266 |....... (33,434) [cvvniiiiiies e s [T R R 266,832 [.oooeeiiiiiiiens e 13,492 |......... 13,492 | o | e
SANFORD C. BERNSTEIN AND
..16119P-10-8 | CHARTER COMMUNICATIONS CL A ORD ..........cooees [ornnnnn . 04/19/2023 . | C0. LLC ... R 2,148.000 |......... 737,982 [...cccooiininnnnnnn founnnnns 1,547,078 |...........728,387 |....... 818,691 818,691 | e 1,647,078 |eevvvvviiiinnnn fonnns (809,006) |...... [ U eIC) N PP AU I
SANFORD C.
..191216-10-0 | COCA-COLA ORD ... [ . 04/19/2023 . |C0. LLC ..vvvvvvvrrriiiinins foeeeens 6,180.000 |......... e T O 387,433 [o.evvnnnns 303,110 |........ (RPN A R (5,677) [cuvvvvvvnnnnnnnn foreiiinns 387,433 [oevvviiiiiiiiinn foniiinnns 5,674 |..eouune. 5,674 |ovvieeennn 2,883 |eeeins | e
SANFORD C.
..22160K-10-5 | COSTCO WHOLESALE ORD ......ccoeevvieieiiiiiiiiiiee [ e . 04/19/2023 . | C0. LLC ..ovvvvvvniniiniiins Joeeeeeens 907.000 |......... L O 442,087 |........... 109,104 |.......... X R O O 5,235 [ o 442,087 [oooeieiiiiiiiees e 8,378 |.uvvvrens 8,378 [ovvviiiiriinnns LA L O ITITTTTn
..235851-10-2 |DANAHER ORD .....oooeeviiiiiiiiiiiiii [ . 05/03/2023 . |Various .......ccceeevunnnnn foeeeees 13,007.000 |....... 3,235,915 |oviiiiiiiiiiiiiiins e 2,063,934 |........ 1,988,792 |... (1,260,313) [oeevvvvriiiinins fornnrnnnninnnns ... (1,260,313) |oeeeeeieieeeees e 2,063,934 |....oovvvennnns ... 1,171,981 |.... 1,171,981 [............. 5,385 [cceeiees eininnn] e
SANFORD C. BERNSTEIN AND
..254687-10-6 | WALT DISNEY ORD ....ccooeeeeeiiieeiiiiiiiiieeeeen [ . 04/19/2023 . | C0. LLC w.vvvvvvvvviiiiiians foeeeens 2,642.000 |......... 261,253 | o 276,206 |........... 229,537 |........ 46,669 |......covvveiinn forvnnninniiiinn oo 46,669 |...oooviiiiiiinn fevniiiinns 276,206 [.oooeeiiiiiiiees oo (14,953) |....... [T A RSN N
..254709-10-8 |DISCOVER FINANCIAL SERVICES ORD ........ceevvvns [ernnnnn . 06/16/2023 . | Various ......ccceeevunnnnn foerenes 20,317.000 |....... 2,323,989 |oeriiiiiiiiiiiiiins eeeeeens 2 e P Y N 2,003,288 [..cccoeiiiiiiens foreennn 320,702 |....... 320,702 | 11,825 [ovvinnn o] s
SANFORD C. BERNSTEIN AND
..25754A-20-1 | DOMINOS PIZZA ORD .....cevvvvvvvrrrrrrrinrreneinnnns [eeennn . 04/19/2023 . | C0. LLC ..vvvvvvvrviiiniinns Joeeeeeens 863.000 |......... P L O A 324,656 [........... 208,943 |......... T T Y e PEIVAK T A 324,656 [...ovvvvrvinnnnn fornnnns (43,430) |....... (43,430) | 1,044 |oeeen o] e
SANFORD C. BERNSTEIN AND
..20444U-70-0 |EQUINIX REIT ORD ... [ . 04/19/2023 . |C0. LLC ..evvvvvvriiiniiiins Joeeeeeeees 253.000 |[....eeenn 179,202 [ovvvvvvvvvniniininnn fovnininnnns 80,198 |........... 165,723 |....... [T O O (76,525) |.oevvvviiiiiiinn fevvvnnninns 89,198 | e 90,004 |........ 90,004 |.oovvviiiiinnns LI U
SANFORD C. BERNSTEIN AND
..3003411-10-6 |EVERGY ORD .......ummmmmmmnmnnnnninnininnininiinnnn [oeeennn . 04/19/2023 . |C0. LLC ..vvvvvvvrvrinininns Joeeees 15,168.000 |......... 043,888 |ovevvviiiiiiiiiiiins feeeeiienns 966,238 |.......... 703,117 |........ T VI R A R 7129 [ [ 966,238 [...coooeiiiiiins foeeenn (22,350)
SANFORD C. BERNSTEIN AND
..3030311-10-2 | META PLATFORMS CL A ORD . R . 04/19/2023 . | C0. LLC R 4,360.000 |......... 943,200 571,562 |...........524,682 |........ 46,870 |.. ....571,552 |.. .311,737
..384109-10-4 B . 05/03/2023 . | JEFFERIES LLC . [ 24,541.000 |.......1,937,541 ..1,800,984 |........ 1,650,628
SANFORD C. BERNSTEIN AND
..43300A-20-3 |HILTON WORLDWIDE HOLDINGS ORD .......ceevvveveens [ernnnnn . 04/19/2023 . | C0. LLC w.evvvvvvivviiiiinns foeeeens 2,530.000 |......... . T PO R 349,804 [..eevviiiiiiiininnns
SANFORD C. BERNSTEIN AND
..437076-10-2 | HOME DEPOT ORD ........emmmmmmmmmnnnnniniiinininnns [ereennn . 04/19/2023 . | C0. LLC w.evvvevviviiiiiinns foeeeens 1,704.000 |......... 506,609 |..oovviiiiiiiiiiiins Joiiiiiinnns 42,753 |l 538,225 |...... (495,472) [ociiiiiiiiies oo e (495,472) [cevvvvnnnnininnn oo 42,753 [ oo 463,856
SANFORD C. BERNSTEIN AND
..461202-10-3 | INTUIT ORD ...evvvvveeneneniennnineneensnnnnsennannnns [ eeeenen . 04/19/2023 . | C0. LLC ... R I 1,635.000 |......... 725,873 ... 161,137 |......... 19,337 |ovveiiiiiiiiiins [ oo 19,337 |... .........55,695
..46625H-10-0 | JPMORGAN CHASE ORD ......coeeeeeeeeeieiiiieeceeeeee [ . 05/03/2023 . |Various ... [ IO 22,264.000 |...... 3,109,378 .. (2,970,664) |.. ... (2,970,664) |... ...3,004,439
SANFORD C. BERNSTEIN AND
..478160-10-4 | JOHNSON & JOHNSON ORD ... I . 04/19/2023 . | C0. LLC ... R 7,339.000 |...... 1,189,246 |oovvvvvviiiiiiiiiins e 1,220,136 |...........612,002 |....... (35,627) |.. (35,627 |veeiiiiiiiiiien e 1,229,135 |..
SANFORD C. AND
..482480-10-0 |KLA ORD . 04/19/2023 . | C0. LLC ... B 970.000 |.. 367,940 [ovvvvvnnnnniniiiiinn o, .. ....367,940 |..
..512807-10-8 | LAM RESEARCH ORD . 05/17/2023 . | Various X .4,339.000 1,926,513 |. .. (115,943) . (115,943) .1,026,513
..532457-10-8 |ELI LILLY ORD . 05/11/2023 . |Various ... R 3,460.000 |.. 989,187 |...........920,453 |...... (239,868) |..eeveeeeeeeeees fevreeiiiiiiiiins v (239,868) |... ....989,187 |..
SANFORD C. BERNSTEIN AND
..573284-10-6 | MARTIN MARIETTA MATERIALS ORD .....ccooveveeiee [ernnnnn . 04/19/2023 . |C0. LLC ..vvvvvvvivriiiinias foeeeens 1,524.000 |.........543,242 ... | 518,383 [ouvvvviiiiiiiiniiinn oo e e e e f 518,383 [eoiiiiiiiiiiies oo 24,859 |[......... 24,859 [ oo ] e
SANFORD C. BERNSTEIN AND
..576360-10-4 | MASTERCARD CL A ORD .....evvvvvviiiiiiiiiiiiiiinnens [ . 04/19/2023 . |C0. LLC ..evvvvvviviiininins foeeeens 2,665.000 |......... 994,906 |oeevviiiiiiiiiiiiins feereiieenns 7 0 P O N 922,395 [ovvvvviiiiiiiinn fornnnnns 72,511 |........ 72,51 |eeeeieenns 1,519 [eeeeenns | s
SANFORD C. BERNSTEIN AND
..57667L-10-7 | MATCH GROUP ORD .......eevvvvvvvmvvnnnnnnnnnnnnnnnnns [oeeenns . 04/19/2023 . |C0. LLC ..vvvvvvvinvinininns foeeens 12,018.000 |......... 423,500 [ e 679,378 |........... 498,627 |....... 180,751 [ e s 180,751 [ovvvviiiiiinin o 679,378 |.oooeeiiiiiiiies s (285,787) |...... (255,787) |vvvvniiiviinnnnns fovnenees cevvin| e
SANFORD C. BERNSTEIN AND
..580135-10-1 |MCDONALD'S ORD .......evvvvvmmmmnnnnnnnnnnninnnnnanns [oeeenn . 04/19/2023 . | C0. LLC ..ovvvvvnvniniiiiins Joeeeeeens 661.000 |......... 192,450 [ovvvvvvvnnnnniininnn foiniinnn, 155,062 |........... 174,193 |....... (19,131) [eevenniiiiiiinns o s (19,131) |oevvviiiiiiiiins e 165,062 |.oeeeeeeeeeeeees foveeens 37,388 |........ 37,388 |oeerereienns 1,005 [ooeeeees v e
SANFORD C. BERNSTEIN AND
..504918-10-4 | MICROSOFT ORD ... [ . 04/19/2023 . |C0. LLC ..vvvvvvvinvinininns foeeens 13,309.000 |...... 3,837,862 |.eeeiiiiiiiiiiiiins e 705,738 |........ 3,191,764 |... (2,486,026) [...ccoovciiieees Joerieneiiennnns ... (2,486,026) |....oovvveninnns fevrinnnnns 705,738 [oooeeeiiiiiiiees |oenns 3,132,123 |..... 3,132,123 [oovvininnnns LoV N
SANFORD C. BERNSTEIN AND
..654106-10-3 |NIKE CL B ORD ...eevvvvvvrrriiiriiieiiiiieeeineceeens [ s . 04/19/2023 . |C0. LLC ..vvvvvvvrvniiiinias foeeeens 8,876.000 |...... 1,116,175 [ o 1,202,997 |........ 1,038,581 |....... 164,416 [oovvvvvvviiiennn o s 164,416 [ooovvvvviniinnn foeeennn 1,202,997 |oooeeiiiiiieiees | (86,822) |....... (86,822) |.....cceuenn RNV T AN R
SANFORD C. BERNSTEIN AND
..65473P-10-5 |NISOURCE ORD .........evvmmmmmmmmmnnnnnnnnninninnnnnns [oeeennn . 04/19/2023 . |C0. LLC ..vvvvvvvrvriiininns Joeeees 45,418.000 |....... LA 7. (R PO A 1,085,618 |........ 1,245,362 |...... (189,743) |.eeeeeeeeeeeeees foveeiiiiiiiieees v (189,743) |.oevveeeeeeeeees et 1,085,618 |ovvvvvvvvniiinnn fornnns 236,859 |....... 236,859 [....uvvnnnes 11,355 |oeeevis et et
..67066G-10-4 |NVIDIA ORD .....eevveemmmmnnennninnnnennneennannananns [ eeeeenn . 05/17/2023 . | Various .......cceeeennnnnn foeeeees 8,068.000 |...... 2,307,191 | e 1,311,618 |........ 1,179,058 |....... 182,561 [ovveeviiiiiiiins feniiiiiiiiiinn o 182,561 |oovveiiiiiiiiins feveeees 1,311,618 |oeevviiiiiiiiinn [ 995,573 |....... 995,573 [.vuvviiniinnnne 328 [ ] e
SANFORD C. BERNSTEIN AND
..68902V-10-7 | OTIS WORLDWIDE ORD ......ccceevvveveeeninininneeeees [eennnn . 04/19/2023 . |C0. LLC wevvvvvvvvinnninnnns oot 6,825.000 |......... 561,282 [ o 562,010 |..oooeeeeinininnnnns o eveeeeiiiiiiiees fovvvvinienninne fooviiiiiiiiiiins o o 562,010 [..oooeeiiiiiiees e, (778) [...ennnnnnn (T78) | o e e
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
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nation,
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Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
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SANFORD C. BERNSTEIN AND
..701094-10-4 | PARKER HANNIFIN ORD ........ccoveerrniiieennneneeees [ . 04/19/2023 . |C0. LLC ..evvvvvvrvniininias foeeeens 2,202.000 |......... 710,160 [ovvvvvnvnnnninininnn forninnnnns £V 725 O N N P N AR RN 780,172 |oveeeeeeeevinnns ewnnenn (70,012) [eeees (70,012) [vneneiiiiiiiiieins oo | i
SANFORD C. BERNSTEIN AND
..717081-10-3 |PFIZER ORD ......eevvvvvmmnmnnnnnnniniiniinninniinnnns [ eeeens . 04/19/2023 . |CO. LLC ... N R 11,308.000 |......... 455,445 501,832 |.... 501,832 |oveeeeeiiiiinnn Jevnnnn. (46,387) |.e... (46,387) [cuvnnennnnnn 4,636 [oeeeeeen | e
SANFORD C.
..718172-10-9 | PHILIP MORRIS INTERNATIONAL ORD ........ccevvrns [onnnnnn . 04/19/2023 . |C0. LLC ..vvvvvvvinvinininns foeeens 12,154.000 |...... 1,236,777 [ foninnns 1,188,338 |........... 428,118 |......... [ ) O O (4,39) | e 1,188,338 [..oooovvvneeees [ 48,439 [.........48,439 |............20,808 |........ «ooooiit] cereiinnnnns
SANFORD C. BERNSTEIN AND
..742718-10-9 |PROCTER & GAMBLE ORD .......ccvvvvvvvvrvrieriinnnns [eeeennn . 04/19/2023 . |C0. LLC ..evvvvrvirniiiinins foeeeens 5,911.000 |......... 892,308 |....oooiiiiiiiiinns e 794,369 [....ovnnnn. 847,372 |....... LR O O [CLRTLY N I R 794,369 [.ooevvvviinnees [oennnn98,029 f.........98,029 ...ttt 5,106 |eeeiin oot et
SANFORD C. BERNSTEIN AND
.. 74340W-10-3 |PROLOGIS REIT oeeveeeeeiiiieieeeeeeeces [ . 04/19/2023 . |C0. LLC ..evvvvvvrvriivinnns foeeeens 2,476.000 |......... KU R A A 296,092 |........... 279,119 |........ 16,972 [oooeiiiiiiiees oo s 16,972 [oeeiiiiiiinns o 296,092 [..ooeveviinnnns foennnnn 13,156 [ 13,156 [ 2,164 | ] s
SANFORD C. BERNSTEIN AND
..75886F-10-7 | REGENERON PHARMACEUTICALS ORD .......evvvvvvvvnns [oennnn . 04/19/2023 . | C0. LLC ..ovvvvvrviiiiiiiins Joeeeeeens 267.000 |......... 215,803 | e 74,066 |........... 192,638 |...... (118,572) |.eeeeeeeeeeeeees o v (118,572) [cevvvvevieiiinns fevviiiiinns 74,066 |.ooooeeeeeeeeens e 141,437 |....... 141,437 oo oo ) e
SANFORD C. BERNSTEIN AND
..773903-10-9 | ROCKNELL AUTOMAT ORD ......cevvvvvrvrrvrrrerninnnns [oenennn . 04/19/2023 . |C0. LLC ..vvvvvvvrrriiiinins foeeeens 9,271.000 |....... 2,540,422 |oeeeiiiiiiiiiiiiins e 2,113,545 |........ 2,387,931 [...... (274,387) |eeeeeeeeeeeeees o v (274,387) |oeeeeeeeeeeeeees e 2,113,545 |oovvviiiiiiiiinn fornnnns 426,877 |....... 426,877 |oeeeenns 10,940 [oeeees ceviien| e
NATIONAL FINANCIAL
..776696-10-6 | ROPER TECHNOLOGIES ORD ........ccevvvvvveveieenenns [ e . 05/15/2023 . | SERVICES CORP. ........... |........ 3,696.000 |...... LV R PO A 1,252,646 |........ 1,697,005 |...... (344,359) [.vvvvvvvnninnnn fornnniniiiiininn foennn (344,359) [cvvvvvvnnnnnnnnn foreennn 1,252,646 |.cooeeeeeeeeeees |oeenn 452,350 |....... 452,350 |.......ceenns 5,045 [oooeeees e e
SANFORD C. BERNSTEIN AND
..79466L-30-2 | SALESFORCE ORD ........cocoiummmmmnnnnnnnniiniininnn [oeennn . 04/19/2023 . |C0. LLC ..evvvvvvrvriivinnns foeeeens 5,031.000 |......... 998,988 |ievviiiiiiiiiiiiins feeeeeens 1,039,810 |.......... 667,060 |....... 372,780 [ooveeiiiiiiiiies e s 372,750 |oeeeeiiiiiiiins e 1,039,810 |oevvvvvvvrininnn fornnns (40,823) |....... (40,823) [cvvvnnievinnnnninns foreeeeee | s
SANFORD C. BERNSTEIN AND
..800422-10-7 | JOHN B SANFILIPPO AND SON ORD .............cccees [ennnnnn . 04/19/2023 . |C0. LLC ..vvvvvvvvviniiinins foeeeens 1,489.000 |......... 161,203 [ovvvviiiiiiiiiiiinn foniininn, QGG C T Y (R R R R R RN 136,986 [ovevevvvinnins forenenns 14,308 |........ 14,308 [oeeiviiirininiinns fooreeee | e
SANFORD C. BERNSTEIN AND
..817565-10-4 | SERVICE CORPORATION INTERNATIONL ORD .......... [..cceen . 04/19/2023 . |C0. LLC ..vvvvvvvvriiniinias foeeeens 2,719.000 |......... 101,917 | | e 0 PO O e 192,380 |ooeeeeeiiieiies e (463) [vvvvvnnnns (X)) T3 oo ] e
SANFORD C. BERNSTEIN AND
..824348-10-6 [ SHERWIN WILLIAMS ORD ....cevvvnnvvriinnnnniniiinnn | ennenns . 04/19/2023 . | C0. LLC ..evvvvvvvrvnininias foeeeens 1,610.000 |......... RIEH T A A 350,469 [........... 382,101 |....... [ X 7 O O (31,632) |oevvvviiiiiiiins feveiniinns 350,469 [...oovvvviiiinnn fornnnnnns 25,481 |.......... 25,481 [ (ST 3 AU I
SANFORD C. BERNSTEIN AND
..866674-10-4 | SUN COMMUNITIES REIT ORD ...evvvvvvvrrrrrireinnnns [eeennn . 04/19/2023 . |C0. LLC ..evvvvvvrvniininias foeeeens 1,375.000 |......... 191,367 [ | 182,622 |........... 196,625 |....... (14,003) [ovvvvvvvnnnnnns fonnnnniniiiinnn s (14,003) |eevvvviiiiiinns fevvnnnnnnns 182,622 |.ooooeeeeiiiiins e, 8,746 |.......... 8,746 |veeinnnns 2,489 [oeoeeeen i e
SANFORD C. BERNSTEIN AND
..874039-10-0 | TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD .......... [ . 04/19/2023 . |C0. LLC ..vvvvvvvrvniiiinias foeeeens 6,044.000 |......... 525,661 |ooeevviiiiiiiiiiiins feeeeieenns L O O O Y (SRR R 561,482 [ooooieiiiiiiines oo (35,821) |....... (35,821) [euvennvvviinnnninns foreeeeee | e
..88160R-10-1 | TESLA ORD ... [ . 04/26/2023 . |Various .......ccoeeennnnnn foeeeees 14,923.000 |........ 2,583,577 |[oeeeniiiiiiiiiiiinn [ 3,555,919 |........ 1,838,215 |.... 1,717,703 [.oeovvvriiiiiins ferniiiiniiinnns L LTITT08 | e 3,555,919 |..ocooiiiiiiiies |oeens (972,342) |...... (972,342) [cvvvvvvnniniiiininnn oo ] e
SANFORD C. BERNSTEIN AND
..882508-10-4 | TEXAS INSTRUMENTS ORD .....ccooeeveiiiiiiiiiiieeees [ . 04/19/2023 . | C0. LLC w.evvvvvveviiiiinins foeeeens 3,463.000 |......... 614,783 [ooeveiiiiiiiiiiii [ 615,138 oo e e e o e 615,138
..883656-10-2 | THERMO FISHER SCIENTIFIC ORD ......cceeeeeeeeeees [nnnnnn . 05/03/2023 . | Various ......cceeeeiiunnnnn foeeeeens 2,785.000 |....... 1,679,592 | | 452,812 |........ 1,533,672 |... (1,080,860) |..ccceeeeeeeeees Joereeeeneeenns ... (1,080,860) |..eevvriiiiiiins fevinniinns 452,812
SANFORD C.
..902252-10-5 | TYLER TECHNOLOGIES ORD .......cceeeiiiiiiiiiiiiinns [eennnn . 04/19/2023 . | C0. LLC ..ovvvvvrviiiiiiiins Joeeeeeens 821.000 |......... 309,345 | e e O N (O PPPP RN R R 263,187
SANFORD C.
..907818-10-8 [UNION PACIFIC ORD ...eevvnevivninnieieiiinieneeens | neenes . 04/19/2023 . | C0. LLC ... B 3,708.000 |......... 747,079 799,916 |.......... 767,816 [........ 32,101 .799,916 |..
SANFORD C.
..911312-10-6 | UNITED PARCEL SERVICE CL B ORD .....ccceeeeeeee [ennnnnn . 04/19/2023 . |C0. LLC ..vvvvvvvrvniiiinias foeeeens 3,468.000 |.........679,377 [occooviiinninnnn fonninnnnns 639,920 [o.uvvvuuiiiiiiiiiinn oo e e e o [ 639,920
SANFORD C.
..91324P-10-2 [UNITEDHEALTH GRP ORD .......ccevvnnvrrirnnnnnninns | ennnnns . 04/19/2023 . | C0. LLC ... B 2,587.000 |.......1,255,862 [.....cccooinnnnnnnn founnnnns 1,222,862 [ouennnnniiniiiins fooviiiiiiiiiiins e e e o fons 1,222,862 |..
SANFORD C.
..918790-10-9 | VAIL RESORTS ORD ........evvvvmmmmmmmmnnnnnnnnnnnnnns [ oenenn . 04/19/2023 . |C0. LLC ..evvvvvvvininiinias foeeeens 1,025.000 |.........263,948 |.ooooiiiiiiiiiiiins Jovveennnnns 221,031 |...........244,309 [....... [ ) U R (23,278) |ovvvvviiiiiiinns fevvvinnnnns 221,031
SANFORD C.
..92826C-83-9 [VISA CL A ORD .eovvveniiiiiiiinieneiinineeeeenen | neeees . 04/19/2023 . |CO. LLC ... B 4,657.000 |...... 1,083,398 ... 731,686 |...........967,538 |...... (235,853) [ooooeeeiiiiiiees oo s (235,853) |... ... 731,686 |..
SANFORD C.
..94106L-10-9 [ WASTE MANAGEMENT ORD .......eeevevvvnnvenvrnnnnnnes | onnnnns . 04/19/2023 . |C0. LLC ..evvvvvvinrnininins foeeeens 1,366.000 |......... 225,830 [.ooeiiiiiiiiiiinns e 130,191 |...........214,208 |....... (84,107) [cvvvvvvvvvnnnnnn fonnnniiniiiinns foeennn (84,107) [cuvvvvvnnnnnninn foreeiinns 130, 191
SANFORD C.
..G1151C-10-1 | ACCENTURE CL A ORD .......eevvvvvvvrrnnnnnnrnnnnnnns C... . 04/19/2023 . | C0. LLC ..evvvvvvvvrniiinnns foeeeens 2,591.000 |......... 723,349 | 733,418 [oevvnnnniiiiiiiiiinn oo e e e o fon 733,418
SANFORD C.
..G4705A-10-0 | ICON ORD ...evvvvvvvvnnnnnnnnnnnnnnnnnnnnniinnnnnnnnnes [ . 04/19/2023 . |C0. LLC ..evvvvvvvvniininnas foeeeens 1,678.000 |......... 363,129 [ e 375,796 [...vvvnnnn. 325,952 |......... 49,845 | e e 49,845 | e 375,796

SANFORD C.
..G6095L-10-9 JAPTIV ORD ...oevveeeiiiiiiiieiiiiiiiiiieeiiiiiie C.... . 04/19/2023 . {C0. LLC ovvveeeeiiiieeee o 2,244.000 |......... 239,832 f.ooooiiiiiiiiiins foviiiin. 213,108 [........... 208,984 |......... 4120 fooeeeeiiiiiies i e, 4120 foorriiiiiiiins e 213,103 foooeieiiiiiiiees oo 26,729 |......... 26,729 [.ooiiiiiiiiiiiiiiins foeeiees ciiiiin] e
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Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SVO
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SANFORD C. BERNSTEIN AND
..GBA73T-10-0 | STERIS ORD ..eeevvvrrvriiiiiiiiiiiiieeieeeeeeeeeeeees [ . 04/19/2023 . |C0. LLC ..evvvvvvrvniininias foeeeens 3,760.000 |......... 699,686 [......evviiiiiiiiinn fornnnnnnnns 661,739 |........... 358,668 |....... (20,667) [vvvvvvvnnnnnnnn fonnniiiiiiiiin foeens (20,667) [covvvvrnnnnnnnnn foreeennnd 661,739 |.oooeeeiiiiiis s 37,948 |......... 37,948 [.oovviiiiinns AT RO I
SANFORD C. BERNSTEIN AND
..H01301-12-8 [ ALCON ORD ......vvvvvvvvvvvsssessssisssisssssesnnnnnnns C..... . 04/19/2023 . 100. LLC w.vvvvvvvvvviniinnns et 3,667.000 |......... 258,331 [ e 232,436 |.ooeeen... 251,373 |....... (18,937) |.vvvvvvvvvenenne fovinninnininnn foeennn (18,937) |.vvvvveviiiiiies fovevnnnnns 232,436 |..eevvvviinninnn fovnnnnns 25,895 |........ 25,895 [.iiiiiiinniiiiinnn Joveennns eevveiid] eeeeiiinnnns
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 87,386, 161 XXX 65,597,647 57,730,545 | (13,912,874) (13,912,874) 65,597,647 21,788,514 21,788,514
..31338#-10-4 |FEDERAL HOME LOAN BANK OF BOSTON .. | ....... | 04/03/2023 . |DIHECT [EPTTP P | ........ 2,108.000 |......... 210,800 210,800 |. 5. 210,800 oieiiiiiiiiiins feeeeeiiiiiiiiiee fovviiiiiiiiiiins i e . 210,800
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 210,800 210,800 210,800 210,800
..969251-68-5 |WM BLAIR: INTL LDRS R6 ........ceevvvevvennnnnnnnnns | ....... | 06/22/2023 . |Unknown .................... | ...... 256,805.342 |...... 5,000,000 [o.e.eevvennnninnnnnn founnnnns 4,473,549 |........ 4,473,549 .o oeiiiiiiiiiiees feveiiiiiiiiiins oo o e 4,473,549 |..oovvvvviiiinnn fonnnnns 526,451 |....... 526,451
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 5,000,000 XXX 4,473,549 4,473,549 4,473,549 526,451 526,451
SANFORD C. BERNSTEIN AND
..46432F-83-4 | ISHARES:CORE MSCI TIS JR [P . 04/20/2023 . | C0. LLC ... T 112,825.000 |....... 7,120,304 [ [ 7,047,569 |........6,523,664 [....... 523,905 [ovvvvvvrvrninnnn fornniiiniiiiin s 523,905 [...uvvviivnnnnns 7,047,569 | e, 72,825 |......... 72,825 |....
..81369Y-50-6 | SEL SECTOR:ENERGY SPDR R . 04/19/2023 . |Various ... U 43,629.000 |...... 3,737,612 | | 3,352,828 |.oooeiiiiiiiiiiiiens e O N e 3,352,828 | e 384,784 |....... 384,784 |....
..81369Y-70-4 | SEL SECTOR: INDUST SPDR ........ceevvvveeveveeeeeees [oeennnn . 04/06/2023 . |Various ......coceeeeiiiiinn |oeeens 43,287.000 |....... 4,228,500 |.ooiiiiiiiiiiiens e 3,833,230 |........ 4,251,216 |...... (417,986) |..ooeeeeeeeeeees loveeeiiiiiiiiins fovees (417,986) |.ovvveeeeeinenns fovennns 3,833,230 |.evvvvrvvrinnnn founnnns 395,271 |....... 395,271
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 15,086,506 XXX 14,233,626 10,774,880 105,918 105,918 14,233,626 852,880 852,880
5989999997. Total - Common Stocks - Part 4 107,683,467 XXX 84,515,622 73,189,774 | (13,806,956) (13,806, 956) 84,515,622 23,167,845 23,167,845 387,640 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 107,683,467 XXX 84,515,622 73,189,774 | (13,806,956) (13,806, 956) 84,515,622 23,167,845 23,167,845 387,640 XXX XXX
5999999999. Total - Preferred and Common Stocks 107,683,467 XXX 84,515,622 73,189,774 | (13,806,956) (13,806, 956) 84,515,622 23,167,845 23,167,845 387,640 XXX XXX
6009999999 - Totals 200,219,076 XXX 180,555,317 157,187,915 | (13,806,956) (737,997) (14,544,953) 178,043,813 22,175,263 22,175,263 1,849,376 XXX XXX




STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

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

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 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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code [ Interest Quarter Statement Date First Month Second Month Third Month
Bank of America .......ccocoooeunne Charlotte, NC ..ocoovriceies foes e e e oo [ 10,424,631 |.......... 13,129,638 |............ 6,773,483 |..
PNC Bank, N.A. i Pittsburgh, PA s fo i foreee e e [ (103,025,595)|...... (104,801,532)|...... (114,287,551)|..
Citizens Bank ........ccocoveeeeennee Providence, Rl oo Joe o oo e s e 2,603,113 |........... 5,210,867 |............ 2,370,211 |..

JP Morgan ........ . Columbus, OH .... 641,340 |.. 787,234 ..838,099 |.
State Street . New York, NY ... .. 1,059,471 |.. 3,102,230 |.. ...87,192 |.
Federal Home Loan Bank .......... Boston, MA ..o oo oo e e e e 213,536 |.cooven. 270,235 |............... 271,068 |..
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 4,038 4,030 4,030
0199999. Totals - Open Depositories XXX [ XXX (88,079,467) (82,297,297) (103,943,468)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX (88,079,467) (82,297,297) (103,943,468)
0499999. Cash in Company's Office XXX | XXX XXX XXX 500 500 500

0599999. Total - Cash

(88,078,967)

(82,296,797)

(103,942,968)

E13
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STATEMENT AS OF JUNE 30, 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6

Code Date Acquired Rate of Interest Maturity Date

Description

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

31846V-41-9 .......
94975H-29-6 .......

. | ALLSPRING:TRS+ MM |

FIRST AMER:TRS 0BG V

[0 AT 06/02/2023
........... 12/02/2022

8209999999.

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

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

[ [ | 06/29/2023 ......... Looeeeeeseereserereenae X

............................ 117,881,266

................................. 470,177

................................. 678,458

8309999999.

Subtotal - All Other Money Market Mutual Funds

117,881,266

470,177

678,458

8609999999

- Total Cash Equivalents

117,881,268

470,177

678,458
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