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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE 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 1,079,997,733 [ooeeeeiiceeirrceees e 1,079,997,733 |............ 1,069,873, 163
2. Stocks:
2.1 Preferred STOCKS .....c.viiiriiiieieieieieiresse et [eeereise s 3,000,000 |reveerieieieeeirreeeeees [ 3,000,000 [
2.2 COMMON STOCKS ...ttt [eessesenenaenens 68,234,855 | [ 68,234,855 |....ccceevnne 66,445,513
3. Mortgage loans on real estate:
BT FIISEHENS vttt e 62,771,481 | [ 62,771,481 | 63,969,885
3.2 Other than first HENS.........oiiiieee e [ [ [oreses e [reesre e
4. Real estate:
4.1 Properties occupied by the company (less $ .o
[T 0 o0 aa] T =T aToT =T T N AP AP P T KPP PP PR
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($ vrvnnnnne 7,298,544 ), cash equivalents
[ 8,111,275 ) and short-term
investments ($ .o ) ettt [ 15,409,819 [ e 15,409,819 |.....cccevne 20,570,609
6. Contractloans (including $ oo premium notes) ...... |eeeererenens 10,005,858 |....ooveeeeeeeeeeeeeeeeeeeeeeees oo 10,005,858 |................... 9,873,034
N 1= (V7= (1= O O AU RSN
8. Other iNVESIEd @SSELS ....c.cueuiiiieieieicieieeeeeeeeieie et [oeeeeeeeineeas 123,484,658 |......oooeeeceeneees oo 123,484,658
9. ReCeivables fOr SECUMLIES ..........ceuririiiieieieiecceiee e [ersess s 936,696 ... [ 936,696 ...
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ..........cccceciiiiiiiiiic i
12. Subtotals, cash and invested assets (LINES 110 11) ....coovveevievieiiieiieene foevieiennens 1,363,841,100 |...cvoveeeeieeeeeeeeeees fereeeenne, 1,363,841,100 |............ 1,344,392,599
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 @CCTUEA ............c.coueoueeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees |eeeeeee e 9,639,422 | o, 9,639,422 |...c.cvovn 9,198,473
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. (4,281,697 [...c.ocveeeeeeeeeeeeeeeceeeeies oo (4,281,697)]...ccccvvnnnee (3,400,049)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovrciniiinnne.
earned but unbilled PremMiumS) ........cccovoirirrrieeeeirseeeeee e [ 38,747,018 |oeeeeeeerceeene [ 38,747,018 |..ceeee 39,371,885
15.3 Accrued retrospective premiums (3 ..o )and
contracts subject to redetermination ($ .........coceiiiiiiiiinne ) ceeee e [ [ |
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ...............ccccceociiiiicicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.cccoc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnee
18.1 Current federal and foreign income tax recoverable and interest thereon ... |........ccccooiiiiiiiiiis i e [,
18.2 Net deferred tax asset
19. Guaranty funds receivable Or 0N dEPOSIL .........c.ciiririiiiiieieiererererereis [ [ [ [
20. Electronic data processing equipment and SOfWAre .............ccoeueveeerereriens foereererinnnnns 3,276,732 oo 3,276,732 oo oo
21.  Furniture and equipment, including health care delivery assets
(B e )R TORTSSRPRSRUUSTPI WORPURPRTRPROOt 1,005,124 | 1,005,124 oo o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i [ o
23. Receivables from parent, subsidiaries and affiliates ..........cccccovviiniiniiicins [ e [ [
24. Healthcare ($ ..ccoooovvvinciicicce, ) and other amounts receivable ...... [ [ [ [
25. Aggregate write-ins for other than invested assets ............ccccoeoeveririeieieeeees foeveerirnennns 45,093,613 |..cveviiiene 3,828,514 |..covvinne. 41,265,099 |......cco.... 41,460,083
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........cueveeiieieirereiieeecieie e foeveesenes 1,462,944,380 |......ccoceeeeee 8,201,620 |............ 1,454,742,760 |............ 1,433,245,895
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U] | O R R R PP NPT
28. Total (Lines 26 and 27) 1,462,944,380 8,201,620 1,454,742,760 1,433,245,895
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccoccvees oo s [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Reinsurance premium receivable ... [, 37,586,274 |...coooeorcrerieisereeriiiins oo 37,586,274 |..oovvverrenee. 38,500,587
2502. Amica Companies Supplemental Retirement Trust ..o foeeiee 5,547,787 |eoveerennn 2,372,579 | 3,175,208 |.oovovernn 2,959,496
2503. Prepaid EXPENSES ..ooiiceiiiiiieieicie ettt tetes eeree st aerens 904,712 oo 904,712 oo e
2598. Summary of remaining write-ins for Line 25 from overflow page ..1,054,840 |... .551,223 |... ..503,617 |...
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 45,093,613 3,828,514 41,265,099 41,460,083




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ................ 889,078,354
(including $ .veveveeiee Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....ccoooveiiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= Lo T U g o= o P RO TP TR PUR OO PRSPPI
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
[T Lo ) I RPN
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ...ocooveiiiiiiii Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
e discount; including $  ......ooooiiiiiii accident and health premiums .............cococccoces ormieimeneeccn 161,987 | 209,976
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
RSN and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCrUEA .........ccceevieveiiieeiieeiiieesiee e siee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee ..
18.  Amounts held for agents' account, including $ ....ceeevevverennne 205, 060 agents credit balances
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt ettt e e s et e et e et e e et e s s e ea e e en e e eseeeseees e e st e s e enseenseenseanseeneeeneeeneenseannen
24.02 Reinsurance in unauthorized and certified ($ ........ccccocovenrriicenne ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ . ) reiNSUrers ......co. foeocoiiiiiiis .
24.04 Payable to parent, subsidiaries and affiliates 1,290,762 |...
2405 Drafts OULSTANTING ... .eoeeeiieieeie ettt ettt et e e s e ea e et e et e e s e easeeaeeeaeees e e eseeea e e s e e s e enseenseenseenseeneeeneeaneeaneenns [saeesaeesae st e e ae e s
24.06 Liability for amounts held under uninsured plans ...
24.07 Funds held under coinsurance
2408 DEIVALIVES ...ttt ettt et e et e e st e et e s e e e s teeaeeeaeees e e s e e s e e aseea s e eA b e ea b e eR e e eR e e eR £ e Rt e et easeenseenneeneeeneeeneeeneeaneenneenne [saeeaeea e et ea e .
24.09 Payable for securities ...... 334,015 |...
24.10 Payable fOr SECUMIES IENTING ......c..ieiiiieiieee ettt et e et e et et e e b e e aeeeaeeeseeeseeesee s e eseenseenseenseenseeneeeneens [soeesaeasaesitesieesanesaessaeens
24.11 Capital NoteS $ ..c.vvvevveveiieciieciece
25. Aggregate write-ins for liabilities 49,125,863 48,741,307
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 1,069,928, 564 1,067,365,001
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) 1,069,928 ,564 1,067,365,001
29. Common capital stock 5,000,000 |....ccvvennnens 5,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
shares common (value included in Line 29 $
shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 379,814,196 360,880,894
38. Totals of Lines 29, 30 and 37 384,814,196 365,880,894
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 1,454 742,760 1,433,245,895
DETAILS OF WRITE-INS
2501. Reserve for retired lives 43,834,655 |....c.c........ 43,665,811
2502. Reserve for unassessed insolvencies ..2,116,000 |... ...2,116,000
2503. Reserve for non-funded pensions and QEfErrals ..ot eaeans |oaeaeeseeeneaena 3,175,208 | 2,959,496
2598. Summary of remaining write-ins for Line 25 from oVerflOW PAge ..........cociiiiiiiiiiiieiiee ettt [ [
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 49,125,863 48,741,307
3101.
3102.
3103, e e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
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)




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ............cccccceeveeevves | ooeriecsienennns 54,761,698 |................. 58,003,921 |.cecoveeeen. 76,439,511
2. Considerations for supplementary contracts with life contingencies.............cccceeeerernreeecerennre o 743,816 | 292,251 [ 766,566
3. NEtINVESIMENL INCOME .....c.ocviiiitiiiiieiicieit ettt st st st b et se b se et e sesbesessesessesessesessesenes 33,891,792
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES ..........ccccveirrrirrie e [oeeeeee e eee oeeee e
6. Commissions and expense allowances on reinSUrance CeAed ............ocuurrrreeeienenerereseneeeeees oo 8,843,547 | 5,678,657 |...ccoovenee. 7,899,090
7. Reserve adjustments 0N reiNSUrANCE CEABM ..........coiiiiiiiiiiiiie ettt sresre e e et e e e e seeeeeee [oeeseeneeee e e e e e e e ee e e ieee [oeeseeeee e e e e e e e seeee e ea
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNTS...........couiiiiiiiiie ettt sae e [reee e s e e e e ieeieeiee [oerieeie et ens [eae e
8.2 Charges and fees for deposit-type contracts ..
8.3 Aggregate write-ins for miscellaneous INCOME ...........c.ccooiiiiiiiiiii i
9. TOtAlS (LINES 110 8.3) 1.ttt ettt aeaen 102,086,798 98,909,779 135,357,146
10, Death DENEFIS ....voeeeeecieiie s 25,759,879 | 23,815,947 | 36,009,973
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENtS) ..........ccceveererrierienieneeneeneenees fooreeieccccccies oo e
12, ANNUILY DENETIES .eiuieiiiieiecteteie ettt bbbttt e s bbbttt e en e e 13,420,080 |....ccccvneneee 13,461,468 |................ 20,893,739
13. Disability benefits and benefits under accident and health contracts 165,727 |.. .. 248,076 |. ....313,094
14. Coupons, guaranteed annual pure endowments and similar benefits ............c..coovioiiiiiiiiiinnnnnn oo e
15.  Surrender benefits and withdrawals for life CONraCS ...........ccciiriiiriiecee e oo 14,418,118 |...................9,431,656 |................ 12,360,953
16, GrOUD CONVEISIONS ....ooueiuiiuiinienieieeeeeeeseeseeeeseeeeseaneeneeseeseeneansanseneensensensensensensensensensensensensensensensenseserfoeseeeeeeeeeeeeeeeeeeieens [oeeeeeeeieeee e e e e es [oeeeeeee e
17.  Interest and adjustments on contract or deposit-type contract funds 1,674,118 |.. 2,537,645
18. Payments on supplementary contracts with life CONtINGENCIES .........c.cceeveverieirieeieeieeeeeeeeee e 1,077,382 oo 990,610 | 1,346,031
19. Increase in aggregate reserves for life and accident and health contracts .. (4,183,030) (1,985,071)
20.  Totals (LINES 10 10 1) ...eiieeeiieiiiiieetet ettt ettt a e e e s s s esen e e et s eseea eneeene s 52,332,274 |................. 51,153,733 |.ooiee 71,476,364
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ot
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses and fraternal eXPeNnSes .............cccoiiiiiiiiiiiiiiiciiciece e
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ...........cocoeueeeuciienenineeeeeieseneees oo 3,077,224 | 2,928,997 | 4,261,576
25. Increase in loading on deferred and uncollected premiums .............. ....(23,141)
26. Net transfers to or (from) Separate Accounts net of reinsurance ..
27. Aggregate write-ins for deductions . 171,441 1,598,796 1,557,194
28.  TOtAIS (LINES 20 10 27) ...ttt ettt s et e s s e s s s s es e aeaen 94,108,374 94,844,460 128,908,463
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ottt ettt ettt e [ra s 7,978,424 |................... 4,065,319 | 6,448,683
30. Dividends to policyholders and refunds to Members ............c.cocoiiiiiiiiiii i
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LiNE 30) .........cccevivieiuiueriiiiiiceceeteieseesecae et ae s 7,978,424 |................... 4,065,319 | 6,448,683
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 1,855,663 1,509,729 2,568,147
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus Line 32) .........cccoevevevrrueveveneeens froccicicicc 6,122,761 |..coee 2,555,590 |oovovceeieinnne 3,880,536
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof §  .ooeereeiienne 1,378,426 (excluding taxes of $  ...covvennevee. (1,378,426)
transferred to the IMR) ..o (570,229) 208,912 (3,822,635)
35.  Netincome (LiNe 33 PIUS LINE 34) .....cuciiuiuiiieiiiicieieteeietee sttt sttt ettt essssesesaenennas 5,552,532 2,764,502 57,901
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, PriOr YEAT .............c.c.eueueureeieeeteeeeeeeeeee et ese e 365,880,894 357,033,219 357,033,219
37, NELINCOME (LINE 35) ..eouieiieieieiieieiiieeeieee ettt se s s e ese e et ese s esessesesesesesessesessesesedeaesessesesseseseas 5,552,532 oo, 2,764,502 |..coooeoee 57,901
38. Change in net unrealized capital gains (losses) less capital gains tax of $§  ................ 1,688,090 [ 6,251,225 |..ccoovnnee (20,500,062)[................ (15,930,687)
39. Change in net unrealized foreign exchange capital gain (loss) .. .
40. Change in net deferred INCOME TAX ......cvovioirieerieieiieieeiee ettt 1,688,090 |..ooorveeenne (5,628,758) ... (4,445,957)
41, Change in NONAAMItIEA @SSELS ........ovoviieieiiiiiiiie ettt n s [ee e 1,887,012 | 5,075,622 |.cocvevevers 5,454,223
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or deCrease .............cooeveeveeesfeeieiiiiiiiiiiis e e
44, Change in asset VAlUGLION FESEIVE .........c.ceiuiuiiiiieieeeieieieeee ettt es e e e (8,468,704)].......coceee 17,477,131 | 15,370,433
45, Change iN trEASUNY SEOCK ........ciuiiitiiitiiitieiti ettt sttt ettt e st e saeesaeesbeesbeebeenbeenseensesnnesmeesn [oeemesiinsiiesiie s e s iaesiesee e [oeeesiesiaesieesiessaeesaessaees [oebesiaesiaesee s e s
46. Surplus (contributed to) withdrawn from Separate Accounts during period ...........cc.ccocevociiniiincinnnd
47.  Other changes in surplus in Separate Accounts Statement ...............ccociiiiiiiiiiiiii e
48. Change in surplus NOES ..........cccouciiriiiiiiieieee e
49. Cumulative effect of changes in accounting PrinCIPIES ...........cccooiiiiiiiiiiiiieeeeese e oo oo e
50. Capital changes:
L0 IR = o I PSSRSO
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..ot
51.  Surplus adjustment:
L3 == T I PSSRSO
51.2 Transferred to capital (Stock DiVIdend) ..o
51.3 Transferred from Capital ............ccoooiiiiii i
51.4 Change in surplus as a result of reinsurance
52.  Dividends to StOCKNOIAETS .........ooiiiiiiiiiieitiee ettt ettt ettt et eneesneesneas
53. Aggregate write-ins for gains and l0SSES iN SUIPIUS ...........ccovveveveveueeeeceieieieeeeeeeee e (12,976,853) (17,327,257) (18,658,238)
54. Net change in capital and surplus for the year (Lines 37 through 53) .........ccccceoerinrrrreenenennenenens 18,933,302 6,861,178 8,847,675
55. Capital and surplus, as of statement date (Lines 36 + 54) 384,814,196 363,894,397 365,880,894
DETAILS OF WRITE-INS
[0} 25 0 T OO U OU TSRO R ST PEORR NSO
L0350 7 OO OU TR R SRS ORP AT
L0250 T ) OSSOSO OU TR SRP AT
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .............ccooeiiiiiiiiieieeeceeesesese e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Increase in reserve for retired 1IVES ..o e 168,844 |......c.coee.e. 1,595,845 | 1,554,243
2702. Fines and penalties of regulatory authorities 2,951 |. ....2,951
224 USSR NSO STR O URTORSESRRR USROS
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........ccoceiieiieiiiiiiiiiieseeseeseeseesde e [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 171,441 1,598,796 1,557,194
5301. Change in Amica Companies Supplemental Retirement Trust ... e 99,206 |.c.ooveerreneee. (674,788) ... (794,579)
5302. Change in retiree medical benefit 11ability ..o e ereeseies e [oeseseieaeseseas 1,171,731
5303. Change in XXX reserves ..(13,076,059)|.. 16,652,469)|. .(20,989,192)
5398. Summary of remaining write-ins for Line 53 from oVErflow PAGE ...........cceuriiiirirnirieieeeienensssee e oeeeeieeeese s seeneeeeeees [oeeeesieieeeeas 1,953,802
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (12,976,853) (17,327,257) (18,658,238)




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE 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 ............ccuiuiiiiuiiciririiccicie et sanaciees [reneenennnaeaeans 56,170,939 |......ccco.e. 59,969,636 |......cccecvne. 77,231,958
2. Net iNVESIMENT INCOME .......c.uiiiiiiiii ettt [ros e ennnaeaeaa 37,164,666 |................. 35,132,489 |.....cccvnne. 49,631,784
3. MISCEIIANEOUS INCOIME ....evuieirieiieetieetteet ettt b bbbttt s 8,133,334 5,801,569 7,746,145
4. TOtal (LINES 110 B) ..ottt 101,468,939 100,903,694 134,609,887
5. Benefit and 10Ss related PAYMENLS ............ccviveiiieirieiiietiisieesee et sessesessesesneseses |oaesensesesensens 59,521,720 |cvevererene 50,982,261 |..occveeeneen. 69,572,599
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccoee |orriiiriiiiniiiiiiiiiiiiiens [ [
7. Commissions, expenses paid and aggregate write-ins for deductions ..............ccoeeerriininneeeens oo 37,013,480 |.coernee 38,854,800 |................ 50,691,173
8. Dividends paid to POIICYNOIAETS ...........coiiiiiiieiiii ettt ettt ssesbestesnesnesnesnesnes |eresiesiesesese e sesesesees [oesie s s sens |oeesie e
9. Federal and foreign income taxes paid (recovered) netof $ .................cocoevevviin.n. tax on capital
GAINS (JOSSES) «.vuvuvreriureetetrerieiseeeeetetsesteseaeaeese st eseeetes e st eseeete e e seaesee et e s e e e eses et e s e e eeses et et s e ansnseseses e s 2,360,138 395,250 1,584,799
10.  Total (LINeS 5 throUgh 9) ......c.ccoiiiiiiciiriecictcis et 98,895,338 90,232,311 121,848,571
11.  Net cash from operations (Line 4 minus LiN€ 10) .......cccceirieirieririeiiiiteisiee et enens 2,573,601 10,671,383 12,761,316
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt . 128,650,215 |.. ..326,585,373 |.. ..365,734,911
12.2 Stocks .............. ... 19,952,812 |.. ...48,901,416 |.. ... 57,517,267
12.3 Mortgage loans ... ..1,338,996 |.. .. 7,107,012 |.. ... 11,354,442
124 REAI ©STALE ... e[ ereee e ees [t [
12.5 Other INVESIEA @SSELS ........c.cuiuiiriiriiiciir ettt [oesesneneennaees 11,058,235 |.ooocvienee 12,445,263 |..coccvvvne. 18,843,022
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............cccccovves fveciiiiiniiiccenns 664 .o (10,396) ... (5,266)
12.7 MISCEIIANEOUS PIOCEEAS .......vvieimiaeiireeteteeeseseesesesteteeeteseseae e et b etesesese e e seseebebesesenesaesseeesenenan 4,144,334
12.8 Total investment proceeds (LINES 12.1 10 12.7) .c.oovcveriiueiiieiiieesetisieieseeese st snese s foesessssennnas 161,000,922 |................ 395,028,668 |............... 457,588,710
13.  Cost of investments acquired (long-term only):
T = T 0 TP T ST T TP TTRTRVTPT ROUUUROTOTON 145,391,511 [ 367,282,825 |....oovennn 402,146,534
1312 STOCKS ..ttt |oetenn s 18,401,757 |evvernnee 30,448,514 | 33,772,528
13.3 MOIJAGE 08NS ...ttt ettt ettt s e bt s e e e bbb enene e asansnene [ooeeeneaeineeeaenees 140,592 |..ooveieenee 1,638,154 |.cccveeinnne 3,441,725
134 REAI ©STALE ... e[ eresre e aes [ [
13.5 Other INVESIEA @SSELS ........c.cuiuiiriiriiiciirieccic ettt [oeseananeennaes 18,475,389 |.ooiirinne 31,694,775 .o 45,830,287
13.6 MisCellan@ous @pPPlICALIONS ...........ccueuriririiirietriri ettt ae s seses e neee 1,602,681 17,116,162 22,157,627
13.7 Total investments acquired (LINES 13.1 10 13.6) ..c..cueieueieieieieieieeieeee e 184,011,930 448,180,430 507,348,701
14. Netincrease (or decrease) in contract loans and premium NOLES ...........ceevvvererieeerierereerereeeeeeieeeeenes 132,824 646,500 1,042,906
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) .........ccccocceerveerieenieerieeeeenns (23,143,832) (53,798,262) (50,802,897)
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 treasury STOCK ............cooeeeiiininirieieeeeee s [ooeereiennens 25,000,000 |...oovoveeenenne 25,000,000 |......cooe.... 27,000,000
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 ...............ccccceeeerveierieienes foervereneeinnens (9,270,809)|................ (11,460,879)|.......c........ (14,569,745)
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 (319,750) (1,018,505) (900,412)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) v..evoecveeceecescees ettt sae sttt a e s s s ena s ns s ena e aeseneen 15,409,441 12,520,616 11,529,843
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) . [......ccccc..... (5,160,790)|.....c.coc....... (30,606,263)|................ (26,511,738)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...t se e esnnnenes [oosneieneanineas 20,570,609 |....cocevenene 47,082,347 |.cocveennnn. 47,082,347
19.2 End of period (Line 18 plus Line 19.1) 15,409,819 16,476,084 20,570,609
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. ......coocooooiiiiiiis Joree i o 516,450 |..ccoovoeeeen. 516,450




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A &H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

................. 79,607,611

................... 2,539,056

................. 77,000,437

................... 3,529,996

................ 104,316,878

................... 3,913,342

............... 115,418,062

.......................... 8,000

115,426,062

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 10 from overflow page

Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The accompanying financial statements of Amica Life 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 prescribed adjustments to report; however, the Company does have
the state permitted practice as detailed below.

Effective January 1, 2014, the Rhode Island Department of Business Regulation Insurance Division approved a permitted
accounting practice to allow the Company 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 statutory accounting practices (NAIC SAP). This practice has no effect on the surplus of the Company nor its
reserve position, as the Company continues to establish reserves in accordance with Rhode Island Regulation 93. If the change
in XXX reserves were recognized in accordance with NAIC SAP, net income would have decreased by $13,076,059 and there
would be no change in surplus as of September 30, 2023.

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

below:
FIS FIS
SSAP # Page Line # 09/30/23 12/31/22
Net Income
(1) Company state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $5,552,532 $57,901
(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
Change in XXX Reserves 51,00 4 19 13,076,059 20,989,192
(4) NAICSAP (1-2-3=4) XXX XXX XXX ($7,523,527)  ($20,931,291)
Surplus
(5) Company state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $384,814,196  $365,880,894
(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) NAIC SAP (5-6—-7=38) XXX XXX XXX $384,814,196  $365,880,894

No regulatory action or risk-based capital event would be triggered under NAIC SAP or permitted practice accounting.

B. Use of Estimates in the Preparation of the Financial Statements
No change.

C. Accounting Policies
1. No change.

2. Bonds not backed by other loans are stated at amortized value using the scientific method.
3-5. 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).

7-13. No change.

D. 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 Corrections of Errors

No change.

Note 3 - Business Combinations and Goodwill

No change.

Note 4 - Discontinued Operations

No change.



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 and not included in the mortgage loan total.
4. 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 $62,771,481 $0 $62,771,481
(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 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 $62,771,481 $0 $62,771,481
B. Prior Year
1. Recorded Investment (All)
(a) Current $0 $0 $0 $0 $63,969,885 $0 $63,969,885
(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 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  $63,969,885 $0  $63,969,885
5-9. There were no impaired mortgage loans derecognized as a result of a foreclosure or allowances for credit losses on mortgage

B. Debt

loans.

Restructuring

No change.

C. Reverse Mortgages

No change.

D. Loan-Backed Securities

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 the 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

71



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

determine the market value of its loan-backed securities. In 2023, there were no changes from retrospective to prospective
methodologies.

2-3. The Company did not write down any loan-backed securities during the period.
4. All impaired 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 $ 5,153,603
2. 12 Months or Longer $ 36,200,518

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 74,339,761
2. 12 Months or Longer $ 190,561,638

5. All loan-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

No change.

Low-Income Housing Tax Credits (LIHTC)

No change.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

L. Restricted Assets

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted Current Year
Current Year Percentage
1 2 3 4 5 6 7 8 9 10 1
Seperate Gross
G/IA Total Account (Admitted & | Admitted
Supporting | Seperate Assets Nonadmitted)| Restricted
Total General | Separate Account | Supporting Increase/ Total Total Admitted| Restricted to| to Total
Account Account | Restricted | G/A Activity Total Total From | (Decrease) | Nonadmitted | Restricted (5 | Total Assets [ Admitted
Restricted Asset Category (GIA) Activity (a) Assets (b) (1 plus 3) Prior Year | (5 minus 6) | Restricted minus 8) (c) Assets (d)
a.  Subject to contractual obligation
for which liability is not shown
$0 $0 $0 $0 $0 $0) $0) $0) $0) 0.0%j 0.0%]
b. Collateral held under security
lending agreements 0 0 0 0 0 0 0 0 0 0.0% 0.0%
c.  Subject to repurchase
agreements
9 0 0 0 0 0 0 0 0 0 0.0% 0.0%)
d.  Subject to reverse repurchase
agreements
g 0 0 0j 0j 0 0 0 0 0 0.0%j 0.0%]
e. Subject to dollar repurchase
agreements
9 0 0 0 0 0 0 0 0 0 0.0% 0.0%)
f.  Subject to dollar reverse
repurchase agreements 0 a 0 0 0 a 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
756,700 0 0 0 756,700 754,800 1,900 0 756,700 0.1% 0.1%)
j.  Ondeposit with states
4,288,797 0 0j 0f 4,288,797| 3,265,139 1,023,658 0 4,288,797 0.3% 0.3%
k. On deposit with other regulatory
bodies
0 0 0 0 0 0 0 0 0 0.0% 0.0%)
I Pledged as collateral to FHLB
(including assets backing
funding agreements) 56,160,047 0 0 o| 56160947 | 56323149 | (162,202) ol 56,160,947 3.8% 3.8%
m. Pledged as collateral not
captured in other categories 0 0 0 0 0 0 0 0 0 0.0% 0.0%
n.  Other restricted assets 0 0 0 0 0 0 0 0 0 0.0% 0.0%
0. Total restricted assets
$61,206,444 $0 $0) $0| $61,206,444 $60,343,088]  $863,356) $0|  $61,206,444 4.2% 4.2%

(a) Subset of Column 1
(b) Subset of 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 Reporting Entity’s Financial Statements

Not applicable.
M. Working Capital Finance Investments
Not applicable.
N. Offsetting and Netting of Assets and Liabilities
Not applicable.
O. 5GI Securities
No change.
P.  Short Sales

No change.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Q. Prepayment Penalty and Acceleration Fees
Not applicable.

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.

Note 7 - Investment Income

No change.

Note 8 - Derivative Instruments

No change.

Note 9 - Income Taxes

A. The components of Deferred Tax Assets (DTAs) and Deferred Tax Liabilities (DTLs):

1.

™ v @)
(Col 142)
Ordinary Capital Total
09/30/23
(@) Gross deferred tax assets $41,451,750 $4,838,393 $46,290,143
(b) Statutory valuation allowance adjustment 22,101,153 0 22,101,153
(c) Adjusted gross deferred tax assets (1a-1b) 19,350,597 4,838,393 24,188,990
(d) Deferred tax assets nonadmitted 0 0 0
(e) Subtotal net admitted deferred tax asset (1c-1d) 19,350,597 4,838,393 24,188,990
(f) Deferred tax liabilities 17,249,569 6,939,421 24,188,990
(9) Net admitted deferred tax asset/(Net deferred tax liability) (1e-1f) $2,101,028 ($2,101,028) $0
@ (5) (6)
(Col 445)
12/31/22 Ordinary Capital Total
(@) Gross deferred tax assets $40,170,374 $3,680,841 $43,851,215
(b) Statutory valuation allowance adjustment 19,981,412 0 19,981,412
(c) Adjusted gross deferred tax assets (1a-1b) 20,188,962 3,680,841 23,869,803
(d) Deferred tax assets nonadmitted 0 0 0
(e) Subtotal net admitted deferred tax asset (1c-1d) 20,188,962 3,680,841 23,869,803
(f) Deferred tax liabilities 18,618,472 5,251,331 23,869,803
(9) Net admitted deferred tax asset/(Net deferred tax liability) (1e-1f) $1,570,490 ($1,570,490) $0
Y] (8 )
(Col 1-4) (Col 2-5) (Col 748)
Change: Ordinary Capital Total
(a) Gross deferred tax assets $1,281,376 $1,157,552 $2,438,928
(b) Statutory valuation allowance adjustment 2,119,741 0 2,119,741
(c) Adjusted gross deferred tax assets (1a-1b) (838,365) 1,157,552 319,187
(d) Deferred tax assets nonadmitted 0 0 0
(e) Subtotal net admitted deferred tax asset (1c-1d) (838,365) 1,157,552 319,187
(f) Deferred tax liabilities (1,368,903) 1,688,090 319,187
(9) Net admitted deferred tax asset/(Net deferred tax liability) (1e-1f) $530,538 ($530,538) $0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Admission calculation components SSAP No. 101:

(b) Amount of adjusted capital and surplus used to determine recovery
period and threshold limitation in 2(b)2 above

$ 384,814,196 $ 365,880,894

7.5

) @ @)
(Col 142)
Ordinary Capital Total
09/30/23
(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) 0 0 0
1. Adjusted gross deferred tax assets expected to be realized following the balance
sheet date. 0 0 0
2. Adjusted gross deferred tax assets allowed per limitation  threshold XXX XXX 57,722,129
(c) 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 17,249,569 6,939,421 24,188,990
(d) Deferred tax assets admitted as the result of application of SSAP No. 101 $17,249,569 $6,939,421 $24,188,990
@) 5) ©)
(Col 445)
12/31/22 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) 0 0 0
1. Adjusted gross deferred tax assets expected to be realized following the balance
sheet date. 0 0 0
2. Adjusted gross deferred tax assets allowed per limitation  threshold XXX XXX 54,882,134
(c) 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 18,618,472 5,251,331 23,869,803
(d) Deferred tax assets admitted as the result of application of SSAP No. 101 $18,618,472 $5,251,331 $23,869,803
(7 8 ()
(Col 1-4) (Col 2-5) (Col 748)
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) 0 0 0
1. Adjusted gross deferred tax assets expected to be realized following the balance
sheet date. 0 0 0
2. Adjusted gross deferred tax assets allowed per limitation  threshold XXX XXX 2,839,995
(c) 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 (1,368,903) 1,688,090 319,187
(d) Deferred tax assets admitted as the result of application of SSAP No. 101 ($1,368,903) $1,688,090 $319,187
Ratios used for threshold limitation:
2023 2022
(a) Ratio used to determine recovery period and threshold limitations amount 1435% 1339%




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Impact of tax planning strategies on the determination of:

7.6

09/30/23 12131122 Change
(1) (2 (3) ) (5) (6)
(Col 1-3) (Col 2-4)
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). $19,350,597 $4,838,393 |  $20,188,962 $3,680,841 (6838,365)  $1,157,552
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). $19,350,597 $4,838,393 |  $20,188,962 $3,680,841 (6838,365)  $1,157,552
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]
B. Regarding Deferred Tax Liabilities that are not recognized:
There are no temporary differences for which deferred tax liabilities are not recognized.
C. Current and deferred income taxes consist of the following major components:
1. Current income taxes:
(1 @ ®3)
(Col 1-2)
09/30/23 12131122 Change
(a) Federal $1,855,663 $2,568,147 ($712,484)
(b) Foreign 0 0 0
(c) Subtotal 1,855,663 2,568,147 (712,484)
(d) Federal income tax on net capital gains 0 0 0
(e) Utilization of capital loss carry-forwards 0 0 0
(f) Other 0 0 0
(9) Federal and foreign income taxes incurred $1,855,663 $2,568,147 ($712,484)
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2. Deferred tax assets:

(1) ) 3)
(Col 1-2)
09/30/23 12/31/22 Change
(a) Ordinary:
(1) Discounting of unpaid losses $0 $0 $0
(2) Unearned premium reserve 0 0 0
(3) Policyholder reserves 29,590,166 29,838,481 (248,315)
(4) Investments 0 0 0
(5) Deferred acquisition costs 6,672,965 6,269,858 403,107
(6) Policyholder dividends accrual 0 0 0
(7) Fixed assets 2,376,227 1,603,233 772,994
(8) Compensation and benefits accrual 1,670,472 1,400,094 270,378
(9) Pension accrual 498,242 544,764 (46,522)
(10) Receivables - nonadmitted 0 0 0
(11) Net operating loss carry-forward 0 0 0
(12) Tax credit carry-forward 0 0 0
(13) Other 643,678 513,944 129,734
(99) Subtotal 41,451,750 40,170,374 1,281,376
(b) Statutory valuation allowance adjustment 22,101,153 19,981,412 2,119,741
(c) Nonadmitted 0 0 0
(d) Admitted ordinary deferred tax assets (2a99-2b-2c) 19,350,597 20,188,962 (838,365)
(e) Capital:
(1) Investments $2,526,968 $2,596,403 ($69,435)
(2) Net capital loss carry-forward 2,311,425 1,084,438 1,226,987
(3) Real estate 0 0 0
(4) Other 0 0 0
(99) Subtotal 4,838,393 3,680,841 1,157,552
(f) Statutory valuation allowance adjustment 0 0 0
(9) Nonadmitted 0 0 0
(h) Admitted capital deferred tax assets (2e99-2f-2g) 4,838,393 3,680,841 1,157,552
(i) Admitted deferred tax assets (2d + 2h) $24,188,990 $23,869,803 $319,187
3. Deferred tax liabilities:
(1) 2 3)
(Col 1-2)
09/30/23 12/31/22 Change
(a) Ordinary:
(1) Investments $887,452 $582,204 $305,248
(2) Fixed assets 36,010 41,554 (5,544)
(3) Deferred and uncollected premium 7,497,368 7,554,086 (56,718)
(4) Policyholder reserves 717,901 2,244 473 (1,526,572)
(5) Other ( including items <5% of total ordinary tax liabilities) 8,110,838 8,196,155 (85,317)
(99) Subtotal 17,249,569 18,618,472 (1,368,903)
(b) Capital:
(1) Investments 6,939,421 5,251,331 1,688,090
(2) Real estate 0 0 0
(3) Other ( including items <5% of total ordinary tax liabilities) 0 0 0
(99) Subtotal 6,939,421 5,251,331 1,688,090
(c) Deferred tax liabilities (3299 + 3b99) $24,188,990 $23,869,803 $319,187
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4. Net deferred tax assets/liabilities:

0] (2 ©)]
(Col 1-2)
09/30/23 12/31/22 Change
Net deferred tax assets (liabilities) (2i - 3c) $0 $0 $0

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):

09/30/23 12131122 Change
Total deferred tax assets $46,290,143 $43,851,215 $2,438,928
Total deferred tax liabilities 24,188,990 23,869,803 319,187
Net deferred tax assets/(liabilities) 22,101,153 19,981,412 2,119,741
Statutory valuation allowance adjustment (22,101,153) (19,981,412) (2,119,741)
Net deferred tax assets/(liabilities) after SVA 0 0 0
Tax effect of unrealized gains (losses) 6,939,421 5,251,331 1,688,090
Statutory valuation allowance adjustment allocation to unrealized 0 0 0
Change in net deferred tax $6,939,421 $5,251,331 $1,688,090

In accordance with NAIC Statutory Accounting Principles, the Company recognizes deferred tax assets and liabilities for the
expected future consequences of events that have been included in the financial statements. Deferred tax assets and liabilities
are determined on the basis of differences between the financial statement and tax bases of assets and liabilities using
enacted tax rates in effect for the year in which the differences are expected to reverse.

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. The significant items causing this difference are as follows:

09/30/23 12131122

Effective Effective

Amount Tax Rate Amount Tax Rate
Income before taxes $466,764 21.0% ($523,007) 21.0%
Amortization of interest maintenance reserve (39,545) -1.8% (302,543) 12.2%
Change in non-admitted assets 396,272 17.8% 1,145,386 -46.0%
Change in XXX reserves (2,745,972) -123.5% (4,407,730) 177.0%
Change in statutory valuation allowance adjustment 2,119,741 95.5% 10,422,184 -418.5%
Reserve adjustments 0 0.0% 656,362 -26.4%
Other (29,687) -1.4% 23,452 -0.9%
Total $167,573 7.6% $7,014,104 -281.6%
Federal income taxes incurred $1,855,663 83.5% $2,568,147 -103.1%
Tax on capital gains (losses) 0 0.0% 0 0.0%
Change in net deferred taxes (1,688,090) -75.9% 4,445,957 -178.5%
Total statutory income taxes $167,573 7.6% $7,014,104 -281.6%

Operating Loss and Tax Credit Carryforwards and Protective Tax Deposits

1. The Company did not have any unused tax credit carryforwards available as of September 30, 2023.

2. The Company did not have any Federal income taxes incurred and available for recoupment in the event of future net losses.

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

Consolidated Federal Income Tax Return

1. The Company's Federal income tax return is consolidated with the following entities:
a.  Amica Mutual Insurance Company
b.  Amica General Agency, LLC
c.  Amica Property and Casualty 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. Intercompany 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.
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H. Repatriation Transition Tax (RTT)

The Company does not have any liability as it relates to Repatriation Transition Tax.
I. Alternative Minimum Tax (AMT) Credit

The Company does not have an AMT credit as of September 30, 2023.

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

A. Nature of Relationships
No change.

B. Detail of Transactions Greater than 2% of Admitted Assets
During 2023, the Company received a capital contribution of $25,000,000 from its parent, Amica Mutual Insurance Company.
This contribution is intended to provide additional support with regard to the Company’s growth initiatives. During 2023, the
Company received premiums of $4,943,179 for group life insurance on the lives of employees and retirees from its Parent, Amica
Mutual Insurance Company.

C. Transactions With Related Parties Who Are Not Reported on Schedule Y
No change.

D. Amounts Due to or from Related Parties

At September 30, 2023, the Company reported a $1,290,762 liability to its Parent and affiliate, Amica Mutual Insurance Company.
The terms of the settlement require that these amounts are settled within 55 days.

E. Management, Service Contracts, Cost Sharing Arrangements
No change.
F. Guarantees or Undertakings for Related Parties
No change.
G. Nature of Relationship 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. Writedowns for Impairment of Investments in Affiliates
No change.
K.  Foreign Insurance Subsidiary Value 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. Investments in Insurance SCAs
No change.
O. SCA and SSAP No. 48 Entity Loss Tracking
No change.
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 $756,700. 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 September 30, 2023. The Company has determined the estimated maximum
borrowing capacity as $391,475,918 based on the market value of eligible collateral as of December 31, 2022.
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FHLB Capital Stock

a. Aggregate Totals
1 2 3
Total General Separate
2+3 Account Accounts
1. Current Year
(@)  Membership Stock - Class A $0 %0 $0
(b)  Membership Stock - Class B 716,700 716,700 0
(c)  Activity Stock 0 0 0
(d)  Excess Stock 40,000 40,000 0
(e)  Aggregate Total 756,700 756,700 0
(f)  Actual or estimated Borrowing Capacity as
Determined by the Insurer 391,475,918 XXX XXX
2. Prior Year-End
(@)  Membership Stock - Class A $0 $0 $0
(o) Membership Stock - Class B 732,800 732,800 0
(c) Activity Stock 0 0 0
(d)  Excess Stock 22,000 22,000 0
(e)  Aggregate Total 754,800 754,800 0
(f)  Actual or estimated Borrowing Capacity as
Determined by the Insurer 391,475,918 XXX XXX
b.  Membership stock (Class A and B) eligible and not eligible for redemption
Not Eligible 6 months to
Current Year for LessThan6 | LessThan | 1toLess
Membership Stock Total Redemption |  Months fyear | Than3Years | 3to5Years
1 ClassA §0 §0 50 80 $0 §0
2 ClassB 716,700 716,700 0 0 0 0
Collateral pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value | Carrying Value Borrowing
1. Current Year Total General and Separate
Accounts Total Collateral Pledged
(Lines 2 + 3) $43,927,112 $56,160,947 $0
2. Current Year General Account Total
Collateral Pledged 43,927,112 56,160,947 0
3. Current Year Separate Account Total
Collateral Pledged 0 0 0
4, Prior Year-end Total General and Separate
Account Total Collateral Pledged 46,551,212 56,323,149 0

11B(3)a1 (Columns 1, 2 and 3) should be equal or less than 11B(3)b1 (Columns 1, 2 and 3, respectively
11B(3)a2 (Columns 1, 2 and 3) should be equal or less than 11B(3)b2 (Columns 1, 2 and 3, respectively
11B(3)a3 (Columns 1, 2 and 3) should be equal or less than 11B(3)b3 (Columns 1, 2 and 3, respectively
11B(3)a4 (Columns 1, 2 and 3) should be equal or less than 11B(3)b4 (Columns 1, 2 and 3, respectively
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b.  Maximum Amount Pledged During Reporting Year

1 2 3
Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral

1. Current Year Total General and Separate

Accounts Total Collateral Pledged

(Lines 2 +3) $49,291,365 $56,484,985 $0
2. Current Year General Account Total

Collateral Pledged 49,291,365 56,484,985 0
3. Current Year Separate Account Total

Collateral Pledged 0 0 0
4. Prior Year-end Total General and Separate

Account Total Collateral Pledged 52,055,094 56,726,568, 30,000,000

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

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

A

Postretirement Benefit Plans

Defined Benefit Plans

The Company participates in a qualified non-contributory defined benefit plan sponsored by its Parent, Amica Mutual Insurance
Company.

Details of the Company’s contributions and expenses are included in note 12G.

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

Pension Benefits

The Company participates in a qualified non-contributory defined benefit pension plan sponsored by its Parent. The benefits are
based on 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 “Accounting for Pensions, A Replacement of SSAP No. 89” did not have any impact
on the Company’s results of operations or financial condition. No pension expense was recognized in 2023 and 2022 because, in
accordance with SSAP No. 102, the Company’s share of the net periodic pension cost was $0.

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. Employees hired on or after July 1, 2019 will have an enhanced 401(k) benefit in lieu of a

pension benefit.

Supplemental Retirement Plans

The Company funds supplemental pension benefits and deferred compensation through the Amica Companies Supplemental
Retirement Trust. The supplemental pension benefits are amounts otherwise payable under the Company’s qualified pension plan
which is in excess of that allowed under Sections 401 and/or 415 of the Internal Revenue Code. The assets supporting these
deferred compensation liabilities are included in the Amica Companies Supplemental Retirement Trust. The Company’s share of
the Trust assets amounted to $5,547,787 and $5,553,608 at September 30, 2023 and December 31, 2022, respectively. The
Company has recorded $3,175,208 and $2,959,496 at September 30, 2023 and December 31, 2022, respectively, to reflect the
Company’s obligations under this plan. Assets in excess of the Company’s obligations are non-admitted. The Company’s net
periodic benefit cost for these plans total $270,000 and $261,000 as of September 30, 2023 and 2022, respectively.

Postretirement Health Care

The Company provides postretirement medical insurance to retirees meeting certain eligibility requirements. The periodic benefit
cost for this plan totals $93,600 and $93,753 as of September 30, 2023 and 2022, respectively.
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Defined Contribution Savings Plan

The Company participates with its Parent in a defined contribution savings plan covering substantially all employees of the
Company. The Company matches employee contributions according to an established formula. Employees hired on or after July 1,
2019 will have an enhanced 401(k) benefit in lieu of a pension benefit. The plan is subject to ERISA rules and regulations. The plan
qualifies for exemption from Federal income tax under the Internal Revenue Code. The Company expense for contributions on
behalf of participating employees was $558,843 and $547,770 as of September 30, 2023 and 2022, respectively.

Retiree Life 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. At September 30, 2023 and December 31, 2022,
the Company recorded a liability of $241,197 and $260,598 respectively, for retiree life insurance benefits. The Company’s share of
the net periodic benefit cost for retiree life insurance benefits was $48,898 and $89,500 for September 30, 2023 and 2022,
respectively.

H. Postemployment Benefits and Compensated Absences
No change.
I. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
No change.
Note 13 - Capital and Surplus, 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.
F. Restrictions on Unassigned Funds
No change.
G. Mutual Surplus Advances
No change.
H. Company Stock Held for Special Purposes
No change.
I. Change in Special Surplus Funds
No change.
J. Changes in Unassigned Funds
The portion of unassigned funds (surplus) represented by cumulative unrealized gains is $28,269,033 net of deferred taxes.
K.  Surplus Notes
No change.
L.  Impact of Quasi-Reorganizations
No change.
M. Effective Date of Quasi-Reorganizations

No change.

7.12



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE 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:

Investment Fund Amount
Adams Street Private Credit Fund, LP $1,350,000
Adams Street Senior Private Credit Fund I, LP 4,204,257
AEA Mezzanine Fund Ill, LP 472,473
Aquiline Technology Growth Fund Il, LP 2,242,997
Blackstone Capital Partners VIII, LP 5,802,198
Cyprium Investors IV, LP 332,368
Cyprium Parallel Investors V, LP 1,786,541
First Eagle Credit Direct Lending IV, LLC 3,421,124
First Eagle Direct Lending IV Co-Invest, LLC 1,251,294
GCG Investors IV, LP 733,781
Goldman Sachs Private Equity Partners XI, LP 57,395
GoldPoint Mezzanine Partners IV, LP 605,457
Graycliff Mezzanine Il Parallel, LP 3,120,505
Graycliff Mezzanine Ill, LP 1,079,267
GTCR Fund XIV/A, LP * 24,000,000
H.l.G. Middle Market LBO Fund IV, LP 14,800,000
I1SQ Global Infrastructure Fund Ill, LP 7,157,736
KPS Special Situations Fund VI, LP * 100,000
Lyme Conservation Opportunities Fund, LP 32,000
Lyme Forest Fund V, LP 10,000
ManchesterStory Venture Fund, LP 153,216
Midwest Mezzanine Fund V SBIC, LP 1,560,932
Midwest Mezzanine Fund VI SBIC, LP 1,766,449
Morgan Stanley Private Markets Fund IIl, LP 10,315
Parthenon Investors VII, LP * 100,000
PJC Fund V, LP 1,818,750
PJC Fund VI, LP * 3,200,000
Savano Capital Partners II, LP 4,116
Savano Capital Partners Ill, LP 4,756,292
Sentinel Junior Capital Il, LP 1,850,990
Sentinel Partners VII, LP 13,591,528
Spectrum Equity X-A, LP * 6,000,000
Stonepeak Capital Partners Fund Ill, LP 14,075
Thoma Bravo Discover Fund IV, LP 2,907,889
Thoma Bravo Fund XV, LP 4,814,820
Total ~ $115,108,765 |

* Reflects commitments to funds not yet owned as of September 30, 2023

2-3. The Company has no guarantees at September 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. Joint and Several Liabilities
No change.
F.  All Other Contingencies
No change.
Note 15 - Leases

No change.
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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 Extinquishments 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 September 30, 2023.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured 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 Measurements

A. Assets and Liabilities Measured at Fair Value

1.

Fair Value Measurements at September 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 $47,872,369 $756,700 $0 $0 $48,629,069
Mutual funds 6,971,698 0 0 0 6,971,698
Exchange traded funds 12,634,088 0 0 0 12,634,088
Total common stock 67,478,155 756,700 0 0 68,234,855

Cash equivalents:

Exempt money market mutual funds 3 0 0 0 3
All other money market mutual funds 8,111,272 0 0 0 8,111,272
Total cash equivalents 8,111,275 0 0 0 8,111,275

Other invested assets:

Collective investment trusts 5,538,252 0 0 0 5,538,252
Total other invested assets 5,538,252 0 0 0 5,538,252
Total assets at fair value/NAV $81,127,682 $756,700 $0 $0 $81,884,382

(b) Liabilities at fair value:
Total liabilities at fair value $0 $0 $0 $0 $0

Rollforward of Level 3 Items

As of September 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.

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 common stock is comprised of class B shares of capital stock in the FHLB of Boston, which is not actively traded on an
S;(;::uh;nge. The price of FHLB capital stock cannot fluctuate, and must be purchased, repurchased or transferred at its par
5.  Derivative Fair Values
No change.
B. Other Fair Value Disclosures

No change.

C. Fair Value Measurement for All Financial Instruments at September 30, 2023:

Not
Practicable
Aggregate Admitted Net Asset (Carrying
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value (NAV) Value)
Bonds:
U.S. governments $126,366,644 $165,857,108 $81,684,091 $44,682,553 $0 $0 $0
U.S. states, territories and possessions 16,268,438 18,466,955 0 16,268,438 0 0 0
U.S. political subdivisions 77,509,614 97,070,390 0 77,509,614 0 0 0
U.S. special revenue and assessments 209,436,992 252,807,996 0 209,436,992 0 0 0
Industrial and miscellaneous 476,894,581 545,795,284 0 466,752,579 10,142,002 0 0
Total bonds 906,476,269 1,079,997,733 81,684,091 814,650,176 10,142,002 0 0
Redeemable preferred stock:
Industrial and miscellaneous 2,984,512 3,000,000 0 2,984,512 0 0 0
Total redeemable preferred stock 2,984,512 3,000,000 0 2,984,512 0 0 0
Common stock:
Industrial and miscellaneous 48,629,069 48,629,069 47,872,369 756,700 0 0 0
Mutual funds 6,971,698 6,971,698 6,971,698 0 0 0 0
Exchange traded funds 12,634,088 12,634,088 12,634,088 0 0 0 0
Total common stock 68,234,855 68,234,855 67,478,155 756,700 0 0 0
Mortgage loans:
Commercial mortgages 54,974,388 62,771,481 0 54,974,388 0 0 0
Total mortgage loans 54,974,388 62,771,481 0 54,974,388 0 0 0
Other invested assets:
Collective investment trusts 5,538,252 5,538,252 5,538,252 0 0 0 0
Total other invested assets 5,538,252 5,538,252 5,538,252 0 0 0 0
Cash, cash equivalents and short-term investments:
Cash 7,298,544 7,298,544 7,298,544 0 0 0 0
Exempt money market mutual funds 3 3 3 0 0 0 0
All other money market mutual funds 8,111,272 8,111,272 8,111,272 0 0 0 0
Total cash, cash equivalents and short-term investments 15,409,819 15,409,819 15,409,819 0 0 0 0
Total assets $1,053,618,095 $1,234,952,140 $170,110,317 $873,365,776 $10,142,002 $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

No change.

w

Troubled Debt Restructuring: Debtors
No change.
C. Other Disclosures

Assets with book values in the amount of $4,288,797 and $3,265,139 at September 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.

E. State Transferable and Non-Transferable Tax Credits
No change.

F. Subprime-Mortgage-Related Risk Exposure

No change.
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G. Retained Assets
No change.

H. Insurance-Linked Securities (ILS) Contracts
No change.

. 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

No change.

Note 23 - Reinsurance

No change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

No change.

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.

Note 30 - Premium Deficiency Reserves

No change.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No change.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics

No change.

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No change.

Note 34 - Premium and Annuity Considerations Deferred and Uncollected

No change.

Note 35 - Separate Accounts

No change.

Note 36 - Loss/Claim Adjustment Expenses

No change.
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7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE 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 SEPTEMBER 30, 2023 OF THE AMICA LIFE 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? ..............ccocevevevevevcvereseeeesecie e Yes [ X] No[ ]
(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? ......... ... Yes[ ] No[ X]
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? ... Yes[ ] No[ X]
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? ... Yes[ ] No[ X]
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 agré@MENtS.) ............cceuiieieeiuereieieeeeeeeese et Yes[ ] No[X]
If yes, give full and complete information relating thereto:

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[ ] No[X]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate

L OB oenen

All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .............

Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ...........ccocoiiiiiiiiiiiicccceceeeee e e D ettt ee e D
Has the reporting entity entered into any hedging transactions reported on Schedule DB7? ..........cccooiiiiiiiiiiiiece s Yes[ 1 No[X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ... Yes[ 1 No[ 1 NATX]
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. .........cociiiiiiiiiii e L R

8.1



17.3
17.4

17.5

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE 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. ..oooovoveiiiceeeee e 801 Pennsylvania Avenue, Kansas City, MO 64105 ........cccccoveveiiriinnes

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)
281 Brooks Street, Laguna Beach, CA
WCM Investment Management ............. 192651 ..o WOM Mutual FUNAS ..o
150 North Riverside Plaza, Chicago,
William Blair & Company ................ IL 60606 ......o.coeeeeerereercieieieneeeieieeens William Blair Mutual Funds ...........ccoooioieioececceeeeeeceee

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ......
If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Yes[ 1 No[ X]

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 ......... D

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?. 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 SGI SECUNLIES? ... 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 SECUIHIES? ...ttt Yes[ ] 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? ............cccccoeiiieiene Yes[ 1 No[X]

8.2



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

117 FArM MOMGAGES ...ttt e et e e e e e e e e e e et e e e e e ae e e e e e e e e et e e e e et e e e e e e e e eeaes B
1.12 RESIAENLAI MOMGAGES ......c.viiiiiiee ittt bbbt bbbt bt bt b e et s et e et eb e e e e b e s e e s b e e b e aesa e e eneene s B
1.13 COMMETCIAI IMOTGAGES ....c.e.eeeteteieniaieeeestetetetee sttt e ettt es sttt e e e e e b e e et e e eae e se e e e b e b e b e Rt a e e e e s e s ebeEebesea et ae e e e et et et en et et as s esebenenin B 62,771,481
1.14 Total Mortgages iN GOOA STANGING -.....c.eueierieeeeeieieieeie ettt ettt ettt s et e s eeeseseses e e e s e s eseseseses e e s s es et eseseneneannasenenas $ 62,771,481

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStructured TeImMS.............cooi i $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

R o Ty Y [Ty (o= o TSSOSO PSPPI [P

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three Months ... $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

T.47 FarM MOMGAGES ...ttt ettt et e e e et e e e e e e e e e e e e e e e e e e e e aeeae e e e ae e e e e e e e e ene e e e e e e e e e e e neaes B
1.42 ReSIAENEAI MOMGAGES ......c.eiiiiiitiiie et h bt bbbt E e E e b b e h e bt s b e et e b e e et e b e bt s b e s e e s b e ebe i e e eneeaeene e B
1.43 COMMETCIAl MOMGAJES ........eiiiiiiiite ettt h et e bbb bbb b bt bt e e bt bt bt e bt e b e s bt e b e s bt s b e e b e s e eb e besaeseeeae e B
1.44 Total Mortgages in Process Of FOrECIOSUNE ... B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ...coiiuiueieiiiinirinesieieie e $ 62,771,481

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

OGN - Ty Y (T (o= o TSR PRRPRRRY B
G T To [T o 1Y o Ty (o F= o [T SRS UR PR [ USSR
1.63 COMMEICIAl IMOTIGAGES ... ..eiutiiiei ittt sttt ettt st et e et e e bt e bt e bt ea bt eaeeea e e sReeeh e e eb e e bt embeem bt em bt embeeeeesaeesbeesbeeabeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AH 10SS PEICEN ......viuiviieiteti sttt stete ettt e te st et et s teseetesestesesseseseese s es e e eseseesasesseseesese s e ese s esessebessesessesese a4 esees et e e s s e s e b essesensesesseseseeseseesebeesebes 4ebentebeatetenteh e st et e st et e st et ettt e ae e ebe e %
A N oo T ele =1 [ aaT=T gL a0 1= ot=T o | TP %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiuiiiiiiiitie ettt ettt et e bt e be e be e bt ea bt eaeeaaeesheesheeabe e beebeens Seeesseesseesseasseeaaesaeeeaeesaessaeeaesaeeaae s %
Do you act as a custodian for health SAVINGS @CCOUNES? ..........cc.cciiiiiiieiiietesieteree ettt se e b s te e be st be e ebesesbessssessssesessesesseseseesenes Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiii e B e
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............c.cccocevenene Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
dOMiCile Of the FEPOMING ENLILY? .........vvieieceeieiei ettt ettt ettt a s a s s s s et seses e s s s s e ses e s s s s s s sses s sanssansesessanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? .............c.c.ciiiiiieieeeeeeeceeee ettt nas s Yes [ ] No[ 1 NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating

..58-0828824 ...08/01/2023 ..




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

1 Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees | Considerations [ 2 Through 5 Contracts
1. AlADAMA ..o AL e L o 198,162 | 7,500 | [ [ 205,662 ..o
2. AIGSKA .eeieiieeiie e AK e L o 88,373 | [ [ oo 48,373
3. Arizona ..... . AZ ...1,092,109 ..
4. Arkansas .. .. AR ... 99,008
5. California .. .. CA 5,010,412
6. Colorado ...... .. CO
7. Connecticut .. .. CT
8. Delaware ............. .. DE
9. District of Columbia . . DC
10. Florida .. .. FL
11.  Georgia .. GA
12.  Hawaii .. .. HI
13. Idaho .... . ID
14.  lllinois ... . IL
15. Indiana. . IN
16. lowa ..... - IA
17. Kansas . KS
18.  Kentucky ......occeeiiiiiiiii KY [ b ee008U8,900 | e e e
19.  LOUiSIaNa ......cevveieiiiiiiiie e LA [ b 289,297 [ 20, 00 [ i [ 208,397 [,
20. Maine .......
21.  Maryland .
22. Massachusetts ..........cccocociiiiiiiiiiiiiiis MA o b 10,080,070 [l 802,080 o e [ 10,866,370 [
23.  Michigan .......cccooiuiiiiiiiiiicee Mi
24. Minnesota . .. MN
25.  Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciieee s MO
27, MONtANA .....oeeiiiiiiiiic s MT
28. Nebraska .. . NE
29. Nevada ........ NV
30. New Hampshire ..........ccccoeviiiiniiiiiiicicie, NH
31. NeW Jersey .....ccccooverriiiiiiiiceiieceiecceees NJ
32.  New Mexico . NM
33. New York .....
34. North Carolina ..
35.  North Dakota
36. Ohio.............
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas ....... ..
45. Utah..... 214,796 |..
46. Vermont ..327,120 |..
47, Virginia .oeeeeeeeeeeeneeenseneeeeeeeeeeeseeeneeeneee. VA | L foe1,699,424 {044,800 [ i o 1,744,224
48.  Washington ........ccccceeverenveerenenneneeenenee. WA | L [ 1,043,714 {219,067 [ e o 2,163,675
49.  West Virginia ...81,399 |..
50. Wisconsin ....
51, WYOMINg ..oceveiiiiiiiieceeeeceee e
52.  American Samoa .........cccceceeeriieeiiieeeineaans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccociiiiiiniininnnen, VI
56. Northern Mariana Islands ..............cccccoeeinie MP
57. Canada ......cccccceevuveennnns .. CAN
58. Aggregate Other Aliens . OT X
59.  Subtotal ....coovvieeciinceiieenne e XK e 84,182,496 |........... 2,539,056 |...cocveveeeiiiriins forreieiiinneee [ 86,721,552 |.....cvvririirnnne
90. Reporting entity contributions for employee benefits
PIANS. ...ttt DLO O ST R 171,355 [ e o o 171,355 [
91.  Dividends or refunds applied to purchase paid-up
additions and annuities............ccccceiiiiiiiiii foens XXX e oo oo [ e e
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccceeeeuuveeeeeeiinnnes fonenes 0, O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 165,727 165,727
94.  Aggregate or other amounts not allocable by State..|....... XXX....... foeeeoviriiiiiiiiiiis i foveeiiiiiiiiiiiciiis e e
95.  Totals (Direct BUSINESS).......cccoevrveeereerenenenenenesforeeens XXX ...84,519,578 |. 87,058,634
96. Plus Reinsurance Assumed. XXX e [ e fee [ [ .
97  Totals (All Business).... CXXX..... ...84,519,578 |. .87,058,634 |..
98. Less Reinsurance Ceded...........ccoovevrrrenenennnens o XXX foeens 31,589,307 |oveieireiniiiiiies e [ [ 31,589,307
99. Totals (All Business) less Reinsurance Ceded XXX 52,930,271 2,539,056 55,469,327
DETAILS OF WRITE-INS
58001. ..
58002. ..
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvveviieiiiicniic e s D00 G RS (U RO R U R
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccccceveviieiiiieiiie e e D00 G RS (U RO R U R
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs

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

11

4. Q - Qualified - Qualified or accredited reinsurer.

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

SCHEDULEY

Amica Mutual Insurance Company ..

1 2 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-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0028 ...|Amica Mutual Insurance Company ........ |..... 19976 ....|05-0348344 .. Amica Mutual Insurance Company LR WP....... LN e
. 0028 ...|Amica Mutual Insurance Company ........ |..... 72222 ....|05-0340166 .. Amica Life Insurance Company LR s RE........ Amica Mutual Insurance Company .... .100.000 ...[Amica Mutual Insurance Company ......... N e
Amica Property and Casualty Insurance
. 0028 ...|Amica Mutual Insurance Company ........ |..... 12287 ....|26-0115568 .. Company Amica Mutual Insurance Company .... . | Ounership .100.000 ...[Amica Mutual Insurance Company .........
. 0028 ...|Amica Mutual Insurance Company 00000 ....|05-0430401 .. Amica General Agency, LLC . | Amica Mutual Insurance Company . . | Ownership. .}.100.000 ...




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE 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? ............ccccoeieeis NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
€1ECHrONICAIIY WIth ThE INAIC? ... ..ottt ettt ettt s et e st ee e s e e s e e e e e oS e e ses e e e b e S e 2 eseEeEee e S e 2 eeseE e b s s e e s e b et eseseenseseae s s s nsntetenn NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of
domicile and electronically with the NAIC? ...

Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? .............ciiiriiieeree et s e ss et s e enes NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ..........ccoiiii e NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? ............ccciiiiiiiieerne ettt eee e sese s seaeseeeees NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) 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. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

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 QUArET. ............ccocviiiiiiiiii e N/A

Explanation:

Bar Code:

TR A AETRARTE O R
7.2 2 2 2 2 0 2 3 4 9 0 0
AR TR VMR
7 2 2 2 2 2 0 2 3 3 6§ 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
7.2 2 2 2 2 0 2 3 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
7.2 2 2 2 2 0 2 3 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
7.2 2 2 2 2 0 2 3 4 4 1 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
7 2 2 2 2 2 0 2 3 4 4 8 0 0 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
7 2 2 2 2 2 0 2 3 4 4 9 0 0 0 0 3

o
—

0 3
0 3
0 3
0 3

o o o o
T S E— —
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE 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. Prepaid retired 1ife rESEIVE ..o oo 551,223 |oovoiiiiii 551,223 oo e,
2505.  Admitted disallowed IMR .........ocooooiiiiiiceeccceeeeeeeecccee e o 503,817 | e 503,617 oo
2597.  Summary of remaining write-ins for Line 25 from overflow page 1,054,840 551,223 503,617
Additional Write-ins for Summary of Operations Line 53
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
5304.  Miscellaneous SUrplus @djUSTMENT ........c.oiiiiiiiiiiice ettt feesee ettt seessenes [oeieieseseseeesesesseneseseneens [eeseeessenesenas 1,953,802
5397. Summary of remaining write-ins for Line 53 from overflow page 1,953,802
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECemDEr 31 Of PriOr YEAI .......c.oiuiiiiiiieieieeeeeie ettt e e eesee e e e e ee e e naesenens [ooeseeeeies e e e s e s e s e [ooeeeese e s s s
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt ettt e et e e st e eaeesaeesseesaeeseenseenneennes [reneeeie et e e e [oenie e
2.2 Additional investment made after acquisition g ........m........ g .......
3. Current year change in encumbrances .............. [ A ... B ... AP S ...
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted ryind\GEEE ...\
7. Deduct current year’s other than temporary impai®ent recO8Mized ... __—"
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
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 YEAr ...........ccccevierieiririeiererereeieesesseienes [eoceieieenenenn 63,969,885 |...cccceuenne 71,882,602
2. Cost of acquired:
2.1 Actual cost at time of acquisition 1,803,571
2.2 Additional investment made after acquisition .... 1,638,154
3. Capitalized deferred interest and other
4. Accrual of discount
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 reCOgNIZEd ............cociiiiiiiiiiiiiii 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) .........
12. Total valuation allowance
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) 62,771,481 63,969,885
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 PriOr YEAT ..........cueurueruiuiiiieieeeieieieeee et eseneneenas [oes 113,660,395 .... 90,525,404
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION .........c.covveveeeeeicceccceieeeeeeee et senenene e ssensnsnsnenenens |eoeseeeienenenneenens G0T, 874 | 9,687,182
2.2 Additional investment made after acquisition ... .... 36,143,105
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation INCTEASE (AECTEASE) ......v.vvrvrurueueerieuiirerereseeteteeeseeaesesesteteteseseaeeseasesebetesesene s seseesebebetesene s ssssasesetesenenenans [soessnsusensnannnns 2,493,828 ... (3,813,841)
6. Total gain (loss) on disposals ... (86,719) (38,433)
7. Deduct amounts received on disposals 11,058,235 .... 18,843,022
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAAMIttEA @MOUNTS .........oiuiiiiiee ettt ettt et e e e e e st e e st e eaeeeaeeeseenseenseanseenseenseenseeneesneenne [onenssenseeiseeiseente et e saeens [oreeaeeseetesseesaeesaeenaneaes
13.  Statement value at end of current period (Line 11 minus Line 12) 123,484,658 113,660,395
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 YE&I ..........c.ccuevveeeeueueieieeeeeeeie s |eecececees 1,136,318,676 |............ 1,150, 180,275
2. Cost of bonds and stocks acquired 163,793,268 ...436,435,512
3. Accrual of discount 2,997,201 2,197,426
4. Unrealized valuation increase (decrease) 5,445,489 ..(16,561,408)
5. Total gain (loss) on disposals ... (5,669,682)]... (5,742,164)
6. Deduct consideration for bonds and stocks disposed of 148,603,027 ...423,512,507
7. Deduct amortization of premium 3,049,337 3,784,060
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other than temporary impairment recognized 3,154,727
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... 260,329
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......ccccecerrreririrrerereeeeresesieeieeeees foeeeee 1,191,232,588 | 1,136,318,676
12.  Deduct total nonadmitted amounts
13.  Statement value at end of current period (Line 11 minus Line 12) 1,151,232,588 1,136,318,676

SI01
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE 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

................ 917,596,705
................ 160,539,237

................. 61,827,175
................... 2,999,653

................. 43,175,478
................. 20,048,351

................. 16,855,018
................ (16,596,226)

................ 940,897,709
................ 154,667,675

................ 917,596,705
................ 160,539,237

................ 953,103,420
................ 126,894,313

................ 932,915,958
................ 139,892,926

1,078,135,942

64,826,828

63,223,829

258,792

1,095,565, 384

1,078,135,942

1,079,997,733

1,072,808,884

8.

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

PREFERRED STOCK

Total Bonds and Preferred Stock

................... 3,000,000

................... 3,000,000

................... 3,000,000

................... 3,000,000

3,000,000

3,000,000

3,000,000

3,000,000

1,081,135,942

64,826,828

63,223,829

258,792

1,098,565, 384

1,081,135,942

1,082,997,733

1,072,808,884

(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 SEPTEMBER 30, 2023 OF THE AMICA LIFE 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 ...........cccveieuirieueieieieieieieeetee ettt ese e esee s e sesessesessesessesenns |eeeseseesesenneaes 2,935,721 |
2. Cost of Short-term iNVESIMENLS ACUITEA .......c.c.veviuieieiieieieieieeeteiete ettt ese et e es et ese st esessesesesessesessesessesesassessesenns |eoesseseseeneaens 19,541,477 oo 5,388,896
3. ACCTUAN OF GISCOUNL ...ttt ettt et eee s e s es et e e s esesee e s e s 2sesesee e e eaeseaeeee a2 e aesesee e s s e seseses e s sasseseseses s snsesesesesasansnsees [orsessacacicarennnas 251,132 [
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.ceeueuiriiuiieieietesieteieteteteeeteseetesessesesesesesesesessesesseseseesessesessssesesesessesessesesseseseesessesessssennane |oeesessesenseseeeseneseneas 664 ..o 5,131
6. Deduct consideration received 0N QISPOSAIS .............ccueviriiviriiieiiiesisietesietesteteststeessessstesessesessesessesessesessssessssessssesessesessesessesanes [oessesesseennene 22,728,994 |.......cocoeee. 2,458,306
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 reCOGNIZEM ............cooiiiiiiiiiii e eee |oee e ees oaeeiee s s s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ..........cceoriiiriririeeeerieeeneneseeseseeeeenes [ [roccceieeeieea 2,935,721
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) 2,935,721

S103




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE 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 SEPTEMBER 30, 2023 OF THE AMICA LIFE 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 ...........c.ceieueieierieieeeieiesietesiese et eessesessesessesesseseaesessssessssenns |eoeseeseeeneens 14,256,749 |................. 40,183,007
2. Cost Of Cash €QUIVAIENTS BCQUINEM ..........c.eeveiiiieiiieieieteieteiet ettt te et se et e se et ese st esesese s eseseesesaesessssessssesessesassesensesennnns |ooeseesesensenes 181,489,788 |................ 603,005,735
3. ACCTUAN OF GISCOUNL ...ttt ettt es s st e e e s e s esee 2 e s e s e s e e 22 eaesesee e 2 e e s e s eses e s s s nsesesesesssssesesesesssnansesesesannnns [oetesssessnicicieeinanas 32,142 |
4. Unrealized valuation iNCrEASE (JECTEASE) .........cecvvveveveverereeieeeeeeeetetetetesesee et st esesetesesesessesssasesesesesessssesssesesesesesessssssssssaseseseses |eoesensesnssesssssessneesennnnans |oeessseseeeseneneeenes (1,395)
Total gain (I0SS) ON AISPOSAIS .......c.cueeeeireeeeeeeeceeee et ettt ettt et et as st se s et e s es s s s s s seseseseseasssassesesesesessasasasasssasesessanas [sessesesesesesenensnsasanssesenenes [oeseueneneeneneneenneas (9,001)

6. Deduct consideration received 0N QISPOSAIS .............ccuiuiiiueiiieriiierisieteseeteestes st esestesesteseseesessesesssessssessssessssesessesessesessasasssens [oereesesseneens 187,667,404 |............... 628,921,597
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) ..........ccrurururuiininininieieieeeeeseesesesesenens [roeceieinieeeeens 8,111,275 | 14,256,749
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) 8,111,275 14,256,749

S108




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE 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
JP1214506 ... S Smithtown oo el N [ [ 12/05/2018
JP1212104 ... o [San Marcos .....oeeeuiiiiiiiniiiineeeeenies Jeeeeeeeeeeee CAe e e et 01/03/2017
JP1213607 .... s [AtTanta L [ GAe e 04/12/2018
JP1211502 ... L[ Sadsburyville .ooveeeeeeieiiiiiiiiieeeeinn e PR [ [ 06/23/2016
JP1213300 ... L MiTwaukee ...ooevvviieieiiiiiiieneeeiiiens e W [ e 12/27/2017
JP1216501 ... L Yonkers e e Y e s 08/06/2020
JP1215909 ... Overland Park .........ccevvvvvvviinnnnnns Jovvvnennnneeenn KSeci s o e e 01/31/2020
JP1216907 . Atlanta ...... .09/30/2020 ..
JP1215404 . Philadelphia 1171572019 ..
JP1212708 . Lake Worth .. ... 09/01/2017 ..
JP1213409 . Indianapol is ... 01/18/2018 ..
JP1218606 . . |Nashville ... .04/18/2022 ..
JP1218705 ... L[ Overland Park .......oooevvveiniiviinnninnns foevnnnnnneeenn KSucs [ e [l 04/25/2022
JP1216402 ... [ATdEN e [ NC e [ 05/28/2020
JP1211205 ... L Nashville oovvvveeeiiiiiiiiiiiiiinns v TN [ e s 05/17/2016
JP1213805 ... o [NashViTle woveeeeiieeeeeiee e feeeeeeeeeeeee TN o e e 05/24/2018
JP1210306 .... LStudio City wvvirviiiiiiiiiiien e CA s [ e [ 02/02/2015
JP1215305 ... Nashville ... 11/04/2019
JP1211700 . Vista ..... 11/14/2016 ..
JP1213508 ... . | San Marcos .. 03/29/2018
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE 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
JP1219406 ....oiiiiiiiiiiiiiann Overland Park .......ooovevveiniiiiiinninnns Jovvenennininnnnns US.iiiiiiiiins foonniiee e s L O PP T FE O AP T EPPP OO PP FTTPPPPPP N 453 | 453 |ovveeiiiiiiiiiiiiies Lo e
0299999. Mortgages with partial repayments 257,360 257,813 257,813
0599999 - Totals 257,360 257,813 257,813
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE 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, LP New York ... ..| AEA Mezzanine Partner Il LP .|---.02/13/2014 ... ... 467,446 |... ...2.610
000000-00-0 ......... Blackstone Capital Partners VIII, New York ... .|Blackstone Management Associates VIII L. ... L )....02/22/2021 ... ..10,080,853 |...
000000-00-0 ......... Cyprium Parallel Investors V, LP Cleveland .. ..|Cyprium Investment Partners LLC .|....08/15/2019 ... 1,786,541 |...
000000-00-0 ......... First Eagle Direct Lending Fund IV, LLC .. ..|First Eagle Alternative Credit, LLC . .|....11/02/2018 ...
000000-00-0 First Eagle Direct Lending IV Co-lInvest, LLC .. .|First Eagle Alternative Credit, LLC .... ....12/05/2018 ...
000000-00-0 . ..|GoldPoint Mezzanine Partners IV, LP .. New York GoldPoint Partners LLC ..12/21/2015 .
000000-00-0 H.1.G. Middle Market LBO Fund IV, LP ... . |Miami ... ..[H.1.G. Middle Market Advisors IV, LLC .... o |---.01/17/2023 ...
000000-00-0 ManchesterStory Venture Fund, LP . |West Des Moines .|ManchesterStory GP1, LLC .... ....11/28/2018 ...
000000-00-0 . ..|Savano Capital Partners II, LP ... Baltimore .. Savano Direct GP Il, LLC .... ..06/22/2016 .
000000-00-0 . ..|Sentinel Capital Partners VII, LP New York Sentinel Managing Company VII, Inc. ..06/30/2023 .
000000-00-0 . ..|Sentinel Junior Capital I, LP ... New York Sentinel Junior Capital Managing Company . ..06/30/2023 . .149,010 |.. ..(149,010)
000000-00-0 . ..| Stonepeak Infrastructure Fund 111, .. |New York Stonepeak Associates Il LLC ............. ..02/22/2018 . ... 829 [.. ... 12,050
000000-00-0 . .| Thoma Bravo Discover Fund IV, LP . | Chicago .| Thoma Bravo Discover Partners IV[-P], L ...12/08/2022 ... .. 429,522 3 798,085 |...

2599999. J0|nt Venture Interests - Other - Unaffiliated

4,728,466

18,325,659
6099999. Total - Unaffiliated 4,728,466 18,325,659
6199999. Total - Affiliated
6299999 - Totals 4,728,466 18,325,659
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 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 City State Nature of Disposal Acquired Date Year crease) |Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... AEA Mezzanine Fund 11, LP New York ... .. | AEA Mezzanine Partner |11 LP ....02/13/2014 ...|....08/03/2023 ...|....... 644,151 |...
000000-00-0 ..... Cyprium Investment Partners LLC . Cleveland .|Cyprium Investment Partners LLC .. ..08/15/2019 . .08/23/2023 .. . 367,652
000000-00-0 ..... First Eagle Direct Lending Fund 1V, LLC Boston ... .|First Eagle Alternative Credit, LLC ..11/02/2018 . .07/19/2023 .. .. 53,132
First Eagle Direct Lending IV Co-Invest, LLC
000000-00-0 ..... .. [Boston ... First Eagle Alternative Credit, LLC .... [....12/05/2018 ...|....07/19/2023 ...|....... 422,493 |...
000000-00-0 ..... GCG Investors IV, LP . . [ Chicago .. GCG General Partners, LLC .........ouunnnns ...03/14/2017 ...|....07/05/2023 ...|........ 82,425 |...
000000-00-0 ..... GLC Direct Credit Fund, LP San Francisco ... ... |GLC Investment Advisors, LLC ... ...05/27/2015 ...|....07/03/2023 ...|.......611,653 |...
000000-00-0 ..... GoldPoint Mezzanine Partners IV, LP New York ... .|GoldPoint Partners LLC ........ .07/27/2023 .. .. 14,283 .. 14,283 |
000000-00-0 ..... Graycliff Mezzanine IIl, LP ......... New York . .|Graycliff Mezzanine IIl GP LP .. . .08/18/2023 .. .915,000 915,000
000000-00-0 ..... H.1.G. Middle Market LBO Fund IV, LP Miami ... .|H.1.G. Middle Market Advisors IV, LLC . |....01/17/2023 ...{....09/29/2023 ...|[. Y ) R N RN 10,028
000000-00-0 ..... Midwest Mezzanine Fund V SBIC, LP ........... Chicago ....|Midwest Mezzanine ....07/03/2013 ...|....07/13/2028 ... |eeuui 924,787 [ooeeeieeiiiies e oo e e e s 924,787
000000-00-0 ..... Stonepeak Infrastructure Fund I11, LP . New York . . [ Stonepeak Associates [I1 LLC ... ...02/22/2018 ...]....09/28/2023 ...|. 0 2,800 |eeiiiiieiiines foreenineiiiieenn e feereiiieiineen Lo e ol 2,800
2599999. Joint Venture Interests - Other - Unafflllated 4,038,376 4,048,404 | 4,048,404
6099999. Total - Unaffiliated 4,038,376 4,048,404 4,048,404
6199999. Total - Affiliated
6299999 - Totals 4,038,376 4,048,404 | 4,048,404
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1 2 3 4 5 6 7 8 9 10
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CUSIP Date Shares of Interest and strative
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3617K6-FD-9 ......... G2 BN2864 — RMBS ......eeevuusieemnnnusseeernnnnssraernnnnsasaernennnssseernnnnssseernnnnnsssernnnnnsseernenns | sveesesssnnnees |eennnd 09/01/2023 ..... 0L S AP PP FPPPPT PP PPPPPPTRN 9,765 |evvneiierieineeeeeennns 9,765
0109999999. Subtotal - Bonds - U.S. Governments 9,765 9,765
882830-BH-4 ......... |TEXAS TRANSN COMMN .. ... e e et et e e e e e e e s e e e rer s s e e nern s s e e e rnnnasseerrrnssseerennnaneas | ..................... 08/02/2023 ..... | [0 S@CUI i 185 - iieiruueeeeieru e s eetiene s s eeeernnsssaernnnsseernennnsseernnnaseeernnnnaaseeennnnnsns [ansseernnnnnsreernnnnnnseeennnnnnns [oreeernnnnnsreernnnnnnnees 169,375 [ 250,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions 169,375 250,000
3140NK-L5-8 ......... FN BYB047 = RUBS ... eeeeee e e e e et e e e et e e e e e e e e e e e e e e e e e e e e e e e e e e eennnnn 09/20/2023 ..... FED BUY ettt e et e e e e e nn e e e e n e e e e e nnnn e e e ennnnnnnn 4,202,862
54627D-NK-3 ......... LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... ...09/21/2023 ..... RAYMOND JAMES/F1 ...2,274,944 |,
60636A-PP-2 . ..|MISSOURI ST HEALTH & EDL FACS AUTH EDL F . 08/17/2023 NATIONAL FINANCIAL SERVICES CORP. 1,602,787 |.
678908-4B-7 . ..| OKSDEV 2022 A3 - ABS . Citigroup Global Markets, Inc. 4,984,350
678908-4E-1 . .| OKSDEV 2022 A3 - ABS .... Citigroup Global Markets, Inc. 2,584,980
882117-6V-2 ......... BOARD OF REGENTS TEXAS A & M UNIVERSITY ..oevvieniiiiiiiiiiiiiiiiiie e eeevniineees | aeeeeenniineens foonnidd 09/14/2023 ..... J.P. Morgan Securities LLC ...oviiiiiruniiiiiiiiiniiniiii i [ereerrrne s e 2,431,200 | 3,000,000 |...
88213A-PA-7 ......... BOARD OF REGENTS TEXAS A & M UNIVERSITY .eeeeieeeeeiie e eeeeee e eeeeee e e eeeee e e eennneeeeee | aveevnnnninnens Joennnd 08/21/2023 ..... Various ...30,000 |...
88213A-PT-6 ......... BOARD OF REGENTS TEXAS A & M UNIVERSITY ..oevvieiiiiiiiiiiieiiiiiiiiie e eecvniineees | aeeeeennnineens foonnid 08/16/2023 ..... PERSHING LLC ..
88213A-0L-2 ......... BOARD OF REGENTS TEXAS A & M UNIVERSITY .eeeeeieeeeeeee e eeeeee e eeeeee e e eeeee e e eeenneneees | aveevrnnninnens Jeennnd 09/14/2023 ..... J.P. Morgan Securities LLC ....
88213A-SD-8 ......... BOARD OF REGENTS TEXAS A & M UNIVERSITY ..eevvieniiiiiiiiiiiiiiiiiie e eecvniineees | oeeeeenniineees foonnid 08/03/2023 ..... BOFA SECLRITIES INC. ............ - -
88258\1-AB-1 ......... TEXAS NATURAL GAS SECURITIZATION FINANCE ...evveneeeeeenneeeeeeeeneeeeeeennn e e e eeennneeeeeennnnes | evvnnnnnnennnns foeend 07/27/2023 ..... FIMAT MUNT e e e s e e e e e e e e e ernns e e e ernnna s e e eennnnnseeernnnns [rreeernnnnnreeernnnnneeeeennnnnnnes [reeeennnnneeeennnnnnees 2,743,200 |oeeviiiiiiiiiiniinnns 2,700,000 |...
914245-B0-7 ......... LU PP [SSUUUUURRUUTIN RPN 08/21/2023 ..... J.P. Morgan Securities LLC ...ovvviiviueiiiiiiiiiniin i [ereerrrnn s e 1,264,514 L 1,530,000 ...
914455-UG-3 ......... |UNIVERSITY MICH UNIV REVS «..eeeeeeeeeieee e e eeee e e eeee e e e e e e e e e e e e e eenn e e e e emnnnnnees | ninnensnnnnnns [oeeees 09/21/2023 ..... RAYMOND JAMES/FI ...
915137-5R-0 . .. [UNIVERSITY TEX UNIV REVS . 08/31/2023 MARKET TAXES CORP .
91514A-GU-3 . .| UNIVERSITY TEX UNIV REVS . 08/30/2023 RAYMOND JAMES/F1
93978T-5K-1 .........| WASHINGTON ST HSG FIN COMMN . 09/21/2023 ..... RAYMOND JAMES/FI ...
0909999999. Subtotal - Bonds - U.S. Special Revenues
006346-AW-0 .........[ADMSO 231 A2 - ABS . 07/19/2023 ..... BARCLAYS CAPITAL INC ...eiiiiiiieiciiiiie e e et e esai s s essnnn s e s ssnnnneees [oresennnnnnnessrsnnnnnessnnnnnnnnes [oeerenninnneneennnnes 2,999,880 | 3,000,000 |...
26442T-AE-T7 . ..| DUKE UNIVERSITY 08/02/2023 J.P. Morgan Securities LLC . 7,500,000 |.
26442T-AH-0 . .|DUKE UNIVERSITY .. 09/19/2023 RBC CAPITAL MARKETS ....... ..170,000 |.
36262A-AB-0 ......... GSVBS 2021-PJ3 A2 - CMO/RMBS .. 06/29/2023 ..... GOLDMAN SACHS AND CO. LLC ... .. (22,859)]...
36262C-AB-6 ......... GSVBS 2021-PJ A2 = CMO/RMBS .......eeevvreiiiiiriiinienciiiin s rrnni s rrrnis s rrnsn s srnnnnnes | aeeeeennninenes Jonnid 07/05/2023 ..... GOLDMAN SACHS AND CO. LLC ... 1,703,972 |...
44328U-AF-3 ......... HPEFS 2023-2 D = ABS ....eeeiiieeeeeenee e e eeeneee e e e e e e e e e e e e e e e e e ennn e e e eeennnneeeeennnnnaeees | srrriinnenenns [eeeens 09/19/2023 ..... Wells Fargo Securities LLC . 2,999,653 |eeviiiieieeeeines 3,000,000 |...
ATTATD-AA-S ......... JG WENTWORTH LVI LLC = ABS .eeeeiiiiiiiiiie et seevni s sevnnie s e evnnnnessesnnnnnns | aeeeeennninenes Joonnid 08/29/2023 ..... Henderson Receivables LLC ... 10,000,000 ...10,000,000 |...
668444-AC-6 ......... NORTHHESTERN UNIVERSITY . .eeeeieeeeeie e e e eeeeie e e e eeens e e e eenne e e e e ennne e e e eennnneeernnnnnnneens | aveesennninnens Joennnd 09/21/2023 ..... MARKET TAXES CORP
668444-A0-5 ......... NORTHHESTERN UNIVERSITY eevveiiiiiiiiiiie i i s s ssni s nrnnns s nnnnnansesnns | aeeeeennninnnes Jounndd 09/21/2023 ..... MARKET TAXES CORP .
74938D-AA-1 ......... RCKT 213 A1 = CMO/RMBS ....eeeeeeeeeeeeenee e e e eeee e e e e e e e e e e e e e ennne e e e ernnnneernnnnnes | aveeennnninnees Joennnd 09/21/2023 ..... JP MORGAN FI
854403-AD-4 LELAND STANFORD JUNIOR UNTVERSITY ...iiviiiniiiiiiiiieeeciiiiie e eevvnie s esvniieseeennnnns | aeeeeennnnnenes foounid 09/21/2023 ..... MARKET TAXES CORP ....
85440K-AD-6 . ..|LELAND STANFORD JUNIOR UNIVERSITY .. 09/21/2023 Various ...
87303*-AA-9 . ..| THL CREDIT DIRECT LENDING IV FUNDING LL . 07/17/2023 DIRECT ....
914744-AD-9 . .. |UNIVERSITY OF NOTRE DAVE DU LAC .... 08/17/2023 NATIONAL FINANCIAL SERVICES CORP.
914748-AA-6 . .|UNIVERSITY OF NOTRE DAME DU LAC . 09/21/2023 RAYMOND JAMES/FI ...
940663-AC-1 ......... | WASHINGTON UNIVERSITY ..ieeeiiiiieiirnnnsrermnnnasseernnnnnnasaernnnnnsssennnnnnssennnnnnnsseennnnnnsreernns | vensssssesnnns [oeeees 08/31/2023 ..... MARKET TAXES CORP . .. 960
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 125,886
2509999997. Total - Bonds - Part 3 59,858,969 68,100,648 341,956
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 59,858,969 68,100,648 341,956
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks XXX
002824-10-0 ......... ABBOTT LABORATORIES ORD ....eeeerruuseeeemnnnseeeemnnnneeeeennnaseeernnnnseeernnnnnseennnnnnseeeennnns | seenvsnneeenees Joennnd 09/28/2023 ..... VAT TOUS ettt eeeeee e e e e et e e e e et e e e e e e e e e e e e aaa e e e e e enna e e e e e e nnn e e e e ennnnneeeennnnnns [eeeeerennnaeeeeennnnaan 1,758.000 |oeevvemeieeeenneeeeeens 195,085 |oevveneeeeeernnineeeemnnnneneeeen Jornnieeeeerernre e | eeeeerii
023135-10-6 ......... AMAZON COM ORD ..t e e et e e e e e e e e ani s e e e snnn e e s esnnnneesennnnnnsssennnn | senssineesenens |ouusd 09/28/2023 ..... WILLIAM BLAIR & COMPANY, L.L.C ....
16359R-10-3 ......... L0 == PP PP PPPPPRPPPINN IRTTTTTTTITOUUPTRN FPPT 08/24/2023 ..... NATIONAL FINANCIAL SERVICES CORP. .
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191216-10-0 ......... COCA=COLA ORD ... eeeeee e e e e e e e e e e e e e e e e e e e e e emn e e e e eennnneeeeennnnnaeeeennnnneeeennn | seesisnnessnees Joennnd 09/20/2023 ..... NATIONAL FINANCIAL SERVICES CORP. .... ... 87,699 |.
228368-10-6 ......... CROWN HOLDINGS ORD ....evvevvunnierirrninierisniinsessrnnisessrsnsa s ssssnsssesnessnnsessnnnnnsssnns | sevsssneeseeens Jooand 09/27/2023 ..... NATIONAL FINANCIAL SERVICES CORP. .... ... 49,437 |.
42226A-10-7 ......... HEALTHEQUITY ORD et eeee e e e e e e e e e e e e e e e e e e e e e e mmmne e e e e emnnnneeeennnnns | neseessssnnnns [oeeend 07/07/2023 ..... JEFFERIES LLC

...... 08/04/2023 ..... [ SANFORD C. BERNSTEIN AND CO. LLC ..
...... 09/28/2023 ..... [WILLIAM BLAIR & COMPANY, L.L.C ....
...... 09/28/2023 ..... [ SANFORD C. BERNSTEIN AND CO. LLC ..

57667L-10-7 ......... MATCH GROUP ORD
580135-10-1 ......... MCDONALD'S ORD
65330F-10-1 ......... NEXTERA ENERGY ORD .

718172-10-9 ......... PHILIP MORRIS INTERNATIONAL ORD ... | snnnnnnnnnnnnns [ 09/27/2023 ..... NATIONAL FINANCIAL SERVICES CORP. .

743606-10-5 .........|PROSPERITY BANCSHARES ORD .......ceoviiiiiiiiiiiiiiiiiiiii | evvenennnnnnnns o 07/28/2023 ..... Various

75518E-10-1 ..eeeeee |[RTX ORD e | e 08/18/2023 ..... SANFORD C. BERNSTEIN AND CO. LLC
820821-10-6 . ..|SITIVE ORD 09/21/2023 SANFORD C. BERNSTEIN AND CO. LLC .. ..306.000 |.
880779-10-3 . ..| TEREX CORP .. 08/17/2023 NATIONAL FINANCIAL SERVICES CORP. ..2,170.000 |.
887389-10-4 . ..| TIMKEN ORD ..... 09/27/2023 SANFORD C. BERNSTEIN AND CO. LLC ..

911312-10-6 ......... UNITED PARCEL SERVICE CL B ORD ...eeeeeiiiiiiiiiiiiiiiiiciee e e e eeeeseeeeeeeeeeeeeneees | sevssssnnnnnnns [ 08/17/2023 ..... SANFORD C. BERNSTEIN AND CO. LLC

94106L-10-9 ......... WASTE MANAGEMENT ORD ......ceviiiiiiiiiiiiiiiiiiiiiiiicccccecceeceeceeeeeeeeeeneeeeeeeeene e esennesseens | eernnnnnnnnnnns [ 09/27/2023 ... PERSHING LLC

98980F-10-4 ......... ZOOMINFO TECHNOLOGIES ORD P 07/24/2023 ..... SANFORD C. BERNSTEIN AND CO. LLC ..

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

31338#-10-4 ......... |FEDERAL HOME_LOAN BANK OF BOSTON ......vvvssssssussssssssssssssssssssssssssssssssssssssssssssssssnnsnnnnns | ............... | ...... 07/12/2023 ... | DIRECT ittt ssssssssssssassssssssssssssssssssnsssssnnnns |eesseseseeeeereeereeeeerees 19.000

5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other

464288-84-4 . ISHARES: US OIL E&S ETF . 08/28/2023 .. 8,509.000 |. N

464288-85-1 .........| ISHARES:US 04G E&P ETF .... 08/28/2023 .....| NATIONAL FINANCIAL SERVICES CORP. .....eiiiiiiivussniiieiuuunsiiiiisuinsseesrnnsseesesnnnnserennnnnnes [oreeeresnnnnsensennnnns 3,882.000 |.... 378,684 |.

5819999999. Subtotal - Common Stocks - Exchange Traded Funds 580,461

5989999997. Total - Common Stocks - Part 3 2,592,258

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 2,592,258

5999999999. Total - Preferred and Common Stocks 2,502,258

6009999999 - Totals 62,451,226 XXX 341,956 XXX
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11 12 13 14 15 NAIC
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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
..36176E-NH-0 |GN 763892 - RMBS ........oooevvrrririinnnnnnnnns [orinn . 09/01/2023 . | Paydoun ... ... 12,889 ...12,889 ... 13,382 |.... ... (493) ] ... (493) ... ..12,889 |.. . 10/15/2033 . [1.A ........
..36177J-3Y-3 |GN 790814 - RUBS .......cooveririiiiiiiiiins [ . 09/01/2023 . |Paydoun ......coeeeeeiiiiins Jeieiieeiies | 3,717 L3717 ....3,881 |.... ... (164) . ... (164) ... 37T . 10/15/2032 . [1.A ........
.. 36177R-NY=3 | G2 796706 ~ RMBS ........covvvvvviiiiiiiiiiiiiiiiens [eeeennn . 09/01/2023 . |Paydoun .....coooeeiiiiiiins foeiiiiini e 2,421 2,41 ....2,6%8 |.... ... (276) |... L2421 . . 03/20/2032 . [1.A ........
.. 36177T-N4-5 162 798510 - RUBS ....oooeeeeeeeeeieieeieees [ . 09/01/2023 . | Paydoun ... ... 60,905 ...60,905 ... 71,925 |.... . (11,020) |... ..60,905 |.. . 01/20/2064 . [1.A ........
..361780-GZ-9 |GN AB3816 — RMBS .........covvvvvveeiiiiiiiiiiiiiins [eeennn . 09/01/2023 . | Paydoun ... ... 13,028 ...13,028 ... 13,303 |.... ... (275) | e (275) ). . 11/15/2042 . [1.A ........
..36179M-KZ-2 | G2 MAO312 - RUBS .....oeeeeeeeeeeiieeeeeeees [ . 09/01/2023 . | Paydoun ... ... 17,093 ...17,993 ...18,930 |.... .. (937) ] e (937) ) . 08/20/2042 . [1.A ........
..36179M-NC-0 | G2 MAO3B7 ~ RMBS ........eevvvvviiiiiiiiiiiiiiiiiees [eeennn . 09/01/2023 . | Paydoun ... ... 14,238 ...14,238 ...15,262 |.... ... (1,023) | . 09/20/2042 . [1.A ........
.. 36170M-SR-2 | G2 MA0528 ~ RUBS .........coevveeieiiiiiiiieiiiieens [ . 09/01/2023 . | Paydoun ... .. 18,274 ...18,274 ...19,813 |.... . 11/20/2042 . [1.A ........
..36179V-EX-4 | G2 MAB450 ~ RUBS ......cooevereeiiiiiiiiiiiiiiins [ . 09/01/2023 . | Paydoun ... ... 175 ... 183 |.... . 04/20/2034 . [1.A ........
..36194R-RF-9 | G2 AU4086 - RWBS . 09/01/2023 . | Paydown . 1,949 2,183 | . 08/20/2046 . 1.A .
..36200E-B2-6 |GN 598657 - RIBS . 09/01/2023 . | Paydoun .339 | . 05/15/2035 . [1.A .
..36200K-J7-3 | GN 603386 - RWBS . 09/01/2023 . | Paydoun . 01/15/2033 . [1.A .
..36200K-KQ-9 |GN 603403 — RMBS .......oooevvvriiiiiiniiniiiinnns [eeinn . 09/01/2023 . | Paydoun ... . 10/15/2034 . [1.A ........
..36200M-TF-0 | GN 604550 - RMBS .........cooevrrrieiiiiniiiiiinnnns [ . 09/01/2023 . | Paydoun ... . 08/15/2033 . [1.A ........
..36200M-VIi-0 | GN 604629 ~ RMBS .........ccoovvvriiriniiiiiininnnns [eeienn . 09/01/2023 . | Paydoun ... . 09/15/2033 . [1.A ........
..36200N-BP-5 | GN 604946 - RMBS ..........cooevrieiiiiinnnnnninnnns [ . 09/01/2023 . | Paydoun ... . 01/15/2034 . [1.A ........
..36200U-TA-3 | G2 573045 ~ RMBS ......evvniiiiiiiiiiciiiii [ . 09/01/2023 . | Paydoun ... . 02/20/2035 . [1.A ........
..36201K-AV-8 |GN 585120 - RMBS .........ooeevriiiiiiiiniinniins [ . 09/01/2023 . | Paydoun ... . 12/15/2082 . [1.A ........
..36202C-6Y-4 | G2 002687 ~ RMBS .........cevvvvriiiiiiiiiiiiiiiiins [eeeennn . 09/01/2023 . | Paydoun ... . 12/20/2028 . [1.A ........
..36202C-7L-1 |G2 002699 - RWBS .... . 09/01/2023 . | Paydoun ... . 01/20/2029 . [1.A ........
..36202C-N8-2 | G2 002215 - RIBS . 09/01/2023 . | Paydoun . 05/20/2026 . [1.
..36202D-AN-1 | G2 002713 - RWBS . 09/01/2023 . | Paydown . 02/20/2029 . (1.
..36202D-D5-7 |G2 002824 - RIBS . 09/01/2023 . | Paydoun . 10/20/2029 . [1.
..36202D-DN-8 | G2 002809 - RWBS . - |- 09/01/2023 . | Paydoun . 09/20/2029 . (1.
..362020-EZ-0 |G2 002852 - RMBS . . |- 09/01/2023 . | Paydoun . 12/20/2029 . [1.
..36202D-2G-9 | G2 003443 - RMBS .... . 09/01/2023 . | Paydoun ... . 09/20/2033 . (1.
..36202E-5G-0 | G2 004447 - RWBS .... . 09/01/2023 . | Paydoun ... . 05/20/2039 . [1.A ........
..36202E-CA-5 |G2 003665 - RWBS .... . 09/01/2023 . | Paydoun ... . 01/20/2035 . [1.A ........
..36202E-CP-2 | G2 003678 - RUBS ... . 09/01/2023 . | Paydoun ... . 02/20/2035 . [1.A ........
..36202E-DP-1 | G2 003710 - RMBS .... . 09/01/2023 . | Paydoun ... . 05/20/2035 . [1.A ........
..36202E-FP-9 | G2 003774 - RWBS .... . 09/01/2023 . | Paydoun ... . 10/20/2035 . [1.A ........
..36202E-GE-3 | G2 003797 - RWBS . 09/01/2023 . | Paydoun . 12/20/2035 . (1.
..36202E-G0-6 | G2 003807 - RMBS . 09/01/2023 . | Paydoun . 01/20/2036 . (1.
..36202E-HE-2 | G2 003829 - RWBS . 09/01/2023 . | Paydoun . 03/20/2036 . (1.
..36202F-AV-8 | G2 004520 - RIBS . 09/01/2023 . | Paydoun . 08/20/2039 . (1.
..36202F-El-2 | G2 004649 - RWBS . 09/01/2023 . | Paydoun . 03/20/2040 . (1.
..36202F-FL-5 |G2 004671 - RUBS .... . 09/01/2023 . | Paydoun ... . 04/20/2040 . (1.
..36202F-LH-7 G2 004828 - RUBS .........coovvviiiiiiiiiiiiiiiieens [ . 09/01/2023 . | Paydoun ... . 10/20/2040 . [1.A ........
..36202F-UN-3 | G2 005121 - RUBS ......cooevrreriiiiiiiiiiiiiiiieins [ . 09/01/2023 . | Paydoun ... . 07/20/2041 . [1.A ........
..36202T-G5-9 | GN 608720 = RMBS .........cevvvvvvvrrrririiiiniinens [eeennn . 09/01/2023 . | Paydoun ... . 11/15/2024 . [1.A ........
..36202U-D4-2 | GN 609523 - RMBS ... . 09/01/2023 . | Paydoun ... . 12/15/2033 . [1.A ........
..36203E-L8-9 |GN 346951 - RMBS .... . 08/15/2023 . | Paydoun ... . 12/15/2023 . [1.A ........
..36203E-N9-5 |GN 347016 - RWBS .... . |- 09/15/2023 . | Paydoun ... . 01/15/2024 . [1.A ........
..36203K-KX-1 |GN 351410 - RWBS .... . |- 09/01/2023 . | Paydoun ... . 01/15/2024 . [1.A ........
..36203P-CF-8 | GN 354770 - RWBS . 09/01/2023 . | Paydoun . 03/15/2024 . [1.A .
..36204K-Jli-4 | GN 372077 - RWBS ... . 09/01/2023 . | Paydoun ... . 04/15/2024 . [1.A ........
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..36204Y-CG-6 |GN 383571 - RMBS ......cooevrriiiiiiiiiiis [ . 09/01/2023 . | Paydoun ... . 03/15/2024 . [1.A ........
..36205A-4li-1 | GN 385237 = RMBS .....ccoeveiiiiiiiiiiiiiiiiiiiiie [ . 09/01/2023 . | Paydoun ... . 04/15/2024 . [1.A ........
..36206L-CR-8 |GN 414180 - RUBS .......cooeerrriiiiiiiiiiiiiiiies [ . 09/01/2023 . | Paydoun ... . 09/15/2025 . [1.A ........
..36207K-H5-2 | GN 434152 = RMBS .........evvvvmmmmmmnnnnnnnnnnnnnns [oeeenn . 09/01/2023 . | Paydoun ... . 01/15/2029 . [1.A ........
..36207S-M6-7 |GN 440581 - RMBS ........ooovvvrriiniiinniinnnnns [oeinn . 09/01/2023 . | Paydoun ... . 03/15/2027 . [1.A ........
..36208D-PY-5 |GN 447839 - RMBS .....ccooeiiiiiiiiiiiiiiiiiiiiiiee [ . 09/15/2023 . | Paydoun ... . 1171572027 . [1.A ........
.. 36209W-4X-7 | GN 484238 ~ RMBS ......cccoeiiiiiiiiiiiiiiiiiiiii [ . 09/01/2023 . | Paydoun ... . 09/15/2028 . [1.A ........
..3620A6-L5-4 G2 720448 - RMBS .........oooeeiiiiiiiiiiinnns [ . 09/01/2023 . | Paydoun ... . 08/20/2039 . [1.A ........
..3620AS-PH-6 | GN 738524 — RMBS ......cccoeiiiiiiiiiiiiiiiiiiiii [ . 09/01/2023 . | Paydoun ... . 07/15/2041 . [1.A ........
..3620AS-PX-1 | GN 738538 - RWBS . 09/01/2023 . | Paydown . 07/15/2041 . [1.A .
..3620AT-MV-6 | GN 739372 - RMBS . 09/01/2023 . | Paydoun . 04/15/2040 . 1.A .
..3620AU-W5-9 | GN 740568 - RWBS . 09/01/2023 . | Paydoun . 10/15/2040 . 1.A .
..3620AV-Fli-7 |GN 740981 - RUBS .......ccoovrrriiiiiiiiiiiiiiiiiens [ . 09/01/2023 . | Paydoun ... . 10/15/2040 . [1.A ........
..36211B-Yli-8 | GN 508425 - RMBS .....ccooveiiiiiiiiiiiiiiiiiiiiiee [ . 09/01/2023 . | Paydoun ... . 01/15/2031 . [1.A ........
..36211S-08-7 |GN 521327 ~ RMBS .....evvniiiiiiiiicccici [ . 09/01/2023 . | Paydoun ... . 05/15/2035 . [1.A ........
..36224M-T5-4 | GN 332772 = RMBS ... [ . 07/17/2023 . | Paydoun ... . 03/15/2024 . [1.A ........
..362240-MC-7 | GN 335255 — RMBS ........ceevvvveviveniiiiiniiiiinns [oeeennn . 08/15/2023 . | Paydoun ... . 02/15/2024 . [1.A ........
.. 36226B-ZA-9 | GN 781637 = RMBS ........ovvvvvvviriiiiiiiiiiiiieins [ . 09/01/2023 . | Paydoun ... . 07/15/2033 . [1.A ........
.. 36225D-AS-3 | G2 080916 ~ RMBS .........cevvvvrremeiiiiiiiiiiiiens [eeeennn . 09/01/2023 . | Paydoun ... . 05/20/2034 . [1.A ........
..36241L-KA-3 |GN 782989 - RMBS .........oooerrriiiiiiiiiininins [ . 09/01/2023 . | Paydoun ... . 06/15/2040 . [1.A ........
..36241L-\H-6 | GN 783060 - RMBS . 09/01/2023 . | Paydoun . 08/15/2040 . (1.
..36290R-Y3-1 |GN 615530 - RWBS . 09/01/2023 . | Paydown . 09/15/2033 . (1.
..36290S-RR-4 | GN 616196 - RMBS . 09/01/2023 . | Paydoun . 01/15/2024 . [1.
..36290T-GM-5 | G2 616804 - RMBS . - |- 09/01/2023 . | Paydoun . 01/20/2025 . (1.
..36290X-NE-6 | GN 620589 - RIBS . . |- 09/01/2023 . | Paydoun . 09/15/2033 . (1.
..36291B-5T-0 |GN 623758 - RMBS .........ooovvrriiiiiinniinninnens [ . 09/01/2023 . | Paydoun ... . 01/15/2034 . (1.
..36291P-5P-7 | G2 634554 — RMBS ..........evvmmmmmmmmmnnnnnnnnnnnns [oreenn . 09/01/2023 . | Paydoun ... . 09/20/2024 . [1.A ........
..36291S-FIi-5 |GN 636581 - RUBS .........coovvviiiiiiiiiiis [ . 09/01/2023 . | Paydoun ... . 08/15/2025 . [1.A ........
..36291U-E7-6 |GN 638358 — RMBS ........oooevrriiiiiniiiinins s . 09/01/2023 . | Paydoun ... . 02/15/2035 . [1.A ........
..36291X-SM-2 | GN 641424 - RMBS .....ccooeiiiiiiiiiiiiiiiiiiiiiiee [ . 09/01/2023 . | Paydoun ... . 05/15/2025 . [1.A ........
..36202B-HC-3 | GN 643827 — RMBS .......cooevvviiiiininiinns [ . 09/01/2023 . | Paydoun ... . 08/15/2025 . [1.A ........
..36292B-HV-1 | GN 643844 - RMBS . 09/01/2023 . | Paydoun . 10/15/2025 . (1.
..36292K-HD-1 | GN 651028 - RWBS . 09/01/2023 . | Paydoun . 12/15/2025 . [1.
..36296H-7F-0 | GN 692194 - RMBS . 09/01/2023 . | Paydoun . 11/15/2038 . (1.
..36296H-7H-6 | GN 692196 - RWBS . 09/01/2023 . | Paydoun . 11/15/2038 . [1.
..36297B-JT-9 | GN 706874 - RUBS ... 09/01/2023 . | Paydoun . 11/15/2030 . (1.
..38374M-DF-3 | GNR 2005-081 0B — CMO/RMBS .......ccooeiiiiiiices [erennn . 09/01/2023 . | Paydoun ... . 10/20/2035 . [1.
..38378K-2A-6 | GNR 2013-140 AG = CMBS .........evvvvvvvvrnnninnns [eeennn . 09/01/2023 . | Paydoun ... . 05/16/2045 . [1.A ........
..38378K-UB-3 |GNR 2013-085 A = CMBS ........evvvvvvvvevnennnnnnns [eeeennn . 09/01/2023 . | Paydoun ... . 09/16/2046 . [1.A ........
..38378M1-UG-8 | GNR 2013-053 KA — CMO/RMBS ..........ovvvvvvvunnn [ennn . 09/01/2023 . | Paydoun ... . 10/20/2041 . [1.A ........
..38378N-FL-2 |GNR 2013-158 AB = CMBS .........eevvvevvvvvvnnnnns [ereennn . 09/01/2023 . | Paydoun ... . 08/16/2053 . [1.A ........
.. 38378N-PP-2 | GNR 2014-016 B — CMBS ........evvvmummmnnnnnnnnnnn [erennn . 07/17/2023 . | Paydoun ... . 07/16/2041 . [1.A ........
..38378T-60-8 |GNR 2013-100 MA - CMO/RMBS .. . |- 09/01/2023 . | Paydoun ... . 02/20/2043 . [1.A ........
..38378T-AL-4 | GNR 2013-071 LA - CMO/RMBS .. . |- 09/01/2023 . | Paydoun ... . 10/20/2042 . [1.A ........
..38378X-NN-7 | GNR 2014-135 AK - CMBS .. 09/01/2023 . | Paydoun . 08/16/2055 . [1.A .
..38379K-6D-5 | GNR 2015-163 AH - CMBS ..... . 09/01/2023 . | Paydoun ... . 04/16/2056 . [1.A ........
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..38379K-K8-0 |GNR 2015-128 AJ = CMBS ......coovvvviiiiiiiiiniins [eeennn . 09/01/2023 . | Paydoun ... ... 10,577 ...10,577 ...10,766 |............10,864 |.... ... (287)]. ..10,577 |.. . 11/16/2055 . [1.A ........
..38379K-TT-5 |GNR 2015-093 AB - CMBS .......oovvvvrvriiiiiiinins [eennn . 09/01/2023 . | Paydoun ... ... 76,331 ...76,331 L. 75,976 |............ 75,870 |.... ... 461 ..76,331 |.. . 01/16/2047 . [1.A ........
..38379U-TB-2 |GNR 2016-072 AB — CMBS ........eevvrvrmvvmnnnnnnnn [eeeennn . 09/01/2023 . |Paydoun .....coooeeiiiiiiins foeiiiiini e 5,575 ....5,575 ....5,623 |............. 5,641 |.... .... (66) ] ...5,575 |.. . 04/16/2049 . [1.A ........
..38379Y-6L-7 |GNR 2016-125 DA = CMBS .......cevvvvrriiiiiiiiiins [ . 09/01/2023 . | Paydoun ... ...49,197 ... 49,252 |............ 49,270 |.... e (T4)). ..49,197 |.. . 12/16/2047 . [1.A ........
..38382J-51-2 | GNR 2021-056 PE — CMO/RMBS ..........eevvvvvvnnnn [eeeennn . 09/01/2023 . | Paydoun ... .. 100,091 .. 100,481 . 100,506 |.... 100,091 . 03/20/2051 . [1.A ........
..831628-DN-9 | SBA 100109 - RMBS ........cevvvvvverieiiiieiiieeeens [ . 09/15/2023 . | Paydoun ... . 07/25/2040 . [1.A ........
..831628-E7-3 | SBA 100158 ~ RUBS ........ccevvvvviiiiiiiiiiiiieiees [ . 09/15/2023 . | Paydoun ... . 12/25/2030 . [1.A ........
..831628-EG-3 | SBA 100135 - RMBS ........cceeereeeeieieees [ . 09/15/2023 . | Paydoun ... . 04/25/2043 . [1.A ........
..831628-EM-0 | SBA 100140 ~ RUBS .......coevvvviviiiiiiiiiiiieeeees [ . 09/15/2023 . | Paydoun ... . 01/25/2044 . [1.A ........
..831628-EP-3 | SBA 100142 - RWBS ... 09/15/2023 . | Paydoun . 05/25/2044 . 1.A .
..83162C-C7-6 | SBAP 2019-20 H H - ABS .. 08/01/2023 . | Paydoun . 08/01/2039 . [1.A .
..831620-C8-4 |SBAP 2019-25 HH - ABS .. 08/01/2023 . | Paydoun . . K . 08/01/2044 . (1.A .
..83162C-E4-1 | SBAP 2020-20A A = ABS ......eevvrmmmmnnninininnnnn [eeennn . 07/01/2023 . | Paydoun ... 102,523 102,523 |.... . 01/01/2040 . [1.A ........
..83162C-ND-1 | SBAP 2003-20 H A = ABS ......cevvvvvvvrvvnnnnnnnns [eeennn . 08/01/2023 . |Various ... ...10,402 ...10,402 |.... . 08/01/2023 . [1.A ........
..83162C-NN-9 | SBAP 2004-20 B A = ABS .......eevvrvrmmnnnnnnnnnnn [eeeenn . 08/01/2023 . | Paydoun ... ....9,311 . 02/01/2024 . [1.A ........
..83162C-PH-0 | SBAP 2005-20 B A = ABS .......eevvvmrrmmnnnnnnnnns [eeenn . 08/01/2023 . | Paydoun ... ...23,685 . 02/01/2025 . [1.A ........
..83162C-PR-8 | SBAP 2005-20 G A = ABS ........eevvvrrmmnnnnnnnnns [ereenn . 07/01/2023 . | Paydoun ... ...10,770 . 07/01/2025 . [1.A ........
..83162C-PS-6 | SBAP 2005-20 H A = ABS .......evvvvvvvrrrnininnnns [eeennn . 08/01/2023 . | Paydoun ... ... 41,931 . 08/01/2025 . [1.A ........
..83162C-0X-4 | SBAP 2007-20 C A = ABS ......evvvvvvmvmmnnnnnnnnns [eeeennn . 09/01/2023 . | Paydoun ... ... 15,656 . 03/01/2027 . [1.A ........
..83162C-SS-3 | SBAP 2009-20H A = ABS .......evvvvvvvrvnrnnnnnnnnns [eeeennn . 08/01/2023 . | Paydoun ... ...19,561 . . 08/01/2029 . [1.A ........
..83162C-XY-4 | SBAP 2016-20 H H - ABS .. 08/01/2023 . | Paydoun 90,033 90,033 . 08/01/2036 . 1.A .
..83162C-YM-9 | SBAP 2017-20 C C - ABS .. 09/01/2023 . | Paydown ..128,864 .128,864 . 03/01/2037 . [1.A .
..83162C-YT-4 | SBAP 2017-20G G = ABS ........cceeeeiiiiiiiiiiiess [oeennnn . 07/01/2023 . | Paydoun ... .. ...53,408 A ..53,408 |.. . 07/01/2037 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 1,813,466 1,813,466 (31,851) (31,851) 1,813,466 XXX XXX
..917542-0R-6 |UTAH ST .... .| 07/01/2023 .|Ca|| @ 100.00 . o |-eeeee.. 170,000 .. 170,000 ... (1,356) | . (1,356) |... 172,769 .. (2,769) |.... . 07/01/2024 . [1.A FE ....
.. 917542-QV-7 |UTAH ST .... . 1. 07/01/2023 . | Paydown ........oeeveeeeee. |t e ... 914,826 ... ..914,826 ....(2,833) ] v Jeveennn..(2,833) ... .914,826 |.. P . 07/01/2025 . [1.A FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 1,084,826 1,084,826 (4,189) (4,189) 1,087,595 (2,769) XXX
..196480-3P-0 | COLORADO HOUSING AND FINANCE AUTHORITY ....... [....... . 09/01/2023 . |Call @ 100.00 . v |oeeeeenn. 15,000 ... ...15,000 e (21 ). ..15,946 |.. (946) |.... . 05/01/2049 . (1
..25477P-NT-8 | DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL . 09/01/2023 . |Various ... X ..7,510 .7,510 .7,510 . 03/01/2049 . (1
..3128JL-N6-2 |FH 1B1412 - RWBS . 09/01/2023 . | Paydoun .577 . 12/01/2033 . (1
..3128M4-A4-5 |FH G02427 - RWBS . 09/01/2023 . | Paydoun .2,016 . 12/01/2036 . (1
..3128MJ-20-1 |FH GO8771 - RMBS . . |- 09/01/2023 . | Paydoun .3,133 . 07/01/2047 . (1
..31206M-PS-2 |FH A13133 - RWBS . veeeeen |- 0970172023 . | Paydoun 23,260 . 09/01/2033 . (1
..31297K-YN-6 | FH A30717 = RMBS .......covvvivriiiiiiiiiiieiiiiiens [ . 09/01/2023 . | Paydoun ... ...1,514 |.. . 12/01/2034 . (1.
. 3132AE-EY-8 |FH ZT1951 - RUBS .....oooeeeiiiiniiiiiins [ . 09/01/2023 . | Paydoun ... ...5,254 |.. . 05/01/2049 . [1.A ........
..3132DN-V2-6 |FH SD1533 = RMBS ........evvvmmmmmmmmnnnnnnnnnnnnnns [oeeennn . 09/01/2023 . | Paydoun ... ..15,321 . 09/01/2052 . [1.A ........
..31320P-6K-8 |FH Q49873 ~ RMBS ..o [ . 09/01/2023 . | Paydoun ... . 08/01/2047 . [1.A ........
..31336B-JE-7 |FH G61161 = RMBS .......eevvvvmnnnninniiniiiiiiinins [ . 09/01/2023 . | Paydoun ... . . 08/01/2047 . [1.A ........
.. 31335H-5U-3 |FH C90859 ~ RMBS ......ccooiiiiiiiiciiiiii [ . 09/01/2023 . | Paydoun ... 01,052 |.. . 10/01/2024 . [1.A ........
..31336H-YN-7 |FH C90717 - RWBS . 09/01/2023 . | Various .1,085 . 09/01/2023 . (1
..3133A4-3A-2 |FH QA9793 - RMBS . 09/01/2023 . | Paydoun . 7,660 . 05/01/2050 . (1
..3133AD-J6-4 |FH QB6585 - RWBS . 09/01/2023 . | Paydoun 53,475 . 12/01/2050 . (1
..3133AD-JZ-0 |FH QB6580 - RWBS . 09/01/2023 . | Paydoun . .5,319 . 12/01/2050 . (1
..3133AD-ZP-4 |FH QB7050 - RWBS . 09/01/2023 . | Paydoun (609) |. . 8,325 . 12/01/2050 . (1
..3133AY-QF-0 |FH QD2254 - RMBS ... R [ . 09/01/2023 . | Paydoun ... .. ... 266 | T .. 266 |... P R .2,669 |.. . 1170172051 . [1.
..31346Y-MJ-9 |FH QA4861 - RWBS ..........ooeeeeeeeeeeeeneeneeeeees [ . 09/01/2023 . |Paydown .....ooeeeeeeeeeeees Joveeeeeeeeeeeeeeeens Joveeeenn 5,510 | 6,691 i 5,981 i 6,571 [ o (1,061 oo e (1,061 oo oveeeeeees 551 | e . 12/01/2049 . [1.A ........
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..3136BA-UL-6 |FNR 2020-48 AB - CMO/RMBS .......cccoviiiiiiiiess [eennn . 09/01/2023 . | Paydoun ... ... 42,919 ...42,919 ...39,751 |.... ..42,919 |.. . 07/25/2050 . [1.A ........
..3136BF-U2-7 |FNR 2021-024 AD ~ CMO/RMBS ..........eevvvvvvvnns [oeennn . 09/01/2023 . | Paydoun ... ... 22,061 ...22,061 22,332 ... ..22,061 |.. . 11/25/2049 . [1.A ........
L3137IN-V7-7 | FN 257238 — RMBS ...ovene [ . 09/01/2023 . | Paydoun ... ... 3,956 ....3,822 |.... .3,956 |.. . 06/01/2028 . [1.A ........
..3138LM-DD-2 |FN ANB199 — CMBS/RMBS .........cevvvvvvvreiiienenns [ e . 09/01/2023 . | Paydoun ... ... 3,031 ... 3,456 |.... .3,031 . 01/01/2036 . [1.A ........
.. 3138MJ-X2-9 |FN ASB796 - RUBS .......cooveriiiiiiiiiiiiiiiiins [ . 09/01/2023 . | Paydoun ... ...18,261 ...20,293 |.... ..18,261 |.. . 02/01/2047 . [1.A ........
..3138X5-R0-2 |FN AUSB94 - RMBS .....coooeeiiiiiiiiiiiiiieiiiiiie [ . 09/01/2023 . | Paydoun ... ... 15,362 ...16,857 |.... ..15,362 |.. . 09/01/2043 . [1.A ........
..31392G-EK-7 |FNR 2002-90 A1 = CMO/RMBS .....coooeviiiiiiiiiies [eennnn . 09/01/2023 . | Paydoun ... ... 4,420 ... 4,481 | ... 4,420 |.. . 06/25/2042 . [1.A ........
..31393B-T6-2 | FNW 2003-W6 A43 - CMO/RMBS ......ccoeeeieiiiiiees [nnnn . 09/01/2023 . | Paydoun ... ... 14,245 ... 14,345 |.... 14,245 .. . 10/25/2042 . [1.A ........
..31393D-RY-9 | FNR 2003-63 A6 — CMO/RMBS .......ccoeviiiiiiiiies [erennnn . 09/01/2023 . | Paydoun ... ...10,205 ...10,026 |.... ..10,205 |.. . 07/25/2044 . [1.A ........
..31394E-DV-7 |FNR 0558E BC - CMO/RMBS . 09/01/2023 . | Paydown 23,338 23,338 . 07/25/2025 . 1.A .
..31403A-V3-6 |FN 743234 - RMBS . 09/01/2023 . | Paydoun . 10/01/2033 . [1.A .
..31404B-NA-6 | FN 763685 - RWBS . 09/01/2023 . | Paydoun . 01/01/2034 . (1.A .
..31407H-JJ-6 |FN 831065 - RUBS .......coeeerriiiiiiiiiiiiiiiins [ . 09/01/2023 . | Paydoun ... . 10/01/2025 . [1.A ........
..3140F9-7J-8 |FN BD2696 - RMBS .........cooevrriniiinniniiniinnens [ . 09/01/2023 . | Paydoun ... . 07/01/2046 . [1.A ........
..3140GS-6N-7 |FN BH4476 - RUBS ........ooooeveirinninnnnnnns [oeinn . 09/01/2023 . | Paydoun ... . 12/01/2047 . [1.A ........
..3140H2-JG-4 |FN BJ1162 - RUBS .....oooeeeeeeeeiiiies [ . 09/01/2023 . | Paydoun ... . 01/01/2048 . [1.A ........
..3140H3-GY-6 |FN BJ2014 - RUBS .......oooeeeiriiinnnnis [ . 09/01/2023 . | Paydoun ... . 12/01/2047 . [1.A ........
..3140H6-AS-8 |FN BJ4516 - RMBS ........cooeererinniininins [ . 09/01/2023 . | Paydoun ... . 01/01/2048 . [1.A ........
..3140H7-PP-6 | FN BJ5829 ~ RMBS ... [ . 09/01/2023 . | Paydoun ... . 06/01/2048 . [1.A ........
..3140HL-JT-4 | FN BK6573 - RUBS .......cooveeiiiiiiiiiiiiiins [ . 09/01/2023 . | Paydoun ... . 07/01/2048 . [1.A ........
..3140HT-ZG-7 |FN BL2542 - CMBS/RNBS 09/01/2023 . | Paydoun . 05/01/2039 . (1.
..3140JW-UN-7 | FN B02420 - RMBS . 09/01/2023 . | Paydown . 08/01/2034 . (1.
..3140KE-5T-1 |FN BP7157 - RWBS . 09/01/2023 . | Paydoun . 06/01/2050 . (1.
..3140KE-CG-1 | FN BP6370 - RWBS . - |- 09/01/2023 . | Paydoun . 05/01/2050 . (1.
..3140KE-RN-0 | FN BP6792 - RWBS . . |- 09/01/2023 . | Paydoun . 05/01/2050 . [1.A .
.. 3140KU-NU-2 | FN BO8502 — RMBS ........oooveriiieieiiiiiiieiieeens [ . 09/01/2023 . | Paydoun ... . 12/01/2050 . [1.A ........
..3140KV-K7-4 |FN BQ9317 - RMBS .....cooovvrriiiiiiiiins [ . 09/01/2023 . | Paydoun ... . 12/01/2050 . [1.A ........
..3140KV-KG-4 |FN BO9294 - RMBS ..........evvvmmmmmmmmmnnnnnnnnnnns [oeeenn . 09/01/2023 . | Paydoun ... . 12/01/2050 . [1.A ........
..314009-TX-1 |FN CA2365 ~ RMBS .....cccooiiiiiiiiiiiciiiiiii [ . 09/01/2023 . | Paydoun ... . 09/01/2048 . [1.A ........
..3140QA-DC-1 |FN CA2798 - RMBS ........oooevrriieiiiiiiiinniennens [ . 09/01/2023 . | Paydoun ... . 12/01/2048 . [1.A ........
.. 31400N-DE-9 |FN CB2800 - RUBS .....ccoovvviieiiiiiiiiiiiiiiiieies [ . 09/01/2023 . | Paydoun ... . 02/01/2052 . [1.A ........
..3140Q0-DE-2 |FN CB4600 - RWBS . 09/01/2023 . | Paydoun . 09/01/2052 . (1.
..31418D-LY-6 | FN MA3942 - RMBS . 09/01/2023 . | Paydoun . 02/01/2050 . [1.
..31418D-MV-1 | FN MA3971 - RWBS . 09/01/2023 . | Paydoun . 03/01/2050 . (1.
..31418D-RF-1 | FN MA4085 - RWBS . 09/01/2023 . | Paydoun . 07/01/2050 . [1.
..34074M-KC-4 | FLORIDA HSG FIN CORP REV 09/01/2023 . | Paydoun . 01/01/2036 . (1.
..34074M-PG-0 | FLORIDA HSG FIN CORP REV R P . 09/01/2023 . |Various ... . 01/01/2043 . [1.A FE ....
..45202B-CJ-3 | ILLINOIS HSG DEV AUTH MULTI FAMILY REV ...... [....... . 08/01/2023 . |Call @ 100.00 . . 03/01/2048 . [1.A FE ....
..462467-IR-8 | IOWA FIN AUTH SINGLE FAMILY MTG REV ......ccec [.eeeenn . 07/01/2023 . |Call @ 100.00 . . 07/01/2047 . [1.A FE ....
..54627D-BV-2 | LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... |....... . 09/01/2023 . | Various . 12/01/2038 . [1.A FE ....
..60416S-5F-3 | MINNESOTA ST HSG FIN AGY - RVBS .......ccevvvees [rnnnnn . 09/01/2023 . |Call @ 100.00 . . 07/01/2050 . [1.B FE ....
..605350-LZ-1 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG ..... |....... . 09/01/2023 . |Various ... . 12/01/2034 . [1.A FE ....
..60637B-FA-3 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ..... . |- 09/01/2023 . |Various ... . 08/01/2036 . [1.B FE ....
..60637B-XV-7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ..... . |- 09/01/2023 . |Various ... . 11/01/2043 . [1.B FE ....
..647200-3P-7 | NEW MEXICO MTG FIN AUTH ... 09/01/2023 . | Various . 09/01/2037 . [1.A FE ....
..647201-MZ-2 | NEW MEXICO MTG FIN AUTH ... . 09/01/2023 . | Various ... . 05/01/2042 . [1.A FE ....
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..677377-2P-7 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV ...... |[....... . 09/01/2023 . |Call @ 100.00 . ... 30,700 ...30,700 ...30,700 |.... ..30,700 |.. . 1170172041 . [1.A FE ....
..67756Q-NP-8 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... [....... . 09/01/2023 . | Various ... 48,458 ...48,458 ...48,466 |.... ..48,464 |.. . 03/01/2036 . [1.A FE ....
..880461-2F-4 | TENNESSEE HOUSING DEVELOPMENT AGENCY ......... [....... . 07/0172023 . |Call @ 100.00 .....ccovves Jooeeeeneeiiiieiienns e 5,000 ....5,000 ....5,237 |.... ...5,220 |.. . 07/01/2050 . [1.B FE ....
..88275F-NU-9 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... |....... . 09/01/2023 . |Call @ 100.00 . ... 30,000 ...30,000 |.... . 09/01/2039 . (1.B FE ....
..915137-56-4 | UNIVERSITY TEX UNIV REVS ......cooeveiriiinnnninns [ eennn . 08/15/2023 . |Call @ 100.00 . ..580,000 . 08/15/2026 . [1.A FE ....
..93978X-EQ-9 | WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI .... |....... . 09/01/2023 . |Call @ 100.00 . ... 25,000 . 09/01/2040 . [1.A FE ....
..93978X-ER-7 | WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI .... |....... . 09/01/2023 . |Call @ 100.00 ....coevvves Jooeeeeeeiineeeieeees |oeeeeenes 25,000 [..........e25,000 f.........e25,000 f...oeeennni25,000 foiiiiiiiiiiiiies v e feceeeeiiiiiiiees o, . 05/01/2041 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,469,614 (57,260) (81,682) (81,682) XXX XXX
..00287Y-AY=5 | ABBVIE INC ....coovveeiiiiiiiiiiiiieiee [ . 08/16/2023 . |Various ... 2,472,775 |.... L1182 . (125,031) |...... (125,031) . 05/14/2026 . |2.A FE
..00842B-AJ-6 | ABMT 2015-5 A9 - CMO/RMBS ...........cceeeeeeiees [ennnn . 08/01/2023 . | Paydoun ... L A7,412 ) .. (329) ... . 07/25/2045 . [1.A FE .
..00842B-AJ-6 | ABMT 2015-5 A9 - CMO/RMBS .........ccoeeeeieeiins [eeennn . 09/01/2023 . | Paydoun ... L1572 . L(143) ... . 07/25/2045 . [1.A ........
..00842T-AD-0 | ABMT 2016-1 A4 — CMO/RMBS .........evvvvvvvvennns [eeennn . 08/01/2023 . | Paydoun ... . 12/25/2045 . [1.A FE .
..00842T-AD-0 | ABMT 2016-1 A4 ~ CMO/RMBS .........evvvvvvvvvnnnn [ereennn . 09/01/2023 . | Paydoun ... . 12/25/2045 . [1.A ........
..046353-AL-2 | ASTRAZENECA PLC . 08/16/2023 . | Various . 1,858,466 ..1,936,000 ..2,042,492 |. .2,005,756 |. . 11/16/2025 . [1.G FE .
..05348E-AX-7 | AVALONBAY COMMUNITIES INC ...oooeviieiiiiiiiiiees [eennn . 09/20/2023 . |Various ... 2,125,061 |........ 2,265,000 |........ 2,255,492 |........2,261,411 [ooooiiiiiiiiins oo 783 | e 783 [ o 2,262,194 |.. . 05/11/2026 . [1.G FE .
..07359B-AA-5 |BEACN 211 A = ABS ....ooevviiiiiiiiiiiiiiiieeeeeeees [ . 09/20/2023 . | Paydoun ... 218,125 ..186,489 |.... ....218,125 |.. . 10/22/2046 . [1.F FE .
..10112R-AX-2 |BOSTON PROPERTIES LP ... [ . 07/28/2023 . |Various ... ..2,100,000 .2,137,068 |.... . 02/01/2026 . |2.A FE
..10112R-AY-0 |BOSTON PROPERTIES LP ... [ . 07/28/2023 . | Various ..1,916,000 .1,898,302 |.... . 10/01/2026 . |2.A FE
..110122-CP-1 | BRISTOL-MYERS SQUIBB CO . . |- 09/22/2023 . [PERSHING LLC .. .... 163,000 ..182,637 |.... . 07/26/2029 . [1.F FE .
.. 12507P-AC-2 | CNH 2020-A A3 - ABS ... . 09/15/2023 . | Paydoun ...28,481 |............28,605 |.... . . 06/16/2025 . [1.A FE .
..126408-HE-6 | CSX CORP .............. 09/20/2023 . [PERSHING LLC ..914,630 |. ..958,267 |. ..7,467 | . (45,254) |. (45,254) . 11/01/2026 . [1.G FE .
.. 12646X-AH-5 | CSMC 2013-1VR3 A1 - CMO/RVBS 08/01/2023 . | Paydoun ..420,034 |. . (427,982) | . 05/25/2043 . [1.A FE .
.. 12646X-AH-5 | CSMC 2013-1VR3 A1 - CMO/RVBS 09/01/2023 . | Paydoun ()] . 05/25/2043 . [1.A ........
.. 12647P-AL-2 | CSMC 2013-7 A11 = CMO/RMBS ... [ e . 08/01/2023 . | Paydoun ... . 08/25/2043 . [1.A FE .
.. 12647P-AL-2 | CSMC 2013-7 A11 = CMO/RMBS ... [ . 09/01/2023 . | Paydoun ... . 08/25/2043 . [1.A ........
.. 14855W-AA-4 | CASTLELAKE SECURED AVIATION ASSET LLC 20 .... |....... . 07/15/2023 . | Paydoun ... . 07/31/2036 . (1.F PL .
.. 14855W-AA-4 | CASTLELAKE SECURED AVIATION ASSET LLC 20 .... [....... . 09/15/2023 . |Paydoun ......oooeeiiiiiiins foeeiinini e 52,4760 | 52,4760 | 5114 | [ [t 1838 [ [ 10333 e el B2,476 [ [ e . 07/31/2036 . [1.F PL .
US BANCORP INVESTMENTS
..20030N-DK-4 | COMCAST CORP .....ccceeiiieiiiiiiiiiiiiieieiiiiiiiees [ L07/1172023 | INC. e oo | 2,115,733 |[........ 2,245,000 |........ 2,385,260 |........ 2,342,928 |.oeennnnnnnnnns 2,330,512 |oeeeviiiiiiiinn fennee (214,779) |...... (214,779) . 04/01/2027 . [1.G FE .
.. 22044P-AA-5 | CSMC 2013-TH1 A1 - CMO/RMBS .........eevvvvvvnnnn [eennn . 08/01/2023 . | Paydoun ... B N R 9,350 ....9,350 ....9,020 |............. 8,863 |.... ...9,350 |.. . 02/25/2043 . [1.A FE .
.. 22044P-AA-5 | CSMC 2013-TH1 A1 — CMO/RMBS ........eevveueunnnnn [reennn . 09/01/2023 . | Paydoun ... ... 22,941 22,9 ..22,131 ..21,745 ... 2% . 02/25/2043 . [1.A ........
US BANCORP INVESTMENTS
..231021-AT=-3 | CUMMINS INC ..oovviiiiiiiiiiiiiiiiiccecccececceeeeees [ . 09/22/2023 . | INC. ....... . 1,099,506 |........ 1,395,000 |........ 1,389,839 |........ 1,390,987 |.... . 1,391,360 |.. (291,885) |...... (291,855) . 09/01/2030 . [1.F FE .
..26441C-AS-4 | DUKE ENERGY CORP . 08/17/2023 . | Various 1,923,875 ..2,080,000 ..2,045,008 |. .2,078,374 |. (368) |. .2,078,006 (154,132) | (154,132) |.. . 09/01/2026 . |2.B FE
..26884A-BF-9 | ERP OPERATING LP .... . 08/17/2023 . |Various ... 1,821,061 |........ 1,950,000 |........ 1,927,028 |........1,940,751 |....ooooiiiiiins |eeennnns 1,463 |. ...1,463 |... 1,942,214 |.. (121,183) |...... (121,153) . 11/01/2026 . [1.G FE .
J.P. Morgan Securities
..30231G-AT-9 | EXXON MOBIL CORP . 07/11/2023 . |LLC . ..3,147,540 |........ 3,300,000 |........ 3,382,930 |........3,356,882 |....coovviiiiins feunnnn (10,218) |. .. (10,218) |... 3,346,664 |.. (199, 124) |...... (199, 124) . 03/01/2026 . (1.D FE .
..30265A-AN-4 | FREMF 2013-K33 B - CMBS . 07/25/2023 . | Paydoun . 3,087,000 ..3,087,000 ..3,266,438 |. .3,126,638 |. .. (39,638) | (39,638) .3,087,000 . 08/25/2046 . [1.A FE .
..30291R-AA-3 | FREMF 2013-K34 B - CMBS . 07/25/2023 . | Paydoun . 3,200,000 ..3,200,000 ..3,407,273 |. . 3,247,189 |. .. (47,189) |. (47,189) .3,200,000 . 09/25/2046 . [1.A FE .
..30291V-AE-6 | FREMF 2013-K35 B - CMBS ... . 08/25/2023 . |Paydoun ........cooeeeeeiies fenieinnieieee | 1,869,000 |........ 1,869,000 |........ 1,089,271 |........ 1,894,205 |...cooovviiinins fornnns (25,205) |. < (25,205) |evviiiieiiiiien e 1,869,000 |.. . 12/26/2046 . [1.A FE .
..33851J-AC-3 | FSMT 2018-3INV A3 — CMO/RMBS ........eevveununnn [erennn . 08/01/2023 . | Paydoun ... 16,674 ...16,674 ...17,018 ... ... (478) | . (478) ... . 05/25/2048 . [1.A FE .
..33851J-AC-3 | FSMT 2018-3INV A3 - CMO/RMBS ........cccvvvnnnn [ornnnnn . 09/01/2023 . |Paydoun ......ooeeeeiiiiiins feeiieeeiieie | 3,881 ... 3,881 ....3,%1 |.... (1)) (1)) . 05/25/2048 . [1.A ........
..33851K-AC-0 | FSMT 2020-2 A2 = CMO/RMBS ......ccooeiiiiiiiiiies [eennnn . 08/01/2023 . | Paydoun ... ... 19,549 ... 19,549 ...19,940 |.... ... (573) ] . (573) ... . 08/25/2050 . [1.A FE .
..33851K-AC-0 | FSMT 2020-2 A2 - CMO/RMBS ........ccceeiiiiiiiiss [nnnnn . 09/01/2023 . |Paydoun ......cooeeeiiiiiins Jeeeieeeiien | 1,320 ... 1,320 L 1,347 ) e (39) ) - (39) ... . 08/25/2050 . [1.A ........
..36261H-AA-8 | GSMBS 2021-PJ5 A1 ~ CMO/RMBS ........ccevvvvvenns [erennnn . 08/01/2023 . | Paydoun ... ... 76,275 ... 76,275 L T5,727 ... ... 540 | . 10/25/2051 . [1.A FE .
..36261H-AA-8 | GSMBS 2021-PJ5 A1 ~ CMO/RMBS ..........ccvvvvenns [nnnnn . 09/01/2023 . | Paydoun ... ieeee... 18,857 ... ...18,857 |... ... 18,722 |.... .. ... 134 . 10/25/2051 . [1.A ........
..36262A-AB-0 | GSMBS 2021-PJ3 A2 - CMO/RMBS ...........ceeeeeees [ennnnn . 08/01/2023 . |Paydown .....oooeeeeeiiiiens fooeeeeniieiiiiieens | 9,199 |iiiinnns 9,199 | 7428 | o e, 1,717 . 08/25/2051 . [1.A FE .
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..36262A-AB-0 | GSMBS 2021-PJ3 A2 - CMO/RMBS ..........ccoeeveess [eennnn . 09/01/2023 . | Paydoun ... ... 19,782 ...19,782 ..19,782 |.. . 08/25/2051 . [1.A ........
..36262C-AB-6 | GSMBS 2021-PJ A2 — CMO/RMBS .........ccevvvrvvnns [nnnn . 08/01/2023 . | Paydoun ... ... 59,760 ...59,760 ..59,760 |.. . 01/25/2052 . [1.A FE .
..36262C-AB-6 | GSMBS 2021-PJ A2 — CMO/RMBS .........ccvvvvvvvens [eeeennn . 09/01/2023 . | Paydoun ... ... 14,015 ...14,015 . 01/25/2052 . [1.A ........
..362620-AB-5 | GSMBS 2021-GR1 A2 - CMO/RMBS ... JU . 08/01/2023 . | Paydoun ... .. 48,513 . 11/25/2051 . [1.A FE .
..362620-AB-5 | GSMBS 2021-GR1 A2 — CMO/RMBS ........cevvvvvvuens [eeennn . 09/01/2023 . |Paydoun .....cooeeviiiiiiins e e 17,616 |...........17,616 |............15,008 |............. 3,878 |.cocrrrrrrrrrs . 11/25/2051 . [1.A ........
J.P. Morgan Securities
..375558-BF-9 | GILEAD SCIENCES INC .....eovvvvvviiiiiiiiiiiiiiinns [oeennn L07/1172023 L |LLC oo e e 468,475 |.......... 487,000 |.......... 507,610 [...........495,011 [i.coiiiiiiiins fooiinns (1,392) |ooeeiiiiiiiiees v (1,392) . 03/01/2026 .
.. 46592P-AR-2 | JPMMT 21INV1 ASA - CMO/RMBS ........ccccvviiinnn [eennnn . 08/25/2023 . | Paydoun ... 22,613 | 22,518 19,530 | 19,591 | [ 2,022 |. ..2,922 ... . 10/25/2051 .
.. 46592P-AR-2 | JPMMT 21INV1 ASA — CMO/RMBS .........eeevmnnnnnnn [ereennn . 09/25/2023 . | Paydoun ... 18782 18732 11,912 11,950 | [ 1,782 |. L1782 . 10/25/2051 .
..46592X-AC-8 | JPMMT 2021-13 A3 - CMO/RMBS .........evvvvvrvuunn [rnnnn . 08/01/2023 . | Paydoun ... ... 49,027 ... (245) ] ... (245) ... . 04/25/2052 .
..46592X-AC-8 | JPMMT 2021-13 A3 - CMO/RMBS . 09/01/2023 . | Paydoun .29,493 . (148) . 04/25/2052 .
..46617L-AA-9 | HENDR 133 A - RMBS . 09/15/2023 . | Paydown . 01/17/2073 .
..46617T-AA-2 |HENDR 2014-1 A - RUBS 09/15/2023 . | Paydoun . 03/15/2063 .
..46620J-AA-9 | HENDR 171 A - RWBS . . |- 09/15/2023 . | Paydoun . 08/16/2060 .
..46620V-AA-2 |HENDR 172 A - RMBS .... . |- 09/15/2023 . | Paydoun . 09/15/2072 .
..46641C-AH-4 | JPMMT 2014-1 1A9 - CMO/RMBS ........cccoiiiiinn [rnnnn . 08/01/2023 . | Paydoun ... . 01/25/2044 .
..46641C-AH-4 | JPMMT 2014-1 1A9 — CMO/RMBS ........eevvmmmnnnnnn [erennn . 09/01/2023 . | Paydoun ... . 01/25/2044 .
..46641Y-AA-1 | JPMMT 2014-2 1A1 = CMO/RMBS .......cccooviiiinn [eennnnn . 08/01/2023 . | Paydoun ... . 06/25/2029 .
..46641Y-AA-1 | JPMMT 2014-2 1A1 = CMO/RMBS ........eevmmmnnnnnnn [eeennn . 09/01/2023 . | Paydoun ... . 06/25/2029 .
..46644V-BJ-4 | JPUMT 154 2A2 = CMO/RMBS ........cccoiiiiiiiiinnn [eeennnn . 08/01/2023 . | Paydoun ... . 06/26/2045 .
..46644V-BJ-4 | JPMMT 154 2A2 = CMO/RMBS ........eevmmmmmnnnnnnnnn [eeennn . 09/01/2023 . | Paydoun ... . 06/26/2045 .
..46647E-AA-9 | JPMMT 163 1A1 - CMO/RMBS .. 08/01/2023 . | Paydoun . 10/25/2046 .
..46647E-AA-Q | JPMMT 163 1A1 - CMO/RMBS .. 09/01/2023 . | Paydoun . 10/25/2046 .
..46647J-AN-0 | JPMMT 2016-4 A13 - CMO/RMBS . 08/01/2023 . | Paydown . 10/25/2046 .
..46647J-AN-0 | JPMMT 2016-4 A13 - CMO/RMBS . 09/01/2023 . | Paydoun . 10/25/2046 .
..46647S-AE-0 | JPMMT 2017-3 1A3 - CMO/RMBS . 08/01/2023 . | Paydown . 08/26/2047 .
..46647S-AE-0 | JPMMT 2017-3 1A3 = CMO/RMBS ........eevvmmnnnnnnn [erennn . 09/01/2023 . | Paydoun ... . 08/26/2047 .
..46648H-AC-7 | JPMMT 2017-2 A3 = CMO/RMBS ... [ e . 08/01/2023 . | Paydoun ... . 05/28/2047 .
..46648H-AC-7 | JPMMT 2017-2 A3 = CMO/RMBS ... [ . 09/01/2023 . | Paydoun ... . 05/28/2047 .
..46648U-AD-6 | JPMMT 174 A4 - CMO/RUBS ........ooeveeriiiiiiinins [eennnn . 08/01/2023 . | Paydoun ... . 11/25/2048 .
..46648U-AD-6 | JPMMT 174 A4 - CMO/RUBS .......oooeverriiiiiiiiins [oeennn . 09/01/2023 . | Paydoun ... . 11/25/2048 .
..46654T-AB-4 | JPMMT 2115 A2 - CMO/RMBS . 08/01/2023 . | Paydoun ... . 06/25/2052 .
..46654T-AB-4 | JPMMT 2115 A2 - CMO/RMBS . |- 09/01/2023 . | Paydoun ... . . . 06/25/2052 .
..46656D-AC-6 | JPMMT 222 A3 - CMO/RMBS . . | 08/25/2023 . | Paydoun ... ... 162,178 |.... . 08/26/2052 .
..46655D-AC-6 | JPMMT 222 A3 - CMO/RMBS . 09/25/2023 . | Paydoun ...57,286 | K o . . 08/26/2052 .
..46655X-AA-6 | HENDR 21A2 A - RBS ... . 09/15/2023 . | Paydoun ... ..125,384 |...........125,369 |........... 125,369 |...........125,369 |.... 125,369 | 16 .15 . 02/18/2070 .
US BANCORP S
..530830-BB-4 | LOCKHEED MARTIN CORP ........ooovvrrririiiiniinnnns [ . 09/29/2023 . | INC. v foeeeeeeieeeeeeeeeees e 833,898 |........ 1,012,000 |........ 1,012,000 |........ L e P O N 1,012,000 |ooevvvvvvvnnnnnn founns (178,102) |...... (178,102) . 12/15/2042 . [1.G FE .
Wlells Fargo Securities
..59523U-AN-7 | MID-AMERICA APARTMENTS LP ........coeeeeiiiiniins [oennnn . 09/20/2023 . |LLC ..... ..953,623 |........ 1,015,000 |........ 1,010,737 |........ 1,012,040 [.... B X O 1,013,276 |. . (59,653) [....... (59,653) . 06/01/2027 . [1.G FE .
..609207-AT-2 | MONDELEZ [NTERNATIONAL INC . |- 09/22/2023 . | MARKET TAXES CORP . .. 390,632 ..471,924 | . (1,151) . (80,141) |. (80,141) |.. . 04/13/2030 . |2.B FE
..655844-Ali-8 | NORFOLK SOUTHERN CORP ...........coovrieiieiiiieens [eeennn . 08/09/2023 . | Various . 1,650,430 .1,656,957 |.... . (1,700) |... .. (4,827)]........ (4,827) . 05/17/2025 . |2.A FE
..67647L-AA-9 | OCMT 2021-1 A1 - CMO/RMBS .......ocooeeeeeiieiins [oeinnn . 08/01/2023 . | Paydoun ... 28,892 . (539) |... . 05/25/2051 . [1.A FE .
..67647L-AA-9 | OCMT 2021-1 A1 - CMO/RMBS .........cooeeeeieeiees [eennnn . 09/01/2023 . |Paydoun ......cooeeieiieiins feeeieeeieiies e 7,274 .. (136) ... . 05/25/2051 . [1.A ........
LT1713U-AT-9 | PHARMACIA LLC oevvvveiiiiiiiiiiiiiicccccccccccceeees [ . 09/11/2023 . | MARKET TAXES CORP . 1,138,232 81,235) . 12/15/2027 . [1.E FE .
..749384-AA-1 | RCKT 2021-5 A1 - CMO/RMBS . U P . 08/01/2023 . | Paydoun . 11/27/2051 . [1.A FE .
..749384-AA-1 |RCKT 2021-5 A1 - CMO/RMBS .........ccceeeeiiieess [ennnn . 09/01/2023 . |Paydown .........ooeeeeeeees |oeeeeeeeeeeeeeeeee |oe...... 60,508 )............60,508 |............58,477 |............58,512 | foeeennnnnn 1,995 i 10995 ) 60,508 i [ i . 11/27/2051 . [1.A ........
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Desig-
nation,
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Total Total Desig-
Current |Change in| Foreign Bond nation
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..74938V-AA-1 |RCKT 2021-4 A1 = CMO/RMBS .....ccooveiiiiiiiiiies [ s . 08/01/2023 . | Paydoun ... ... 89,369 ...89,369 ...90,610 |.... .. (1,241) . L (1,241) ... ..89,369 |.. . 09/25/2051 . [1.A FE ....
..74938V-AA-1 |RCKT 2021-4 A1 - CMO/RMBS .......cccoviiiiiiiiiss [nnnnn . 09/01/2023 . | Paydoun ... ... 39,287 ...39,287 ...39,833 |.... ... (545) ]... ..39,287 |.. . 09/25/2051 .
..7493811-AB-7 |RCKT 222 A2 = CMO/RMBS ......ccoeiiiiiiiiiiiiiiies [ . 08/01/2023 . | Paydoun ... ... 15,415 . 736 ... .. 15,415 |.. . 03/25/2052 .
..749381-AB-7 |RCKT 222 A2 = CMO/RMBS .......cccoeiiiiiiiiiiiiins [eennnn . 0970172023 . |Paydoun ......oooeeeiiieiins feeeieeeiie | 9,380 .. 448 ... ...9,380 |.. . 03/25/2052 .
..T493K-AE-6 |RCKT 2021-6 A5 - CMO/RMBS ......cccoeiiiiiiiiiies [eeennn . 08/25/2023 . | Paydoun ... .. 28,864 .. (128) ... . 12/25/2051 .
..T493K-AE-6 |RCKT 2021-6 A5 - CMO/RMBS .........ccooeiiiiiiiss [nnnnnn . 09/25/2023 . | Paydoun ... .. (116) ... . 12/25/2051 .
..75409T-AG-0 |RATE 21J3 A7 - CMO/RUBS .......coeevvririiiiiiiens s . 08/01/2023 . | Paydoun ... . (2,367) ... . 09/25/2051 .
..75409T-AG-0 | RATE 21J3 A7 - CMO/RWBS ... R . 09/01/2023 . | Paydoun ... [ R . . .. (474) )L ...502 |. 09/25/2051 .
L T5513E-BY-6 |RTX CORP ....evveiiiiiiiiiiiiiiniiiiiiiniiiiiiiiiiinne [ eeeeen . 09/11/2023 . |Various .......eeevvvvvnnnns foorerenernininninnns foeeees 4,773,194 |........ 4,485,000 |........ 5,091,601 |........ 5,546,854 [......ooevvunnnn [oeenn (148,852) | s (148,852) 624,808) |........... 339,036 |. 08/15/2027 .
NATIONAL FINANCIAL
..756109-Ali-4 | REALTY INCOME CORP .......eeevvvvvvvemmmnmnnnnnnnnns [eeeenn . 09/22/2023 . | SERVICES CORP. .. 640,000 ..638,214 |.... . (68,304) |....... (68,304) .16,236 |. 06/15/2029 .
..81745G-AA-2 | SEMT 2013-10 A1 - CMO/RWBS .. 08/01/2023 . | Paydown 14,358 14,609 |. . 08/25/2043 .
..81745G-AA-2 | SEMT 2013-10 A1 - CMO/RWBS .. 09/01/2023 . | Paydoun . 4,960 .5,046 |. . 08/25/2043 .
..81745J-A0-1 | SEMT 2013-11 B3 - CMO/RMBS . |- 08/01/2023 . | Paydoun . 09/25/2043 .
..81745J-A0-1 | SEMT 2013-11 B3 - CMO/RWBS weeeeen |- 0970172023 . | Paydoun . 09/25/2043 .
..81745L-AF-0 | SEMT 2014-4 A6 - CMO/RMBS ...........coeeeereeens [eennnn . 08/01/2023 . | Paydoun ... . 11/25/2044 .
..817450-AA-9 | SEMT 2013-2 A - CMO/RMBS ......cooveeeeeeeieeeeees [ . 08/01/2023 . | Paydoun ... . 02/25/2043 .
..81745M-AA-9 | SEMT 2013-2 A - CMO/RMBS .........cceeeeeeeeeeiins [eennnn . 09/01/2023 . | Paydoun ... . 02/25/2043 .
..81746D-AA-8 | SEMT 2017-5 A1 — CMO/RMBS ......ccovvvveviiinnnns [eeennn . 08/01/2023 . | Paydoun ... . 08/26/2047 .
..81746D-AA-8 | SEMT 2017-5 A1 - CMO/RMBS ......covvvvvviiiinnins [eennnn . 09/01/2023 . | Paydoun ... . 08/26/2047 .
..81746G-AA-1 | SEMT 2017-7 A1 — CMO/RMBS ........eevvvvvvvvnnnnn [erennn . 08/01/2023 . | Paydoun ... . 10/25/2047 .
..81746G-AA-1 | SEMT 2017-7 A1 - CMO/RMBS . 09/01/2023 . | Paydoun . 10/25/2047 .
..81746G-AU-7 | SEMT 2017-7 A19 - CMO/RWBS .. 08/01/2023 . | Paydoun . 10/25/2047 .
..81746G-AU-7 | SEMT 2017-7 A19 - CMO/RVBS 09/01/2023 . | Paydoun . 10/25/2047 .
..81746L-AA-0 | SEMT 2015-3 A1 - CMO/RWBS . 08/01/2023 . | Paydoun . 07/25/2045 .
..81746L-AA-0 | SEMT 2015-3 A1 - CMO/RWBS . 09/01/2023 . | Paydoun . 07/25/2045 .
..81746N-AA-6 | SEMT 163 A1 — CMO/RMBS .........evvvvvvmvnnnnnnnns [eeeennn . 08/01/2023 . | Paydoun ... . 11/26/2046 .
..81746N-AA-6 | SEMT 163 A1 = CMO/RMBS ..........evvvmvmmmnnnnnnnn [reennn . 09/01/2023 . | Paydoun ... . 11/26/2046 .
..81746R-AU-3 | SEMT 162 A19 — CMO/RMBS ........cevvvvvvveviiinnns [eeeennn . 08/01/2023 . | Paydoun ... . 08/25/2046 .
..81746R-AU-3 | SEMT 162 A19 — CMO/RMBS ........cevvvvvvvrvrinnnns [eennnn . 09/01/2023 . | Paydoun ... . 08/25/2046 .
..81746X-AA-4 | SEMT 2017-3 A1 — CMO/RMBS ......coovvvveviiinnnns [eeennn . 08/01/2023 . | Paydoun ... . 04/25/2047 .
..81746X-AA-4 | SEMT 2017-3 A1 - CMO/RMBS .......oovvvvvviiinnins [eeennn . 09/01/2023 . | Paydoun ... . 04/25/2047 .
..81748K-AA-0 | SEMT 2020-2 A1 - CMO/RWBS .... . |- 08/01/2023 . | Paydoun ... . 03/25/2050 .
..81748K-AA-0 | SEMT 2020-2 A1 - CMO/RWBS .... . |- 09/01/2023 . | Paydoun ... . 03/25/2050 .
..81748M-AA-6 | SEMT 2020-1 A1 - CMO/RMBS . 08/01/2023 . | Paydoun . 02/25/2050 .
..81748M-AA-6 | SEMT 2020-1 A1 - CMO/RMBS . 09/01/2023 . | Paydown 24,040 . 02/25/2050 .
..872480-AA-6 | TIF 2020-1 A - ABS .......... 09/20/2023 . | Paydoun 21,200 . 08/21/2045 .
..87303*-AA-9 | THL CREDIT DIRECT LENDING IV FUNDING LL .... |....... . 07/17/2023 . | DIRECT .... . 1,256,516 .1,256,516 |.. . 07/15/2025 .
..88315L-AE-8 | TMCL 2020-1 A - ABS ... C..... . 09/20/2023 . | Paydoun ... ... 58,771 ..58,771 . 08/21/2045 .
..88315L-AG-3 | TMCL 2020-2 A - ABS . . 09/20/2023 . | Paydoun .. 140,181 . 140,181 ..139,477 | 140,181 . 09/20/2045 .
..88315L-AL-2 |TMCL 211 A - ABS . . 09/20/2023 . | Paydoun 32,200 32,200 20,862 |. 32,200 . 02/20/2046 .
..88315L-AQ-1 |TMCL 212 A - ABS .... . 09/20/2023 . | Paydoun ... ... 22,000 ...22,000 ...19,864 |.... ..22,000 |.. . 04/20/2046 .
..88315L-AS-7 | TMCL 2021-3 A - ABS ... C..... . 09/20/2023 . | Paydoun .. 74,600 . 08/20/2046 .
..89156H-AB-3 | TOTE SHIPHOLDINGS LLC 07/22/2023 . |Call @ 100.00 . 20,000 . 01/22/2041 .
..89680H-AA-0 | TCF 2020-1 A - ABS .... . 09/20/2023 . | Paydoun ... .. 23,375 . 09/20/2045 .
GOLDMAN SACH .
..91324P-DX-7 | UNITEDHEALTH GROUP INC .......oevveennnnnnnnnnnnne [eeennn . 09/22/2023 L |LLC ..oooeeiiiiiiii e e 1,145,830 |........ 1,400,000 |........ 1,388,198 |........ 1,391,069 |...ooovvvieiinns oveeiennnnns 845 | oveiiiinnns 845 |.iviiiiiiiiins Joveenns 1,801,014 [ e, (246,084) |...... (246,084) |............ 24,189 |. 05/15/2030 . |1.F FE ....
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..92343V-FF-6 | VERIZON COMMUNICATIONS INC ......cooeeeeeeiieiins [oennnn . 09/11/2023 . |MARKET TAXES CORP ....... |oeeeeeeeiiiiiiiienes | 2,035,236 |........ 2,200,000 |........ 2,238,575 |........ 2,228,661 [o.oevvvvirnnnnnn foreennn (3721 R R (372 FUU RN 2,224,237 |oooeeeiieiiieies e (189,001) |...... (189,001) |..evvveennns 61,800 . 03/22/2027 . |2.A FE ....
DAIWA SECURITIES AMERICA
..927804-FV-1 | VIRGINIA ELECTRIC AND POWER CO ........oooevvees [nnnnnn . 09/20/2023 L | INC. .. oo e 1,137,939 |........ 1,225,000 |........ 1,221,428 |........ 1,223,490 [ooovvniiininnnn foeeeinnnnns 201 | eveiiieees 201 |oveiiiiiiiiinns eoveeees 1,228,781 |ooeeeeiiiieiees oo (85.841) |....... (85,841) |...ooeennnns 30,817 |. 11/15/2026 . [2.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 48,458,114 50,638,334 53,182,728 51,039,704 (679,211) (679,211) 51,894,446 (3,436,332) | (3,436,332) 1,515,060 XXX XXX
2509999997 Total - Bonds - Part 4 54,703,043 56,883,264 59,622,522 57,442,489 (772,511) (772,511) 58,223,827 (3,520,784) [  (3,520,784) 1,698,163 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 54,703,043 56,883,264 59,622,522 57,442,489 (772,511) (772,511) 58,223,827 (3,520,784) [  (3,520,784) 1,698,163 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks
..084670-70-2 |BERKSHIRE HATHAWAY CL B ORD ........evvvveeumnnnn [ereennn . 09/18/2023 . | Various [ 1,351.000 |.. (40,302) |....
..00247X-10-1 |BLACKROCK ORD .......covveieieiiiiiiiiiiiieieeeeeeens [ . 07/06/2023 . | JEFFERIES LLC . J 89.000
SANFORD C. BERNSTEIN AND
..111337-10-3 | BROADRIDGE FINANCIAL SOLUTIONS ORD .......cceee [ernnnnn . 06/14/2023 . | C0. LLC ... F 0.000 |.. ..
..132152-10-9 | CAMBRIDGE BANCORP ORD [ PR . 07/18/2023 . |Various ... R IO 1,816.000 |......... . 1, , .152,663 |..
..20825C-10-4 | CONOCOPHILLIPS ORD .......evvvvvvvmnnnnnnnnnnnnnnnns [eeeennn . 08/28/2023 . |PERSHING LLC ....ovvvvvnnn |oeeeens 3,372.000 |......... 397,879 |eevvviiiiiiiiiiiiins | 272,040 | 397,896 |...... (125,856) |.oeveeeeeeeeeees fovveiiiiiiiiinns v (125,856) |...ooeeereeeeens e 272,040 |....oooieeeeenn foeennn. 125,839 ... 125,839 |iiiinnn 11,566 [ | e
SANFORD C. BERNSTEIN AND
..22160K-10-5 | COSTCO WHOLESALE ORD . 09/20/2023 . | C0. LLC ... R 140.000 |.. .. 79,397 .. 43,824 ... (3,925) |.. ..60,762 |.. .
..254709-10-8 |DISCOVER FINANCIAL SERVICES ORD 08/15/2023 . | Various X .1,605.000 (78,217) .89,213 |.
..266677-10-5 |DOLLAR GENERAL ORD . 09/07/2023 . |Various ... R 3,257.000 |.. (204,893) |.. (138,687)
J.P. Morgan Securities
..617446-44-8 | MORGAN STANLEY ORD ......evvvvvvvvvvnvnnnnnnnnnnnnns [oeeennn . 07/05/2023 . B RO 1,015.000 |.. ...6,199 |.. .(6,272) |....
S T5513E-10-1 [RTX ORD e [ . 09/27/2023 . B 4,523.000 |.. (19,438) |.. (99,457)
..780259-30-5 |SHELL ADR EACH REP 2 ORD .. C..... . 08/28/2023 . |PERSHING LLC ....ovvvennnn |oeeeens 3,731.000 |.. (113,382) |.. 130,315
NATIONAL FINANCIAL
..78409V-10-4 | S&P GLOBAL ORD ......ceovvveiieeiiiiiiiieeeeeeeeeeens [ . 07/05/2023 . | SERVICES CORP. ........... |oeeeeeees 131.000 |.......... 52,256 |oooiiiiiiiiiiiis e 45,317 | o e e e s 48317 | e 6,939 |.......... 6,939 |l L LT TR I
SANFORD C. BERNSTEIN AND
..GBA473T-10-0 [STERIS ORD ...eevvvvviiiiiiiiiiiiiiiiiiiiiiieieeeees C..... . 07/26/2023 . |C0. LLC w.evvvvvvvvniiiiiins |oeeeeenns 689.000 |......... 159,372 [ovvvvvvvnnnnnnnnnnn fovunnnnnnns 121,323 |l 102,318 |......... (5,085) |.eevveeniiiiiine fonenniniiiiiinn foeiinnn (5,035) |.oooeeeiiiiiiins eveieieees 121,323 | e, 38,048 |........ 38,048 |.ooviiiiinnnns 584 |oveiins e e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 2,571,733 XXX 2,345,251 2,073,640 (583,022) (583,022) 2,345,251 226,482 226,482 38,292 XXX XXX
5989999997. Total - Common Stocks - Part 4 2,571,733 XXX 2,345,251 2,073,640 (583,022) (583,022) 2,345,251 226,482 226,482 38,292 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 2,571,733 XXX 2,345,251 2,073,640 (583,022) (583,022) 2,345,251 226,482 226,482 38,292 XXX XXX
5999999999. Total - Preferred and Common Stocks 2,571,733 XXX 2,345,251 2,073,640 (583,022) (583,022) 2,345,251 226,482 226,482 38,292 XXX XXX
6009999999 - Totals 57,274,776 XXX 61,967,773 59,516, 129 (583,022) (772,511) (1,355,533) 60,569,078 (3,204,302) [ (3,294,302) 1,736,455 XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE 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 SEPTEMBER 30, 2023 OF THE AMICA LIFE 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
Santander Bank ...........c......... Boston, MA ..o fee e e e s e (3,107) |- oo
PNC Bank, N.A. i Pittsburgh, PA s foo s oo e s e 1,803,123 | 197,895 |........... 5,518,039
JP Morgan ... Columbus, OH ...ccocvevvvreee

. Providence, RI
Charlotte, NC

Citizens Bank .
Bank of America
State Street Bank & Trust Co.

................................................. New York, NY

0199998. Deposits in ... 1 depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 23,540 1,490 1,522
0199999. Totals - Open Depositories XXX [ XXX 6,105,915 1,006,512 7,298,044
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 6,105,915 1,006,512 7,298,044
0499999. Cash in Company's Office XXX | XXX XXX XXX 500 500 500

0599999. Total - Cash

6,106,415

1,007,012

7,298,544

E13
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6

Description Code Date Acquired Rate of Interest Maturity Date

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 09/05/2023
........... 06/02/2023

8209999999.

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

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

[ [ | 09/26/2023 ......... Looeeeeeseereserereenae X R

......................... 8,111,271

147,492

8309999999.

Subtotal - All Other Money Market Mutual Funds

8,111,271

147,492

8609999999

- Total Cash Equivalents

8,111,275

147,492
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