7 2 2 2 2 2 0 2 3 2 0 1 0 0 1 0 0

LIFE, AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES - ASSOCIATION EDITION

ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2023
OF THE CONDITION AND AFFAIRS OF THE

AMICA LIFE INSURANCE COMPANY

NAIC Group Code 0028 0028 NAIC Company Code 72222 Employer's ID Number 05-0340166
(Current) (Prior)
Organized under the Laws of Rhode Island , State of Domicile or Port of Entry RI
Country of Domicile United States of America
Licensed as business type: Life, Accident and Health [ X] Fraternal Benefit Societies [ ]
Incorporated/Organized 06/13/1968 Commenced Business 05/06/1970
Statutory Home Office 100 Amica Way , Lincoln, RI, US 02865-1156

(Street and Number) (City or Town, State, Country and Zip Code)

Main Administrative Office 100 Amica Way
(Street and Number)

Lincoln, RI, US 02865-1156 )

800-652-6422

(City or Town, State, Country and Zip Code)

Mail Address P.0O. Box 6008 ,

(Area Code) (Telephone Number)

Providence, RI, US 02940-6008

(Street and Number or P.O. Box)

(City or Town, State, Country and Zip Code)

Primary Location of Books and Records

100 Amica Way

(Street and Number)
Lincoln, RI, US 02865-1156 ,
(City or Town, State, Country and Zip Code)

800-652-6422
(Area Code) (Telephone Number)

Internet Website Address www.amica.com

800-652-6422-22365
(Area Code) (Telephone Number)
401-334-3657
(FAX Number)

Michael Lee Baker, Jr. )
(Name)
mbakerjr@amica.com ,
(E-mail Address)

Statutory Statement Contact

OFFICERS

Senior Vice President,

President and Chief Chief Financial Officer and

Executive Officer Edmund Shallcross llI Treasurer James Parker Loring
Senior Vice President,
General Counsel and
Secretary Jennifer Ann Morrison # Actuary Michelle Marie Drouin #

OTHER
Susan Fie Chung, Senior Vice President & Chief
Investment Officer

Shiela Lorraine Companie, Senior Vice President &
General Manager

Alexander Valeryevich Bogdanov, #, Department Vice
President & Chief Life Actuary
Jennifer Ann Morrison, Senior Vice President, General
Counsel and Secretary

DIRECTORS OR TRUSTEES
Ivy Lynne Brown
Peter Michael Marino
Joan Rodena Robinson-Berry #

Debra Ann Canales
Debra Marie Paul
Edmund Shallcross llI

Jill Janice Avery
Matthew Alexander Lopes, Jr.
Heidi Carter Pearlson #
Diane Desmarais Souza

Rhode Island
Providence

State of
County of

SS

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief,
respectively. Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an
exact copy (except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition
to the enclosed statement.

James Parker Loring
Senior Vice President, Chief Financial Officer and
Treasurer

Jennifer Ann Morrison
Senior Vice President, General Counsel and
Secretary

Edmund Shallcross IlI
President and Chief Executive Officer

a. Is this an original filing? ..........ccccecvee Yes[ X ] No[ ]

Subscribed and sworn to before me this b. If no,
27th day of February, 2024 1. State the amendment number........
2. Datefiled ......cooeeeieieieieee

3. Number of pages attached............

Ann Marie Octeau
Notary Public
June 8, 2026



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES ......ooeevviieiececie ettt naes oo 159,852,916 159,852,916
1.02 All other governmMEeNts ..........cccceeveereeiieeiieeieeseeseeseeseeseesseeseeseeseesees e foeveeen 00000 L e [
1.03 U.S. states, territories and possessions, etc. guaranteed 18,453,989 18,453,989
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAANTEEM ...t e 97,658,624 |............ 7.150 |........ 97,658,624 |........cooiices [ 97,658,624
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ... 268,964,538 |............ 19.693 |...... 268,964,538 |.......coceeees [ 268,964,538 |........... 19.693
1.06 Industrial and MISCEIANEOUS ...........ccceiiririeieeeieieeeeeeeeeeeieeeeeeeeeeeee e 529,774,431 |.......... 38.789 |...... 529,774 431 [ oo | 529,774,431 |........... 38.789
1.07 HyDrid SECUMHES ....cveveiiiieieteteicc ettt [ereeeeenenas 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
1.08 Parent, subsidiaries and affiliates ................ccceevveeiieeeeee e e [eeeeeieenes 0.000 [ oo oo | 0.000
1.09 SVO identified fuNds ..........ccccoeiiiiniiiii ]
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit .........cccccveviiiiiiiiiiiiecr e
1.12 Total long-term bonds ..o
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cocoeeevennnnnseceec e 15,940,947 |............. 1.167 |........ 15,940,947 | [ 15,940,947 |............. 1.167
2.02 Parent, subsidiaries and affiliates ............c..cooevvievieeeeeiee e e o 0.000 oo oo o | 0.000
2.03 Total preferred StOCKS .........ceeeiiiririririsieieieieecee e e 15,940,947 |............. 1.167 |........ 15,940,947 | [ 15,940,947 |............. 1.167
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ............cccoo..foeeeee 50,501,554 |............. 3.698 |....... 50,501,554 |...vooicees forie 50,501,554 |............. 3.698
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccoovvererereeeeec oo 756,700 |............. 0.055 |............. 756,700 [ [ 756,700 |............ 0.055
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cccerieveeeevessoerieenineineinees [oeiieeiens 0.000 [ oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ..............cooovveevieeeeeeeeeeeeeeeeee e o 0.000 oo oo o | 0.000
3.05 MUUAI fUNDS ... 7,928,928 |............ 0.581|......... 7,928,928 | [ 7,928,928 |............ 0.581
3.06 Unit iNVESIMEN IUSES .....evviiiciciciei e e [ 0.000 [-.eeeeeeeeeieeeieins e [ oo 0.000
3.07 ClOSEA-ENA FUNAS .....cooveieieiieieieieeccccee e e [oeeeeieienens 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
3.08 Exchange traded funds ...........ccoeeveereeiiininiceeeeeeeeeeee e 14,244,830 |............. 1.043 |........ 14,244,830 |...cooeees [ 14,244,830 |............ 1.043
3.09 Total COMMON STOCKS .....c.vveeeeeeeiiiiriieresieie e s 73,432,013 | 5.377 |........ 73,432,012 | o 73,432,012 oo 5.377
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.eveueueuieiiereeeeeeeeeeeeeseteseteseeses s s sesesesessasseseseseseses oo eseeseeeneeesenenenns [reneseenenas 0.000 [oevrerereece
4.02 Residential mortgages .... 0.000 |. e |
4.03 Commercial MOMGAGES ..........covivererieririeierierireereeseesee e seeseseesessssesns|eoeiens 62,510,968 |.............. 4.577 |....... 62,510,968
4.04 Mezzanine real estate 10ans .............c.ccocoiiiiiiiiicii
4.05 Total valuation allowance ...
4.06 Total MOortgage l0aNns ..........cccveciiiiiiiiiiieciee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ceueueereeririeiereieieieeesieieeseeeesese e [ 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
5.02 Properties held for production of iNCOME ...........oeeveeeeoennnrneeeienenes o i 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
5.03 Properties held fOr SAIE ............cccveveevevieeeieeeeecee et ses e oo [oerieeniens 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
5.04 Total re@l @StAtE .........ccoeeeveeeeeeeeecceeee e e [ 0.000 [emeeeeeeeeeieinreiees frreeirnieeeeens [ o 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccooriieeinininnnseeeeenesesseeeeeeene oo 4,386,947 |............. 0.321 ... 4,386,947 | [ 4,386,947 |............. 0.321
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoceeeievnenrieeeeeeeeeeees fooe 8,096,558 |............. 0.593 |......... 8,096,558 |......cocoeveiicns [ 8,096,558 |............. 0.593
6.03 Short-term investments (Schedule DA) ..........cccooiorirrecerenenesneeeeees i i 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|ooo.... 12,483,505 |............ 0.914 ... 12,483,505 |..coveeeececes o 12,483,505 |............. 0.914
7. CONTAC IOBNS ...ttt oo 10,399,739 |............. 0.761 |........ 10,399,739 [ [ 10,399,739 |............. 0.761
8. Derivatives (Schedule DB) ..........ccoiiiiiiiiieieeeee e
9. Other invested assets (Schedule BA) ...........cccooiiiiiiiiiiiiee
10. Receivables for SECUNIES ............cociiiiiiiiiiiii s
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) ....ccooiiiiiiiiiieeeeee s
13. Total invested assets 1,365,771, 168 100.000 | 1,365,771,167 1,365,771,167 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIHOM YEA ..........iiuiiiiitiitiie ittt bbbttt bt bbbt bbb E b E e E e AR e bR A E AR e e bt e b e e bt e b e e bt ebees Seemmeese e e ene e e e e e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN B) .........uiiiiiiitiite ittt bbbttt bbbttt b e bbbt e s R e e R e ebe st e sbeabesbestesaesteereaeas

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ... et aae e obeebeab e e b e oL e s b e s b e e b e e b e e b e abe s bestesses e e s e e e
Current year change in encumbrances:

o B ] = E T =T i TR @701 10T o e TP PRTPNS

B2 o] e= = =T R A O] [¥T T PSR

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

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

(S04 o] e=1 ST =T G T 701 101 1o B 1< T rrrs SOOI s ron SRS e s SRR ooy SO rroes N rmmrmmmreemremrrrn SO Y
Deduct current year’s other than temporary impairment recognized:

8 B ) = T =T i TR 7o 10T T o e PP PNS

A7 o] e= =T B A O] [¥T T O PSS
Deduct current year’s depreciation:

Lo B o] e= S =T R O] ¥ Ty TR

LA o] = R =T T o 10 oo T O O TN
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ........cciiiiiiiiiiitiii ettt bbbttt bbbttt 2o e e e e e e e e e e e e eneens
[DI=Ye (W1 o] e=T W ToT o F=Te [ga 11 C=To IR= 104 o0 L OO

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......iuiiuiiiiiiiiteitiiieee ettt bbb bbb £ bt b £ e £ e bt £t e bR bt e bt e b e e bt e bt e bt b fememneeneene e e e e e e e e e e e e enees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEmMDEr 31 OF PrIOT YEAT .......c.cvvvieieiereieieeeieieie ettt <oeeesenenennas 63,969,885
Cost of acquired:

2.1 Actual cost at time of acquiSItion (PArt 2, COIUMN 7) .........vouiuiueueiiriiesieieiete ettt e e e se s bbb esesese s ss st sesesesese e ssssssesesesessesas s seseaes 140,592

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ........c.curuiuiiiiireeieieie ettt ettt eas Sosssses et s s s ss st b e nanns ossassssssnanananas 140,592
Capitalized deferred interest and other:

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

B2 o] e= =T R A O] [¥T T B S
J oo (= o) e FTotoTU o | PP PERRPRORTRORNY
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ............... PP PSSP

5.2 TOtAIS, PArt 3, COIUMN 8 .....o.uiiiiiiieiiitie ittt ettt ettt et e et e steesbe e be e beeabeeabeeaseeasesasesaeeeheeebe e beenseeaseeaseemseesseeaseeheeeseeebeesbeease e eE e S b e e be e b e e ab s saa e sbaesbaess 4esteeseeseesaesaesaesaeeaaeas

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..o ittt ettt ettt ettt ettt e et e bt eteebeaseeseeee et e ebeeaeeEeeseeReeseeReeEeebeeseebeeEeebeeReebeebeeaeeaeeae oeseessesseses e e e e e e e e anineas
Deduct amounts received on disposals, Part 3, Column 15 ...........c.ccoeeveeeverennnn. 1,599,509
Deduct amortization of premium and mortgage interest points and COMMILMENT FEES ...........oiiiiiiiiiii ettt s e et es
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10,1 Totals, Part 1, COIUMN T ... b bbb s b s h e s h e b e s b s E e e h e e b e e b e b e s R e s h e e b e s aeas E SR e SR e e R e e R e e b e e bt e b e s r e renn e

L0 e = S e Ty i A O o] [0 o T T
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......cococvrvrirrererereeiiririeieieseeies coceeeeeneeenns 62,510,968
el e= Y= TV Lo I [ o 1= T g Lo SO
SUDBLOLAI (LINE 11 PIUS T2) 1.evveeeieiieiiieieteieteieie ettt ettt et se s e s ese e s e e s st esesesesese e s s et e s e seseses e s s s s s s et e s esese e s e s e s e s e s e s e se e s e s st et et esesese s st et esesesenn s aeas Seseseeescacanans 62,510,968
[DI=Yo (U1 8 o) e= 1Mo F=Te (g g 11 C=To IR= 10 T TU o PPN

Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) ........cciiiiiiiiiiiieieieteieiee sttt b s s e s eanas 62,510,968
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIOI YEAI ..........c.ceiiiiriiiiietetetetitet st stste st tesee st st se st e st sesese e se s s sebesesese e s seesesebesesesa e s e s sesebesese s ssssssna Sessesseeaenenn 113,660,395
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............ccueuiuiiiiiirieietetetes ettt ettt e et be b sese e e s st bbb esese e s ss s s s eeeseesan s e seaes 960,752

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ........c.cuiuiiiiiieieieieee et sosesseseaneninas 18,922,346 ................. 19,883,097
Capitalized deferred interest and other:

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

B2 o] e= S =T R A O] 1WA
J oo (= o) e TotoTU o | OSSR

Unrealized valuation increase/(decrease):

5.1 TOtalS, Part 1, COIUMN T3 ... .ttt ettt ettt et es et e et et et s e st ae s oo e e e 8 e b a8 e e ee e e e 4242 b e b e b a8 e e et eee e e e b e b e b e R e a et e e s b et et enen s esessen s ees 3,671,044

5.2 TOLAIS, Pt 3, COIUMN 9 ...ttt ee st es e es s es e es b8 e8 e e8 b a8 E 28 b 828 b8 eh bbb e b es bbb es e e (488,291) .o 3,182,752

Total gain (10ss) 0N diSPOSAIS, PArt 3, COIUMN 1O ....c.iiuiiiiiiiiietiiietii ettt ettt ettt et te st et eseebese st esessesessese s ese s eb e e ebesseseseesesesseseesebe s ebessesensebeseebesesaesenna esesseseseenesenenes (86,719)
Deduct amounts received on diSPoSalS, PArt 3, COIUMMN 16 ...........c.coviuiuiiietieieteeeeeeteeetese et ete et ete et eteetetes et es et essetessetess st eseesessesesessetessesensssessasenssaessssens Seseseeseneneaen 20,374,541

[DI=Ye (Wl @=Toqlo) g (V4= Y ilo o W) f o 4=Ta g 1[N 4 g T=Ta o Wo =T o] =Y o - o] o PPN

Total foreign exchange change in book/adjusted carrying value:

Lo I B ] =1 E T == i TR @01 10T o e I AP

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

10.1 Totals, Part 1, COIUMN 15 ... b h e b b s b b e b s b e s h e e b e h e e b e e b e s b e s e e e b e s aeas E SR e SR e e R e e R e e b e e b e b e s r e r e nn e

L0 e = S e Ty 0 O o] [0 o T W K T
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......ccccerririririririiieteteriee it s ettt se st e s ss s beseserens <oeseseneeenas 116,264,985
[DI=Ye (U1 i o) e=T Mo P=Te (g a1 1 C=To IR= 10 T U OO

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.cuiiiiiiiiiiiieietetetieie sttt sttt ettt e e e s besesesess s st s sebesesese s ssss s sebesesan oesesesensanans 116,264,985

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PriOT YEAI ...........eoviuiiiieiiiettiiete sttt etest et et st esestesestesessesessesessese s eseseebassasessssesessesessesessesessesessebenssbesesbenes Sebeseenenes 1,136,318,676
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ccvouiiiiuiiiteeitee ettt etete et eteee et e e et eas et eae et ese et eaeseese et esees et esesessatess st essssese st eseeseseesetesesensatensssensas et eneneesenean 217,819,322
AACCIURL OF GISCOUNT ...ttt ekttt sttt ettt te st te st e be e et e e beseebeseebeseesesessesessesessese s eseseesese e s ese e b ese a8 ese e s ese e s eseeses e s b e s b ens b essebeseesesensesessesessebe s esenen 4,106,495

Unrealized valuation increase/(decrease):

g R - Ty G I 0] 1T oo O
4.2, Part 2, SECHON 1, COIUMN 15 ...ttt ettt e et ee e .. 875,604
4.3, Part 2, SECHON 2, COIUMN T3 ...ttt ettt s s e st et e s e s e e eees e s e e e s s e s e s eseseseseae et s eseeesenene e s eseeesenenens 12,199,455
O e T 071 1oy T e TSSOSO 78,660 ... 13,153,719
Total gain (10ss) 0N diSPOSAIS, PArt 4, COIUMN 1O .....ocuiiiiiiiiiii ettt e et et e se st esesaese st esessetessese s e seseeseseesese e s esessesessesessebe s ese s ebeneebensabenssaesesaans seesseseneesennas (8,076,668)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ciiuiuioiieieieeeeeeteee ettt e et e e e et e e et eaeeseseeseseseseaseeneseneesennane 195,415,663
DedUCt AaMOTtIZALION OF PrEMIUM .......cuiiiiiietiiete ettt ettt ettt et est et e e et ese et es e et es e sesessese st eseseeseseesese s es e s ese s esesseses s et essesess et es st ese s ese st ese st eses s et essesese s esssen ceseseseeseseanenes 3,684,092

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o (1T o o e T PPN

8.2. Part 2, Section 1, COIUMN T ... e e e e e e e e e £180 SR e SR e e R e e R e e Rt e r e r e n s

R T -V Q2 Y=o (oo 2 @70 (3o T e I J PPN

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

LS O =T e T O oY [¥ T T PP

[ B o S Y=o oo N TR @70 (3o T e I AN

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt e et e et s et e s e s s et e et e s s et e e es s et et e e e s et et et naene 2oensnsnsesesesannanes 144,330

.4, PArt 4, COIUMN 13 ..ottt ettt ettt ettt et et et et e s es s ae s es et a2 et et et essae s eseses et et es e s ese s es e s et et et eseeeas s eses et et et esessss s et eseseseses et eed et ee e e e b e b ek b eat e et ne et et ebes teseseneneseneteaeaene 144,330
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LINE 2 ........ccccooviiiiiiiiiiiini st e
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9+10) .......ccccviueirieirieririetiisteestesesesesaereseese s s s sesssse s ssesessessssesessens cesesesenes 1,164,077,458
[DLte [N le o) =TI gTeT g E=Te Lo Ty (=T o JR=Ta 4o USSP

Statement value at end of current period (LINE 11 MINUS LINE 12) .....ciiiciiiiuiiiitiiitei et sietestete s te st et be e besesbesessessssesessesessesessesesesessesesssbesessessssesesaass sessesennane 1,164,077,458
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccoceevveerieerieeeec e 159,852,916 |......c......... 133,626,480 |............... 156,065,239 |............... 245,851,815
Governments 2. CANAAA ... s s [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 159,852,916 133,626,480 156,065,239 245,851,815
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 18,453,989 17,170,102 18,937,557 18,178,343
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 97,658,624 84,014,507 99,373,708 94,740,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 268,964,538 244,008,941 268,837,429 273,384,819
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeeee s 500,010,489 |................ 460,976,788 |............... 503,232,602 |.............. 500,119,659
Il_dentifieLch F‘;ff‘lfjs’(v grgﬁl',i?te? Bar;k 9. CANAUA ..o 2,638,907 | 2,672,456 | 2,701,503 | 2,523,000
oans, Unaffiliated Certificates o .
Deposit and Hybrid Securities 10.  Other Countries 27,125,035 27,147,479 27,122,362 27,113,719
(unaffiliated) 11.  Totals 529,774,431 490,796,723 533,056,467 529,756,378
Parent, Subsidiaries and Affiliates 12.  Totals
13. Total Bonds 1,074,704,498 969,616,754 1,076,270,400 1,161,911,355
PREFERRED STOCKS 14.  United States .......ccccoevvevvevecvneirniee e 15,940,947 |................. 15,985,833 ..o 15,065,343
Industrial and Miscellaneous 15, CaANAAA ..o s [ [
(unaffiliated) 16. _ Other Countries
17.  Totals 15,940,947 15,985,833 15,065,343
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 15,940,947 15,985,833 15,065,343
COMMON STOCKS 20. United States ... 70,596,518 |.. ... 70,596,518 |.. ...47,131,918
Industrial and Miscellaneous 21, €Canada .....cooeeeeeeeeeeeeeeeeeeeee e [ [
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 2,835,494 2,835,494 1,880,092
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 73,432,013 73,432,013 49,012,010
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks 73,432,013 73,432,013 49,012,010
26. Total Stocks 89,372,960 89,417,846 64,077,353
27. Total Bonds and Stocks 1,164,077,458 1,059,034,600 1,140,347,753

Slo4
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Bo
2

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 8,963,953 |....ccocvnvne 18,670,295 |............ 12,341,128 | 8,412,880 |.......... 111,464,665 |.......... XXXeoooeeeves oo 159,852,916 [ 14,9 | 181,317,628 ..o 16,9 | 159,852,916

1.2NAIC 2 ..

T3NAIC 3 s
TANAICA .o

1.5NAICS ..

TBNAICG ..o

1.7 Totals

8,963,953

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

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

3.1 NAIC 1 ..

3.2NAIC 2 ..

3.3NAIC 3 ..

BANAICA ...
35NAICS
BBNAICE ...

.............. 2,841,226

............... 9,848,235

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

3.7 Totals 2,841,226 3,764,529 9,848,235 2,000,000 18,453,989 1.7 85,611,606 8.0 18,453,989
4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e 3,500,000 |.....c........ 1,340,691 |............ 21,271,132 |............. 54,282,518 97,658,624 |.......coevevereen 901 | 39,049,751 [..coeiiiiereeen 3.6 | 97,658,624 [

42NAIC2 ..

43NAIC 3 .o
4A4ANAICA ..o

45NAICS ..

4B NAIC B ...
4.7 Totals 3,500,000 1,340,691 21,271,132 54,282,518 17,264,281 XXX 97,658,624 9.1 39,049,751 3.6 97,658,624
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
BANAIC T e 4,070,927 |..ccvuenne 31,486,353 |............. 37,640,050 |............. 76,239,128 |........... 119,528,080 D 0.0 S T 268,964,538 |.....covvrrrieenne 25.0 e 220,401,723 .o 20.5 | 268,557,911

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

4,070,927

31,486,353

37,640,050

76,239,128

119,528,080

268,964,538

220,401,723

268,557,911

406,627
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Quality and Maturity

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Distribution of All Bonds Owned December 31, at Bo
2

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

6

No Maturity

Date

7

Total Current Year

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

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

35,093,298

.4,184,001 |...

........... 119,947,332

...43,725,789 |....

............. 91,099,403
..32,058,584

............. 84,683,441

.26,949,008 |..

............. 82,222,749

9,810,735 |...

........... 413,046,224

... 116,728,207 |..

........... 406,535,250

.139,892,926 |....

........... 196,198,672

75,245,087 |..

........... 216,847,552
...41,482,220

39,277,299

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
T4ANAIC4 ..
75NAICS ..
76 NAICE ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

8ANAICT L,
82NAIC 2 ..o

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

8B NAICE ...

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC S5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3 NAIC 3 ...
11.4 NAIC 4 ...
11.5NAICS5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
6 7

1

Over 1 Year

Over 5 Years

4
Over 10 Years

5

No Maturity

8 9
Col. 7as a % of | Total from Col. 7

10
% From Col. 8

11
Total Publicly

12
Total Privately

125 NAICS ...
12.6 NAIC6 ...

NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
T2ANAIC T e d) ..... 54,469,404 |........... 175,209,200 |........... 172,199,943 |........... 225,617,968 |........... 330,479,775 740,722,112 |........... 217,254,179
122NAIC 2 ... B [(c) R 4,184,001 |... ...43,725,789 |.... ..32,058,584 ....26,949,098 |.............. 9,810,735 |... .75,245,987 |.. ...41,482,220
12.3NAIC 3 ieeeeeeeereneeneeneeneeed () i i [ [ [ [ e eeseereeies s [eenenens XK [ XK e
124 NAIC 4 e (D) i e [ [ [ [

12.7 TOtalS .o

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

405 |........... 218,934,990 |........... 204,258,527 |........... 252,567,066 |........... 340,290,510 [......ccooevererrririrernnn 815,968,099 |........... 258,736,400
12.8 Line 12.7 as a % of Col. 7 5.5 20.4 19.0 23.5 31.7 100.0 75.9 241
13. Total Bonds Prior Year
T3ANAIC T e 67,566,302 |........... 216,647,856 |........... 212,538,332 |........... 165,158,937 |........... 271,004,531 932,915,958 | 87.0 |cceen. 731,936,448 |.......... 200,979,510
132 NAIC 2 e [ 72,619,734 |............ 33,263,875 |............ 20,819,576 |............ 13,189,741 139,892,926 |........cocvcvveee 13.0 [ 120,123,057 |............ 19,769,869

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

.2,735,944 |...

...33,669,310 |....

..13,058,584

...16,952,341 |.

..... 8,829,807 |...

75,245,987 |..

.120,128,057 |....

137 TotalS ..o e 67,566,302 |........... 289,267,590 |........... 245,802,207 |........... 185,978,513 |.......... 284,194,272 | e, D,9,0, SN RPN XXX i (b) 1,072,808,884 |.................. 100.0 |.coceneee 852,059,505

13.8 Line 13.7 as a % of Col. 9 6.3 27.0 22.9 17.3 26.5 XXX XXX 100.0 XXX 79.4
14. Total Publicly Traded Bonds

T4 NAIC T (e e 21,558,350 |............. 94,152,558 |........... 124,157,190 |........... 190,112,370 |........... 310,741,643 .o o 740,722,112 [ 68.9 e 731,936,448 ..o 68.2 | 740,722,112

75,245,087 |.

15.5NAICS ...
15.6 NAIC6 ...

T4B NAIC B ..o
14.7 TOtalS .o e 24,294,295 |........... 127,821,868 |........... 137,215,774 |........... 207,064,711 |........... 319,571,450 |.ovovceeeccieeeeees feieie 815,968,099 |......coovevevrne 75.9 | 852,059,505 |..coovevevrrrnn 794 ... 815,968,099
14.8Line14.7as@ % Of COL 7 ..oovvevveereeeees e 3.0 [ 15.7 | 16.8 [ 254 |, 39.2 | e 100.0 |............ D 00 ST DL0.0 SN B D00 SO N 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 2.3 11.9 12.8 19.3 29.7 75.9 XXX XXX XXX 75.9 XXX

15. Total Privately Placed Bonds
154 NAIC T e 32,911,054 |.............81,056,643 |............. 48,042,753 |............ 35,505,598 |............. 19,738,132 [ o 217,254 179 | 20.2 [ 200,979,510 [ 18.7 | D,9, 0, ORI 217,254,179
15.2NAIC 2 ... ..1,448,057 |... ...9,996,757 |.. 980,928 |... ...19,769,869 |.... ...41,482,220
T5.3NAIC 3 e eseesieeies [orse s s s s [reeeee s ieee [eereeie s [eeee e [oe e eeseseee s seeeeies[eese s ns e seeseeseseeee[eeresesrese s sesesesee foenenienes XX eerierieies o
154 NAIC 4 oo eeeeeeeees |oere s ss [ ieee [eere e [ [oe e

15.7 Totals ..cceeeeeeeeiiceee

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

15.8 Line 15.7asa % of Col. 7 ......cccceevvevenncc]oe

....34,350, 111 ...

Section 12 3.2 8.5 6.2 4.2 1.9 241 XXX XXX XXX XXX 24.1
(@) Includes $  ooeerinne 195,699,933 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo current year of bonds with Z designations and $ ..........ccco..... 4,000,000 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes $ current year, $

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

prior year of bonds with 5GI designations and $

; NAIC2 §

current year, $

i NAIC3 $c

; NAIC

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

P S S NAICS $ oo,

; NAIC6 $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations .............cccoviiiiiiiiiiiiciniies o [ [ e 136,731 | 110,494,051 |............ D 9.0, SR RN 110,630,782 152,348,103 |.....coviice 14.2 | 110,630,782
1.02 Residential Mortgage-Backed Securities ... ,802, . ..9,105,585 |.. .3,593,242 |... ....187,248 |.... . . 24,234,730 |.. . , ..24,234,730 |.
1.03 Commercial Mortgage-Backed Securities .......... |.............. 1,368,247 |............. 3,267,077 |[oooeee 832,137 | 22,575 e e D.9,0 TN RO 5,490,087 [.cooeiiiiieeenn 0.5 | 6,418,400 |......cccoceovvveeeene 0.6 |, 5,490,037
1.04 Other Loan-Backed and Structured Securities ... 2,793,599 6,297,633 5,562,437 4,660,332 183,367 XXX 19,497,367 19,497,367
1.05 Totals 8,963,953 18,670,295 12,341,123 8,412,880 111,464,665 XXX 159,852,916 181,317,628 16.9 159,852,916

N

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

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

2.05 Totals

w

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

3.03 Commercial Mortgage-Backed Securities ..........

. 2,841,226

.............. 3,764,529

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

3.04 Other Loan-Backed and Structured Securities ... XXX
3.05 Totals 2,841,226 3,764,529 9,848,235 2,000,000 XXX 18,453,989 1.7 85,611,606 8.0 18,453,989
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .............ccevveereereeneeneeneens oo 3,500,000 |............... 1,340,691 |.............21,271,132 |.............54,282 518 |............. 17,264,287 |.....c.cc... XXX eeevovevers e 97,658,624 | 901 [ 39,049,751 | 306 |, 97,658,624 |.....ooveeeeieien

4.02 Residential Mortgage-Backed Securities ...

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

4.05 Totals 3,500,000 1,340,691 21,271,132 54,282,518 17,264,281 XXX 97,658,624 9.1 39,049,751 3.6 97,658,624
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ... [ o 17,008,915 |............. 24,818,895 |............. 51,828,064 |........... 102,093,932 ..o XXX oo 195,749,806 |........ccocoveveen 18,2 | 72,659,736 |...cooveciiiceen 6.8 | 195,749,806 |.......coovvevrreercicnne
5.02 Residential Mortgage-Backed Securities ... 3,968,369 .13,617,020 |.. .11,988,651 |.. ... 14,513,679 |... 4,282,158 |.... .48,369,877 |.. . 106,344,634 |... 248,369,877 oo

5.03 Commercial Mortgage-Backed Securities ......... |......cccoe.... 102,558 |.oovoveieine 860,418 ..o 832,503 |...cccvonvee 1,797,612 [ e XX o 3,593,091 [ 0.3 | 41,397,353 oo 329 | 3,186,464 |......coee. 406,627
5.04 Other Loan-Backed and Structured Securities ... 8,099,774 13,151,990 21,251,764 . 21,251,764

5.05 Totals 4,070,927 31,486,353 37,640,050 76,239,128 119,528,080 268,964,538 25.0 220,401,723 20.5 268,557,911 406,627

6. Industrial and Miscellaneous

6.01 Issuer Obligations ............ccoceerererirerereieseienees [, 4,006,413 |............. 80,490,806 |............. 77,440,431 |............. 83,358,871 |..cceenee 77,829,250 |............ XXX v [ 323,125,771 | 301 [ 362,507,855 |..cooveviieinee 33.8 | 248,895,651 |............. 74,230,120
6.02 Residential Mortgage-Backed Securities ............ |............. 7,889,578 |............ 28,655,608 |............. 33,757,058 |............ 19,369,163 |.....cceveeee 591,098 |............ XXX e 90,262,505 |...oveveniieiiinene 8.4 [ 87,313,853 |.ooeeiiieen 8.1 | 2,686,743 |............. 87,575,762
6.03 Commercial Mortgage-Backed Securities .......... |............ 14,565,118 |............. 11,265,917 [ooviiieies [ e o D.9,0 NI RO 25,831,035 |.oieiieie 2.4 | 47,945,758 |.oooveeeene A5 [ e 25,831,035
6.04 Other Loan-Backed and Structured Securities ... 12,816,190 43,260,791 11,960,498 8,904,505 13,613,137 XXX 90,555,120 8.4 48,660,710 4.5 19,862,264 70,692,856
6.05 Totals 39,277,299 163,673, 122 123,157,987 111,632,539 92,033,484 XXX 529,774,431 49.3 546,428,176 50.9 271,444,659 258,329,772

~

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

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

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

8.05 Affiliated Bank Loans - Issued

8.06 Affiliated Bank Loans - Acquired ...........ccccceeuenns

8.07 Totals
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

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

1 2 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd ...........ccovveevees fooriiniiiiiiiiiiiiis s e e [eevreeieeeenecieeneeies feeeneeneees XXXt s oo s e o [
10.02 Unaffiliated Bank Loans - Acquired
10.03 Totals
11. Unaffiliated Certificates of Deposit
11.01 Totals
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccccooiiiiriiiieiieeieiees e 10,347,639 |............. 102,604,942 |............. 133,378,694 |............. 191,606,185 |......ceeee 307,681,513 ce 145,618,972 | 69.4 [ D, G RO, D0, GV AT 671,388,852 |....coevene 74,230,120
12.02 Residential Mortgage-Backed Securities .......... |...............16,660,055 |.............. 51,378,212 |...ccenee 51,692,259 |............. 37,476,083 |.......coceeee 5,660,504 ...162,867, 113 [ 15.2 | D.9,0 SN U XXX ovvvries [ 75,291,351 | 87,575,762
12.03 Commercial Mortgage-Backed Securities ........ |..ccccoeeen. 16,035,923 15,393,412 | 1,664,640 |....cocvennnnn 1,820,187 34,914,162 ..o 3.2 [ D, G RO, D0, G TR 8,676,501 |.....coennen 26,237,662
12.04 Other Loan-Backed and Structured Securities . |. ... 15,609,789 . 49,558,424 17,522,935 21,664,610 |.. .131,304,251 |. . 60,611,395 |.eooeenennene 70,692,856
12.05 SVO Identified Funds XXX XXX XXX e o XXX i i oo s [ XX e XX [
12.06 Affiliated Bank LOANS ........cc.coviiiiiiiiiiiiieiiiiies foeeieeiieiciciecicieciieie ooeieiececieceeieseeieeee ooseeiesiesiesseesessesieese oesessessnssessessesinsinnne Jooesessessessnssnssessessonee Joreneeneenes XKKuimiiniinn foorvemiemieinicicisinee Joeereeieeieeseeiesiesieeieeee Joreseeseenes XKK i foreeeneenes XXXt oo oo
12.07 Unaffiliated Bank LOANS ..........ccccoveeneeneenenniens fooriiiiiiiiiiiis s e e feevreeieseenecseeneeies feeeneeneees XXXt s oo e XX e XXX i oo [
12.08 Unaffiliated Certificates of Deposit
12,09 TOtalS ..o e 58,653,405 |............. 218,934,990 |...cvennen 204,258,527 |....cocue. 252,567,066 815,968,099 |............. 258,736,400
12.10 Line 12.09 as a % of Col. 7 20.4 19.0 23.5 31.7 100.0 XXX XXX XXX 75.9 241
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccccovviirinininininenens foeciecieeeeens 21,406,398 |............. 159,781,620 |............. 144,980,516 |............. 133,127,175 .o 252,881,342 712,977,051 | 6604 | 671,303,425 |..coceenee 40,873,626
13.02 Residential Mortgage-Backed Securities ......... ... 20,441,956 |... ..66,580,645 |.. .. 75,572,910 ... 37,744,951 |. .. 15,869, 150 216,209,612 |. ...131,723,544 |.. 84,486,068
13.03 Commercial Mortgage-Backed Securities ........ . 22,530,417 |... . 35,725,427 |.. 14,833,642 11,304,367 |.. .. 11,367,658 .95,761,511 |. . 47,815,753 |.. 47,945,758
13.04 Other Loan-Backed and Structured Securities . |. . 27,179,898 10,415,139 3,802,020 |.. .4,076,122 . 48,660,710 |. 47,443,927

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

13.08 Unaffiliated Certificates of Deposi

XXX

13.09 TOtalS ... [ 67,566,302 |.......c..... 289,267,590 |............ 245,802,207 |.....ceenee 185,978,513 |............. 284,194,272 .o e XX o XX e 1,072,808,884 |.......ccceveeeeene. 1000 oo 852,059,505 |............. 220,749,379

13.10 Line 13.09 as a % of Col. 9 27.0 22.9 17.3 26.5 100.0 79.4 20.6
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccccvvrerienineciienne 90,546,160 |............. 107,378,694 |............. 169,414,084 |............. 293,702,276 ....671,388,852 ...671,303,425 ..o 62,6 | 671,388,852

14.02 Residential Mortgage-Backed Securities . . 23,655,776 |.. 19,358,375 18,175,868 |.. .. 15,291,351 |. 131,723,544 |. . 75,291,351 |..

14.03 Commercial Mortgage-Backed Securities ........ [.....ccccc... 1 470,805 |.......c..... 3,720,868 |................ 1,664,640 |................ 1,820,187 | oo XK s 8,676,501 47,815,753 |5 8,676,501

14.04 Other Loan-Backed and Structured Securities . |................ 3,443,925 |t 9,899,064 |.......ccceee 8,814,065 |.............. 17,654,573 60,611,395 [...ooveeeiiiicen 5.6 [ 1,216,783 [ooeoiieeenn 001 s 60,611,395

14.05 SVO Identified Funds XXX

14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...oooveeieeeeieceeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 1.9 12.8 19.3 29.7 75.9 XXX XXX XXX 75.9 XXX
15. Total Privately Placed Bonds
15.01 Issuer Oblgations ...........ccouvveeireiirerineiineinns oo [ 12,058,782 |....cocvunvee 26,000,000 |.........e.... 22,192,101 [ 13,979,237 74,230,120 40,873,626 |.......cccveeeveeen 3.8 [ XXX ovviries [ 74,230,120
15.02 Residential Mortgage-Backed Securities .......... [..cccccoenen. 7,628,128 |....coceee 27,722,436 |.............. 32,333,884 |.............. 19,300,216 |.ocveiininee 591,098 87,575,762 84,486,068 |..........ccoceeveeennn 7.9 | D, 0.0 CHPUIT TN 87,575,762
15.03 Commercial Mortgage-Backed Securities ........ |-..ccccce... ... 11,672,544 26,237,662 47,945,758 | | XXX i [ 26,237,662

15.04 Other Loan-Backed and Structured Securities . |.

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

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

Section 12

39,659,360

70,692,856 |.

. 47,443,927 |.

70,692,856
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of Short-term INVESIMENTS ACQUITEA ..........oiiiiieee ettt ettt e s e e st e e aeeea e e et e e e eas e eas e e s e e ea e e ea e e es e e nae e s e easeemseemeeam s e enbeeneenseeneenneenseennean
ACCTUAL OF AISCOUNT ...t d bbbt a b bttt e bt e bt e bbbt et e et et e b
Unrealized valuation INCrEASE/(AECIEASE) ........uiiuiiii ettt sttt e bttt te e eesheesheeshee e bt ekt e a bt eaeeeaeeeaeeeheeeh e e ohe e b e e bt e abeea et eab e ee et eheeeh e e eb e e ke e mbeenbeenneenteennesnnenneas
Total GAIN (I0SS) ON AISPOSAIS ......ueueeeieiiei ettt e st e s e s e e s e e s e e s e e st e s e e st e st e st e st e st e et ea e e s e e et ea e e e e e e e e st e et ea s en s em e e st en e en e en e e st e st e st et et ene e e eneeneas
Deduct consideration reCeIVEA ON AISPOSAIS ..........oiuiiitiiiiiiiai ittt ettt e ae e s heesb e et e e beea bt aa et ea et eaeesh e e eh e e eEe e b e e beeaeeemeeembeaaeesaeesheenbeenbeenbeanbeannennns
[D1=Yo [UTor =Ta g Lol giv4= oY o Il i o Ty =T a1V Ta o EO OSSP U PSPPSR
Total foreign exchange change in book/adjusted CArryiNG VAIUE ..........c..oouiiiiiiiiiiiie et b e b ettt ettt a et ae e sbe e sb e e e b e e be e bt enbeenbeeaeesanesneas
Deduct current year’s other than temporary impairMeENt FECOGNMIZEM ...........uiiiiiiiii bbb bbbt bbb bt bbb e
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5-8-7+8-9) ........ooiiiiiiiiiiiiiie ettt sa e sa e b e e be et e e e e enee e
Deduct total NONAAMIEEd @MOUNLS ..........o.oii e e e e e e e e e e e e e e e e e e

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

2,935,721

......................... 19,541,477

........................... 2,935,721

......................... 19,541,477

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




ANNUAL STATEMENT FOR THE YEAR 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

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar ............cccccoevvveeveus |oercececninenns 14,256,749 | o 14,256,749 |..coovieieieieeee
2. Cost of cash equivalents aCqUIred ............ccooeoeeueeeeeereininiiseeeeeeeeeeeeseeeeaes oo 219,834,610 |......cccveveneee 4,967,858 |.....cccenve 214,866,752 |...oovcveveeereiiieeieiein
3. ACCTUAI OF DISCOUNL ... [eeeiine s 32,142 | 32,142 | [
4. Unrealized valuation iNCrease/(dECrEASE) ...........cciiriririiiieeieesesesesesies [ [ [ [ere s
5. Total gain (I0SS) ON dISPOSAIS .......cceeueieeirieiiieieiieieierieie ettt sseessens [reesres s ssrnisses [oosresisress s [sessree s sesss st eesres [oeresessens e
6. Deduct consideration received on diSPOSAIS .........ccccovrireriririeeeieenenerrrnieines | 226,026,943 |.....ccccvvvvennee 5,000,000 |..cccevennee 221,026,943 |
7. Deduct amortization of PrEMIUM ..........ccoiiiiiiiieiicce e [oee e [reese e [ sie e [
8. Total foreign exchange change in book/adjusted carrying value ............c.cc.c. oo i i o
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeeoiiiiiiiiiiiies i [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) ettt [rreeeae e 8,096,558 |....ovorieieieerreeeens [ 8,096,558 |..c.ovoirieeieieerceine
11.  Deduct total nonadmitted @MOUNES .........c.ciiiiiiiiiiieiece s [ [orsre s o [oree e
12.  Statement value at end of current period (Line 10 minus Line 11) 8,096,558 8,096,558

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

SI15
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Schedule A - Part 1 - Real Estate Owned

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

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
P1210306 ..o e Studio City «oovvvvriii ....02/02/2015 ...[oeeeiiiiiiiiiiis 4191 [ 896,800 |-.oeeeeeieieiiieiiicciieccccn [ [ e e e 1,521,068 |... 12/31/2023 ...
JP1210900 ... Napa ...03/04/2016 .. ....3.979 . 2,127,555 ... 12/31/2023 ...
JP1211205 ... Nashville . ...05/17/2016 .. ....3.976 .5,741,180 |... 12/31/2023 ...
JP1211502 ... Sadsburyville .. ...06/23/2016 .. ....4.160 793,331 .2,888,677 |...12/31/2023 ...
JP1211700 ... Vista ... 11/14/2016 .. ....4.212 .. 1,545,838 . 2,386,034 |... 12/31/2023 ...
P1212104 ... San Marcos ...01/03/2017 .. ....4.675 ..7,678,758 ..10,997,664 |... 12/31/2023 ...
JP1212500 . Fayetteville 06/28/2017 L4177 .. .. 4,404,920 |.. . 6,242,222 ... 12/31/2023 ...
JP1212708 . Lake Worth 09/01/2017 .4.108 |.. ..2,677,700 |.. .5,503,982 ... 12/31/2023 ...
JP1213300 . Mi lwaukee . 12/21/2017 .4.631 |.. ..2,371,334 .. . 3,943,512 ... 12/31/2023 ...
JP1213409 ... Indianapol is . ...01/18/2018 .. 4.386 13,713,480 |... 12/31/2023 ...
JP1213508 ... San Marcos ... ...03/29/2018 .. 4.868 ....582,282 ... 12/31/2023 ...
JP1213607 ... Atlanta ...04/12/2018 .. 4.403 .3,233,815 ... 12/31/2023 ...
JP1213805 ... Nashville . ...05/24/2018 .. 4.524 .1,501,867 |... 12/31/2023 ...
JP1213%04 ... Madison .... ...06/01/2018 .. 4.208 . 1,622,750 |... 12/31/2023 ...
JP1214407 ... Somerville ... ...11/08/2018 .. 4.459 .5,799,023 |... 12/31/2023 ...
JP1214506 .... Smithtown ... ...12/06/2018 .. 4.560 .9,268,241 ... 12/31/2023 ...
JP1214803 ... North Las Vegas .. ...05/15/2019 .. 4.197 .. 12/31/2028 ...
JP1215305 . Nashville .... .3.384 |.. .. 1273172023 ...
JP1215404 . Phi ladelphia . .3.904 |.. .. 12/31/2028 ...
JP1215602 . Atlanta ....... L4312 ). .199,869 |... 12/31/2023 ...
JP1215909 ... Over land Park .. ...01/31/2020 .. 3.410 .4,316,675 |... 12/31/2023 ...
JP1216402 ... Arden .... ...05/28/2020 .. 3.220 .2,565,725 ... 12/31/2023 ...
JP1216501 ... Yonkers . ...08/06/2020 .. 3.490 .3,320,939 |... 12/31/2023 ...
JP1216907 ... Atlanta .... ...09/30/2020 .. 4.377 ....129,458 |... 12/31/2023 ...
JP1218606 ... Nashville . ...04/18/2022 .. 3.598 . 2,902,153 |... 12/31/2023 ...
JP1218705 ... Over land Park .. ...04/26/2022 ... 4.3% ....170,227 |... 12/31/2023 ...
JP1219307 ... Myrtle Beach ... ...10/06/2022 .. 4.689 . 4,569,048 |... 12/31/2023 ...
JP1219406 ... Over land Park .. ...02/21/2023 .. 5.804 139,233 ....216,494 ... 12/31/2023 ...
JP1220107 . Washington 06/28/2023 .5.267 |.. ..1,268,882 .. 1,704,629 |... 12/31/2023 ...
JP1220206 ... ceeeeennn. | Austin .. T ...06/28/2023 .. ....3.740 ..4,783,163 . 7,520,420 |... 12/31/2023 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 62,510,968 117,888,030 XXX
0899999. Total Mortgages in good standing 62,510,968 117,888,030 XXX
1699999. Total - Restructured Mortgages XXX
2499999. Total - Mortgages with overdue interest over 90 days XXX
3299999. Total - Mortgages in the process of foreclosure XXX
3399999 - Totals 62,510,968 117,888,030 XXX

General Interrogatory:

1. Mortgages in good standing $

unpaid taxes $

Restructured mortgages $

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

unpaid taxes $

unpaid taxes $

interest due and unpaid.
.. unpaid taxes $

..218,263 interest due and unpaid.

interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year
1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
P1219406 .oevnniiiiiii e L0 LT LT L T PPPPPPI KS. i foeeeiiiie i | 02/21/2023 ...ovvvinn oo 5.894 |t 140,592 |, evvniiiiii i o 216,494
0599999. Mortgages in good standing - Commercial mortgages-all other 140,592 216,494
0899999. Total Mortgages in good standing 140,592 216,494
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals

140,592

216,494
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

JP1210306 ... Studio City ... 02/02/2015
JP1211205 ... Nashville 05/17/2016 ..
JP1211502 ... Sadsburyville . 06/23/2016 ..
JP1211700 . . |Vista ...l ... 11/14/2016 ..
JP1212104 . .. | San Marcos ... 01/03/2017 ..
JP1212708 . . | Lake lWorth .. 09/01/2017 ..
JP1213300 ... Mi lwaukee ... 12/21/2017
JP1213409 ... Indianapol is .. 01/18/2018 ..
JP1213508 ... San Marcos ... 03/29/2018 ..
JP1213607 ... Atlanta 04/12/2018
JP1213805 ... Nashville ... 05/24/2018
JP1214506 .... Smi thtown ... 12/05/2018
JP1215305 ... Nashville ... 11/04/2019
JP1215404 ... Philadelphia .. 11/15/2019
JP1215602 . . [Atlanta ..... .12/04/2019 ..
JP1215909 . . |Overland Park . .01/31/2020 ..
JP1216402 . Arden ..... .06/28/2020 ..
JP1216501 ... Yonkers ... 08/06/2020
JP1216907 ... Atlanta 09/30/2020
JP1218606 ... Nashville ... 04/18/2022
JP1218705 ... Overland Park . 04/26/2022
JP1219406 ... .. JOverland Park ........ccccceveeeenenninnnne Joveeennnnenn KSeviiii e s o 02/21/2023 .
0299999. Mortgages with partial repayments 43,841,485
P1211601 .ovvvvveiiiiiiniiininnnes Austin ..o o, S [ETTPPPTITTTTTITE NP 06/15/2016 .....|[...... 06/28/2023 .....|[.......... 5,357,143 |..eeeeeiiiiiiiiiiiins foriiiiiiiiiiiiiiiiies v feveeeiiiiiiiiieieees Lo e e, 573,980 |............ 573,980 [.ooeeeeeeeeiiiiiiiees Joviiiiiiiiiiiiiiiiies e,
0399999. Mortgages disposed 5,357,143 573,980 573,980
0599999 - Totals 49,198,628 1,599,509 1,599,509
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CUSIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
Adams Street Private Credit Fund GP, LP
000000-00-0 . [Adams Street Private Credit Fund, LP .......... |.ceeeeeis V=TT A | | SO R RO N 12/26/2017 oo |oveeeen e e 3,690,330 |........ 4,285,919 [........ 4,285,919 [.......... [WARCZ.:)] IR RN A R R 527,428 |..... 1,350,000 |...... 2.409
Adams Street Senior Private Credit Fund I1, LP
000000-00-0 . NEW YORK ... ....06/07/2020 ...|. 15,033,934 |...... 15,459,061 |...... 15,459,061 |.......... 268,141 |... ,030,093 |..... 3,712,427
000000-00-0 . [AEA Mezzanine Fund 11, LP .. NEW YORK . .| AEA Mezzanine Partner I11, LP . .02/13/2014 .. .(331,846)|. 195,448 . 195,448 .. (170,933), ..225,454 472,473
000000-00-0 . [Aquiline Technology Growth Fund II, LP . NEW YORK ... Aquiline Capital Partners .... . ...04/28/2022 ... | e 863,211 |.......... 938,171 |... 2938, 171 [ 15,047 [ o [ [ e 2,136,789
Blackstone Management Associates VIII,
000000-00-0 . [Blackstone Capital Partners VIII, LP ......c... |.eeennnns NEW YORK ... LP e fereeeeeen e o 02/22/2021 ... |...... 3.......|........8,816,553 |...... 10,135,273 |...... 10,135,273 |. ... 520,9% |... ... 38,527 |..... 5,806,446
000000-00-0 . [Cyprium Investors IV, LP ......cccevnnenn CLEVELAND .| Cyprium IV Management, LLC ....11/03/2014 .. ... 927,144 (69,910) 54,614 |. .332,368
000000-00-0 . [First Eagle Direct Lending Fund IV, LLC ...... BOSTON ... First Eagle Alternative Credit, LLC .... e 11702/2018 [ el 724,292 . 2,148,030 |... ...815,619 [... veee foereeennn 7,510 | 595,426
000000-00-0 . [First Eagle Direct Lending IV Co-Invest, LLC BOSTON ... First Eagle Alternative Credit, LLC .... .|-...12/05/2018 ... |....... ....eit|..nn. 4,346,616 |........ 4,471,205 |... UV IR 407,488 |..... 1,615,89%
000000-00-0 . [GCG Investors IV, LP ...cccvvueniriiiiiiiiiiinnnn CHICAGO .. GCG General Partners, LLC -|-...08/14/2017 ... feeeeiis e ]l 2,632,239 . 3,160,890 R . 774,354 |........ 733,781
000000-00-0 . [GLC Direct Credit Fund, LP .....ccevuuivrvernnnnnn SAN FRANCISCO GLC Investment Advisors, LLC |--e-05/27/2015 [ e 471,110 1,480,742 471,043 |....
000000-00-0 . |[Goldman Sachs Private Equity Partners XI, LP NEW YORK Goldman Sachs Asset Management, LP ..... ]...08/19/2011 L | e 8,970 [ 102,294 |... cove foerennn. 18,447 |......... 57,395
000000-00-0 . [GoldPoint Mezzanine Partners IV, LP .. NEW YORK ... GoldPoint Partners, LLC .....cccoevunnneens ....12/21/2015 ... |.....oviiiiit-eennn.3,900,028 ... 3,991,884 |... i 223,537 |.cevnnnn 788,411
000000-00-0 . [Graycliff Mezzanine Il Parallel, LP NEW YORK . .|Graycliff Mezzanine Il Parallel GP, LP .04/16/2014 .. .. 340,886 |. .1,533,181 . 3,120,506
000000-00-0 . [Graycliff Mezzanine IlI, LP .... NEW YORK . .|Graycliff Mezzanine IIl GP, LP ... .05/15/2018 .. . 10,644,665 |. .952,753
000000-00-0 . [H.I.G. Middle Market LBO Fund IV, LP . MIAMI H.1.G. Middle Market Advisors IV, LLC . LL01717/2028 e B 1,189,972
Hear twood Forestland Advisors VIII, LLC
000000-00-0 . [Heartwood Forestland REIT 111, LLC CHAPEL HILL e 0771472015 L[ 8,451 |.ovvvnnnnnns 8,158 |[...
000000-00-0 . [1SQ Global Infrastructure Fund 111, MIAMI . | Squared Capital Advisors, LLC .. ....06/22/2022 ...|. eeee...3,970,612 |........ 4,122,046 |...
000000-00-0 . [LAZARD INT STRGC EQ ACW EX US TRST .......ccvuus |eunnnnens NASHUA oveviiiiiiiinnnccciiieee [ NH....... Lazard Asset Management LLC .........cccce fooeeeeees ceeiiiiins 0170772022 [ e e 6,405,691 |........ 6,143,452
Lyme Conservation Opportunities Fund, LP
000000-00-0 . [Lyme Conservation Opportunities Fund, LP ..... [...cccoeet HANOVER . foeeenn 1 I T LW07/73172019 L e 60,127 nnnnl 70,907 . 70,907 |ouuvernniennn 2,429
000000-00-0 . [Lyme Forest Fund IV, LP . LFF IV GP, LLC ... .|-...03/11/2016 ...|. . ... (8,637)[...
000000-00-0 . [Lyme Forest Fund V, LP .. . LFF V GP, LLC ...05/02/2018 ...|. ceeeennn 121,925 )00 L 121,025 [ 5,523 |...
000000-00-0 . [ManchesterStory Venture Fund, LP .........ccccen |aunnnns WEST DES MOINES ....cevvveeeeeens fenees IA....... ManchesterStory GP1, LLC ..ooovevnieeennnns oo e os 11/28/2018 ... |oooees ool 454,872 | 813,653 |...eunnnn. 813,653 |..evnnnnns (98,961)
Midwest Mezzanine Management V SBIC, LLC
000000-00-0 . [Midwest Mezzanine Fund V SBIC, LP .....cccoeees |uunnnnnens CHICAGD ..eeeeeeeeeeeeeeeeeeee [ L Y RN ..07/03/2013 ... feeeieeeviiiiin |oenn. 4,695,864 |....... 6,481,738 |....... 6,481,738 |......... (117,569 eeeeeeeeeee oo o [ s 2,094,002 |..... 1,560,932 |.... 17.19%6
Midwest Mezzanine Management SBIC VI,
000000-00-0 . [Midwest Mezzanine Fund VI SBIC, LP . CHICAGO .|-...08/06/2018 ...|..............]....... 6,180,218 |........ 9,470,028 |... 1,616,788 |.eeveeeeeeennn foemneeeeeemnns feeneeeeeeennies feeeeeeeeeenes feeeeeeeeeis e 1,766,449 |...... 9.484
000000-00-0 . [Morgan Stanley IFHF SPV, LP . WEST CONSHOHOCKEN . Morgan Stanley AIP GP, LP . -|....07/01/2011 ... |.
000000-00-0 . [Morgan Stanley Premium Partners Fund SPV, LP WEST CONSHOHOCKEN ... Morgan Stanley AIP GP, LP .... .|-...07/01/2010 ...
000000-00-0 . [Morgan Stanley Private Markets Fund I11, LP . WEST CONSHOHOCKEN ... Morgan Stanley AIP GP, LP .... .]....04/26/2006 ...
000000-00-0 . [Parthenon Investors VII, LP .... BOSTON ... Parthenon Investors VII, LP .... .|....12/01/2023 ...
000000-00-0 . [PJC Fund V, LP BOSTON ... PJC Partners V, LLC .............. . .]....01/08/2020 ...|...... 1.......]........4,693,750 |........5,296,397 |[........5,296,397 [......... (829, 721)[...ccevrrevrrrics [orrrrmminiinis Joerrnin v i e 1,556,250
000000-00-0 . [Point Judith Venture Fund I, LP .. BOSTON ... Point Judith Capital Partners IIl, LLC ....06/03/2013 ...
000000-00-0 . [Point Judith Venture Fund IV, LP . BOSTON . .|Point Judith Capital Partners IV, LLC . .12/28/2015 .. . 350
000000-00-0 . |[Savano Capital Partners II, LP BALT IMORE .| Savano Direct GP II, LLC .. .06/22/2016 .. 4,103
000000-00-0 . [Savano Capital Partners Il1, LP .. BALT IMORE .| Savano Direct GP I11, LLC . .05/17/2021 .. . 4,040,610
000000-00-0 . [Sentinel Capital Partners VII, LP .. NEW YORK .... Sentinel Managing Company VII, Inc. .... ...06/30/2023 ... ... (63,253)[... .... 13,033,462
Sentinel Junior Capital Managing Company
000000-00-0 . |[Sentinel Junior Capital I, LP ... NEW YORK . [ 1T S . .|-...06/30/2023 ... |. ... 320,783 |... e 38,814 [ e e e e 1,718,031 |...... 0.239
000000-00-0 . [Spectrum Equity X-A, LP BOSTON ... Spectrum Equity X-A, LP -|....12/01/2023 ... |. ... (14,936)[... ... (14,936)[... R T R 6,000,000 |...... 0.27
000000-00-0 . |[Stonepeak Infrastructure Fund 11, LP .....coee |eeennnnens NEW YORK Stonepeak Associates |ll, LLC .....ccovee foeeenes veveeennnn 02/22/2018 | | 82,789 e 124,726 |.......... 124,726 |........... (4,087 [ o o e 3,058 |......... 13,417 |...... 0.001
Thoma Bravo Discover Partners [V[-P], LP|
000000-00-0 . [Thoma Bravo Discover Fund IV, LP . CHICAGO .. .12/08/2022 .. .3,014,492 155,484 . 2,140,992
000000-00-0 . [Thoma Bravo Fund XV, LP ............ .. | CHICAGO Thoma Bravo UGP XV, LLC ...08/02/2022 ... .... 10,696,918 |...... 11,217,234 |...... 11,217,234 | 881,604 [ oo oo o e 4,302,288 |...
2599999. Joint Venture Interests - Other - Unaffiliated 100,379,849 116,264,985 116,264,985 3,671,044 7,053,591 78,998,755
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

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

2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CUSIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
6099999. Total - Unaffiliated 100,379,849 116,264,985 116,264,985 3,671,044 7,053,591 78,998,755 | XXX
6199999. Total - Affiliated XXX
6299999 - Totals 100,379,849 116,264,985 116,264,985 3,671,044 7,053,591 78,998,755 | XXX
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1D 8 e TE 8 s TF S e 1G .8 s
1B
1C
1D
1E
1F
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3
Date Type Actual Cost Additional

CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership
000000-00-0 Adams Street Senior Private Credit Fund I, LP .. . | NEW YORK .| Adams Street Private Credit Fund 11 GP, LP ... ....05/07/2020 ... .. 4.362
000000-00-0 . ..| AEA Mezzanine Fund 111, LP .. NEW YORK .. AEA Mezzanine Partner Il1, LP ....02/13/2014 .. 2.609
000000-00-0 . ..| Aquiline Technology Growth Fun s NEW YORK .. Aquiline Capital Partners ..... ....04/28/2022 .. 0.822
000000-00-0 . ..|Blackstone Capital Partners VIII, LP NEW YORK .. Blackstone Management Associates VIII, Lp . ....02/22/2021 .. 0.056
000000-00-0 . ..|Cyprium Investors IV, LP .... .| CLEVELAND . Cyprium 1V Management, LLC . ....11/08/2014 .. . 1.089
000000-00-0 . First Eagle Direct Lending Fund IV, LLC .. . | BOSTON .. First Eagle Alternative Credit, LLC ....11/02/2018 .. .. 215,504 |. 2.570
000000-00-0 . First Eagle Direct Lending IV Co-Invest, LLC . BOSTON .. First Eagle Alternative Credit, LLC ....12/05/2018 .. ..849,622 |. ..18.283
000000-00-0 Goldman Sachs Private Equity Partners XI, LP .... NEW YORK .. ...|Goldman Sachs Asset Management, LP ....08/19/2011 ... ...0.151
000000-00-0 GoldPoint Mezzanine Partners IV, LP .. NEW YORK .|GoldPoint Partners, LLC ....12/21/2015 ... ...0.385
000000-00-0 . ..|Graycliff Mezzanine |1, LP ......... NEW YORK Graycliff Mezzanine |11 GP, LP . ....05/15/2018 .. ..15.640
000000-00-0 . ..|H.1.G. Middle Market LBO Fund IV, LP MIAMI ... H.1.G. Middle Market Advisors IV, LLC ....01/17/2023 .. 0.291
000000-00-0 1SQ Global Infrastructure Fund 111, LP . ceee | MIAME ... ..| I Squared Capital Advisors, LLC ....06/22/2022 ... ...0.067
000000-00-0 Lyme Conservation Opportunities Fund, LP . . |HANOVER .|Lyme Conservation Opportunities Fund, LP ... ....07/31/2019 ... ..0.199
000000-00-0 . ..|ManchesterStory Venture Fund, LP ... WEST DES MOINES ManchesterStory GP1, LLC .....vvevunvennns ....11/28/2018 .. 0.620
000000-00-0 . ..|Midwest Mezzanine Fund VI SBIC, LP CHICAGO ... Midwest Mezzanine Management SBIC VI, LLC .. ....08/06/2018 .. 9.484
000000-00-0 . ..|Parthenon Investors VII, LP BOSTON .. Parthenon Investors VII, LP .. ....12/01/2023 .. 0.004
000000-00-0 . ..|PJC Fund V, LP ... BOSTON .. PJC Partners V, LLC .... ....01/08/2020 .. 7.211
000000-00-0 . ..|Savano Capital Partners II, LP BALTIMORE . Savano Direct GP I, LLC ....06/22/2016 .. 0.114
000000-00-0 . ..|Savano Capital Partners |11, LP . . | BALTIMORE . Savano Direct GP I11, LLC .. ....05/17/2021 .. 6.366
000000-00-0 Sentinel Capital Partners VII, LP . oo | NEW YORK .. .|Sentinel Managing Company VII, Inc. ....06/30/2023 ... ... 408,472 |.. ...0.400
000000-00-0 Sentinel Junior Capital II, LP . | NEW YORK .|Sentinel Junior Capital Managing Company Il, Inc. ... ....06/30/2023 ... ... 149,010 |.. ...0.239
000000-00-0 . ..|Stonepeak Infrastructure Fund 111, LP NEW YORK Stonepeak Associates |11, LLC ....02/22/2018 .. 0.001
000000-00-0 ......... Thoma Bravo Discover Fund IV, LP .... | CHICAGO ... .| Thoma Bravo Discover Partners IV[-P], LP ....12/08/2022 ... .. . ...0.136
000000-00-0 ......... Thoma Bravo Fund XV, LP ....iiiiiiiiiiiiiiiiiiii i CHICAGD .viiiiiieiieieiiiiiiei e e Thoma Bravo UGP XV, LLC ..eevviiiiiiiiiiiiiiiiiiiis it ...08/02/2022 ...|...... D T UPP FETTOPT OO 2,647,266 [.....oooooniiiiiiiiiiiiiiees | 0.171
2599999. Joint Venture Interests - Other - Unaffiliated 960,752 18,922,346 XXX
6099999. Total - Unaffiliated 960,752 18,922,346 XXX
6199999. Total - Affiliated XXX
6299999 - Totals 960,752 18,922,346 XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
Adams Street Private Credit Fund GP, LP

000000-00-0 ..... Adams Street Private Credit Fund, LP ......... NEW YORK v . 12/26/2017 ..[. 04/19/2023 ..[....... 217,009 [.ovveiiiiiienns foernniiiiiiinns o fos o e e 217,009 |........... 217,009 |ooeeeeeeeeeens o o e
Adams Street Senior Private Credit Fund |1,

000000-00-0 ..... LP NEW YORK ... . |- 05/07/2020 ..|. 04/20/2023 .| ... 94,314 ...

000000-00-0 ..... AEA Mezzanine Fund 111, LP . NEW YORK ... AEA Mezzanine Partner [11, LP .. .. |- 02/13/2014 ..|. 08/03/2023 .. ...644,151 |...
Blackstone Management Associates VIII, L

000000-00-0 ..... Blackstone Capital Partners VIII, LP ... NEW YORK ... . |- 02/22/2021 ..|. 11/08/2023 . |........ 74,705 |oooeeiiiienns e eeerrrreeeene Jerrreereeen e e e e 74,705 |............ 74,705

000000-00-0 ..... Cyprium Parallel Investors V, LP CLEVELAND .| Cyprium Investment Partners, LLC . . 08/15/2019 ..[. 12/01/2023 ..|... 11,640,577 ..(664,463)). 10,976,114 |....... 10,976, 114

000000-00-0 ..... First Eagle Direct Lending Fund 1V, LLC ..... BOSTON First Eagle Alternative Credit, LLC .... |. 11/02/2018 ..[. 10/26/2023 ..|....... 191,181 | - eeerrrreeene e [ e e e 191,181 |........... 191,181 |...
First Eagle Direct Lending IV Co-Invest, LLC
000000-00-0 ..... BOSTON ... First Eagle Alternative Credit, LLC .... |. 12/05/2018 ..[. 10/26/2023 ..|.... 1,847,971 |..ooccimiiiiiis foormiiiinnnns [ [ o e s 1,847,971 |........ 1,847,971 |...
000000-00-0 ..... GCG Investors IV, LP CHICAGO .. .| GCG General Partners, LLC .... . 03/14/2017 ..[. 12/20/2023 ..|....... 373,130 K .373,130 |..
000000-00-0 ..... GLC Direct Credit Fund, LP .. SAN FRANCISCO .|GLC Investment Advisors, LLC . 05/27/2015 ..[. 07/03/2023 .|....... 628,523 .628,523 |..
000000-00-0 ..... GoldPoint Mezzanine Partners IV, LP . NEW YORK ... .|GoldPoint Partners, LLC ...... . 12/21/2015 ..[. 12/29/2023 ..|....... 760,939 . 760,939 |..
000000-00-0 ..... Graycliff Mezzanine 111, LP ......... NEW YORK .|Graycliff Mezzanine 111 GP, LP ... . |- 05/15/2018 ..[. 12/22/2023 ..|.... 2,771,354 . 2,771,354 |..
000000-00-0 ..... H.1.G. Middle Market LBO Fund IV, LP MIAMI H.1.G. Middle Market Advisors IV, LLC . |. 01/17/2023 ..[. 11/01/2023 ..|................ O A AU AU U RN
Hear twood Forestland Advisors VIII, LLC
000000-00-0 ..... Hear twood Forestland REIT 111, LLC ... CHAPEL HILL .. . 07/14/2015 ..{. 06/30/2023 ..
000000-00-0 ..... LAZARD INT STRGC EQ ACW EX US TRST ... NASHUA LAZARD INT STRGC EQ ACH EX US TRST ..... . 01/07/2022 . |. 06/21/2023 ..
Midwest Mezzanine Management V SBIC, LLC
000000-00-0 ..... Midwest Mezzanine Fund V SBIC, LP . .. | CHICAGO .. . 07/03/2013 ..|. 07/13/2023 .. ....924,787
000000-00-0 ..... Point Judith Venture Fund IV, LP ... BOSTON ... .|Point Judith Capital Partners IV, LLC .. |. 12/28/2015 ..|. 12/22/2023 .. ... 2,831 (..
000000-00-0 ..... Stonepeak Infrastructure Fund 111, LP ....... [NEW YORK ... [T R Stonepeak Associates 11, LLC ............ . 02/22/2018 ..|. 09/28/2023 .. . ... 5,060 . . T . e
2599999. Joint Venture Interests - Other - Unaffiliated 20,939,523 (488,291) (488,291) 20,461,260 20,374,541 (86,719) (86,719)
6099999. Total - Unaffiliated 20,939,523 (488,291) (488,291) 20,461,260 20,374,541 (86,719) (86,719)

6199999. Total - Affiliated

6299999 - Totals 20,939,523 (488,291) (488,291) 20,461,260 20,374,541 (86,719) (86,719)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP d g strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912803-FE-8 ..... UNITED STATES TREASURY A 2,547,900 |...36.0096 |.............. 2,160,575 |oeeuniennnnn 6,000,000 |.....ceeevennn 2,689,450 |....oveiiiiinnnnns foreinnnn 88,179 | o | 0.000 |...... 3.283 ....06/06/2022 ...|....08/15/2048 ...
912803-FR-9 ..... UNITED STATES TREASLRY .. A ...34.0802 |....ccoenennnn 3,919,225 |.... ...11,500,000 |.. B 8T2 T3 s e 166,064 | [ e 0.000 |...... 3.258 ....07/18/2022 ...|....08/15/2050 ...
912803-FT-5 ..... UNITED STATES TREASLRY .. A ...33.8551 [...ocoeunnnnns 3,385,506 |.... .. 10,000,000 |.. 4,259,761 o o 143,057 | o 0.000 |...... 3.208 ....07/19/2022 ...|....11/15/2050 ...
912803-GE-7 ..... UNITED STATES TREASLRY .. A ...32.7353 |... .5,000,000 |.. 002,080,357 |oeeuieeeeiiiiieee foreeeennn 68,833 | e e 0.000 |...... 3.149 ....05/17/2022 ...|....02/15/2052 ...
912810-QY-7 ..... UNITED STATES TREASLRY .. A ...80.9375 |... cevevrnnneeeennn 159,000 [aenniiinnnn 136,731 o [ 800 [ [ e 2.750 |...... 3.7% ....09/20/2013 ...|....11/15/2042 ...
912810-RJ-9 ..... UNITED STATES TREASLRY .. A ...82.8750 |..cceennnnnnns 3,600,919 |.... . . 4,338,789 | e 265 | e e 3.000 |...... 3.009 ...11/04/2015 ...|....11/15/2044 ...
912810-RJ-9 ..... UNITED STATES TREASLRY .. A ...82.8750 [.....covnnnnns 6,758,456 |.... .8,155,000 |.. 8,047,495 | 30378 e i e 3.000 |...... 3.086 ....12/22/2016 ...|....11/15/2044 ...
912810-RK-6 ..... UNITED STATES TREASLRY .. A .... 10,805,313 [...75.8125 |.............. 9,097,500 |.... ...12,000,000 |.. 11,042,281 e o0 32,266 s e e 2.500 |...... 3.014 ....11/03/2015 ...[....02/15/2045 ...
912810-RN-0 ..... UNITED STATES TREASURY AL . 19,741,963 |...80.7344 |. .16,348,711 |. 20,250,000 19,814,347 |.. .2.875 |......3.011 ...07/25/2018 .. 08/15/2045
912834-0P-6 . UNITED STATES TREASURY A . 17,276,200 |...37.2646 |. . 14,905,834 |. 40,000,000 18,273,961 |.. .0.000 |...... 3.500 ....07/06/2022 .. 08/15/2046
912834-QV-3 . UNITED STATES TREASURY A ...36.8873 |. .. 3,688,729 |. 10,000,000 . 4,463,477 |.. . .0.000 |...... 3.565 ....07/19/2022 .. 11/15/2046 ...
912834-TV-0 ..... UNITED STATES TREASLRY .. A L..34.5472 |t 3,454,719 |.... .. 10,000,000 |.. 4,351,515 | [ 154,469 |ooeeieeiiiiieee e e 0.000 |...... 3.415 ....05/09/2022 ...|[....08/15/2048 ...
912834-UY-2 ..... UNITED STATES TREASLRY .. A ...33.5638 |[........oennns 6,712,765 |.... ...20,000,000 |.. 8,707,982 o [ AT 1 T U PR RN 0.000 |...... 3.279 ....06/17/2022 ...|....08/15/2049 ...
912834-W-7 ..... UNITED STATES TREASLRY .. A L..33.0773 [oeeeeiiinnnns 6,615,461 |.... ...20,000,000 |.. ...8,881,954 | 288,899 | e e 0.000 |...... 3.108 ....05/24/2022 ... |....05/15/2050 ...
912834-WR-5 ..... UNITED STATES TREASURY A 8,225,600 |...32.4706 |.............. 6,494,113 |...ooennnnnns 20,000,000 |...ceennnnnnns 8,669,999 |...oooiiiiininnns forniiinns 282,865 |.eoiiiiiiiniinns [ el 0.000 |...... 3.112 ...05/16/2022 ... |....02/15/2051 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 106,763,589 | XXX 88,907,972 197,409,000 110,630,782 2,364,894 XXX XXX XXX XXX
36176E-NH-0 ..... GN 763892 - RMBS . e |4 A .. 506,756 |...96.8803 |... ....494,010 R ) PR AR R 4.000 |...... 3.029 ...11/01/2013 ... |....10/15/2033 ...
36177J-3Y-3 ..... GN 790814 - RVBS . N A .. 108,000 |...95.5286 |... 107,915 | [ (B82) e [ e 4.000 |...... 2.675 ....05/23/2019 ...|....10/15/2032 ...
36177R-NY-3 ..... G2 796706 - RMBS ... 4. A .. 103,987 |...95.5279 |... ....104,240 (721 e e e 4.000 |...... 0.944 ....03/01/2013 ...|....03/20/2032 ...
36177T-N4-5 ..... G2 798510 - RUBS ... N A .. 133,299 |...98.8161 |... ....123,7% o (22,082) [eeeeeeeeeeen e e 4.437 |...... 2.802 ....09/12/2014 ...|....01/20/2064 ...
361780-GZ-9 ..... GN AB3816 - RMBS ... 4. A 1,027,670 |...94.9034 |... ,026,219 FR G 7 N PR AR R 3.500 |...... 3.150 ...09/20/2013 ...|....11/15/2042 ...
36179M-KZ-2 ..... G2 MAO312 - RUBS ... N A .. 472,663 |...93.8772 |... 424,742 |.... 488,406 e 12,400 [ e e 3.500 |...... 2.392 ....09/01/2012 ...|....08/20/2042 ...
36179W-NC-0 ..... G2 MAO387 - RMBS ... 4. A ...93.8772 |... 577,657 |.... ...674,892 LI53H L fe 3.500 |...... 2.213 ....10/21/2014 ...|....09/20/2042 ...
361790-SR-2 ..... G2 MA0528 - RVBS . 4 A ...93.8772 |. ..673,842 |. 12,992 | .3.500 |......2.181 ...12/2172012 .. 11/20/2042
36179V-EX-4 ..... G2 MA6450 - RVBS . 4 A . 102.4098 |. .8,750 |. ... (78) | .5.000 |......3.715 ....04/30/2020 .. 04/20/2034
3617K6-FD-9 ..... G2 BN2864 - RMBS . 4 A ...98.2688 |. ..1,389,771 |. (179,601) | .4.380 |......1.484 ....07/16/2019 .. 06/20/2069
36194R-RF-9 . G2 AU4086 - RVBS . .14 A ...99.1625 |. ... (1,448) |. .4.500 |......2.849 ...08/23/2017 .. 08/20/2046 ...
36200E-B2-6 ..... GN 598657 - RMBS . |4 A . 101.9528 |. L (113) . .5.500 |......5.173 ....07/25/2005 .. 05/15/2035 ...
36200K-J7-3 ..... GN 603386 - RVBS . 4. A .. 112,511 |. 103.7808 |... ... (372) |. 6.000 |...... 4.604 ....04/11/2008 ...|....01/15/2033 ...
36200K-KQ-9 ..... GN 603403 - RMBS . N A .. 114,077 |. 104.3319 |... 6.000 |...... 4.982 ....10/14/2004 ...|....10/15/2034 ...
36200M-TF-0 ..... GN 604550 - RMBS . 4. A ... 67,895 |. 101.3242 |... 5.000 |...... 5.1% ....10/07/2004 ...|....08/15/2033 ...
36200M-VW-0 ..... GN 604629 - RMBS . N A .. 161,961 |. 103.0404 |... . 5.500 |...... 4.919 ....10/01/2003 ...|[....09/15/2033 ...
36200N-BP-5 ... GN 604946 - RWBS . 4. A ... 84,059 |. 102.996 |... ... (63) [ 5.500 |...... 6.329 ....06/11/2007 ...|....01/15/2034 ...
36200U-TA-3 ..... G2 573045 - RMBS . N A .. 297,225 |. 101.7033 |... 276,694 |.... (2,11 . 5.000 |...... 2.861 ...04/01/2013 ...|....02/20/2035 ...
36201K-AV-8 ..... GN 585120 - RMBS . 4 A 158,688 [. 103.4386 |. ..158,738 |. (1,920) | .6.000 |......4.397 ....01/09/2008 .. 12/15/2032 ...
36202C-6Y-4 . G2 002687 - RMBS . 4 A . 12,250 |. 103.6808 |. 13,104 |. .6.000 |......6.897 ...11/27/2000 .. 12/20/2028
36202C-7L-1 ..... [G2 002699 - RMBS . 4 A . 103.6808 |. 15,077 |. .6.000 |......8.943 ...11/27/2000 .. 01/20/2029
36202C-N8-2 . G2 002215 - RMBS . 4 A . 100.4936 |. .2,088 |. .6.500 |......7.929 ....10/07/1996 .. 05/20/2026
36202D-AN-1 G2 002713 - RVBS . 4 A . 103.6808 |. 22,833 | .6.000 |......6.646 ...01/08/2002 .. 02/20/2029 ...
362020-D5-7 ... G2 002824 - RMBS . N A . 104.6486 |... e 90257 e 8,846 [ 8,884 e [ 18 e [ s 7.000 |...... 8.119 ....10/23/2000 ...|[....10/20/2029 ...
362020-DN-8 ... G2 002809 - RVBS . 4. A . 104.6486 |... 218,383 [l 17,638 [ 17,249 i [ 16 e [ e 7.000 |...... 7.844 ....12/08/2000 ...|[....09/20/2029 ...
362020-EZ-0 ..... G2 002852 - RMBS . N A . 104.6486 |... 5184 | 4,958 [ 4,835 s [ M e e s 7.000 |...... 8.239 ....12/20/1999 ...|[....12/20/2029 ...
362020-2G-9 ..... G2 003443 - RMBS . 4. A . 102.9374 |... 82,220 [ 41,015 [ 40,694 s [ 26 e [ [ 5.500 |...... 5.731 ....11/07/2007 ...|....09/20/2033 ...
36202E-56-0 ..... G2 004447 - RMBS . N A . 101.7142 |... 181,749 | 178,686 [ 178,236 e [ e [ s 5.000 |...... 5.048 ....08/01/2009 ...|[....05/20/2039 ...
36202E-CA-5 ... G2 003665 - RMBS 4 AL . 103.0645 |........nnnnnns 239,368 [.....ooeeennn 282,250 229,809 [ Joiennnn 206 o i e 5.500 |...... 5.874 ...10/05/2007 ... |....01/20/2035 ...




L'oL3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 1
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1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
36202E-CP-2 ... G2 003678 - RMBS 4 A 77,786 . 103.0645 |.......ovveeennnn 81,148 [ 78,735 ol 77,903 [ forviiiiiin 98 i [ e 5.500 |...... 5.804 ....06/22/2007 ...|....02/20/2035 ...
36202E-DP-1 ... G2 003710 - RMBS ... N A L 102.3922 [oooeeenie e 134,555 | 13141 124,082 s e (118) e e e 5.000 |...... 6.606 ....07/11/2007 ...|....05/20/2035 ...
36202E-FP-9 ..... G2 003774 - RMBS ... 4. A ..22,303 [. 103.3666 |..........eoeeeen 23,401 |oovniinniiinnnnnnn 22,639 [ooiiiiiiinnnnnn 22,328 i e W e [ e 5.500 |...... 5.895 ....09/06/2007 ...|[....10/20/2035 ...
36202E-GE-3 ..... G2 003797 - RUBS ... N A .. 159,295 |. 104.5816 |.......eeueeeeen. 164,588 |.eeenneeeenne 157,377 [ 158,720 |eecccieee o (1,215) | o e 6.000 |...... 5.668 ....03/28/2006 ...|[....12/20/2035 ...
36202E-G0-6 ..... G2 003807 - RMBS ... 4. A ... 47,739 |. 103.3666 |...........eeeeen80,701 [ooennniiiiinnnnnn 49,060 [ooiiiiiiiie el 47,739 | o 77 s o e 5.500 |...... 6.290 ....08/08/2007 ...[....01/20/2036 ...
36202E-HE-2 ..... G2 003829 - RMBS . N A ... 53,613 |. 101.7083 |...ccevveneeeeenn 57,681 o856, 715 |0 53,598 | e (252) | e e 5.000 |...... 6.502 ....08/15/2007 ...|....03/20/2036 ...
36202F-AV-8 ..... G2 004520 - RMBS . 4. A .. 193,284 1. 101.7142 |..oovveneneennnn 196,844 | 193,626 [ 193,321 s o 7)) s [ e 5.000 |...... 5.015 ....08/01/2009 ...|[....08/20/2039 ...
36202F-Ell-2 ..... G2 004649 - RMBS . N A .. 36,214 |. 100.0389 |[...cevvvenneeeenn 34,452 |ooeeie 84,439 [ 87,25 s [ (285) | e e 4.500 |...... 3.027 ....11/09/2010 ...|....03/20/2040 ...
36202F-FL-5 ..... G2 004671 - RMBS . 4 AL . 100.0083 |. .4.500 |......3.382 ....10/01/2010 .. 04/20/2040
36202F-LH-7 ..... G2 004828 - R\BS . 4 A ...99.4297 |. .4.500 |......3.000 ....11/01/2010 .. 10/20/2040
36202F-UN-3 ..... [G2 005121 - RMBS . 4 A ...96.5373 |. .4.000 |......3.032 ...09/01/2011 .. 07/20/2041 ...
36202T-G5-9 ... GN 608720 - RMBS ... N A 1..99.3257 |oiiiiiiieeeeen 16,424 | 16,535 16,524 | e (18) [ e e 5.000 |...... 4.799 ...12/07/2004 ...|....11/15/2024 ...
36202U-D4-2 ..... GN 609523 - RMBS . 4. A . 100.0388 [..ooevveenieeeennn 9,248 | 9,245 [ 9031 | [ (23) | o 5.500 |...... 4.857 ....03/22/2004 ...|....12/15/2033 ...
36203P-CF-8 ..... GN 354770 - RMBS . N A . 100.0000 [-eeeeeeeeeeeenieeee & | L A s e s o 7.000 |...... 7.216 ....07/20/1995 ...|[....03/15/2024 ...
36204K-Jii-4 ..... GN 372077 - RVBS . 4. A 99,7490 [ 82 e 32 L B2 e e e [ 6.500 |...... 6.883 ....12/19/1995 ...|....04/15/2024 ...
36205A-41-1 ..... GN 385237 - RMBS . N A 10997490 [ AT e BT e BT s e s e 6.500 |...... 6.889 ....12/19/1995 ...|....04/15/2024 ...
36206L-CR-8 ..... GN 414180 - RMBS ... 4. A 1001551 [ e 3,272 | 8,267 [ 3284 | e () s [ 7.000 |...... 7.601 ...09/01/1995 ... |....09/15/2025 ...
36207K-H5-2 ..... GN 434152 - RIBS ... N A L 100.2031 [oeeeeeiiieeeeennn 6,128 | 6,11 06,268 | [ (B2) | e 6.000 |...... 4.410 ...09/25/2002 ... |....01/15/2029 ...
36207S-M6-7 ..... GN 440581 - RMBS . 4. A . 100.0526 |.......oevieeennnn 5,939 |ouiiiiiiiiiinnnnnn 5,936 [ 5,893 | [ (20) | e e 7.250 |...... 7.936 ....056/05/1997 ...[....03/15/2027 ...
362001-4X-7 ..... GN 484238 - RIBS . 4 A . 101.8133 |. .7.000 |......6.377 ....02/03/1999 .. 09/15/2028
3620A6-L5-4 ..... G2 720448 - R\BS . 4 A ...99.9514 . .4.500 |......3.909 ...10/01/2010 .. 08/20/2039
3620AS-PH-6 ..... GN 738524 - RNBS . 4 A ...97.5741 .4.000 |......3.245 ....07/05/2013 .. 07/15/2041
3620AS-PX-1 ..... GN 738538 - RMBS . .14 A ...97.5741 .4.000 |......3.214 ....07/08/2013 .. 07/15/2041 ...
3620AT-MV-6 ..... GN 739372 - RMBS . |4 A ...99.8503 |. ..415,843 444,585 |.. .4.500 |......3.162 ...12/01/2010 .. 04/15/2040 ...
3620AU-115-9 ..... GN 740568 - RVBS . 4. A ...99.9817 |... ..566,673 |.. 596,083 | feeeneenn (975) [ [ e 4.500 |...... 3.498 ...11/02/2010 ... |....10/15/2040 ...
3620AV-FW-7 ..... GN 740981 - RVBS . N A ...99.9817 |... ..202,093 |.. 216,186 oo e (486) | e e 4.500 |...... 3.186 ....11/01/2010 ...{....10/15/2040 ...
36211B-YW-8 ..... GN 508425 - RMBS . 4. A . 101.4374 |... 14,898 [ 15,184 | 806 | [ e 7.500 |...... 6.794 ....02/16/2001 ...|....01/15/2031 ...
362118-D8-7 ..... GN 521327 - RMBS . N A . 103.5454 |... 176,360 |oeeeeniieeeeen 179,339 | e (115) | e e 5.500 |...... 5.049 ....06/09/2005 ...|[....05/15/2035 ...
362258-ZA-9 ..... GN 781637 - RMBS . 4. A ...97.8846 |... 122,738 | n120,696 | e (388) | o e 4.500 |...... 5.024 ....09/21/2004 ...|....07/15/2033 ...
36225D-AS-3 ..... G2 080916 - RMBS . N A ...98.8634 |... 1..60,804 |oeeeiiiieeeeea 84,572 | 30990 | e e 3.875 |...... 3.270 ....05/01/2007 ...|....05/20/2034 ...
36241L-KA-3 ..... [GN 782989 - RMBS . 4 A ...99.9817 |. ..457,230 .4.500 |...... 3.554 ....01/01/2011 .. 06/15/2040 ...
36241L-MH-6 ..... GN 783060 - RMBS . 4 A ...97.4860 |. ..387,793 .4.000 |......2.706 ....06/04/2013 .. 08/15/2040
36290R-Y3-1 ..... GN 615530 - RMBS . 4 A . 103.0364 |. ..257,036 .5.500 |......5.374 ...09/08/2003 .. 09/15/2033
36290T-GM-5 ..... G2 616804 - RMBS . 4 A ...99.2760 |. .9,087 .5.000 |......4.684 ....01/14/2005 .. 01/20/2025
36290X-NE-6 ..... GN 620589 - RMBS . 4 A . 101.4025 |. .5.000 |......5.204 ....09/08/2004 .. 09/15/2033 ...
36291B-5T-0 ..... GN 623758 - RMBS . N A . 103.3001 [ooeeeeennneeeeen 158,577 e 163,511 i 156,006 |- [ (263) | e e 5.500 |...... 5.043 ...08/22/2004 ...|....01/15/2034 ...
36291P-5P-7 ... G2 634554 - RIBS .... 4. A L..99.6080 [..oevvveiniiiiinnnnn 983 |l 967 998 | i () | [ 6.000 |...... 4.930 ....09/15/2004 ...|....09/20/2024 ...
36291S-Fli-5 ..... GN 636581 - RUBS ... N A 1..99.8905 [.oeeviiiiieeeeenn 4728 | A T28 [l T s e (D) s e 6.000 |...... 5.490 ....10/17/2005 ...|....08/15/2025 ...
36291U-E7-6 ..... GN 638358 - RBS . 4. A . 102.9807 |...oevvvnnnennnn 155,645 |oonenniiinn 151,140 oo 162,343 | e (M) | [ 5.500 |...... 5.252 ....03/15/2005 ...|....02/15/2035 ...
36291X-SM-2 ..... GN 641424 - RMBS . N A L..99.5429 | .o 66,081 | 86,334 86,275 | e (B8) | e e 5.500 |...... 5.361 ....11/01/2005 ...|[....05/15/2025 ...
362928-HC-3 ..... GN 643827 - RWBS . 4. A ...99.5700 [...covvunneeennnnn 55,878 |oeenniiiiinnnn 56,114 56,080 | o (36) | o | 5.500 |...... 5.344 ....11/01/2005 ...|[....08/15/2025 ...
362928-HV-1 ..... GN 643844 - RIBS . 4 ... A ...99.9455 |..iiiiiiien 20,415 | 20,426 [ 20,457 s e (78) [ e 6.000 |...... 5.582 ....11/29/2005 ...[....10/15/2025 ...
36202K-HD-1 ... GN 651028 - RVBS . 4. A ...99.8682 |.....ooueieennnn 19,511 | 19,636 [ 190858 | e (D) [ e 6.000 |...... 5.589 ....12/14/2005 ...|....12/15/2025 ...
36296H-7F-0 ..... [GN 692194 - RVBS . 4 A . 105.6553 |. .7.000 |......5.536 ....11/17/2008 .. 11/15/2038 ...
36296H-7H-6 ..... GN 692196 - RMBS . 4. AL .. 132,079 |. 104.6023 |... . 130,188 |. 132,504 i e () [ e o 6.000 |...... 5.604 ...11/17/2008 ...|....11/15/2038 ...
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36297B-JT-9 ... GN 706874 — RMBS ....evvviiiiiriiniiniiiiin e crnias 4 A ...95.5428 |.....oiiieenn 99,419 |l 104,057 [ 105,891 |oevveeiiiiiiiis foeiiiiinnnn 285 | e e 4.000 |...... 3.306 [MON ..... [oeeeeviniiiiiinns KT O 4,162 |....07/08/2011 ...|....11/15/2030 ...
38374M-DF-3 ..... GNR 2005-081 0B - CMO/RVBS N A . 103.0382 |... e 1,083,359 [eeeeiceiiiiieee o (986) | o e 5.500 |...... 5.767 . 57,438 |....11/14/2005 ...|[....10/20/2035 ...
38378M-UG-8 ..... GNR 2013-053 KA - CMO/RNBS 4. A ...96.5479 |... 1,287,045 o [ 120885 | e 3.000 |...... 2.353 ...10723/2013 ...|....10/20/2041 ...
38378T-60-8 ..... GNR 2013-100 MA - CMO/RMBS N A ...97.4834 |... . .. e ABTTT5 s o 2887 e e e 3.500 |...... 2.3% ....09/23/2013 ...|....02/20/2043 ...
38378T-AL-4 ..... GNR 2013-071 LA - CMO/RMBS 4. A ...94.7159 |... ..542,888 |.. 545,869 i e M0 | [ e 3.000 |...... 2.827 ....07/31/2013 ...|....10/20/2042 ...
38382J-50-2 ... GNR 2021-056 PE - CMO/RVBS .. N A ...76.7953 |... . 3,437,233 |.. 3,453,128 e e 1,629 | e e 1.500 |...... 1.453 ...02/23/2021 ...|....03/20/2051 ...
831628-DN-9 ... SBA 100109 - RMBS 4. A ...97.1380 |... 26,712 26,949 | e (LT | [ e 4.206 |...... 2.761 ....08/11/2017 ...|....07/25/2040 ...
831628-E7-3 ..... SBA 100158 - RMBS N A ...94.3400 |... 02,692,716 |eeveeeeeeenn 2,820,747 [ e (12,756) [ e feeenns 3.325 |...... 1.724 ....12/03/2020 ...|....12/25/2030 ...
831628-EG-3 ..... SBA 100135 - RMBS .. 4 1A .. . 102.9030 |. .5.075 |...... 3.534 ....03/06/2018 .. 04/25/2043
831628-EM-0 ..... SBA 100140 - RMBS .. 4 1A .. . 101.0550 |. .4.825 |......3.426 ...02/05/2019 .. 01/25/2044 ...
831628-EP-3 ..... SBA 100142 - RUBS .. 4. LA ...94.8980 |... L 166,072 e [ (993) [ e o 3.750 |...... 2.917 ...10/08/2021 ...|[....05/25/2044 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities XXX 22,274,836 23,411,096 24,234,730 (167,571) XXX XXX XXX XXX
38378K-UB-3 ..... GNR 2013-085 A - CMBS A ...92.63% |. 76,814 |. ..81,59 |.. . 3,970 |. .1.547 |......2.720 ....07/28/2015 .. 09/16/2046 ...
38378N-FL-2 ..... GNR 2013-158 AB - CMBS . A ...93.2484 |. .933,365 |.. ..(29,782) |. .3.014 |......1.973 ....05/28/2015 .. 08/16/2053 ...
38378X-NN-7 ..... GNR 2014-135 AK - CMBS .. A ...88.3812 |... 385,778 e [ (17,344) [ e s 3.000 |...... 2.175 ...08/18/2016 ...|....08/16/2055 ...
38379%K-6D-5 ..... GNR 2015-163 AH - CMBS .. A ...85.7135 |... ....793,261 e 5710 i e e 2.800 |...... 2.959 ....11/12/2015 ...|....04/16/2056 ...
38379K-K8-0 ..... GNR 2015-128 AJ - CMBS .. A ...88.0774 |... ... 478,166 e (8,378) oo e e 2.600 |...... 2.243 ...07/12/2016 ...|....11/16/2055 ...
3837K-TT-5 ..... GNR 2015-093 AB - CMBS .. A ...91.0601 |... .. L 1TST9T e [ 6,334 |oeeeiiiiiiiiins o e 2.500 |...... 2.585 ....06/04/2015 ...[....01/16/2047 ...
38379U-TB-2 ..... GNR 2016-072 AB - CMBS . A ...87.1750 |... ..655,221 |.. v e (4,841) ). JUUPN FOU 2.600 |...... 2.438 ....05/25/2016 ...|[....04/16/2049 ...
38379Y-6L-7 ..... GNR 2016-125 DA - CMBS AL ...90.3223 [...oiiiiinnnns 362,872 |..euvunniinnnn 401,753 [oiiiiiinnnnnns 401,756 [.ooeeeiiiiiiiiiies Joveiiiiiins (600) [.oevvveeniiiiiinn Joviinniiiiiiniinns foeees 2.150 |...... 2117 ...09/01/2016 ...|....12/16/2047 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 5,526,979 [ XXX 4,903,663 5,466,250 5,490,037 (44,930) XXX XXX XXX XXX
83162C-C7-6 ..... SBAP 2019-20 H H - ABS A 1,488,876 |...86.4389 |.............. 1,286,968 |...ccevnennnnn 1,488,876 |..eeueeeeennn 1,488,876 |eveeeeeeennnnes foreeeemnniiiiiiis oo oo e 2.150 |...... 2.169 ....08/08/2019 ...|[....08/01/2039 ...
831620-08-4 ..... SBAP 2019-25 H H - ABS .. A ...85.7980 [......oennnnns 4,189,621 |.... . 4,883, .. ... 4,883,122 R . PP RN 2.310 |...... 2.325 ....08/08/2019 ...[....08/01/2044 ...
83162C-E4-1 ..... SBAP 2020-20A A - ABS ... A ...88.2448 |.............. 2,433,697 |.... . 2,757, .. ....2,757,892 U . JUUP FUUN 2.320 |...... 2.341 ...01/09/2020 ...|....01/01/2040 ...
83162C-NN-9 SBAP 2004-20 B A - ABS .... A ...99.8733 |... 9518 i 90830 [ 90524 s [ 22 e [ e 4.720 |...... 5.551 ....09/28/2006 ...|[....02/01/2024 ...
83162C-NR-0 . SBAP 2004-20 D A - ABS . A ...99.6252 |. . 4,532 |. .4.770 |......5.560 ....11/08/2007 .. 04/01/2024
83162C-PH-0 . SBAP 2005-20 B A - ABS . A ...99.2456 |. .4.625 |......4.827 ....02/08/2005 .. 02/01/2025
83162C-PR-8 . SBAP 2005-20 G A - ABS . A ...99.0741 4.750 |......4.750 ....07/06/2005 .. 07/01/2025
83162C-PS-6 . SBAP 2005-20 H A - ABS . A ...99.3740 |. .5.110 |......6.159 ...07/07/2008 .. 08/01/2025 ...
83162C-PV-9 . SBAP 2005-20 J A - ABS . A ...99.3339 |. .5.090 |......5.192 ....01/15/2008 .. 10/01/2025 ...
83162C-PX-5 ..... SBAP 2005-20 K A - ABS .... A ...99.5992 [....iiiiienn 31,768 | 31,896 [l 31872 | [ (29) | o | 5.360 |...... 5.465 ....11/19/2007 ...|....11/01/2025 ...
83162C-0H-9 ..... SBAP 2006-20 F A - ABS ... A . 1001439 [.oooieenieee e 33,781 |l 83,788 [ 83,897 s e (86) [ e e 5.820 |...... 5.977 ....06/06/2006 ...[....06/01/2026 ...
83162C-0P-1 ..... SBAP 2006-20 J A - ABS .... A ...99.6695 |.......coeeeeenn 75,406 |ouennniiiinnnnnnn 75,656 [ooiiiiiiiee e 75,609 e o (78) s e e 5.370 |...... 5.446 ....03/11/2008 ...|[....10/01/2026 ...
83162C-0X-4 ..... SBAP 2007-20 C A - ABS .... A ...99.5283 |..iiiiiiiiieeeenn 66,102 e 66,419 86,385 | e (B4) | e e 5.230 |...... 5.275 ....03/06/2007 ...|[....03/01/2027 ...
83162C-RA-3 ..... SBAP 2007-20 E A - ABS .... A ...99.6642 |.......coeeeeennn 79,588 |ouniniiiiinnnnnn 79,856 [ 79,433 | [ 170 s [ e 5.310 |...... 5.899 ....08/02/2007 ...|[....05/01/2027 ...
83162C-SE-4 ... SBAP 2008-20L A - ABS ... A . 101.2477 |... ,593 [ 98,365 e 98,365 [ e e e [ 6.220 |...... 6.216 ....12/09/2008 ...|[....12/01/2028 ...
83162C-SP-9 . SBAP 2009-20 F A - ABS . A ...99.4462 |. 75,815 .4.950 |......4.99 ....06/09/2009 .. 06/01/2029 ...
83162C-SS-3 . SBAP 2009-20H A - ABS A ...98.6914 |. ..158,732 |. 4.450 |......2.746 ....09/25/2013 .. 08/01/2029
83162C-SV-6 ..... SBAP 2009-20J A - ABS AL ...97.8489 |. ..151,208 |. .3.920 |......3.060 ....09/26/2013 .. 10/01/2029
83162C-11Y-5 ..... SBAP 1520D CTF - ABS . A ...91.3326 |. .. 3,651,751 |. .2.510 |......2.762 ...07/30/2015 .. 04/01/2035
831620-XY-4 ..... SBAP 2016-20 H H - ABS . A ...90.1010 |. .. 1,889,487 |. .. . .2.040 |......2.350 ....06/25/2019 .. 08/01/2036 ...
83162C-YM-9 ..... SBAP 2017-20 C C - ABS .... A ...93.2859 [....ccoennnnns 1,802,788 |.... 01,932, .. .... 1,932,540 U . JUUP SR 3.040 |...... 3.055 ...03/09/2017 ...|....03/01/2037 ...
83162C-YR-8 ..... SBAP 2017-20F F - ABS AL 916432 [ 621,761 679,200 [.oevvveiiiiiiinn Jovienniiiiiiinnns v Jovviiniiii oo 2.810 |...... 2.823 ...06/08/2017 ...|....06/01/2037 ...
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831620-YT-4 ..... SBAP 2017-20G G = ABS ......ceiiiiieveiiiiiiiiniininiiens foon vee [ nnnnns LI TA 708,544 [...91.9083 |........cceennnns 651,211 [oooeiiiiiiinnnnns 708,544 |.oiiiiiiinnnnns 708,544 [ooiiiiviniinnes ovvvininniiniiinn Joveeiiiniiiiiiinns foiiiiii Joeeee 2.980 |...... 2.99% 1dd e foeeiniiinnnn 10,557 [.oiivivinnnnnns 22,114 |....07/06/2017 ...|....07/01/2037 ...
0049999999. Subtotal - Bonds - U.S. Governments - Other Loan-Backed and
Structured Securities 19,484,304 [ XXX 17,540,010 19,565,469 19,497,367 (7,233) XXX XXX 180,643 512,579 XXX XXX
0109999999. Total - U.S. Government Bonds 156,065,239 | XXX 133,626,480 245,851,815 159,852,916 2,145,160 XXX XXX 657,588 2,826,197 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX
011770-U5-1 ..... ALASKA ST ... R | .. 1.DFE ..|... . 103.5020 |.............. 2,070,040 |.... .2,000,000 |.. ....2,173,205 o (34,299) [ e | 5ld42 3.386 ... 45,350 |... ....06/19/2012 ...|....08/01/2028 ...
373384-M3-7 . GEORGIA ST 1AFE .. . 100.0185 |. ..2,610,483 |. .2,610,000 .2,610,000 |.. L (147) . .4.592 . 50,025 ....07/24/2013 .. 02/01/2031 ...
373384-Sli-7 ..... |GEORGIA ST . 1AFE .. . 102.49% |. .. 2,562,488 |. .2,500,000 .2,598,235 |.. .. (12,339) | ......4.000 . 29,188 ...06/11/2013 .. 10/01/2030 ...
373385-CA-9 ..... GEORGIA ST ... e (1,2 0 .. 1.AFE ..|... ...91.0566 |.............. 6,373,962 |.... 07,000,000 [eenneiiiiiiinens v e [ 00030160 ) 3.150 ....06/21/2017 ...|....02/01/2033 ...
68609T-3T-3 ..... |OREGON .eevveeeieeienneeeerenneeeeeeeneeeeemnnnneeeees foen e [ eeennnn [ 1,2 i .. 1.BFE ..|... L 77.1275 ... 422,000,000 [-eeneeeennniieee feeeeennniieeeeenn e e [0l 2.765 | 2.765 ...10/20/2021 ...|....11/01/2041 ...
68609T-VA-3 ..... |OREGON ...evvvnniiiiiiiiniiiiiiiiinneccenineescennnnenees foen oo [ e [ 1,2 1 .. 1.B FE ..|... ...83.8700 |... R MR R e 7723 R 1.822 ....06/10/2020 ...|[....05/01/2031 ...
917542-R-6 ..... e [V e LA FE L ...99.8504 |... e (2,389) |oeeeeieeeeeeene e e 4554 3.470 ...04/12/2022 ...|....07/01/2024 ...
917642-QV-7 ..... 0 PP PPPPPTI Fpory T . 1AFE ... ...98.9238 |... ... 1,591,324 L (1938) [ eeiiiinenn [l 3539 Ll 3.410 ...06/02/2023 ... |....07/01/2025 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 18,937,557 | XXX 17,170,102 18,178,343 18,453,989 (51,113) XXX XXX XXX 259,756 692,567 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 18,987,557 | XXX 17,170,102 18,178,343 18,453,989 (51,113) XXX XXX XXX 259,756 692,567 XXX XXX
041826-6A-1 ..... ARLINGTON TEX INDPT SCH DIST .vvunviviivvnnnniniinnnnns L1AFE e 2,970,000 |...76.0232 |....oeunnnnnnn 2,257,889 |.....covuennns 2,970,000 |......cceuenns AR TV LV[V I R RO R RO .1 B 2.289 ....07/02/2020 ...|....02/15/2037 ...
041826-6B-9 ..... ARLINGTON TEX INDPT SCH DIST ... 1AFE ... .. 2,210,000 |...75.4008 |.............. 1,666,358 |.... e2,210,000 -eeneeeeeniiieee feeeeemniieeeeen e e [000222.389 | 2.389 ....07/02/2020 ...|....02/15/2038 ...
150429-K7-2 ..... CEDAR HILL TEX INDPT SCH DIST . LAFE ... ...1,523,010 |...95.5622 |...........een 1,433,283 |.... o 1,500,000 [oeenniiiiiiinens v (344) | o 4190 ) 4.165 ....02/26/2013 ...|....02/15/2035 ...
216777-FZ-0 ..... COOPER TEX INDPT SCH DIST .... 1AFE ... .. 2,000,000 |. 100.0729 |.....eennnnnen 2,001,458 |.... 422,000,000 [-eeneeeemnniieee Jereeenniieereen e s 50710 ) 5.708 ...03/31/2010 ...|....02/15/2026 ...
366155-A7-4 ..... GARLAND TEX INDPT SCH DIST .. 1AFE L) .. 2,750,000 |...97.3121 |...ooennnnnnns 2,676,083 |.... 2,750,000 [eeeniiiiiiinens v e [ 00000040009 ).l 4.009 ....05/04/2012 ...|....02/15/2031 ...
382604-2F-2 ..... GOOSE CREEK TEX CONS INDPT SCH DIST 1AFE ... .. 1,260,000 |...76.2586 |... e 1,260,000 [.eeneeeeeiiiieee foeveeniieeeeeee e e 2615 2.615 ....10/23/2020 ...|[....02/15/2039 ...
382604-2G-0 ..... [GOOSE CREEK TEX CONS INDPT SCH DIST LA FE .. 2,000,000 |...75.3167 |. .2,000,000 |.. .2.665 ....10/23/2020 .. 02/15/2040
442331-MG-6 . HOUSTON CITY ... .1.CFE .. 2,000,000 |. 105.5346 |. .2,000,000 |.. .5.537 ....02/07/2007 .. 03/01/2037
448492-2R-8 . |HUTTO TEX INDPT SCH DIST 1AFE .. 2,085,000 |...72.2066 |. . .2,085,000 |.. ......2.540 ....08/26/2021 .. 08/01/2040 ...
448492-25-6 ..... HUTTO TEX INDPT SCH DIST 1AFE ... 3,855,000 |...69.8881 |... 2,694,186 |.... 203,855,000 [.eneeeeeniiiiieee foreeerniieeeeenn e e [0002222.690 .. 2.690 ...08/25/2021 ...|....08/01/2043 ...
590760-TD-6 ..... MESQUITE TEX INDPT SCH DIST .... 1AFE L) .. 2,000,000 |...74.2317 |... 1,484,634 |.... +0222,000,000 [oeeeeeiiiiiiinens v e [ 0000.2.588 |l 2.588 ....09/02/2021 ...|....08/15/2040 ...
644682-D9-4 ..... NEW HAMPSHIRE STATE .1.BFE ..|... .. 1,475,600 |. 100.2811 |... 1,328,725 |.... 1,340,691 o e (12,869) [ [ ennl50125 4.073 ....09/22/2010 ...|[....03/01/2025 ...
68609T-EE-4 ..... .1.BFE ..|... ...92.7604 |.................463,802 |................ 500,000 [........eeeeeenid90,836 |oveeenniiiiiiinns fooniiii 884 | e 30975 4.146 ....10/10/2018 ...{....05/01/2038 ...
68609T-JH-9 ..... .1.BFE ..|... ...92.4624 |.............. 1,312,966 |.............. 1,420,000 |.........c.ee 1,420,000 |oeeeeneeeeemnnnns foonreiiiiiis e e 22230702 3.702 ....02/14/2019 ...|....05/01/2034 ...
702333-5E-1 ..... PASADENA TEX INDPT SCH DIST 1AFE L) ...98.3610 |... eeeevenennenn. 3,540,000 [..ennninnnnn 3,540,000 [oiiiiiiiiiiiiiins e foeeeiiii e [l 4.089 |l 4.089 ....06/02/2020 ...|[....02/15/2030 ...
720424-08-0 ..... PIERCE CNTY WASH SCH DIST NO 010 TACOMA ... .1.BFE ..|... ...76.7908 |... 767,908 |.... e 1,028,122 [ e (2,992) [ e 2222230082 ). 2.713 ...11/30/2021 ...|....11/01/2045 ...
T74286-AG-3 ..... ROCKWALL TEX INDPT SCH DIST .... 1AFE L) .. 1,250,000 |...75.0912 |... 938,640 |.... e 1,250,000 [oeenniiiiiiiiens v e [ el 1976 1.976 ....08/21/2020 ...|....02/15/2036 ...
T74286-AH-1 ... ROCKWALL TEX INDPT SCH DIST . 1AFE .. 1,250,000 |...74.2463 |. ..928,079 |. .1,250,000 |.. .2.076 ....08/21/2020 .. 02/15/2037
T74286-AJ-7 ..... ROCKWALL TEX INDPT SCH DIST . 1AFE .. 1,000,000 |...73.2598 |. .1,000,000 |.. .2.146 ....08/21/2020 .. 02/15/2038
T74286-AK-4 ..... ROCKWALL TEX INDPT SCH DIST . 1AFE .. 1,000,000 |...72.0495 |. .1,000,000 |.. .2.180 ....08/21/2020 .. 02/15/2039
T74286-AL-2 ..... ROCKWALL TEX INDPT SCH DIST . 1AFE .. 1,000,000 |...70.9650 |. .1,000,000 |.. .2.230 ...08/21/2020 .. 02/15/2040 ...
774286-AM-0 ..... ROCKWALL TEX INDPT SCH DIST . 1AFE .. 1,253,275 |...67.4152 |. . 1,255,000 1,253,334 |.. ......2.387 ....07/21/2022 .. 02/15/2046 ...
882722-KE-0 ..... TEXAS ST 1AFE L) 1,026,183 |. 103.2763 |... .1,020,000 |.. 1,020,000 [eeeeniiiiiiiiees v e [ 000005.367 | 5.366 ....04/09/2020 ...|[....04/01/2029 ...
882722-KF-7 ..... TEXAS ST 1AFE ). . 107.5802 |... .9,040,000 |-eevennneen10,315,041 [ e (88,341 [ e [l BUB17 4.247 ....07/26/2022 ...|....04/01/2039 ...
882722-N-8 ..... TEXAS ST 1AFE L) ...99.4265 |... 01,515,000 |ooeveennennnnn 1,694,787 [ e (10,419) [ o |ennn 40681 | 3.550 ....01/13/2022 ...|....04/01/2040 ...
882722-\P-3 ..... TEXAS ST 1AFE ). . 101.2128 |... .2,540,000 |eeeeeneeeeenn2,704,683 [ooeeiiiiiiiiies e (14,520) [ e [ 40631 3.793 ....04/07/2020 ...|....04/01/2033 ...
882723-5T-2 ..... TEXAS ST 1AFE L) .. 316,089 |...94.4877 |... ..325,000 |oeevveeeeeeennn 318,875 [ il 891 e [ |l 30742 | 3.999 ....10/10/2018 ...{....10/01/2032 ...
882724-HD-2 ... TEXAS ST AFE 2,195,000 [...95.1187 [.............. 2,087,855 |..euuieeennnn 2,195,000 f.....coeennnns 2,195,000 f...oeevvuiiiaiinns Jorrnninniernnnnns foreeeeeiiiiiiies Joeiiiiinneeeeenns [ 3.819 flllls 3.818 ...08/29/2018 ...|....10/01/2032 ...
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882724-0J-9 ..... TEXAS ST L1AFE e 1,000,000 |...90.6624 |................. 906,624 |.......enn..nn 1,000,000 |.............. 1,000,000 [oooevvveieiiiies Jorvnninneiiiinns oo e [en..2.604 |l 2.604 [AO ..ot |oeviiniiniieeens 6,510 ....11/14/2019 ...|....04/01/2030 ...
882724-0P-5 ... TEXAS ST .. CF.. .. 1.AFE ..|... ...82.0907 [..eeeerinnnnns 6,575,465 |.... .8,010,000 |.. e 1,882,287 |eeeeeiiiiieee e (19,242) | o 80211 3.084 A0 ...... .... 64,300 |... ....11/14/2023 ...|....04/01/2044 ...
882830-AP-7 ..... TEXAS TRANSN COMMN . .. CF.. .. 1.AFE ..|... ...76.5946 |.............. 4,714,398 |.... 6,125,854 o i (852) [ e 000000 2.562 ) 2.558 [AO ...... e 39,423 |... ....06/24/2022 ...|....04/01/2042 ...
882830-BH-4 ..... TEXAS TRANSN COMMN .. CF.. .. 1.AFE ..|... L. 71,7085 [t 5,184,163 |.... e 7,105,539 [eeeeceiiiieee e 2,788 [ e 2,472 ) 2.576 [AO ...... ... 44,681 |... ....08/02/2023 ...|....10/01/2044 ...
928109-YK-7 ..... COMMONWEALTH VIRGINIA ... .. CF.. .. 1.AFE ..|... . 100.7750 |...ccevvnennns 5,038,750 |.... 5,215,029 e e (29,179) [ o 40400 ).l 3.642 | ....... ... 18,333 |... . ....06/29/2013 ...|....06/01/2030 ...
93974C-RE-2 ... WASHINGTON ST .. |- 1.BFE ... . 102.7292 |..coeeneennns 7,869,057 |.... 28,856,000 [..eeeeeenniieee foeeeennnn(50,960) [eenniiiiiiiiees [ eenn 50140 ) 3.851|FA ...... ... 164,052 |... .. 393,724 |....05/31/2022 ... |....08/01/2040 ...
93974C-RF-9 ..... WASHINGTON ST .. .. 1.B FE ..|... 1027738 [ 2,446,016 |.... .. 2,527,546 | e (12,817) | o 0002205.000 ).l 4.284 |FA ...... .... 50,476 |... .. 121,142 |....11/21/2019 ...|....08/01/2033 ...
975332-ElI-3 ..... WINONA TEX INDPT SCH DIST evvuuieerrrnnnreremrnnmnnne fonn vee [ onnnnes 1,2 oo . 1.AFE .. . 100.0749 |.............. 1,501,124 |.............. 1,500,000 |....oeeunnnnes 1,500,000 .eveenieeeennninns forrineririiiiiiee Jeerniiieeeeeiies feeieeieeeiiiienee e 5575 [l 5673 |FA oo foiiiiinins 31,592 |oeeveiiiieens 83,625 |....04/28/2010 ... [....02/15/2027 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 99,373,708 [ XXX 84,014,507 94,740,000 97,658,624 (208,267) XXX XXX XXX 1,084,511 3,520, 159 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 99,373,708 | XXX 84,014,507 94,740,000 97,658,624 (208,267) XXX XXX XXX 1,084,511 3,520, 159 XXX XXX
196479-5T-2 ..... COLORADO HOUSING AND FINANCE AUTHORITY LAFE e 926,296 |...95.7474 |..ccoeiiiinnnnnns 919,175 |..ovvviieeennn. 960,000 fo.oeceneennnnens 927,305 [oeeviiiiiininees ovvrennnnnnnnn 882 [ [ 00022230650 |l 3874 MN oo i 5,840 ....11/09/2022 ...|....11/01/2046 ...
196480-3P-0 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... .. 1.AFE ..|... ...1,969,233 |. 104.5347 |.............. 1,933,892 |.... e 1,963,790 [oeeneeeeiiiiieee e (5,442) | e 2222262500 .. 5.682 [MN ...... .. 20,042 |... ...04/27/2023 ...|....05/01/2049 ...
196480-A6-4 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... .. 1.AFE ..|... .. 3,000,000 |...80.4403 |.............. 2,413,209 |.... +0223,000,000 [eenneiiiiiiinnes forvvriniiiiiinn e [ 10002223.030 |l 3.030 ....01/26/2022 ...|....11/01/2036 ...
196480-D6-1 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... .. 1.AFE ..|... ...98.6253 |... ..2,751,646 |.... 22,860,394 |oeeieiiiiiiieee e (7,984) [ e 222225000 ). 4.583 L 11722/2022 ... 11/01/2047 ...
196480-MX-2 ..... COLORADO HOUSING AND FINANCE AUTHORITY . .. 1.AFE .. ...90.7375 |. ..340,266 |. .375,000 |.. .1.666 ....10/02/2020 .. 05/01/2027
196480-MY-0 ..... COLORADO HOUSING AND FINANCE AUTHORITY . .. 1.AFE .. ...89.5110 |. ..429,653 |. 480,000 |.. L1716 ....10/02/2020 .. 11/01/2027
196480-NC-7 ... COLORADO HOUSING AND FINANCE AUTHORITY . .. 1.AFE .. ...85.5111 ..256,533 |. 300,000 |.. ......2.042 ....10/02/2020 .. 11/01/2029 ...
196480-ND-5 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... .. 1.AFE ..|... ...84.5640 |... .. . 100850,000 |-eeeeeieeeeeiies feeeees e e [2ee222.092 | 2.092 ....10/02/2020 ...|....05/01/2030 ...
196480-NH-6 ... COLORADO HOUSING AND FINANCE AUTHORITY ... .. 1.AFE ..|... ...93.3333 |... . 760,000 |.. 85,516 | e (4,024) | e (4222223000 | 2.380 ...10/02/2020 ...|....11/01/2050 ...
196480-RL-3 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... B .. 1.AFE ..|... ...85.5561 |... . 150,000 |.. e 150,000 |eeveeeieeeeeiis feeeeeeis e e [ 1939 | 1.939 ....01/07/2021 ...{....11/01/2029 ...
196480-RN-9 ... COLORADO HOUSING AND FINANCE AUTHORITY ... 2. .. 1.AFE ..|... ...81.1599 |... . 150,000 |.. o 160,000 |oeveiiiiiiiiiis o e e 2,119 2.119 ....01/07/2021 ...{....11/01/2031 ...
196480-RQ-2 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2 ... .. 1.AFE ..|... . ...81.4048 |... . 470,000 |.. < A70,000 [eeeeeiiieeeeeies e e e 2419 | 2.419 ....01/07/2021 ...{....11/01/2036 ...
196480-YA-9 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2. .. 1.AFE ..|... ..500,000 |...82.2336 |.................411,168 |................ 500,000 |.........oeeeeen 500,000 |.eeeenvvvvnnnnnes foovvrnnniniininnn Joeieeiviiiiienes [ [0l 2.561 | 2.561 ....10/20/2021 ...{....11/01/2032 ...
196480-YB-7 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2 ... .. 1.AFE ..|... 3,215,000 |...83.7571 |... . . 03,215,000 [.eeneeeeeniiieee Joeveernieeeeeen e e 2,841 2.841 ...10/20/2021 ...|....11/01/2036 ...
25477P-NT-8 ..... DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL .... B I .. 1.AFE ..|... 1,078,238 |...92.5722 |... 1,078,238 |.. ....1,078,238 R M R 1< I R 3.236 ...08/10/2017 ...|....03/01/2049 ...
264416-AN-8 ..... DUKE UNIV N C REV ........... 1 .1.BFE .. . 110.2924 |. ..535,000 .695,951 |.. (9,706) |. .3.069 ....12/02/2019 .. 04/01/2037
3130AK-09-0 ..... FEDERAL HOME LOAN BANKS 2 .1.BFE .. ...72.9220 |. .3,000,000 .2,996,922 |.. .1.810 ....01/21/72021 .. 01/25/2036
3130A0-PR-8 . FEDERAL HOME LOAN BANKS 2 .1.BFE .. ...95.0510 |. .5,000,000 .5,000,000 |.. .2.543 ...01/19/2022 .. 02/18/2027
34074M-KC-4 . FLORIDA HSG FIN CORP REV .. -2 1AFE .. ...92.0254 |. ..180,383 .180,383 |.. .3.000 ....04/24/2014 .. 01/01/2036 ...
34074M-PG-0 ..... FLORIDA HSG FIN CORP REV .. .2 1AFE .. ...95.7778 |. . 821,110 821,110 |.. ... 2.550 ...08/25/2016 .. 01/01/2043 ...
340740M-22-0 ..... FLORIDA HSG FIN CORP REV 2. .. 1.AFE ..|... . 106.7572 |... .3,000,000 |.. +0223,000,000 [eenneiiiiiiinens forvvrniiiiiiin e [ o0l 6565 | 6.566 ....10/06/2023 ...[....07/01/2054 ...
45129Y-V4-5 ... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . 2 ... .. 1.BFE ..|... ...99.9248 |... 4,080,072 [eeeeeeeiiieeee feeeeeennn (5,028) [ e 2222252500 .. 5.260 ...12/16/2022 ...|....01/01/2053 ...
45203\1-TB-7 ..... ILLINOIS HSG DEV AUTH REV 2. .. 1.AFE ..|... . 106.1957 |... +.2.5,000,000 [oeenneiiiiiiinens v e [ ol 6558 6.558 ....10/04/2023 ...|....10/01/2048 ...
45505T-P3-9 ..... INDIANA ST HSG & CMNTY DEV AUTH SINGLE F .... 2 ... .. 1.BFE ..|... . 105.1040 |... 103,835,000 [eeneeeeniiiieee Joeeeerniiieeeeeee e e 0002262370 | 6.368 ....10/12/2023 ...|....07/01/2048 ...
45505T-P4-7 ..... INDIANA ST HSG & CMNTY DEV AUTH SINGLE F .... 2. .. 1.B FE ..|... . 104.9523 |... 4,594,849 | e 18 e [ 0000.6.400 ).l 6.407 ....10/16/2023 ...|....07/01/2053 ...
49130T-TR-7 ..... KENTUCKY HSG CORP HSG REV . 2 ... .. 1.AFE ..|... ...99.3505 |... 203,669 |.... 205,575 |eeeeiieeeeeiis feeeee (1,120) e s [+ee22242000 . 3.430 ....06/16/2015 ...|....07/01/2036 ...
49130T-UR-5 ..... KENTUCKY HSG CORP HSG REV . 2 1AFE .. ...97.1868 |. ..583,121 | .604,237 |.. .3.015 ....06/09/2016 .. 01/01/2040 ...
49130T-VQ-6 ..... KENTUCKY HSG CORP HSG REV - RMBS ... 2 1AFE .. ...97.0924 |. ..276,713 |. ..285,000 287,868 |.. .3.475 ....11/22/2016 .. 07/01/2037
54627D-BV-2 . LOUISIANA HSG CORP SINGLE FAMILY MTG REV . . .. 1.AFE .. ...96.3056 |. ..904,593 |. ..939,295 .939,295 |.. .3.050 ....07/22/2015 .. 12/01/2038
54627D-NK-3 . LOUISIANA HSG CORP SINGLE FAMILY MTG REV . 2 1AFE .. . 102.4219 |. ..2,391,551 |. . 2,335,000 . 2,274,940 |.. .6.179 ....09/21/2023 .. 12/01/2053
60416S-5F-3 ..... MINNESOTA ST HSG FIN AGY - RMBS . 2 .1.BFE .. ...91.8357 |. 1,042,325 | .2,078,486 |.. ......2.748 ....07/25/2022 .. 07/01/2050 ...
60416T-ML-9 ..... MINNESOTA ST HSG FIN AGY 2 ... .. 1.BFE ..|... ...79.6945 |... 796,945 |.... e 1,000,000 [-eeneeeenniiieee feeveerniieeeeene e e [ 2,770 | 2.770 ...12/08/2021 ...|....01/01/2035 ...
604167-SV-1 ..... MINNESOTA ST HSG FIN AGY .. 2. .. 1.B FE ..|... ...95.6222 |.......oeennns 2,868,666 |.... 002,953,706 [oeenniieiinnnnnes fovvvinnnnnn 1,105 [ o [0 482337 4.444 ... 11/22/2022 ... |....01/01/2047 ...
60416T-2Y-7 ..... MINNESOTA ST HSG FIN AGY .. 2 ... .. 1.BFE ..|... .. 1,075,000 |. 100.1885 |.............. 1,077,026 |.... . .. e 1,075,000 eeeneeeeeiiiiieee feeveeniieeeeens e e el 50461 5.462 ....02/08/2023 ...|....07/01/2048 ...
604167-22-4 ..... MINNESOTA ST HSG FIN AGY ..vvvveviviivnnnniiiiiinnnnnnns fooe wnn ] eeeeees 2 iiiiiinnn | 1BFE . foiiiiiiinnnns 1,000,000 |. 100.7361 |.............. 1,007,361 [...oovvnnnnnns 1,000,000 |.............. 1,000,000 f....oovvvenieiinne Jovrninnniniinnnns fooviiiiiiiiis Jovviiinnnnnieennn. 205,591 |l 5.592 ...02/08/2023 ... |....07/01/2053 ...
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605350-G6-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG .......oeeesfern vun] eeennns 2 i L1AFE e 1,000,000 . 100.0871 |.............. 1,000,871 |oueevnnennnnn 1,000,000 |.............. 1,000,000 [.eevvvieiiiiiies Jovvnvinninieinns foreeeiiiiiis e s 5.458 |...... 5.459 ....02/15/2023 ...|....12/01/2043 ...
605350-G7-9 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2 ... .. 1.AFE ..|... 1,000,000 . 100.0299 |... e 1,000,000 [-eenneeeeniiiees foreeeeriineee e o e 5.508 |...... 5.509 ...02/15/2023 ...|....12/01/2048 ...
605350-LZ-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2. .. 1.AFE ..|... .. 233,215 ]...89.6758 |.......eeeeeennn209,136 [ounnnnninnnnnnnnn 233,214 283,214 s o () | [ 3.050 |...... 3.049 ....06/24/2015 ...|....12/01/2034 ...
60636A-JD-6 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F .... N L .. 1.BFE ..|... ...89.2174 |... reeeennnnneen 2,060,000 .eeniieennnnn 2,372,383 | e (10,59) [ [ e 4.072 |...... 3.077 ....10/25/2022 ...|....10/15/2044 ...
60636A-MQ-3 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F .... 1 1B FE L ...82.7659 |... 1,390,467 |.............. 1,680,000 |......ccoeeeee 1,939,153 [oeeneiiiniiniins ovveinnnnn (8,624) |oveeneiciiiees [ e 3.651 |...... 2.709 ....03/31/2022 ...|....01/15/2046 ...
60636A-MS-9 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F .... N L T, .. 1.BFE ..|... ...71.5314 |... 1,030,052 |.... e 1,287,783 e o 2,858 | e e 3.086 |...... 3.659 ...07/07/2022 ...|....09/15/2051 ...
60636A-PP-2 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F .... 12 .. 1.B FE ..|... ...79.5216 |... 2,564,572 |.... 2,577,395 o e 3707 i o e 3.652 |...... 4.862 ....08/17/2023 ...|....08/15/2057 ...
60636A-VL-4 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F . 12 .. 1.BFE ..|... ... 74.4986 |... ..1,270,201 |.... e 1,434,097 e et 5572 | e e 3.229 |...... 4.235 ....06/22/2022 ...|....05/15/2050 ...
60637B-FA-3 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY 2. .1.BFE .. ...70.0691 ..288,792 |. ..412,153 412,186 |.. .2.970 |......2.922 ....11/20/2014 .. 08/01/2036
60637B-XV-7 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY 2 .1.BFE .. ...96.2012 |. ..2,026,845 |. .2,106,881 2,132,446 |.. .2.625 |......2.389 ....04/20/2020 .. 11/01/2043
64469D-H7-9 ..... |NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM . 2 .1.BFE .. ...80.8417 |. . 630,000 ... 630,000 |.. .2.350 |......2.350 ....08/26/2021 .. 07/01/2034 ...
64469D-H8-7 ..... NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM .... 2 ... .1.BFE ..|... ...89.0606 |... .3,825,000 |.. 3,798,681 |oeeeeeeiiiieee e 1,289 | e e 1.500 |...... 1.545 ...01/19/2022 ...|....07/01/2041 ...
64469M-FK-2 ..... NEW HAMPSHIRE ST HSG FIN AUTH MULTI-FAMI .... 2. 1AFE L) ...81.0097 |... 325,000 |eviiiiiiiiiiies e e e 2.720 |...... 2.720 ....07/02/2020 ...|....07/01/2035 ...
64469M-FL-0 ..... NEW HAMPSHIRE ST HSG FIN AUTH MULTI-FAMI .... 2 ... 1AFE ... .. 78.6088 |... 00:820,000 |eeeeiieeeeeenis e e e e 3.100 |...... 3.100 ....07/02/2020 ...|....07/01/2040 ...
647200-3P-7 ..... NEW MEXICO MTG FIN AUTH ... 2. 1AFE L) . 100.2244 |.................887,706 |....oerrnnnnn.. 885,718 [ooiiiiiiiennnn885,719 | o (D) s [ i 3.100 |...... 3.100 ....11/18/2015 ...|....09/01/2037 ...
647201-MZ-2 ..... NEW MEXICO MTG FIN AUTH ... 2 ... 1AFE ... ...91.0740 |... e 1,610,821 | e [ e e 1.620 |...... 1.620 ...04/14/2021 ...|....05/01/2042 ...
677377-2P-7 ..... OHIO HSG FIN AGY SINGLE FAMILY MTG REV .... 2. 1AFE L) ...90.3504 |... ..639,300 |oeevviiieeeeennB34,179 | [l 218 e [ 2.650 |...... 2.706 ....01/02/2018 ...|....11/01/2041 ...
67756Q-NP-8 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. 2 ... 1AFE ... ...88.6385 |... . .1,782,284 |.. e 1,782,466 | e (1832) [ e e 2.700 |...... 2.692 ...1072172021 ...|....03/01/2036 ...
709178-5E-9 ..... PENNSYLVANIA ST HIGHER EDL FACS AUTH REV . B L .1.BFE ..|... ...81.5655 |... 1,704,719 |.... .... 1,886,372 v 10,098 | e e 2.942 |...... 3.809 ....07/26/2022 ...|....08/15/2039 ...
83756C-3U-7 ..... SOUTH DAKOTA HSG DEV AUTH . 1AFE .. ...98.0835 |. ..3,320,126 |. 23,385,000 |-evveenieeeeeiiin feereeeeeiis .4.880 |......4.880 ...01/19/2023 .. 11/01/2053
83756C-MV-4 ..... SOUTH DAKOTA HSG DEV AUTH . 1AFE .. ...97.6353 |. ..122,044 | 124,146 |.. 55 .2.700 |......2.763 ....04/08/2019 .. 11/01/2036
83756C-SA-4 ..... SOUTH DAKOTA HSG DEV AUTH - RMBS ... 1AFE .. ...96.76% |. ..391,916 |. 405,000 [oeeeeeeeiieeeeenn Jorrneeeeeeennans . .3.060 |......3.060 ....05/16/2017 .. 11/01/2037
880461-2F-4 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY . .1.BFE .. ...95.2236 |. ..704,655 |. 770,018 |.. (4,998) |. .3.500 |......2.701 ....07/01/2020 .. 07/01/2050 ...
880461-03-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - .1.BFE .. ...95.5328 |. ..2,617,599 |. .2,740,000 .2,892,279 |.. ..(17,667) | .3.750 |......2.928 ...02/26/2020 .. 07/01/2050 ...
880461-T7-3 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .... .1.BFE ..|... ...97.0186 |... 659,726 |.... ... 680,000 |.. 705,167 (4 114) ). 4.000 |...... 3.260 ...05/07/2020 ...|....07/01/2040 ...
88046K-HT-6 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY ... .1.BFE ..|... . 106.5852 |... 1,598,778 |.... .1,500,000 |.. 1,500,000 |-evenneeeemmmnnes forreermmmiiiirees oo oo e 6.494 |...... 6.495 ....10/05/2023 ...|[....07/01/2048 ...
88046K-HU-3 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .... .1.BFE ..|... . 107.0981 |... 2,141,962 |.... .2,000,000 |.. 222,000,000 eenneeiiiiiinnes v e foi e 6.534 |...... 6.535 [ ....... oo [...10705/2023 ... |....07/01/2053 ...
882117-5V-2 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. 1AFE ... ...85.7813 |... 5,618,675 |.... .6,550,000 |.. 6,147,832 [oooeeeeeiiieeees Joeeenen e (42,560) [ e feeens 3.660 |...... 3.342|dJ ....... .. 129,930 |....09/14/2023 ...|....07/01/2047 ...
882117-7C-2 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. 1AFE L) ... 77.3499 |... 1,624,348 |.... D00 (O 1 R RN (1< |+ 0 AU AU 3.100 |...... 2,770 {dJ ....... ... 65,100 |....11/09/2022 ...|....07/01/2049 ...
88213A-PA-7 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. 1AFE ... ...90.4639 |... 1,908,788 |.... . 2,317,829 |oeeeeeeceiniiee foreeen (39,453) | o e 4.197 |...... 2.114 . 84,779 |....11/15/2023 ...|....05/15/2048 ...
88213A-PT-6 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY 1AFE .. ...81.8208 |. ..2,618,266 |. .3,200,000 .2,490,066 |.. .3.480 |......5.369 . 55,245 |....12/22/2023 .. 05/15/2049 ...
88213A-0L-2 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY 1AFE .. ...70.3836 |. ..580,665 |. ..825,000 .544,376 |.. .2.647 |......5.432 . 10,919 |....09/14/2023 .. 05/15/2047
88213A-SD-8 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. 1AFE .. ...73.4060 |. ..2,202,180 |. .3,000,000 .2,102,337 |.. .2.906 |......5.315 . 43,590 |....08/03/2023 .. 05/15/2048
88258\1-AB-1 ..... TEXAS NATURAL GAS SECURITIZATION FINANCE . 1AFE .. . 103.5770 |. .2,700,000 2,742,512 |.. .5.169 |......5.020 . 61,253 |....07/27/2023 .. 04/01/2039
88275F-NU-9 ..... [TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE . .1.BFE .. ...92.7168 |. . 615,000 ... 615,000 |.. .3.200 |......3.200 . 20,224 |....10/15/2015 .. 09/01/2039 ...
91335V-KU-9 ..... UNIV PITTSBURGH OF THE COMWLTH SYS OF HI .... eeennees |- 1B FE Lot ...81.1884 |... .1,500,000 |.. e 1,496,265 |.eeeeiiiiiiiees e 284 s e e 3.005 |...... 3.025 . 45,075 |....12/05/2019 ... [....09/15/2041 ...
914245-B0-7 ..... UNTVERSITY DEL ..oevvvviiieeceiiiieeeccviiiieeeeevniins foen eee [ e [T s .. 1.B FE ..|... ...87.49% |... .1,530,000 |.. 01,266,209 oeeeniiiiiiiiens i 1,695 | [ e 4.071 |...... 5.279 ...08/21/2023 ...|....11/01/2050 ...
914455-UG-3 ..... UNIVERSITY MICH UNIV REVS . .. 1.AFE ..|... ...67.4299 |... +..300,000 |eeevennieeeennnnn 186,493 [ e BAT [ e [ 2.562 |...... 5.228 ....09/21/2023 ...|....04/01/2050 ...
914455-UH-1 ... UNIVERSITY MICH UNIV REVS ... .. 1.AFE ..|... ...80.9107 |.............. 2,432,985 |..............3,007,000 |.............. 2,991,453 |..ccooevrrrnnnnns forvniinnnnnnn 830 Joeeniniiiiiins [ e 3.504 |...... 3.533 ....07/21/2022 ...|....04/01/2052 ...
914455-UK-4 ..... UNIVERSITY MICH UNIV REVS ... .. 1.AFE ..|... ...80.6685 |... reeeennnneeee 1,091,000 oeeniiieennnnn 7,003,725 | e 1,805 [ [ [ 3.504 |...... 3.572 ....08/11/2022 ...|....04/01/2052 ...
915115-8F-9 ..... UNIVERSITY TEXAS PERMANENT UNIVERSITY FU .... .. 1.AFE ..|... ...80.1647 |... 1,727,549 |.eeeeiinnnnnn 2,155,000 [oovvvennnennnn 2,113,073 [oeeniiiiiiiees v 1,122 | [ e 3.376 |...... 3.498 ....03/25/2022 ... |....07/01/2047 ...
915137-56-4 ..... UNIVERSITY TEX FING SYS REV TAXABLE IAM .. 1.AFE ..|... . 100.1069 |... 1,846,972 |.... e 1,908,196 |eeeeeeeniiiieee o (20,759) | o e 4.837 |...... 3.566 ...08/23/2022 ... |....08/15/2026 ...
915137-5R-0 ..... UNIVERSITY TEX FING SYS REV TAXABLE |AM .. 1.AFE ..|... . 100.0830 |... ..3,793,146 |.... 8,732,061 [ o (28,418) | o e 4.79% |...... 2.733 ....08/31/2023 ...|....08/15/2046 ...
91514A-GU-3 ..... |UNIVERSITY TEX FING SYS REV TAXABLE IAM .. . s 1AFE .. ...78.4626 |. ..902,320 |. 1,025,930 |.. .3.354 |......4.048 ....08/30/2023 .. 08/15/2047 ...
91514A-KD-6 ..... UNIVERSITY TEX FING SYS REV TAXABLE IAM ..... . . . 1AFE ... ...64.6004 |.............. 1,560,100 |.... .2,415,000 |. 202,293,613 | et 2767 s o e 2.439 |...... 2.691 ...07/26/2022 ... |....08/15/2049 ...
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915183-M5-3 ..... STATE BOARD OF REGENTS OF THE STATE OF U ....cceevnniforn von | vunnnns 1,2 e ..1.BFE .. ...85.2257 |.....ooounnnns 1,278,386 |..cccvvvennnns 1,500,000 |..eevnrennnn 1,682,728 |ooovvviiiiiiiinn e [QE 72D N R ERI R 3.351 [...... 2.292 ...08/05/2021 ...|....08/01/2039 ...
915217-XD-0 ..... UNIVERSITY VA UNIV REVS ... .. 1.AFE ..|... ...73.9633 |... .2,700,000 |.. 2,186,102 |eeeeeeeieeee oo T7 e e e 2.974 |...... 4.192 ....07/26/2022 ...|....09/01/2049 ...
915217-XE-8 ..... UNIVERSITY VA UNIV REVS ... .. 1.AFE ..|... ...73.9633 |... ... 600,000 |eeveeiieennnnn571,826 [ i 725 [ i e 2.974 |...... 3.250 ...02/15/2022 ...|....09/01/2049 ...
915217-XF-5 ..... UNIVERSITY VA UNIV REVS ... .. 1.AFE ..|... ...62.9176 |... o 120,000 |eeeeeiieeeeee 84,756 [ e T2T [ e [ 2.2 |...... 4.072 ....07/26/2022 ...|....09/01/2050 ...
915217-XM-0 ... UNIVERSITY VA UNIV REVS ... .. 1.AFE ..|... ...67.0303 |... .5,180,000 |.. 3,785,750 |oeenniiiiiiiiiees o 26,074 | o e 2.584 |...... 4.241 ...07/08/2022 ...|....11/01/2051 ...
91754R-T6-4 ..... UTAH ST BRD HIGHER ED REV ... .. 1.BFE ..|... ...76.4608 |... 160,568 |.... . 210,000 |.. 00 210,000 eeeeeeieeeeeniis feeeeeeiir e e e 2.1%6 |...... 2.156 ....01/22/2021 ...|....08/01/2036 ...
O1764R-T7-2 ..... UTAH ST BRD HIGHER ED REV ... .. 1.B FE ..|... ...75.5410 |... 151,082 |.... . 200,000 |.. JRR {0004 R (U RN RN RN 2.206 |...... 2.206 ....01/22/2021 ...|....08/01/2037 ...
91754R-T8-0 ..... UTAH ST BRD HIGHER ED REV .. 1.BFE ..|... ...74.6852 |... 2.575,000 |oeeeerenneeeenn575,000 |oeennieiiiiiiiees oo e e e 2.2 |...... 2.256 ...01/22/2021 ...|....08/01/2038 ...
92812U-X5-2 . VIRGINIA ST HSG DEV AUTH COMWLTH MTG . 1AFE .. . 105.0412 |. ..3,1561,236 |. .3,000,000 .6.534 |......6.534 ....10/05/2023 .. 11/01/2053
92812V-3C-8 . VIRGINIA ST HSG DEV AUTH .. .1.BFE .. ...66.1320 |. ..909,315 |. . 1,375,000 .3.061 |......3.061 ...06/16/2021 .. 06/01/2056
92812V-B8-8 ..... VIRGINIA ST HSG DEV AUTH .. ..1.BFE .. ...96.1475 |. ..1,100,889 |. .1,145,000 |.. ......2.056 ....04/02/2020 .. 04/01/2025 ...
92812V-B9-6 ..... VIRGINIA ST HSG DEV AUTH .. .. 1.BFE ..|... ...94.0044 |.............. 4,610,916 |.... . . e 4,905,000 .eenneeeeiiiieee foreeeeriieeee e e e 2.143 |...... 2.143 ...04/02/2020 ... |....04/01/2026 ...
92812V-C2-0 ..... VIRGINIA ST HSG DEV AUTH .. B I .. 1.B FE ..|... ...92.0954 |... .2,315,000 |.. ....2,315,000 R M R 2.243 |...... 2.243 ....04/02/2020 ...|....04/01/2027 ...
92812V-C9-5 ..... VIRGINIA ST HSG DEV AUTH .. 2 ... .. 1.BFE ..|... ...77.6037 |... ... 785,000 |.. e (1,768) oo e oo 3.634 |...... 3.501 ....12/18/2023 ...|....04/01/2050 ...
92812V-D2-9 ..... VIRGINIA ST HSG DEV AUTH .. 2. .. 1.B FE ..|... ...78.38% |... L T18I7 i e e 3.834 |...... 4.575 ....08/01/2022 ...|....04/01/2055 ...
92812V-D6-0 ..... VIRGINIA ST HSG DEV AUTH .. 2 ... .. 1.BFE ..|... ...83.4513 |... e (B,175) [ e oo 3.516 |...... 2.961 ....10/21/2021 ...|....06/01/2040 ...
92812V-D7-8 ..... VIRGINIA ST HSG DEV AUTH .. 2. .. 1.B FE ..|... ...80.6980 |... L (14,008) [ e e 3.641 |...... 2.698 ...01/31/2022 ...|....06/01/2045 ...
92812V-F5-0 ..... VIRGINIA ST HSG DEV AUTH .. 2 ... .. 1.BFE ..|... L T77.4274 ... 774,274 |.... ....1,082,917 e (4,821) | e e 2.982 |...... 2.431 ....08/04/2020 ...|[....07/01/2040 ...
92812V-K5-4 ..... VIRGINIA ST HSG DEV AUTH .. 2. .. 1.B FE ..|... ...75.3800 |... 753,800 |.... ....1,013,033 e (2,008) [ e e 2.806 |...... 2.557 ...09/22/2021 ...|....09/01/2040 ...
92812V-K6-2 ..... VIRGINIA ST HSG DEV AUTH .. 2 .1.BFE .. ...71.6359 [. ..716,359 |. .1,000,000 |.. ......2.956 ....09/25/2020 .. 09/01/2045
92812V-K7-0 ..... VIRGINIA ST HSG DEV AUTH .. 2 .1.BFE .. ...69.8525 |. ..698,525 |. .1,000,000 .1,000,000 |.. .3.106 |......3.106 ....09/25/2020 .. 09/01/2050
92812V-R6-5 . VIRGINIA ST HSG DEV AUTH .. 2 .1.BFE .. ...76.9723 |. ..927,516 | . 1,205,000 211,711 . .2.980 |......2.870 ....12/03/2021 .. 11/01/2040
92812V-R7-3 . VIRGINIA ST HSG DEV AUTH .. -2 .1.BFE .. ...73.8089 |. ..682,732 |. ..925,000 .925,000 |.. .3.130 |......3.130 ...01/24/2022 .. 11/01/2045 ...
92812V-R8-1 ..... | VIRGINIA ST HSG DEV AUTH .. .2 .1.BFE .. ...71.5008 |. .. 1,054,637 |. . 1,475,000 1,395,516 |.. .3.230 |......3.249 ....06/01/2023 .. 11/01/2050 ...
92812V-R9-9 ..... VIRGINIA ST HSG DEV AUTH .. 2. .. 1.B FE ..|... .. 1,888,438 |...71.2346 |... 1,335,649 |.... 1,884,565 |.ooevveenieiiiinn feeneen e (1,460) [ e o 3.380 |...... 3.282 ...04/16/2021 ...|....11/01/2055 ...
92812V-U2-0 ..... VIRGINIA ST HSG DEV AUTH .. 2 ... .. 1.BFE ..|... ..601,152 |...60.9725 |.................365,835 |................ 600,000 |....ceennnneeenn 800,864 |.eeeeeeeennniane foeeeeennae e (118) | oo e 3.026 |...... 3.000 ....08/11/2021 ...|....02/01/2056 ...
92812W-BG-8 ..... VIRGINIA ST HSG DEV AUTH .. 2. .. 1.B FE ..|... ...75.0631 |.............. 2,251,898 |.............. 3,000,000 |............e.2,970,286 |.oeevnvvvvvnnnnnns forvvvinnnnn 1,320 |oveinniniiiiiins oo e 2.917 |...... 2.989 ....01/18/2022 ...|....11/01/2041 ...
928120-CH-2 ..... VIRGINIA ST HSG DEV AUTH .. 2 ... .. 1.BFE ..|... L. 71.0962 |....coennneennn 710,962 |oeennneeentn 1,000,000 feceeenineeeeen 981,763 |oeeeeiceiiees o 1,100 | e e 3.000 |...... 3.236 ....02/09/2022 ...|....02/01/2047 ...
928120-ED-2 ..... VIRGINIA ST HSG DEV AUTH .. 2. .. 1.B FE ..|... ...87.1122 |... . 3,242,809 |oeevvniiiiiiiins [ 12,677 s o e 3.750 |...... 4.468 . ....04/28/2022 ...|....04/01/2039 ...
928120-EF-7 ..... VIRGINIA ST HSG DEV AUTH 2 ... .. 1.BFE ..|... ...82.2257 |... 2,158,425 |.... s 2,262,323 |.eeeeeiieeeeeenn e 8,015 o [ [ 4.010 |...... 4.920 .. 105,263 |....05/09/2022 ... |....04/01/2052 ...
93978T-5K-1 ..... WASHINGTON ST HSG FIN COMMN . 2 1AFE .. . 103.3674 |. ..2,129,368 |. 2,060,000 .2,026,504 |.. .6.051 |......6.172 s . 21,814 |....09/21/2023 .. 12/01/2052 ...
93978X-EQ-9 . WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI 2 1AFE .. ...98.1043 |. ..367,891 |. ..375,000 .375,000 |.. .3.000 |......3.000 .. 938 . 11,250 |....05/15/2015 .. 09/01/2040 ...
93978X-ER-7 ..... WASHINGTON ST HSG FIN COMMN HOMEQWNERSHI .......... e 2 L0 . 1AFE ... ...97.9434 |... 563,175 |.... ..575,000 |.. ....575,000 N . ETTR FPPOO 3.150 |...... 3.150 ...1,509 |... . 18,113 |....05/15/2015 ... |[....05/01/2041 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue: suer Obligations XXX 177,059,398 201,217,198 195,749,806 (151,013) XXX XXX 1,947,909 5,166,630 XXX XXX
3128JL-N6-2 ... FH 1B1412 - RVBS . A ...98.9122 |... ...28,972 |.... e 1663 [ e e 5.471 |...... 4.059 ....02/13/2007 ...|....12/01/2033 ...
312814-A4-5 . FH G02427 - RMBS . A . 103.3871 29,753 |. .5.500 |......6.907 ....08/01/2008 .. 12/01/2036
3128MJ-20-1 FH GO8771 - RMBS A ...96.4192 |. 99,999 |. .4.000 |......2.635 ....06/05/2019 .. 07/01/2047
31296M-PS-2 . FH A13133 - RMBS . A . 102.3085 |. .5.500 |......5.349 ....10/09/2008 .. 09/01/2033
31297K-YN-6 ..... FH A30717 - RMBS . A . 101.0397 |. .5.000 |......5.976 ....10/18/2006 .. 12/01/2034 ...
3132AE-EY-8 ..... FH 271951 - RUBS ... A ...92.6825 |... 228,680 |eeeeieeeeeeiis e 118 e e e 3.500 |...... 2.146 ....09/09/2019 ...|[....05/01/2049 ...
3132DN-V2-6 ..... FH SD1533 - RIBS . A ...97.2028 |... LT T s [ 1,350 L [ e 4.500 |...... 5.054 ...09/23/2022 ... |....09/01/2052 ...
31321P-6K-8 ..... FH 049873 - RMBS . A 1..93.2282 |..iiiiiiiiieeeennn 35,084 | 87,579 38,882 | e 182 | e e 3.500 |...... 3.016 ....12/20/2017 ...|....08/01/2047 ...
31335B-JE-7 ..... FH G61161 - RMBS ... A ...93.2127 | 366,270 |oueenniinnnnn 392,940 [ 408,569 i [l T e [ e 3.500 |...... 2.927 ...12/20/2017 ...|....08/01/2047 ...
31335H-50-3 ...... FH C90859 - RMBS ... A ...99.4865 |... .. U . JUUP FUUN 5.500 |...... 5.677 ....10/06/2006 ...[....10/01/2024 ...
3133A4-3A-2 ..... FH QA9793 - RVBS AL ...89.3134 [.................748,483 |.................838,041 |.................900,559 |.....ooooiiiiinns forriiiiiiinn (B4) | i e 3.000 |...... 2.089 ...05/28/2020 ... |....05/01/2050 ...
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3133AD-J6-4 ..... FH 0B6585 — RMBS ........cevvvviviiinnnniininns A 1,113,455 |...86.6481 |....ccevnnnnnnnns 916,118 .o 1,057,287 |oueennneennnn 1,127,294 | o LR ) R R RN 2.500 |...... 1.715 ....11/24/2020 ...|....12/01/2050 ...
3133AD-JZ-0 ..... FH 0B6580 - RMBS ... A ...86.4534 | 614,372 | 710,640 [ TB7, 764 s [ 42D s o e 2.500 |...... 1.541 ....11/24/2020 ...|....12/01/2050 ...
3133AD-2P4 ..... FH QB7050 - RMBS ... A L..86.7130 |..oeevennnen s 1,077,766 |oeeennnennnn 1,242,911 o0 1,332,909 | o (944) | [ e 2.500 |...... 1.632 ....12/04/2020 ...|....12/01/2050 ...
3133AY-0F-0 ..... FH QD2254 - RIBS ... A 91,8197 [ 439,955 | 479,151 [ BBAT2T s 30828 | o e 3.500 |...... 4.959 ....10/06/2022 ...|....11/01/2051 ...
31346Y-MJ-9 ..... FH QA4861 - RVBS . A ...98.76% |... 946,196 | e (2198) [ [ e 4.500 |...... 1.870 ...04/22/2020 ... |....12/01/2049 ...
3136BA-UL-6 ..... FNR 2020-48 AB - CMO/RMBS ... A ...83.8163 |...ccennnnnnns 1,297,566 |.... e 1,435,397 e o 1,590 | e e 2.000 |...... 3.554 ....04/12/2022 ...|....07/25/2050 ...
3136BF-U2-7 ..... FNR 2021-024 AD - CMO/RMBS .. A L..73.3010 [oooiiinnnnnnns 2,499,205 |.... 003,450,985 oeeniiiiiiiiiens v (444) | e e 2.250 |...... 2.125 ...03/10/2021 ...|....11/25/2049 ...
S137IN-VT-7 ... FN 257238 - RMBS . A 10996130 [oeeeeenneeeee 4,114 | 44,286 [ 83,005 | e 228 s e e 5.000 |...... 6.582 ....07/01/2008 ...|....06/01/2028 ...
3138IJ-X2-9 . FN AS8796 - RVBS . AL ...90.26% |. (1,830) | .3.000 |......1.560 ....06/04/2020 ..
3138X5-RQ-2 ..... [FN AU5894 - RVBS . A ...99.8461 1,827,907 |.. (7,258) |. .4.500 |......2.892 ....03/26/2020 ..
31392G-EK-7 ..... [FNR 2002-90 A1 - CMO/RMBS . A . 104.7978 |. 197,171 |.. 746 | .6.500 |......5.79%6 ....01/14/2008 .. .
313938-T6-2 ..... FNW 2003-16 A43 - CMO/RVBS .. A ...98.5974 |... ....353,393 e B2 e e s 5.260 |...... 4.980 ...03/11/2008 ...|....10/25/2042 ...
31393D-RY-9 ..... FNR 2003-63 A6 - CMO/RMBS . LA ...99.0801 |... ...501,047 o (4,25) [ e e 4.630 |...... 5.362 ...05/25/2006 ... |....07/25/2044 ...
31394E-DV-7 ..... FNR 0558E BC - CMO/RMBS ... 1A 1..99.2817 [oeeeeiiiiee 81,996 |oeeeeee 82,589 82,242 | e T e e e 5.500 |...... 5.669 ....12/14/2006 ...|....07/25/2025 ...
31403A-V3-6 ..... FN 743234 - RIBS .... A . 102.1892 [..ooiiiiiennnnn 39,022 |niiniiiinnnn 38,186 [ 38,078 | e (28) | e | 5.500 |...... 5.536 ....12/07/2006 ...|....10/01/2033 ...
31404B-NA-6 ..... FN 763685 - RUBS ... A L 102.1892 |.ooeeeiiieeee 91,311 089,355 090,665 | [ (104) | e e 5.500 |...... 5.019 ....01/28/2004 ...|....01/01/2034 ...
31407H-dJ-6 ..... FN 831065 - RVBS . A ...99.1250 [..oiiiiiiiennnn 34,660 |ouiinniiiiinnnn 34,966 [l B TAD s e e [ 5.000 |...... 5.424 ....01/24/2006 ...|[....10/01/2025 ...
3140F9-7J-8 ..... FN BD2696 - RMBS . A 1..90.3831 [ooiiiiiiie e 83,752 | 92,664 094,936 | [ 284 | e e 3.000 |...... 2.637 ....06/05/2019 ...[....07/01/2046 ...
3140GS-6N-7 ..... FN BH4476 - RMBS . LA ...93.1075 [oooiiiiiieeeeennn 69,856 |uneniiiiinnn . 75,028 [ 79,043 | [ 208 | e e 3.500 |...... 2.713 ....12/19/2017 ...|....12/01/2047 ...
3140H2-JG4 ... FN BJ1162 - RVBS . 1.A .. ...93.1075 |. .3.500 |......2.877 ....01/05/2018 .. 01/01/2048
3140H3-GY-6 ..... FN BJ2014 - RMBS . 1A .. ...93.1075 |. .3.500 |......3.145 ...01/12/2018 .. 12/01/2047
3140H6-AS-8 ..... FN BJ4516 - RMBS . 1.A .. ...96.3112 . .4.000 |......2.593 ....01/25/2018 .. 01/01/2048
3140H7-PP-6 . FN BJ5829 - RMBS . 1A .. ...98.4943 |. .4.500 |......3.865 ....10/18/2018 .. 06/01/2048 ...
3140HL-JT-4 ..... [FN BK6573 - RMBS . 1.A .. . 100.4947 |. .5.000 |...... 3.503 ...11/28/2018 .. 07/01/2048 ...
3140J0-UN-7 ... FN B02420 - RMBS . LA ...94.7941 |... 3.000 |...... 1.759 ....09/23/2019 ...|....08/01/2034 ...
3140KE-5T-1 ..... FN BP7157 - RUBS ... 1A ...89.3134 |... 3.000 |...... 2.363 ....05/28/2020 ...|....06/01/2050 ...
3140KE-CG-1 ..... FN BP6370 - RUBS ... LA ...89.3134 |... 3.000 |...... 2.198 ....05/28/2020 ...|....05/01/2050 ...
3140KE-RN-0 ..... FN BP6792 - RMBS . 1A ...89.3444 |... 3.000 |...... 2.118 ....05/28/2020 ...|....05/01/2050 ...
3140KU-NU-2 ... FN B08502 - RMBS . LA ...86.6481 [...ooouiiiinnnn 695,432 |ounnnniinnnnnn 802,594 853,196 | ol BT | [ 2.500 |...... 1.752 ....11/24/2020 ...|....12/01/2050 ...
3140KV-K7-4 ..... FN BQ9317 - RMBS . 1A ...86.7130 |... ..823, 883,106 |-eevvvenneeeennnn ferneeeeenn 8,052 |oeiiiiiiiiis e e 2.500 |...... 1.648 ...12/03/2020 ... |....12/01/2050 ...
3140KV-KG-4 ..... FN B09294 - RIBS . 1A .. ...86.7130 |. .. 1,140,903 |. 1,315,722 . 1,406,856 |.. .2.500 |......1.682 ....12/01/2020 .. 12/01/2050 ...
3140NK-L5-8 ..... FN BY3047 - RVBS . 1.A .. . 100.5112 |. .. 4,285,329 |. . 4,263,536 .4,188,204 |.. .5.500 |......5.791 ....09/20/2023 .. 07/01/2053
314009-TX-1 ..... FN CA2365 - RMBS . 1A .. ...93.3233 |. ..677,862 |. ..726,359 731,779 .. .3.500 |......3.386 ....02/06/2019 .. 09/01/2048
31400A-DC-1 . FN CA2798 - RMBS . 1.A .. ...99.3750 |. ..2,885,717 |. . 2,903,865 . 3,448,128 |.. .4.500 |......1.921 ....04/02/2020 .. 12/01/2048
31400N-DE-9 ..... [FN CB2800 - RMBS . 1A .. ...88.3047 |. ..7,128,061 |. . 7,304,122 |.. .3.000 |......4.333 ...09/20/2022 .. 02/01/2082 ...
3140Q0-DE-2 ..... FN CB4600 - RUBS ... 1A ...91.8944 [.............. 1,815,738 |.... . e 1TT7,288 e e 2,089 s e e 3.500 |...... 4.925 ....10/06/2022 ...|....09/01/2052 ...
31418D-LY-6 ..... FN MA3942 - RMBS . A ...88.0436 |... 882,813 |ooiiiiie 940,562 e o 11277 s [ e 3.000 |...... 2.258 ....02/10/2020 ...|....02/01/2050 ...
31418D-MV-1 ..... FN MA3971 - RVBS . A ...87.1641 |... 01,114,838 |.. 1,184,201 s e 8788 s e e 3.000 |...... 2.292 ....02/10/2020 ...|....03/01/2050 ...
31418D-RF-1 ..... FN MA4085 - RMBS ........coveivivnnnnnniniinnnnnnnennvnnnns o voe fevneenn |4 civiiinns o 1.A .. ...83.2088 [............ns 1,030,876 [....ccvvnnnnns 1,238,902 [..oovvvnnnnnns 1,286,079 veeenevvvvvnnnns o 1942 s i e 2.500 |...... 2.054 ...05/18/2020 ... |....07/01/2050 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities XXX 43,040,743 47,506,011 48,369,877 88,984 XXX XXX XXX XXX
3138LM-DD-2 ... FN AN8199 - CMBS/RVBS ...88.5982 | 841,324 |..ccovnniis 949,649 |......ennneenn 1,074,978 |eeeeeeeeeeeiees foeeeeeees (7,674) [oeeeeeeeiieeee e fenns 3.500 |...... 1.668 ....08/07/2020 ...|....01/01/2036 ...
3140HT-Z2G-7 ..... FN BL2542 - CMBS/RNBS ...88.9006 |... .. 1,655,294 |.... 1,861,961 |.. ....2,111,486 PO N 17 O A RN 3.830 |...... 2.420 ....056/27/2020 ...|....05/01/2039 ...
35690A-AU-2 ... FREMF 2016-K58 C - CMBS ... ...95.5501 382,200 |.... ... 400,000 |.. 406,627 2 (2,900) feeeiiiiiieeeiin s foeees 3.866 |...... 3.088 ...07/31/2020 ...[....09/27/2049 ...
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0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 3,701,406 [ XXX 2,878,818 3,211,609 3,593,091 (13,653) XXX XXX 10,291 121,167 XXX XXX
54627R-AP-5 ..... [LASGOV 22A A4 - ABS .. .| 1.AFE .. 4,680,378 |...96.0250 |. ..4,561,188 |. .4,750,000 .4,680,716 |.. . 88,568 214,800 |....11/20/2023 .. 08/01/2039 ...
678908-4B-7 ..... OKSDEV 2022 A3 - ABS . 1AFE .. 8,984,350 . 100.5900 |. ..9,053,101 |. .9,000,000 .8,984,523 |.. 190,763 209,697 |....08/09/2023 .. 02/01/2082 ...
678908-4E-1 ..... OKSDEV 2022 A3 - ABS ... v [4 o | LAFE L 7,584,980 [...96.3077 [.............. 7,415,693 |.... .7,700,000 |.. o 7,586,525 | o 1545 o s e 4714 )L 4827 (N L .... 60,49 |... .. 342,551 |....07/27/2023 ...|....05/01/2052 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 21,249,708 | XXX 21,029,982 21,450,000 21,251,764 2,056 339,827 767,048 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 268,837,429 | XXX 244,008,941 273,384,819 268,964,538 (73,626) 2,434,269 7,511,933 XXX XXX
00206R-GQ-9 ..... AT&T INC ..... -1 .2.BFE .. 1,469,758 |...97.8880 |. .. 1,468,320 |. .1,500,000 .1,485,670 |.. . 1,30 | . 24,367 . 64,500 |....04/06/2021 .. 02/15/2030 ...
010392-FL-7 ..... ALABAMA POWER CO . 1, 1EFE .. 246,536 |...86.1820 |. ..245,000 .246,340 |.. . (33) ] . 10,168 |....08/20/2018 .. 08/15/2044 ...
025537-AN-3 ... AMERICAN ELECTRIC POWER COMPANY INC .. 12 .. 2.BFE ..|... 1,146,757 |...97.8000 |... .1,150,000 |.. .... 1,148,265 L. 348 | . 49,450 |....11/28/2018 ...[....12/01/2028 ...
031162-BY-5 ..... AMGEN INC .... 12 .. 2.AFE ..|... ...97.4940 |... .2,176,000 |.. ....2,176,192 ... (315) [ . 68,000 |....01/22/2019 ...|....05/01/2025 ...
031162-DV-9 ..... JaL 1= R el I | R .. 2.AFE ..|... . 100.2330 |... .1,480,000 |.. .... 1,479,418 S . 38,850 |....02/15/2023 ...|....03/02/2025 ...
036752-AG-8 ..... ELEVANCE HEALTH INC .. 2 s ..2.BFE ..|... . ...98.5670 |... .700,000 |.. ... 706,270 ... (1,423) | . 28,707 |....02/27/2019 ...|....03/01/2028 ...
036752-AP-8 ..... ELEVANCE HEALTH INC .. 2 s .. 2.BFE ..|... .. 697,305 |...86.8550 |... . 700,000 |.. ... 698,006 . 17,850 |....03/08/2021 ...[....03/15/2031 ...
040555-CH-5 ..... ARIZONA PUBLIC SERVICE CO . N L T, .. 1.GFE ..|... .. 1,268,890 |. 100.7580 |... ... 960,000 |.. ....1,224,619 . 52,800 |....08/18/2021 ...|[....09/01/2035 ...
053332-AY-8 ..... AUTOZONE INC 12 .. 2.BFE ..|... ...98.1930 |... ....2,000,090 . 71,413 |....08/19/2021 ...[....04/15/2025 ...
05348E-AX-7 ..... AVALONBAY COMMUNITIES INC ... 1 1.GFE ... ...95.9500 |... ....748,841 . 22,125 |....05/19/2016 ... [....05/11/2026 ...
05348E-BF-5 ..... AVALONBAY COMMUNITIES INC . 1, .G FE .. ...93.4330 |. ..401,762 |. ..430,000 .445,682 |.. (2,800) . . 14,190 |....11/21/2019 ..
05631#-AA-0 ..... BSCH ISSUER (I1) LP .GPL .. . 110.4700 |. ..2,177,837 |. 01,971,429 01,971,429 |.. ....03/29/2023 ..
05631@-AA-2 ..... BSCH ISSUER (1) L P GPL .. . 110.4700 |. .. 1,136,263 |. .1,028,571 1,028,571 |.. ...03/29/2023 .. .
05632*-AA-3 ..... BSCH 11 ISSUER (1) .... - 1.GPL L. . . 108.6220 |... 500,166 |.... 460,465 ....06/12/2023 ...|[....07/31/2048 ...
056328-AA-1 ..... BSCH 1 ISSUER (1) woveeeeeeeeieeiie e e [ e | s . 1.GPL ... .. 539,536 |. 108.7720 |... 586,863 |.... ....539,535 ....06/02/2023 ...|....07/31/2048 ...
05723K-AE-0 ..... BAKER HUGHES HOLDINGS LLC . 2 s .. 1.GFE ..|... .. 153,771 |...95.6880 |... .. ....154,883 ....06/12/2019 ...|....12/15/2027 ...
059165-EC-0 ..... BALTIMORE GAS AND ELECTRIC CO . B | R, .. 1.6 FE ..|... . 109.7110 |... ..940,000 |.. .... 1,132,530 ....06/21/2018 ...|....10/01/2036 ...
06051G-GF-0 ..... BANK OF AMERICA CORP 1.2, |- 1.GFE ..|... ...96.1520 |... .2,630,000 |.. ....2,619,114 IR ....05/28/2019 ...|[....01/20/2028 ...
06051G-H3-5 ..... BANK OF AMERICA CORP .... 1.2, .| 1.GFE ... ...94.8090 |... 2,408,149 |.... 2,712,920 [ e (31,204) [ ....02/07/2022 ...|....02/07/2030 ...
06051G-JB-6 ..... BANK OF AMERICA CORP ... 1.2, .. 1.GFE ..|... ...86.1220 |... 3,298,473 |.... 23,960,836 |...eieeeeeiiiies foeeeeees (19,217) . ...01/26/2021 ...|....04/29/2031 ...
06051G-KD-0 ..... BANK OF AMERICA CORP .... -1 .. 1.6 FE ..|... ...82.9580 |... 2,696,135 |.... ... 2,848,393 37,145 [ ....06/25/2022 ... |....10/20/2032 ...
06051G-KM-0 ..... BANK OF AMERICA CORP . 1,2, 1.GFE .. ...97.3290 |. .. 5,547,753 |. 25,700,000 |eeeveeneeeeeinns feereeeeeees . ....08/17/2022 .. 04/02/2026
06368F-AC-3 ..... BANK OF MONTREAL ... 1 1FFE .. ...91.1020 |. .. 797,143 | 874,195 |.. .29 |. ...09/09/2021 .. 09/15/2026
06406R-AD-9 ..... BANK OF NEW YORK MELLON CORP 2 1.FFE .. ...95.8480 |. ..694,898 |. 767,69 |.. ..(13,316) | ....08/19/2021 .. 05/16/2027
06406R-BB-2 ..... BANK OF NEW YORK MELLON CORP -2 1FFE .. ...85.5000 |. .. 1,368,000 |. .1,429,8% |.. 17,559 |. ....06/06/2022 .. 01/26/2032 ...
073096-B*-9 ..... BAYPORT POLYMERS LLC ............. o J1EPRL L . 102.9090 |. ..2,058,180 |. 22,000,000 |+eeeennieeeeennns ferreeeeeees . ...01/19/2023 .. 02/15/2035 ...
09659-AB-2 ..... BOARD OF TRUSTEES OF LELAND STANFORD JUN .. 1. .. 1.AFE ..|... ...81.8480 |... 1,172,083 ... (3,036) | ...08/02/2021 ...|....05/01/2047 ...
12201P-AB-2 ..... BURL INGTON RESOURCES LLC .. N A .. 1.FFE ..|... . 115.5730 |... ....164,712 ..(12,606) | ....06/26/2018 ...|....08/15/2031 ...
126408-GH-0 ..... CSX CORP B L .. 1.6 FE ..|... . 109.8330 |... ....958,373 ... (8,681) . ....11/16/2016 ...|....10/01/2036 ...
126408-GHI-7 ..... CSX CORP 12 .. 1.GFE ..|... ...95.6170 |... 1,078,998 .. (2,906) | ....11/08/2012 ...|....05/30/2042 ...
126650-CY-4 ..... CVS HEALTH CORP .. 12 .. 2.BFE ..|... ...94.5310 |... 1,207,602 . 47,800 |....02/09/2021 ...|....03/25/2038 ...
126650-DJ-6 ..... CVS HEALTH CORP 12 ..2.BFE ..|... ...94.2760 |... 3,158,246 |.... . 3,703,953 .. 125,625 |....01/26/2021 ...|....04/01/2030 ...
144141-0B-1 ... DUKE ENERGY PROGRESS LLC 1, 1FFE .. ...86.5110 [. ..1,782,127 |. .2,060,000 1,917,454 |.. . 84,460 |....07/20/2022 .. 05/15/2042 ...
172967-LS-8 ..... CITIGROUP INC .. 1,2, .G FE .. ...94.5390 |. ..945,390 |. .1,000,000 .980,028 |.. . 35,200 |....04/11/2018 .. 10/27/2028
172967-WF-5 ..... CITIGROUP INC .. 1,2, .G FE .. ...99.2610 |. .. 1,737,068 |. .1,750,000 1,754,807 |.. ..(15,230) | . 58,660 |....12/09/2019 .. 04/24/2025
172967-M0-1 ... CITIGROUP INC .. 1, 1.GFE .. ...97.2330 |. ..3,014,223 |. .3,100,000 .3,124,379 |.. ..(18,889) | . 96,286 |....01/05/2022 .. 04/08/2026 ...
172967-MS-7 ... CITIGROUP INC .. 1.2, 1.GFE ... .. 1,000,000 |...85.4260 |... .1,000,000 |.. ....1,000,000 . 25,720 |....05/26/2020 ... |[....06/03/2031 ...
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18685¢-AL-6 ..... CLIFFWATER CORPORATE LENDING FUND .......cceevvvunnnes fonn vee | wunnnns T LACPL e 2,000,000 |. 102.2570 |.....eennnnnnn 2,045,140 |....ccoveennns 2,000,000 |.eeevuennnnnns 2,000,000 |oeeeeeeniiriiiinns forernrniiiiiins v o o 7.100 |...... 7.098 (D ....... 142,000 |....11/04/2022 ...|....12/06/2027 ...
20030N-BH-3 ..... COMCAST CORP N A |- 1.GFE ... 3,319,814 [...97.1350 |... .3,000,000 |.. .... 3,240,274 2 (28,325) e e e 4.250 |...... 3.201 | ....... .. 127,500 |....04/18/2022 ...|....01/15/2033 ...
202795-HT-0 ..... COMMONWEALTH EDISON CO .. 1. |- LFFE L .. 956,315 |. 110.6320 |... ... 728,000 |.. e (9,364) e e e 6.450 |...... 4103 | ....... ... 46,956 |....06/18/2018 ...|....01/15/2038 ...
209111-EL-3 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... N A |- 1.GFE ... .. 238,920 |. 105.6170 |... e (1,820) oo e oo 5.850 |...... 4.270 (WS ...... . 11,700 |....07/10/2018 ...{....03/15/2036 ...
209111-EY-5 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... 1 TG FE L .. 645,072 |. 100.9830 |... 625,902 |ociiiiiiiiiiis feee (3,842) | e e 5.500 |...... 4.160 {JD ....... . 29,810 |....03/21/2018 ...|[....12/01/2039 ...
24715@-AZ-7 ..... DELOITTE LLP N A e 1F s .. 3,000,000 |...97.1250 |.....eennnnnnn 2,913,750 |.... 283,000,000 [-eeneeeeenniieee forrereriieeeee e o e 5.320 |...... 5.320 [MN ...... . 79,800 |....05/11/2023 ...|....05/31/2038 ...
254687-DB-9 ..... WALT DISNEY CO ... .. 1.6 FE ..|... . 103.8240 |.............. 1,162,829 |.... 1,196,814 | [ (65,503) | o e 8.500 |...... 2.384 |FA ...... . 95,200 |....11/26/2019 ...[....02/23/2025 ...
254687-DF-0 ..... WALT DISNEY CO ... .. 1.GFE ..|... . 104.5310 |... 102505,050 |eeeeeiieeeeeiis feeee e (28,958) [ [ e 7.700 |...... 2.202 A0 ...... . 35,420 |....11/26/2019 ...[....10/30/2025 ...
254687-FZ-4 ..... [WALT DISNEY CO ... 1.GFE .. ...80.4610 |. .854,328 |.. .3.600 |......4.541 . 36,000 |....06/06/2022 .. 01/13/2051
25468P-CR-5 ..... [DIS 4.125 12/01/41 MIN .. 1.GFE .. ...89.7210 |. .1,033,882 |.. 4.125 |...... 4.622 . 45,375 |....07/20/2022 .. 12/01/2041
26441C-AS-4 ..... [DUKE ENERGY CORP ....... s .2.BFE .. ...94.8930 |. 484,444 .. .2.650 |......3.891 . 13,250 |....03/20/2018 .. 09/01/2026 ...
26442C-AE-4 ...... DUKE ENERGY CAROLINAS LLC ...eeeeeeeieeeeeneieeeees fon vee [ e [T s .. 1.FFE ..|... . 108.6460 |... .1,050,000 |.. 1,426,311 | i (20,900) | [ e 6.050 |...... 2.956 . 63,525 |....10/07/2021 ...|....04/15/2038 ...
26442T-AC-1 ..... DUKE UNIVERSITY |- 1.BFE ... ...86.6690 |... .3,380,000 |.. X 23 [ R RPN (- () ) N AU AU R 4.077 |...... 3.578 [AO ...... .. 137,803 |....05/31/2022 ...|....10/01/2048 ...
26442T-AE-T7 ..... DUKE UNIVERSITY eeeenees |- 1B FE Lot ...77.4570 |... .7,510,000 |.. 5,727,584 | e 18,076 s e e 3.299 |...... 5.093 [AO ...... .. 124,042 |....08/02/2023 ... |....10/01/2046 ...
26442T-AH-0 ... DUKE UNTVERSITY weviiiiiiieeiciiiieeeeceiiieeeeeenees fo eee [ e [T .. 1.B FE ..|... .. 68.6060 |... .4,890,000 |.. 3785, 112 e [ 18,204 | i e 2.832 |...... 4.198 [AO ...... .. 136,078 |....09/19/2023 ... |....10/01/2085 ...
26884A-BF-9 ..... ERP OPERATING LP . 2 s .. 1.GFE ..|... ...95.0020 |... 1. 500,000 |eeeeennieeeennnnnd97,972 [ e 889 [ e [ 2.850 |...... 3.000 [MN ...... ... 14,250 |....11/08/2016 ...|....11/01/2026 ...
291011-BB-9 ..... EMERSON ELECTRIC CO |- LFFE L . 109.6210 |... 725,000 |oeevvviineeennnnd967,140 |eenniiiiiinns o (11,979) | [ e 6.125 |...... 3.321[A0 ...... . 44,406 |....02/03/2022 ...|....04/15/2039 ...
29660N-AC-3 ..... ESPAI BARCA FONDO DE TITULIZACION .. .. 2.BPL ..|.. . 109.5930 |... .2,000,000 |.. ....2,000,000 ORI FPRPTRRR R 6.660 |...... 6.661 . 11,767 |....08/31/2023 ...|....06/30/2032 ...
30040W-AD-0 ..... EVERSOURCE ENERGY .. 2.AFE ..|... ...98.0340 |... 661,730 |.... . 675,000 |.. ... 676,261 JO 0 (1] O R RN 2.900 |...... 2.576 . 19,575 |....07/10/2019 ...|....10/01/2024 ...
30040W-AL-2 ..... EVERSOURCE ENERGY .. L2.AFE .. ...84.5700 |. ..397,479 |. . 470,000 .468,658 |.. 77 ). .2.550 |......2.594 . 11,985 |....08/08/2021 .. 03/15/2031
316773-CX-6 ..... FIFTH THIRD BANCORP ... L2.AFE .. ...99.8330 |. . 560,000 .559,986 |.. .24 | .3.650 |......3.689 . 20,440 |....01/23/2019 .. 01/25/2024
341081-EV-5 ..... FLORIDA POWER & LIGHT CO . 1EFE .. . 106.1460 |. ..395,000 452,022 |.. (8,197) | .5.650 |......4.204 . 22,318 |....07/26/2022 .. 02/01/2037
341081-FE-2 ..... FLORIDA POWER & LIGHT CO ....covvvvneeneeiiiiiieeecans foen e 1EFE .. ...98.6180 |. ..250,000 .202,204 |.. (1,752) | .5.125 |......3.766 . 12,813 |....01/26/2018 .. 06/01/2041 ...
341081-FG-7 ..... FLORIDA POWER & LIGHT CO ....eeeeveeeeeeeeeeenieeeeeens fean o 1EFE .. ...88.6410 |. . 100,000 124,851 |.. (1,104) [ .4.050 |......2.343 4,050 |....08/24/2020 .. 06/01/2042 ...
34501*-AE-3 ..... FOOTBALL CLUB TERMINAL NTS 2023-XV TRUST .... .. 1.F FE ..|... . 107.7630 |... .2,000,000 |.. +0222,000,000 eenneiiiiiiiines o e foi e 5.670 ....03/09/2023 ...|[....10/05/2038 ...
350638-AA-6 ..... FOUNDRY JV HOLDCO LLC |- 1.GFE ... . 107.4820 |... .3,000,000 |.. 283,000,000 |-eeneeeeenniiiaee forrereriineeeee e o e 5.720 ...04/25/2023 ... |....01/25/2038 ...
35086@-AL-5 ..... FOUR CORNERS OPERATING PARTNERSHIP LP ... vevvneens | 2B FE Lol .106.7700 |... .2,000,000 |.. +0022,000,000 eenniiiiiiiinnes o e foii e 6.440 ....06/23/2023 ... |....07/12/2033 ...
356770-AA-4 ..... FREEPORT POWER LIMITED .. B IR .. 2.BIF ..|... . 105.0300 |... .1,000,000 |.. e 1,000,000 -eenneeeeenniieee forrereriieeeee e e e 6.000 ....06/14/2023 ...|....10/15/2034 ...
369550-BJ-6 ..... GENERAL DYNAMICS CORP ... 12 .. 1.6 FE ..|... ...92.8540 |... 2,599,912 |.... .2,800,000 |.. 2,753,908 oeenniiiiiiiiees i 1,089 | [ e 4.250 ....06/06/2022 ...|....04/01/2050 ...
375558-BG-7 ..... GILEAD SCIENCES INC 1 .. 2.AFE ..|... ...98.9380 |... 801,398 |.... ... 810,000 |.. 873,020 [oeeeeeeenniineee feeeeennnn (4,448) | oo e 4.600 ...10/25/2017 ...|....09/01/2035 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC . 1,2, L2.AFE .. ...95.6040 |. ..2,198,892 |. .2,300,000 .2,305,288 |.. .3.691 |.. ....08/11/2017 .. 06/05/2028 ...
38141G-XH-2 ..... GOLDMAN SACHS GROUP INC . 1, L2.AFE .. ...94.0120 |. .. 2,679,342 |. .2,850,000 .3,072,484 |.. .3.800 |.. ....04/29/2021 .. 03/15/2030
38141G-2R-8 ..... GOLDMAN SACHS GROUP INC . 1,2, 1FFE .. ...95.8210 |. ..479,105 |. . 500,000 ... 500,000 |.. .3.615 |.. ....03/11/2022 .. 03/15/2028
38143U-8H-7 ..... [GOLDMAN SACHS GROUP INC . 2 .. L2.AFE .. ...97.7200 |. ..1,270,360 |. .1,300,000 .1,302,0% |.. .3.750 |.. ...11/09/2016 .. 02/25/2026
40414L-AN-1 ... HEALTHPEAK PROPERTIES INC . 1, L2.AFE .. ...97.6280 |. ...61,000 ..60,938 |.. .3.400 |.. ....01/13/2015 .. 02/01/2025 ...
45138L-AT-0 ..... IDAHO POWER €O .evvveeeeeeeeeeeeeeeeneeeeeenneeeeee fonn vee [ v [T s .. 1.FFE ..|... . 103.8420 |... . .2,000,000 |.. e 1,996,582 oo e 388 | e e 6.250 ...10/15/2007 ...|....10/15/2037 ...
456866-Alt-4 ..... TRANE TECHNOLOGIES CO LLC B | R, .. 2.AFE ..|... . 104.7960 |........oee... 6,287,760 |.... .6,000,000 |.. +02.6,000,000 |.eeneriiiiiinens forviiinnenn 380 i o e 6.443 ... 1172171997 ... |....11/15/2027 ...
459200-KP-5 ..... INTERNATIONAL BUSINESS MACHINES CORP ... 12 .. 1.GFE ..|... ...74.6970 |... 1,680,683 |.... .2,250,000 |.. 1,784,189 s e 70839 s e e 3.430 ...05/09/2022 ... |....02/09/2052 ...
46647P-AR-7 ..... JPMORGAN CHASE & CO ... 12,5 L | LR FE L ...96.2420 |... 1,284,831 |.... .1,335,000 |.. 12472 s 306 | i e 4.005 ....12/18/2023 ...|....04/23/2029 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO ... 12 .. 1.FFE ..|... ...98.0300 |... 2,352,720 |.... .2,400,000 |.. 002,566,354 |eenieeieeiiiieee [ (30,984) | e e 4.452 ...11/04/2019 ...|....12/05/2029 ...
46647P-CJ-3 ..... JPMORGAN CHASE & CO ... 12,5 | LEFE L ...88.6580 |... 2,269,645 |.... 002,266,315 |oeniiiiiiiiiinns e 1,969 | [ e 2.069 ....12/18/2023 ...|....06/01/2029 ...
46647P-CR-5 ..... JPMORGAN CHASE & CO ... 1,2,5 ... |.. 1.LEFE ..|... ...83.5370 |... 2,220,413 |.... . . e 2,340,059 |eeneeeiiiieeee e 83,454 | o e 2.545 ...05/25/2022 ... |....11/08/2032 ...
46647P-DC-7 ..... JPMORGAN CHASE & CO ... 1,256 ... |.. L.LEFE ..|... ...96.4220 |... .. 1,928,440 |.... .2,000,000 |.. +0222,000,000 eenniiiiiiiiines oo e fo e 4.586 ...04/19/2022 ...|....04/26/2033 ...
491674-BG-1 ..... KENTUCKY UTILITIES CO 1,2 1. ...97.5%0 |. ..707,571 | ..725,000 .935,841 |.. .5.125 |.. ....08/24/2021 .. 11/01/2040 ...
536218-BH-8 ..... LION INDUSTRIAL PROPERTIES LP .... 1., ...99.1720 |... 991,720 |.... .1,000,000 |. ...1,000,000 J..ooiiiiiinnnnns i o foiiiiiins e 5.490 ...01/19/2023 ... |....02/02/2035 ...
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539830-BB-4 ..... LOCKHEED MARTIN CORP L1GFE e 5,000,000 |...90.4030 |.............. 4,520,150 |oueennneennnn 5,000,000 |..eevuunnnnnns 5,000,000 |oeeveeeniiiiiiinns forerniniiiiiiinns e o 4.070 |...... 4.070 [ID tevvenn Jeevnnnennnnnnn 9,044 [ 203,500 |....12/12/2012 ... |....12/15/2042 ...
548661-AH-0 ..... LOWE'S COMPANIES INC ... e |- 2.AFE ... 2,525,251 |. 107.4800 |... 2,141,826 e e (BA,750) | e e 6.875 |...... 3.457 |FA ...... .. 130,281 |....03/29/2016 ... |....02/15/2028 ...
548661-CL-9 ..... LOWE'S COMPANIES INC ... |- 2.AFE L. .. 568,336 |. 106.3010 |.................465,598 |.................438,000 |.................550,664 |.......cccveeees [orrninnnnn (6,969) |ovvennnriiiininns oo | 5.800 |...... 3.315 ... 25,404 |....05/24/2021 ...|....10/15/2036 ...
548661-D0-7 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... ..869,870 |...82.4830 |.................824,830 |.............. 1,000,000 |......eeeneeeeen. 874,450 |oeeeeeeiinniinns [ 2,867 e o e 4.050 |...... 4.964 . 40,500 |....05/12/2022 ...|[....05/03/2047 ...
548661-EE-3 ..... LOWE'S COMPANIES INC ... s .. 2.AFE ..|... .. 499,470 |...72.9850 |... 499,528 s e 82 e e e 2.800 |...... 2.807 . 14,000 |....09/13/2021 ...|[....09/15/2041 ...
575718-AE-1 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY .. N L T, .. 1.AFE ..|... .. 1,703,800 |...90.6440 |.............. 1,350,596 |.... 1,666,124 oo e (10,572) | e e 3.959 |...... 2.892 . 58,989 |....03/17/2022 ...|....07/01/2038 ...
575718-AG-6 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY .. 12 .. 1.AFE ..|... .. 2,500,000 |...74.9530 |......ounnnnnn 1,873,825 |.... 02,500,000 |eenniiiiiiiiens oo e foi e 2.989 |...... 2.989 . 74,725 |....12/17/2019 ...|....07/01/2050 ...
575718-AJ-0 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY .. 12 .. 1.AFE ..|... 3,000,000 |...75.5340 |... ..2,266,020 |.... 283,000,000 [-eeneeeeenniieee forreeeriieeee e e e 3.067 |...... 3.067 . 92,010 |....03/01/2022 ... |....04/01/2052 ...
576360-AK-0 ..... MASTERCARD INC ....vviiiiieiiciiiiinnns 1,2 .1.DFE .. .. 935,522 |...89.6610 |. ..851,780 |. ..950,000 .936,043 |.. .3.950 |......4.046 . 37,525 |....07/22/2022 .. 02/26/2048
57708#-AA-9 ..... MATTERHORN EXPRESS PIPELINE, LLC 1. .2.CPL .. 1,000,000 . 102.5200 |. .. 1,025,200 |. .1,000,000 .1,000,000 |.. .5.630 |......5.630 . 33,8% |....01/18/2023 .. 06/30/2034
58013-FC-3 ..... MCDONALD'S CORP ........ 1,2 2.AFE 2,946,180 |...91.8260 |. ..2,754,780 |. .3,000,000 .2,948,110 |.. 4.450 |......4.572 133,500 |....07/26/2022 .. 03/01/2047 ...
605417-CD-4 ..... MISSISSIPPI POWER CO . 12 . 1.GFE. .. 742,005 |...67.7690 |... e 750,000 |eeevenieeeeenn 742,436 [ e 188 [ e [ 3.100 |...... 3.155 ... 23,250 |....06/24/2021 ...|....07/30/2051 ...
606822-BD-5 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . B .. 1.GFE . .. 550,000 |...99.6020 |... ..560,000 |.oevvveeneeenenn850,000 |oeennniiiiiiiens v e [ e 3.407 |...... 3.405 . 18,739 |....02/26/2019 ... |[....03/07/2024 ...
617446-8C-6 ..... MORGAN STANLEY N L . 1.GFE. 1,79, 168 |...98.5810 |... 21,705,000 |eeeveeeeeeenn 1,725,265 [ e (12,469) [ e [ 4.000 |...... 3.212 . 68,200 |....12/06/2017 ...|....07/23/2025 ...
617446-8G-7 ..... MORGAN STANLEY ... 12,5 | 1.GFE . 1,146,690 |...97.4120 |.................974,120 |[..............1,000,000 |.............. 1,097,850 [.....ccoveierrnns Jovrnnnenn (18,014) [ v [ 4.431 |...... 2.367 . 44,310 |....08/24/2021 ...|....01/23/2030 ...
617446-80-5 ..... MORGAN STANLEY ... L|1,2,5 . 1.EFE. ..500,000 |...96.0420 |... revereennneennns 900,000 |eiiiiiiinnnnn 500,000 [oieeiiiiiiiiiies e e e s 2.188 |...... 2.188 . 10,940 |....04/23/2020 ... |....04/28/2026 ...
61744Y-AP-3 ..... MORGAN STANLEY ... 1.2, 1L ...95.3510 |... 2,903,438 |.............. 3,045,000 |..............3,159,702 [...ccovmiiiiiiins Jounnnannn (27,887) [eooeiiiiiiiiiiis i [ 3.772 |...... 2.749 .. 114,857 |....01/03/2022 ...|....01/24/2029 ...
B1747Y-EL-5 ..... MORGAN STANLEY ... 1.2, 1. ...84.9950 |... 2,124,875 |.... . i 2,267,306 |eeeeeeeenniieee foreeeennn 28,769 | e e 2.943 |...... 4.205 ... 713,575 |....05/25/2022 ...|....01/21/2033 ...
637432-BS-3 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN . . 106.4139 |... 478,863 |.... ..450,000 |.. 15TV 000 Y AR R AR R 7.350 |...... 7.346 . 33,075 |....11/06/1996 ...|[....11/01/2026 ...
641062-AY-0 ..... NESTLE HOLDINGS INC evvveeeeeeennneeeeenns ... 74.4390 |. ..1,637,658 |. .2,200,000 2,195,345 |.. .2.500 |......2.515 . 55,000 |....09/07/2021 .. 09/14/2041
65341*-AA-9 ..... NEXTERA ENERGY PIPELINE HOLDINGS (LOVWMAN . . 104.5680 |. ..1,025,737 |. ..980,928 .980,928 |.. .6.550 |......6.551 . 61,931 |....11/18/2022 .. 08/01/2052
653416-AA-7 ... NEXTERA ENERGY TRANSMISSION HOLDINGS LLC . . . 107.0710 |. ..1,068,337 |. ..997,783 997,783 |.. .6.090 |......6.090 . 60,765 |....12/16/2022 .. 12/21/2042
65342%-AC-4 . NEXUS GAS TRANSMISSION, LLC ..oevvvniiiiiiiiiieievinannfeen e . 104.5150 |. ..2,090,300 |. .2,000,000 .2,000,000 |.. . .5.890 |......5.890 . 58,900 |....04/06/2023 .. 05/01/2035 ...
655844-BV-9 ..... |NORFOLK SOUTHERN CORP ........eeeeeeeeinieeeeemnieeeeeene foee e ...84.4680 |. ..844,680 |. .1,000,000 876,057 |.. . 2,016 |. .4.050 |......4.856 . 40,500 |....05/09/2022 .. 08/15/2052 ...
655844-BY-3 ..... NORFOLK SOUTHERN CORP ... ...86.2580 |... 603,806 |.... ... 700,000 |.. ....834,376 JRN R 11 R A N 4.150 |...... 2.9% . 29,050 |....08/17/2021 ...|....02/28/2048 ...
655844-CD-8 ..... NORFOLK SOUTHERN CORP ... ...75.6100 |... 1,323,175 |.... .1,750,000 |.. 1,403,088 e 8,839 o e e 3.400 |...... 4.739 .. 59,500 |....05/09/2022 ...|[....11/01/2049 ...
666807-BD-3 ..... NORTHROP GRUMMAN CORP ... ...99.8090 |... 1,996,180 |.... .2,000,000 |.. 2,219,639 (BT [ | e 5.050 |...... 4.139 ....12/12/2012 ...|....11/15/2040 ...
666807-BW-1 ..... NORTHROP GRUMMAN CORP B . . 106.1760 |... 2,123,520 |.... .2,000,000 |.. 2,152,528 |oeeeeeeeeenniiee foreeeeenn (86,051) |oeeeeceiies oo e 7.875 |...... 4.153 ....09/02/2021 ...|....03/01/2026 ...
668074-H#-7 ..... NORTHWESTERN CORPORATION 8D ... 1. .. 1,000,000 |. 103.9610 |... 1,039,610 |.... 1,000,000 [.ooevvveieiiiies Jovvnniniiniinins fooeeiiiiiis e e 5.570 |...... 5.570 ....03/16/2023 ...|....03/30/2033 ...
668074-J*-9 ..... NORTHWESTERN CORPORATION MT ... N A . 103.9610 |... 2,079,220 |.... . 2,000,000 USRI FPRPTRR RN 5.570 |...... 5.570 ...03/16/2023 ... |....03/30/2033 ...
668444-AA-0 ... NORTHWESTERN UNIVERSITY ... 1 ...90.4170 |. .. 1,699,840 |. .1,880,000 .2,165,505 |.. ..(10,052) |. .4.198 |......3.168 ....11/01/2019 .. 12/01/2047 ...
668444-AC-6 ..... NORTHWESTERN UNIVERSITY 1 ...95.7890 |. . 1,417,677 | . 1,480,000 1,542,371 |.. (4,979) | .4.643 |......4.235 ...09/21/2023 .. 12/01/2044
668444-AN-2 . NORTHWESTERN UNIVERSITY 1. ...84.9460 |. ..2,123,650 |. .2,500,000 .2,617,833 |.. (3,857) . .3.868 |......3.542 ....06/01/2022 .. 12/01/2048
668444-AQ-5 ..... |NORTHWESTERN UNIVERSITY 1, ...81.2270 |. ..1,015,338 |. . 1,250,000 1,321,766 |.. (2,154) |. .3.662 |......3.334 ....09/21/2023 .. 12/01/2057
68389X-AE-5 ..... ORACLE CORP .. 1. . 110.6250 |. .. 1,227,938 |. .1,110,000 .1,455,9% |.. ..(18,109) |. .6.500 |......3.676 ....10/13/2017 .. 04/15/2038 ...
68389X-AH-8 ..... ORACLE CORP .. N A . 106.5420 |... 404,860 |.... ... 380,000 |.. 473,310 e (A271) [ e e 6.125 |...... 3.988 ...03/14/2018 ...|....07/08/2039 ...
693475-BR-5 ..... PNC FINANCIAL SERVICES GROUP INC ... .12, . 102.0030 |... 2,652,078 |.... .2,600,000 |.. 022,800,000 |eenniiiiiiiiines o e foi e 5.582 |...... 5.585 ....06/07/2023 ...|....06/12/2029 ...
69353R-EK-0 ..... PNC BANK NA ...97.3490 |... 3,392,613 |.... e BAT6,522 oeeeeeeiieee o 7,262 | e e 2.950 |...... 3.168 ....03/14/2019 ...|....02/23/2025 ...
693627-AY-7 ..... DUKE ENERGY INDIANA LLC ... . 106.9030 |.................502,444 |................ 470,000 |.......e0eeeeenn561,027 |ooeenniniinniinns forviennnnn (5,948) | o 6.120 |...... 4.033 ....12/11/2019 ...|....10/15/2035 ...
695114-CD-8 ..... PACIF I CORP eeeneen |- s . 102.6780 |.............. 1,026,780 |.............. 1,000,000 |..........eeee 1,334,557 |oeeeeiiiennniins e (20,712) | oo e 5.750 |...... 2.725 ....08/18/2021 ...|....04/01/2037 ...
70522#-AB-4 ..... PECO PALLET HOLDINGS INC .. B | T, ..2.BPL ..|.. .. 1,000,000 |. 100.7640 |... reeeveeennenn. 1,000,000 |o.onnnnnnnnnn 1,000,000 [ociiiiiiiiiiiiie [ e e e 5.920 |...... 5.901 ....02/16/2023 ...|[....03/02/2028 ...
713448-CQ-9 ... PEPSICO INC 1,2 e .. 1.EFE ..|... .. 1,174,730 |...91.4360 |... 914,360 |.... . 1,164,028 e e (B,B73) | e e 4.250 |...... 3.150 ...02/03/2022 ...|....10/22/2044 ...
718546-AR-5 ..... PHILLIPS 66 ....ccevveeneiiiiiiiieeeciiiiieeees 1,2 e .. 2.AFE ..|... .. 575,989 |...97.3410 |... 559,711 |.... ..575,000 |.. 575,512 |eveeiiiiiiiiins foeiiiiinin (86) | e e 3.900 |...... 3.877 ....02/26/2019 ...|....03/15/2028 ...
740816-AD-5 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE . 1. 1AFE .. 2,908,476 |. 109.6470 |. ..2,280,658 |. .2,080,000 .2,764,629 |.. .5.625 |......2.870 ....08/30/2022 .. 10/01/2038 ...
740816-AH-6 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE .... 1., . 1AFE ... .. 780,216 |. 101.5290 [.........cccc.es 609,174 |.... . 600,000 |. ... 753,653 | foeenn (6,990) | e o 4.875 |...... 2.932 ...01/14/2020 ... |....10/15/2040 ...
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740816-AL-7 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE ............foes vee]eeennns T LAFE e 2,154,935 |...87.8130 |...euviieennnn 1,721,135 [ 1,960,000 |..eevnnrennnn 217,675 |oeeeeeeeeieeeeeees [ [CCI L7 R FORR AR 3.619 |...... 2.904 ....05/06/2022 ...|....10/01/2037 ...
74170*-BY-4 ..... PRINME PROPERTY FUND LLC 2,000,000 |. 104.6390 |.............. 2,092,780 |.... .2,000,000 |.. 022,000,000 [.eenneeeeenniieee forrereriieeeeee e e e 5.590 |...... 5.590 ...02/17/2023 ...|....03/15/2033 ...
75458*-AB-5 ..... RAYBURN COUNTRY ELECTRIC COOPERATIVE INC .. 998,973 |. 106.4460 |.............. 1,063,367 |..oevvvnnnennnnn998,973 |unenninennnnnnn998,978 [ o o e e 6.040 |...... 6.040 ....03/17/2023 ...|....12/31/2042 ...
75513E-BY-6 ..... RTX CORP .. .. 1,168,930 |. 108.0940 |.................945,823 [................ 875,000 |............. 1,088,818 [.....ccooiiiiiies Jomnneen (43,344) [ e [t 7.200 |...... 1.834 ....12/10/2020 ...|....08/15/2027 ...
75513E-CJ-8 ..... RTX CORP .. .. 1,717,290 |...93.0040 |... . reeeveeenneen. 1,340,000 [oeennnninnnnnn 1,679,860 |oiiiiiiiiiiiiiii feeeennn (12,632) [ e o 4.800 |...... 3.060 ....12/10/2020 ...|....12/15/2043 ...
75513E-CK-5 ... RTX CORP ...1,646,633 |...87.4580 |... 1,128,208 |.... e 1,616,686 |.eeeeeeeniiieee foreeeeenn (10,086) |-eeeeeeeeeiiees o e 4.350 |...... 2.834 ...12/10/2020 ...|....04/15/2047 ...
76169#-AT-0 ..... REYES HOLDINGS LLC .... .. 2,000,000 |. 101.6500 |... 2,033,000 |.... +0222,000,000 eenniiiiiiiiines oo e fo e 4.910 |...... 4.910 ....04/28/2023 ...|....05/17/2032 ...
76711%-AA-8 ..... RI0 GRANDE LNG, LLC 3,000,000 |- 109.8900 |... ..3,296,700 |.... 283,000,000 [-eenneeeeenniiieee forrereriieeee e o e 6.670 |...... 6.673 ....06/16/2023 ...|....07/11/2033 ...
776743-AL-0 ..... ROPER TECHNOLOGIES INC .. ...82.3370 |. ..689,161 |. .836,064 |.. L1750 |......1.767 ....08/18/2020 .. 02/15/2031
822582-AD-4 ..... [SHELL INTERNATIONAL FINANCE BV . 115.0680 |. .. 1,367,008 |. 11,522,172 |.. ..(16,262) | .6.375 |......3.877 ....10/30/2019 .. 12/15/2038
828807-CY-1 ..... SIMON PROPERTY GROUP LP . ...96.1490 |. ..1,153,788 |. 1,198,993 |.. .3.250 |......3.280 ....11/15/2016 .. 11/30/2026 ...
832696-AK-4 ..... J M SMUCKER CO . ...98.1040 |... 490,520 |.... ... 500,000 |.. 501,198 [oeeeeeeeeiieeee oeeemmnneeee e (947) | oo e 3.500 |...... 3.295 ...11/21/2016 ...|....03/15/2025 ...
84857L-B*-1 ..... SPIRE INC 1. . 104.5760 |... 1,045,760 |.... .1,000,000 |.. e 1,000,000 [oeeeniiiiiiiines v e foi e 5.800 |...... 5.800 ....02/24/2023 ...|....03/15/2033 ...
854403-AD-4 ... LELAND STANFORD JUNIOR UNIVERSITY .. N L ...89.3900 |... 1,432,922 |.... 1,656,414 | e (2,738) [ o e 4.013 |...... 3.730 ....09/21/2023 ...|....05/01/2042 ...
85440K-AA-2 ..... LELAND STANFORD JUNIOR UNIVERSITY 1.2 ...86.2140 |... 3,254,579 |.... 4,283,236 [ [ (13,246) | e e 3.647 |...... 2.931 ....12/12/2019 ...|....05/01/2048 ...
85440K-AD-6 ..... LELAND STANFORD JUNIOR UNIVERSITY 1,2 ...66.9800 |... 5,605,894 |...oiiiiiiiiiee o 30652 | e e 2.413 |...... 2.959 ....09/21/2023 ...|....06/01/2050 ...
855244-A0-2 ..... STARBUCKS CORP . 1.2 ...98.2140 |.................608,927 |................ 620,000 |......oeuneeeennn623,162 |oeeenniiiininnnns fooniinnnnn (2,082) |veeiicciiiies o e 3.800 |...... 3.440 ....03/11/2019 ...|....08/15/2025 ...
871829-AZ-0 ..... SYSCO CORP 1.2 ...97.7740 |... . 2,518,895 |oeeiiiiiiiiieee e (12,115) | o e 3.750 |...... 3.229 ...09/07/2016 ...|....10/01/2025 ...
871829-BC-0 ..... SYSCO CORP 1.2 ...96.6000 |... 1,449,000 |.... 1,511,560 [ o (4,808) | e e 3.300 |...... 2.950 ....02/10/2022 ...|....07/15/2026 ...
87303*-AA-9 ..... THL CREDIT DIRECT LENDING IV FUNDING LL . ...96.6597 |. ..8,756,190 |. .9,058,782 |.. .5.000 |......5.000 ....09/02/2022 .. 07/15/2025
88240T-AD-3 ..... ERCOTT 2022 A4 ... . 100.6210 |. ..9,055,890 |. .8,998,309 |.. .5.167 |......5.170 ....06/08/2022 .. 02/01/2052
89156H-AB-3 ..... TOTE SHIPHOLDINGS LLC . ...89.9440 |. ..629,608 |. ... 700,000 |.. .3.450 |......3.450 ....01/29/2016 .. 01/22/2041
89788M-AN-2 ..... TRUIST FINANCIAL CORP ....evvniirineineeieiiiineeeeans fonn e . 101.7940 |. .. 1,532,000 |. .1,506,282 |.. .6.047 |......6.009 ....06/07/2023 .. 06/08/2027 ...
89837L-AH-8 ..... TRUSTEES OF PRINCETON UNIVERSITY ..ooevveiiiieeinnias feen e ...93.1270 |. .. 4,656,350 |. .5,000,000 .5,000,000 |.. 4.201 |......4.201 ...05/17/2022 .. 03/01/2082 ...
907818-DT-2 ..... UNION PACIFIC CORP ...91.5000 |... 1,427,400 |.... .1,560,000 |.. 1,917,073 |oeeeeeeiiiiiiees foreeeenn (12,847) | oo e 4.821 |...... 3.234 ....02/10/2021 ...|....02/01/2044 ...
907818-EC-8 ..... UNION PACIFIC CORP ... ...82.0230 |... .1,600,000 |.. 1,870,042 |ooeeeeeieeeiis o328 | e e 3.875 |...... 4.766 ....05/09/2022 ...|....02/01/2055 ...
907818-EJ-3 ..... UNION PACIFIC CORP ... ...85.6050 |... 1,000,000 |.eeveeneennnnnn969,928 [ooeiiiiiiiiiiii i 883 e e [ 4.050 |...... 4.244 ....06/08/2022 ...|....03/01/2046 ...
91159H-JF-8 ..... US BANCORP ... ...98.5640 |... 21,000,000 |-evveeneeeeen 1,000,000 [nneeeniiiieeies Jovemnieeeeeenne feeeeeeies e s 4.548 |...... 4.550 ...07/19/2022 ...|....07/22/2028 ...
91159H-JJ-0 ..... US BANCORP ... . 103.2090 |... IRCICIS TR S U RPN ( (1)) N AU R RPN 5.850 |...... 5.414 ....12/19/2023 ...|....10/21/2033 ...
913017-BP-3 RTX CORP . 108.9900 |... . 2,919,791 |oeeeeeeiciiiieee [ (25,831) | oo e 6.125 |...... 4.129 ...08/05/2014 ...|....07/15/2038 ...
91324P-AR-3 ..... |UNITEDHEALTH GROUP INC .. . 109.3990 |. ..546,995 |. . 500,000 ...577,221 .. .5.800 |......4.172 ....08/30/2018 .. 03/15/2036 ...
914744-AB-3 . UNIVERSITY OF NOTRE DAME DU LAC . . 100.3330 |. .. 1,610,345 |. . 1,605,000 .2,123,140 |.. .4.900 |......2.563 ....08/04/2022 .. 03/01/2041
914744-AD-9 ..... |UNIVERSITY OF NOTRE DAME DU LAC . .. 80.8810 |. .. 3,033,038 |. .3,750,000 .3,311,782 |.. .3.438 |......4.265 ....08/17/2023 .. 02/15/2045
914748-AA-6 ... UNIVERSITY OF NOTRE DAME DU LAC . ...81.1510 |. .. 1,643,308 |. .2,025,000 1,982,048 |.. .3.3% |......3.465 ....09/21/2023 .. 02/15/2048
92343V-DY-7 ..... |VERIZON COMMUNICATIONS INC .. ...98.5780 |. .. 1,794,120 |. 1,847,097 |.. .4.125 |......3.629 ....11/16/2017 .. 03/16/2027 ...
92343V-GK-4 ..... VERIZON COMMUNICATIONS INC ...79.8300 |... 1,59,600 |.... . . 2,048,014 |oeenceeiiees e (2,119) [ e e 3.400 |...... 3.211 ...09/28/2021 ...|....08/22/2041 ...
927804-FL-3 ..... VIRGINIA ELECTRIC AND POWER CO ... ...85.4150 |... . 810,000 |.. 982,918 s e (7,283) [ [ e 4.000 |...... 2.547 ...06/14/2021 ...|....01/15/2043 ...
927804-FY-5 ..... VIRGINIA ELECTRIC AND POWER CO ... ...80.0920 |... ..250,000 |.. 217,040 e e (T78) e e oo 3.800 |...... 3.140 ....01/05/2022 ...|....09/15/2047 ...
92826C-AK-8 ..... VISA INC ...77.3160 |... ..350,000 |ooevvvenneneeenn 347,813 | o 113 e [ e 2.700 |...... 2.748 ....03/31/2020 ...|....04/15/2040 ...
940663-AC-1 ..... WASHINGTON UNIVERSITY ...80.5160 |... . 7,420,000 |oeeveneeeeen 7,907,479 [ 5,000 [ e [ 3.524 |...... 3.753 ....08/31/2023 ...|....04/15/2054 ...
94974B-GA-2 ..... WELLS FARGO & CO ... ...98.6680 |... 1,480,020 |.............. 1,500,000 |.............. 1,499,698 [....coovvviiiinns Jovnnnnnnnnndd78 [ i [ 3.300 |...... 3.330 ....09/02/2014 ...|....09/09/2024 ...
95000U-2A-0 ..... WELLS FARGO & CO ... ...95.2820 |... 2,862,271 |.... . . ....3,095,714 o (25,890) [-eeeeenieeeeeen e e 3.584 |...... 2.633 ...01/05/2022 ...|....05/22/2028 ...
95000U-2G-7 ..... WELLS FARGO & CO . ...88.8570 |... .. 2,443,568 |.... .2,750,000 |.. ....2,793,750 0 (6,838) [eeeeiiiiiiiiiiiis e e 2.879 |...... 2.583 ....02/04/2020 ...|....10/30/2030 ...
983024-AN-0 ..... |WYETH LLC ....... . . . 109.6920 |. .. 762,359 |. ..695,000 .826,056 |.. (7,292) |- .5.950 |......4.092 ....03/04/2019 .. 04/01/2037 ...
98389B-AH-3 ..... XCEL ENERGY INC ..... . TP o] ,553, 1121110 [ 1,245,553 |.... 1,111,000 |. .... 1,480,972 (23,940) | foveiiiiiiiiiiiens o 6.500 |...... 3.222 ...08/11/2021 ...|....07/01/2036 ...
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98459L-AC-7 ..... YALE UNIVERSITY .ovveiiiiiiiiiieeecccieieeecvvniieee foe eee | s 1,2 e LAFE e 2,325,000 |...65.8850 |.............. 1,631,826 [.evveeennnn 2,325,000 |..eeuiiennnnn 2,325,000 |oeeeeneriirinnnns forririiniii e [ e 2.402 |...... 2.402 [AO ...... ....06/02/2020 ...|[....04/15/2050 ...
(3000@-AB-5 ..... CRISTAL-782 PORT FINANCING INC .eevveeeeeeniieeeeenns o vee | s 1. ..2.CFE ..|... .. 1,000,000 |. 112.6400 |.............. 1,126,400 |.... .1,000,000 |.. e 1,000,000 -eenneeeeenniieee forreeeriieeeee e e e 6.830 |...... 6.832 |FA ...... ....08/22/2023 ... |....04/04/2038 ...
L3551#-AP-5 ..... FERRERO INTERNATIONAL S.A. ........ Couennn .. 2,000,000 |. 102.0160 |.............. 2,040,320 |.... 022,000,000 eenneiiiiiiiiens v e foi e 5.100 |...... 5.100 [N/A ..... ....05/11/2023 ...|....06/20/2033 ...
L9082%-AX-7 ..... TRAFIGURA FUNDING SA ... Cevenns 1 .. 3,000,000 |...97.1720 |.ccereennnnenn 2,915,160 |.... +22:83,000,000 [-eeneeeemnniieee Jeeeeernieeeeene e e [0l 7,340 ) 7.340 [MS ...... ....02/24/2023 ...|....03/30/2033 ...
N4281@-CL-7 ..... KONINKLIJKE VOPAK NV ... (R 1 .. 1,000,000 |. 101.8340 |.............. 1,018,340 |.... e 1,000,000 [oeeeniiiiiiiines v e foi e 5.160 |...... 5.160 {JD ....... ...04/05/2023 ...|....06/19/2029 ...
N5828#-AB-6 ..... MODEC FINANCE B V Cevenns .. 3,000,000 |. 112.8820 |.............. 3,386,460 |.... 283,000,000 [-eeneeeeenniiieee foreereriinereee e e e 7.490 |...... 7.490 IN/A ... ....07/18/2023 ...|....07/15/2030 ...
03092*-AG-0 ..... DALRYMPLE BAY FINANCE PTY LTD . (R 1 .. 2,000,000 |. 117.9560 |.............. 2,359,120 |.... +0222,000,000 eenniiiiiiiiines o e fo e 7.160 |...... 7.160 {JJ ....... ....03/30/2023 ...|....07/06/2035 ...
07160#-AR-0 ..... ORICA FINANCE LIMITED .. 1,000,000 |. 105.2040 |.............. 1,052,040 |.... e 1,000,000 -eenneeeeeniiiieee foereeeniieeee e e e 5.820 |...... 5.819 [A0 ...... ....02/23/2023 ...|....10/16/2032 ...
08806#-AG-2 ..... TABCORP_FINANCE PTY LTD .. 1,000,000 ). 104.7810 |.............. 1,047,810 |.... ...1,000,000 J..ooniiiiiiiiinnns i e foiiinn el 6.690 |...... 6.690 IS ...... . 33,450 |....12/01/2022 ... |....03/01/2030 ...
1019999999. Subtotal - Bonds - Industrial and Miscellal
Obligations 326,836,064 | XXX 299,756,982 323,125,771 (888,382) XXX XXX XXX 3,657,716 11,535,812 XXX XXX
00842B-AJ-6 ..... ABMT 2015-5 A9 - CMO/RMBS ... A .. 508,455 |...89.8757 |... , ....512,691 e 8,884 | e s 3.500 ...09/29/2016 ...|....07/25/2045 ...
00842T-AD-0 ..... ABMT 2016-1 A4 - CMO/RMBS ... A 136,640 |...88.9229 |. 138,457 135,794 |.. .3.000 |.. ....01/01/2016 .. 12/25/2045
12646X-AH-5 ... CSMC 2013-1VR3 A1 - CMO/RVBS A 163,488 |...84.8387 |. 163,335 .163,262 |.. .2.500 |.. ....02/05/2020 .. 05/25/2043
12647P-AL-2 ..... | CSMC 2013-7 A11 - CMO/RWBS .. A 410,148 |...90.3175 |. ..403,581 413,001 |.. .3.500 |.. ....04/29/2020 .. 08/25/2043 ...
22944P-AA-5 ... CSMC 2013-TH1 A1 - CMO/RVBS .... A 1,177,958 |...86.0698 |... 01,221,077 |.. e 1,165,376 |eeeeiiiieees el 7,954 | e e 2.130 ...04/26/2016 ...|[....02/25/2043 ...
33851J-AC-3 ..... FSMT 2018-3INV A3 - CMO/RMBS .. A ...91.0574 |... ..836,705 |.. 860,132 | e (858) e [ e 4.000 ....07/15/2021 ...|....05/25/2048 ...
33851K-AC-0 ..... FSMT 2020-2 A2 - CMO/RMBS A ...86.8032 |... 810,355 oo [ (880) e [ e 3.000 ...07/16/2021 ...|....08/25/2050 ...
36261H-AA-8 ..... GSVBS 2021-PJ5 A1 - CMO/RVBS .. A ...78.1452 |... 702,616 [oeeneiiiiieens o 1,382 | [ e 2.000 ....05/14/2021 ...|....10/25/2051 ...
36262A-AB-0 ..... GSVBS 2021-PJ3 A2 - CMO/RMBS ... A ...81.8580 |... 1,278,840 s 8,298 | e e 2.500 ....06/29/2023 ...|....08/25/2051 ...
36262C-AB-6 ..... GSVBS 2021-PJ A2 - CMO/RMBS ... A ...81.8494 |... 6,297,843 | 30996 | i e 2.500 ....07/05/2023 ...|....01/25/2052 ...
362620-AB-5 ... GSVBS 2021-GR1 A2 - CMO/RMBS .. A L..82.1310 [ooeeeennnennns 3,979,908 |.... A5, TA2 | i 280565 s e e 2.500 ...05/31/2023 ...|....11/25/2051 ...
46592P-AR-2 JPMMT 21INV1 ASA - CMO/RMBS ... A ... 79.5782 [..oooiinnnnnns 2,080,161 |.... 2,288,716 e e 14,007 | o e 2.500 ....04/28/2022 ...|....10/25/2051 ...
46592X-AC-8 . JPMNMT 2021-13 A3 - CMO/RVBS . A ...81.7763 |. ..3,218,722 |. .3,950,741 |.. .2.500 |.. ....10/26/2021 .. 04/25/2052
46641C-AH-4 . JPUNMT 2014-1 1A9 - CMO/RMBS . A ...91.2545 |. ..337,938 | .362,580 |.. .3.500 |.. ...03/19/2019 .. 01/25/2044
46641Y-AA-1 ..... | JPMMT 2014-2 1A1 - CMO/RMBS . A ...94.4951 ...45,992 | ..49,574 |.. .3.000 |.. ....01/27/2021 .. 06/25/2029
46644V-BJ-4 . JPMNT 154 2A2 - CMO/RMBS .. A ...88.4049 |. ..1,097,102 |. 01,229,701 |.. .3.000 |.. ....11/01/2015 .. 06/26/2045 ...
46647E-AA-9 ... JPMNMT 163 1A1 - CMO/RMBS .. A ...90.7200 |. .569,249 |.. .3.386 |.. ...03/19/2019 .. 10/25/2046 ...
46647J-AN-0 ..... JPUNMT 2016-4 A13 - CMO/RMBS . A ...89.1968 [...ooeveiieeeen 74,700 |oeeeniiinnnnnn 83,748 [ 88,728 s [ 30827 e e e 3.500 ....06/12/2021 ...|....10/25/2046 ...
46647S-AE-0 ..... JPMNMT 2017-3 1A3 - CMO/RMBS ... A ...90.1689 |...ceevnnneeeeen321,079 |oeniiieeeennn 356,086 [oeeennnnee 367,311 | o (3947 | e e 3.500 ....08/09/2017 ...|....08/26/2047 ...
46648H-AC-7 ..... JPMNT 2017-2 A3 - CMO/RVBS A ...89.6953 |.........e.e..l 785,133 |ouiiniiiinnnnn 875,333 [ nn898,020 | o 2,661 | [ e 3.500 ...05/24/2017 ...|....05/28/2047 ...
46648U-AD-6 ..... JPMNMT 174 A4 - CMO/RMBS ... A ...89.9690 |... eeeennneeeeennn 98,657 [ 96,916 | [ 392 e e [ 3.000 ....02/22/2022 ...|....11/25/2048 ...
46654T-AB-4 ..... JPMNMT 2115 A2 - CMO/RVBS .. A ...85.1681 |... ..2,907,653 |.... .. e (9,973) [ | e 3.000 ....12/20/2021 ...|....06/25/2052 ...
46655D-AC-6 ..... JPNNMT 222 A3 - CMO/RMBS A . 13,459,155 |.. 81.8180 |... ....11,610,691 |.... 14,190,872 |.. . BT [ e e 2.500 ...02/24/2022 ... |....08/26/2052 ...
B7647L-AA-9 ..... OCMT 2021-1 A1 - CMO/RMBS A 1,625,035 |...81.8013 |. . 1,594,882 .1,620,068 |.. (4,571) | .2.500 |.. ....04/14/2021 .. 05/25/2051 ...
749384-AA-1 ... RCKT 2021-5 A1 - CMO/RMBS . A . 10,014,164 |...81.7469 |. 10,361,926 10,031,815 |.. .2.500 |.. ....02/24/2022 .. 11/27/2051
74938D-AA-1 ..... RCKT 213 A1 - CMO/RMBS .. A ...80.8765 |. . 3,400,559 . 2,624,497 |.. .2.500 |.. ....00/21/2023 .. 07/25/2051
74938V-AA-1 ... RCKT 2021-4 A1 - CMO/RMBS . A ...81.8408 |. .6,470,005 .6,555,135 |.. .2.500 |.. ....09/21/2021 .. 09/25/2051
749381-AB-7 ..... RCKT 222 A2 - CMO/RMBS .. A ...81.6957 |. 1,176,768 |.. .2.500 |.. ....02/17/2022 .. 03/25/2052 ...
7493%K-AE-6 ..... RCKT 2021-6 A5 - CMO/RMBS . A ...85.8367 |... . s e 2,501,796 |eeneeeeeiiieee e (605) | o e 2.500 ...12/14/2021 ... |....12/25/2051 ...
75409T-AG-0 ..... RATE 21J3 A7 - CMO/RVBS A ...85.9164 |... 10,013,207 |.. ...10,160,841 |o.eeveiiviiiiees oreeennnn (10,840) | o e 2.500 ....10/05/2021 ...|....09/25/2051 ...
81745G-AA-2 ..... SEMT 2013-10 A1 - CMO/RMBS .. A ...91.1306 |... 782,180 |eeeiiieeeennn809,085 [ e (819) [ e [ 3.500 ...07/26/2019 ...|....08/25/2043 ...
81745J-A0-1 ..... SEMT 2013-11 B3 - CMO/RMBS .. A ...96.6402 |... L A1,019 [ 41,915 e [ 206 | [ e 3.651 ...03/10/2020 ...|....09/25/2043 ...
81745L-AF-0 ..... SEMT 2014-4 A6 - CMO/RMBS ... A ...91.3%81 |... . ...21,363 |.. U . JUUP SR 3.500 ....01/29/2020 ...|....11/25/2044 ...
81745M-AA-9 ..... SEMT 2013-2 A - CMO/RMBS ......cvvuniiiiiinnnniiiiinnnnns A 2,648,437 [...83.9614 [.............. 2,392,157 [..oovvvnnnnnns 2,849,115 | 2,686,743 029 [ i et 1.874 ...04/07/2022 ... |....02/25/2043 ...
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81746D-AA-8 ..... SEMT 2017-5 A1 = CMO/RMBS ....cevvniiiiiiiiiieciiinens A 382,938 |...88.2409 |.................332,045 |....ccoeeiiiinnn 376,204 |..oovenniinnn 385,679 [cveeeviiiiinnes fovvvennnnn s (197) | [ e 3.500 |...... 3.043 | MON ..... ....07/01/2021 ...|....08/26/2047 ...
81746G-AA-1 ... SEMT 2017-7 A1 - CMO/RMBS ... A .. 351,774 |...89.8880 |... ..345,074 |.. 856,114 s [ (B08) e [ e 3.500 |...... 2.898 | MON ..... ...07/30/2019 ...|....10/25/2047 ...
81746G-AU-7 ..... SEMT 2017-7 A19 - CMO/RMBS .. A .. 189,989 |...88.7619 |... . 188,021 |.. 191,335 s e (198) [ [ e 3.500 |...... 3.157 | MON ..... ....10/02/2017 ...|....10/25/2047 ...
81746L-AA-0 ..... SEMT 2015-3 A1 - CMO/RMBS ... A .. 197,429 |...90.7617 |... ..199,802 |.. 195,995 | e (828) e [ [ 3.500 |...... 3.892 | MON ..... ....03/08/2019 ...[....07/25/2045 ...
81746N-AA-6 ..... SEMT 163 A1 - CMO/RMBS A .. 818,842 1...90.0284 |... . 828,661 |.. 812,379 s 2885 | [ e 3.500 |...... 3.847 | MON ..... ....06/15/2020 ...[....11/26/2046 ...
81746R-AU-3 ..... SEMT 162 A19 - CMO/RMBS A ..201,628 |.. 88.7606 |... . 198,878 |.. 00202,630 |eeeeiieeeeeeiis feeieeeen 1816 e [ e 3.500 |...... 3.129 | MON ..... ....11/20/2017 ...|....08/25/2046 ...
81746X-AA-4 ..... SEMT 2017-3 A1 - CMO/RMBS ... A .. 345,385 |...89.8870 |... .. 347,439 |.. 34877 i o816 L [ e 3.500 |...... 3.618 [MON ..... ...07/30/2019 ...|....04/25/2047 ...
81748K-AA-0 ... SEMT 2020-2 A1 - CMO/RMBS ... A .. 197,461 |...85.0753 |... 194,543 | 197,759 | e (2B | e e 3.500 |...... 3.169 | MON ..... ....12/28/2021 ...|....08/25/2050 ...
81748\-AA-6 ..... SEMT 2020-1 A1 - CMO/RMBS ... AL 2,103,744 |...90.1407 |... .2,051,9% |.. 2,134,228 s Lo 140658 s i e 3.500 |...... 2.735 | MON ..... ...07/12/2021 ... |....02/25/2050 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 90,026,603 [ XXX 77,792,424 93,348,817 90,262,505 135,640 XXX XXX XXX 180, 183 2,257,465 XXX XXX
30285F-AE-9 ..... FREMF 14K40 B - CMBS A 1,394,280 |...98.5146 |.............. 1,345,710 |.... .... 1,364,869 e (B,978) oo e e 4.182 |...... KITET 110 AR 4,761 |... ... 56,265 |....12/03/2014 ... |....11/25/2047 ...
30292C-AJ-6 . FREMF 2014-K38 B - CMBS A ...99.3595 |. .. 3,467,646 |. .3,485,297 |.. .. (30,520) |. .4.339 |......3.668 . 12,620 ....10/29/2020 .. 06/25/2047
30292C-AL-1 . FREMF 2014-K38 C - CMBS A ...99.33%4 |. ..6,359,709 |. .6,386,455 |.. 4.752 |......4.380 . 25,353 ....10/12/2016 .. 06/25/2047
30292G-AN-8 . FREMF 2014-K39 B - CMBS A ...98.6097 |. .909,060 |.. .4.238 |......1.816 3,178 ....07/22/2021 .. 08/26/2047 ...
302926-A0-1 ... FREMF 2014-K39 C - CMBS ... A ...98.5994 |... . 2,445,000 |.. e 2,819,437 s e 20,712 s e e 4.238 |...... 5.533 ...05/02/2016 ...|....08/25/2047 ...
30202P-AE-8 ..... FREMF 2015-K45 B - CMBS ... A ...97.6393 |... .2,340,000 |.. 2,327,029 e e 1593 s [ e 3.724 |...... 3.962 ....11/15/2016 ...|....04/27/2048 ...
30292R-AJ-3 ..... FREMF 2015-K46 B - CMBS ... A ...97.4734 |... ... 680,000 |eevennieeeennnnn686,954 [ e (T126) [ e [ 3.817 |...... 2.703 ....01/06/2022 ...|....04/27/2048 ...
30293lI-AE-2 ... FREMF 2015-K50 B - CMBS ... A ...97.2244 |.............. 3,806,335 |.............. 3,915,000 |........ceeeen3,927,716 |oueenniviinnnnnnns forrnennnn (18,245) | oo e 3.909 |...... 3.505 ...08/13/2019 ...|....10/26/2048 ...
30296A-AS-6 ..... FREMF 2017-K61 B - CMBS ... A ...95.3974 |... eeeerneeeee 1,252,983 | e (18,252) | e e 3.814 |...... 2.144 ....09/18/2020 ...|....12/27/2049 ...
30302X-AE-9 ..... FREMF 2017-K65 B - CMBS ... A ...96.4634 |... ..420,000 |ooeevveeneeeennnn 445,393 | [ (7,264) | o e 4.214 |...... 2.213 ....04/09/2021 ...|....07/25/2050 ...
30305K-AG-9 ..... FREMF 2017-K69 B - CMBS ... A ...94.8981 s .1,750,000 |.. 1,686,434 | [ 13,084 | e e 3.854 |...... 4.1 ...09/27/2022 ...|....10/25/2049 ...
357080-AU-7 ..... FREMF 2017-K66 B - CMBS AL 961747 [ 961,747 | 1,000,000 f.....cceuunnnnnns 939,457 |ovveeeiiiiiinnns fooenneen 1306 oo o o 4171 ... 5.999 ...09/26/2022 ... |....08/25/2050 ...
1039999999. Subtotal - Bonds - Industrial and Miscellal

Commercial Mortgage-Backed Securities XXX 25,397,601 25,908,000 25,831,035 XXX XXX XXX XXX
006346-AW-0 ..... ADMSO 231 A2 = ABS ....eeeeeeiee e e e . 102.7830 [..ceeeeeennnns 3,083,489 |.....coeeennnn 3,000,000 |-eeevennnnnnnn 2,999,312 |oeeeeiiiieeeien e (587) oo e o 6.967 |...... 6.971 ...07/19/2023 ...|....07/15/2053 ...
0735%B-AA-5 ..... BEACN 211 A - ABS ...88.8972 |... ..6,075,750 |.... 8,491,611 [ [ 109,870 | o e 2.250 |...... 4.848 ...02/23/2023 ... |....10/22/2046 ...
1265711-AE-0 ..... CNH 2021-B B - ABS .... ...91.4175 |. ..914,175 |. .1,000,128 |.. .0.900 |.. ....07/20/2021 .. 01/16/2029
148550-AA-4 ... CASTLELAKE SECURED AVIATION ASSET LLC 20 . . 103.4980 |. L.2,771,734 | .2,612,463 |.. .6.500 |.. ....03/16/2023 .. 07/31/2036
20633K-AA-6 ..... TUNES 221 A2 - ABS ... .101.0800 |. .. 3,082,400 |. 12,942,712 |.. .6.500 |.. ....12/08/2022 .. 01/20/2073
24702H-AL-T7 ..... DEFT 2023-1 D - ABS .100.7771 ..1,007,771 |. .1,005,619 |.. .6.800 |.. ....03/28/2023 .. 03/22/2029 ...
24702V-AL-6 ..... DEFT 2021-2 D - ABS ...98.7698 |. .. 4,049,563 |. .4,100,000 .4,074,6% |.. .1.210 |.. ...08/16/2022 .. 06/22/2027 ...
24703G-AE-4 ..... DEFT 232 C - ABS .... . 100.2651 ... 700,000 |oeeveenieeennnnnn899,916 [ e 17 [ i [ 6.060 |...... ....06/12/2023 ...|....01/22/2029 ...
24703G-AF-1 ..... DEFT 232 D - ABS ... . 100.7631 |... 23,500,000 |eevenneeeennn 3,499,470 [ e 104 [ e [ 6.740 |...... ...06/12/2023 ...|....07/23/2029 ...
247031-AF-6 ..... DEFT 2022-1 D - ABS ...97.9448 |... .3,000,000 |eeveeneeennnn 2,999,767 [ooeiiiiiiiiiiniins Jovviiiinnn 280 i i e 3.330 |...... ....03/10/2022 ...|....01/24/2028 ...
403951-AE-6 ..... HPEFS 2022-3 C - ABS ... . 100.2221 |... 1,000,000 |-eevenneeeeenn 1,000,089 [nneeeeeeiiieees feenneeees M7 [ s [ 6.130 |...... ....10/12/2022 ...|....08/20/2029 ...
40441R-AF-0 ..... HPEFS 2022-1 D - ABS .... ...94.9689 |... 5,465,462 |..............5,755,000 |..............5, 741,541 [ | 12,220 [ i e 2.400 |...... ....09/13/2022 ...|....11/20/2029 ...
40441T-AF-6 ..... HPEFS 2022-2 D - ABS ... ...97.8910 |... 3,915,641 |.... 4,001,292 | e 1,960 [ e e 4.940 |...... ...05/17/2022 ...|....03/20/2030 ...
43351R-AA-3 ..... |MUSIC 221 A - ABS ..... ...93.2500 |. ..2,797,500 |. .2,898,867 |.. .5.000 |.. ....08/12/2022 .. 05/22/2062 ...
44328U-AF-3 . HPEFS 2023-2 D - ABS . . 101.6139 |. ..3,048,418 |. .3,000,000 .2,999,679 |.. .6.970 |.. ...09/19/2023 .. 07/21/2031
46617L-AA-9 ..... HENDR 133 A - RIBS .... ...90.8855 |. ...57,669 |. ...63,453 ..69,237 |.. .4.080 |.. ....09/08/2020 .. 01/17/2073
46617T-AA-2 ..... HENDR 2014-1 A - RVBS ...89.4771 .. 2,533,723 |. .2,831,702 .2,485,088 |.. .3.960 |.. ... 11/17/2022 .. 03/15/2063
46620J-AA-9 ..... HENDR 171 A - RMBS . ...88.7579 |. ..702,239 ... 797,077 |.. .. ....11/23/2020 .. 08/16/2060 ...
46620V-AA-2 ... HENDR 172 A - RVBS .... s ...85.7074 |... . . 2,658,465 |.. 2,863,984 |o.eeiiiiiiiieee [ (17,022) | o e 3.530 |...... 2.493 ...08/25/2021 ...|....09/15/2072 ...
46655X-AA-6 ..... HENDR 21A2 A = RMBS .....iiiiiiieiiiiiiiiiiiiiciiiiannes [ P 9,748,120 |...89.0100 |.............. 8,676,801 [.............. 9,748,120 [.............. 9,748,120 [...oiivvviiiniien Jovinniniiiinnns fooeiiiiiiiiiiins i foenns 4.550 |...... 4.550 ...11/07/2022 ... |....02/18/2070 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
ATTATD-AA-8 ..... JG WENTWORTH LVI LLC = ABS ..eveeeniiiviiiieeccvneen fon vee | s 4 .. 1.FFE .. .... 10,000,000 . 100.0000 |............. 10,000,000 |............ 10,000,000 |............ 10,000,000 |..ccevevrrrrrnnnn foovvriniinnininns foevvviiinieeiiene foveeniniiiiiinnns 08710 |, 6.710 180,797 |....08/29/2023 ... |....12/31/2077 ...
69380M-AB-2 ..... PN A A2 = ABS .eieeeeeeeeeie e eeeeene e eeenn e foe ven | s 4 .. 1.AFE .. . 109.9230 |[...cceennennns 4,671,728 |.cceeeennnnnns 4,250,000 f.............. 4,248,859 |ooooeiiiiiiiiis feoiiiii 286 e e [-e...6.028 |l 6.028 [FA ooee oennieeeeeenn 82,735 [ ...11/07/2023 ...|....08/15/2051 ...
82655K-AB-7 ..... VVC 2023-A A2 = ABS ....covveiiiiiiiiineeenviiieeeeens fo een | s 4 .. 1.AFE .. ...98.0860 |[.............. 1,961,720 |..............2,000,000 |.............. 2,000,815 |....ccouvvirrennn Jounnnnnnnns 1,021 [ i [ 50172 sl 5.166 [MON ... |oeeeiieeennnnn 52,295 [Loiiiiiiiiiiiiiiinnnnn ...06/21/2023 ...|....05/15/2043 ...
872480-AA-6 ..... TIF 2020-1 A - ABS .... . 1.FFE ..|.. ...89.3193 |.. ..699,043 | ..ol 782,633 |ouiiiieieennnB73,540 | e 17044 [ s [002222.090 o 7.141 16,404 |....11/07/2022 ... |....08/21/2045 ...
88315L-AE-8 ..... TMCL 2020-1 A - ABS ... (R 2 B A S ...92.5758 |.. 1,221,509 [ooneieeennnn. 1,319,469 |ooiiinienn 1,283,903 [oeenniiiiiiiees v 2311 e [ 0000222.730 | 3.616 36,063 |....06/14/2022 ...|....08/21/2045 ...
88315L-AG-3 ..... TMCL 2020-2 A - ABS Cevenns 4 .. 1.FFE ..|. ...90.3758 |.. ... 3,535,605 |.....oeeeernn 3,912,116 |oooceennntii 3,894,051 |oeeeeiiiiiiiies [ 1,568 | [ [002222.100 . 2.237 82,226 |....06/14/2022 ...|....09/20/2045 ...
88315L-AL-2 ..... TMCL 211 A - ABS ... (R 4 . 1.FFE ..].. ...87.2550 |.. 1,086,382 |.............. 1,245,067 |oeeenneeeennnn 1,179,311 oo o 28642 [ i [ 10680 ol 4.262 20,931 |....06/17/2022 ...|....02/20/2046 ...
88315L-AQ-1 ..... TMCL 212 A - ABS ... N [ 4 .. |- 1.FFE ... ...89.3431 |.. LTT3,116 | 865,333 |2 798,200 [ e 16,878 [ e [000222.280 o 4.432 19,310 |....09/27/2022 ... |....04/20/2046 ...
88315L-AS-7 ..... TMCL 2021-3 A - ABS (R 2 i .. 1.FFE .. ...85.8658 [.............. 2,604,939 |.............. 3,033,733 |..eueeeeennnn 2,897,397 [ooviiiiiiiiniiinn Joennennnnn 10,101 [ i [ 1,940 |l 2.954 58,892 |....02/15/2022 ...|....08/20/2046 ...
89680H-AA-O ..... TCF 2020-1 A = ABS ..eeieeeeeneeeeeeerneeeeeennneeeees [ooe o | oo 4 .. 1.FFE .. ...88.6889 [....coeninnns 706,074 eeeennneeeeeenn 089,663 oo e 1548 | [ 2,110 2.975 16,811 |....02/23/2022 ... |....09/20/2045 ...
910208-AC-1 ..... UNIELC 2022 A3 - ABS .. ] R R 4. C1AFE L 1,878,260 [. 104.4290 |.............. 2,088,580 |.............. 2,000,000 |..ceeennnnnnns 1,878,733 |ooeeeneveiviinnnns foovvviiinnnn 478 | foeeiiiiiiinnnns [0 5516 [l 5.971 106,336 |....11/09/2023 ... |....12/01/2052 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 90,227,506 [ XXX 87,849,716 91,776,094 90,555, 120 275,462 XXX XXX XXX 270,462 2,677,080 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 533,056,467 | XXX 490,796,723 529,756,378 529,774,431 (574,754) XXX XXX XXX 4,199,469 17,548,014 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX | XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 748,291,932 | XXX 666,908,961 830,268,007 745,618,972 1,066,117 XXX XXX XXX 7,332,094 22,176,729 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 161,822,272 | XXX 143,108,003 164,265,925 162,867,113 57,053 XXX XXX XXX 399,120 4,622,065 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 35,194,679 [ XXX 33,180,082 34,585,859 34,914,162 (156,056) XXX XXX XXX 113,448 1,343,370 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 130,961,517 [ XXX 126,419,708 132,791,564 131,304,251 270,285 XXX XXX XXX 790,932 3,956,707 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX | XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 1,076,270,400 [ XXX 969,616,754 1,161,911,355 1,074,704,498 1,237,399 XXX XXX XXX 8,635,593 32,098,870 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS . 603,385,404 1B..$........... 146,594,971 1C..$ ... ....4,000,000 1D..$.............. 7,174,518 1E.$ ... 36,847,513 1F ..$............ 72,676,505 1G..$........... 87,297,319
1B 2A..$ ... . 41,398,766 2C ..$ .9,000,000
1C BALS i 3BLS 3C..$
1D 4A ...$ ... 4C ..$
1E 5A...% ... 5C..$ ...
1F 6 ... $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSvVo
CUsSIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment|Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) | Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
23281#-12-4 ... [CYPRIUM PARALLEL INVESTORS V LP ......eewwe fevveveennni e e 120,653.430 |........... 25.00]....... 0.000]............ 12,940,947 |..... 107.257 ..o 12,940,947 {............. 12,065,343 |...evveeiiiiiiiiiiiiins fonininnns 1,895,028 | e 875,604 |...oooeeeeeeeeeeens | foeieii 875,604 ... .. 2.APL ..|.. 12/14/2023 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 12,940,947 XXX 12,940,947 12,065,343 1,395,028 875,604 875,604 XXX XXX
172606-7€-6 .. |C|0N ARES DIVERSIFIED CR F 7.16 PFD ...... | ........... | ....... | ................. 120,000.000' ........... 25.00| ....... 0.000 f..eeveunnnnns 3,000,000 |...... 25.374 |.ovveieennns 3,044,886 .............. 3,000,000f.....cceennnn. 50,717 |vvvveeieeens 74,583 i e e e e [ .. 1.F PL ..]..03/02/2023 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 3,000,000 XXX 3,044,886 3,000,000 50,717 74,583 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 15,040,947 XXX 15,985,833 15,065,343 50,717 1,469,611 875,604 875,604 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

4509999999 - Total Preferred Stocks 15,940,947 XXX 15,985,833 15,065,343 50,717 1,469,611 875,604 875,604 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1B.. 1C.$.. TE 8 e 1F LS 3,000,000 1G .8 ...
1B 2B .. 2C..$
1Cc 3B.. 3C..$
1D 4B .. 4C ..$
1E 5B .. 5C..$...



4%

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CUsSIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
002824-10-0 ... [ABBOTT LABORATORIES ORD .. ..8,043.000 |.... .... 885,293 . 552,252 |.. 11,467 ... .. 12,108 |... ....12,103 |... . |.. 10/24/2023 ..
00287Y-10-9 ... [ABBVIE ORD 187,979 22,70 [ e, 7,181 |... .. (8,054)]... ....(8,054) ... . |- 01/02/2013 ..
005098-10-8 ... [ ACUSHNET HOLDINGS ORD 820,777 e 284,625 [ [ 3,147 |... .. 86,153 |... ....86,153 |... .| 11/13/2023 ..
009158-10-6 ... [AIR PRODUCTS AND CHEMICALS ORD .. . (19,456)|... ...(19,456) |... L |- 12/12/2023 ..
015271-10-9 ... [ALEXANDRIA REAL ESTATE EQ REIT ORD .. ... (12,758)... . |.. 08/23/2020 ..
02079K-10-7 ... [ALPHABET CL C ORD ... 149,647 |... . |- 03/01/2023 ..
02079K-30-5 ... [ALPHABET CL A ORD . . . . .... 563,333 [... . | 12/26/2018 ..
022095-10-3 ....[ALTRIA GROUP ORD ... ... 119,285 ...116,683 |.. ... (15,879)... . |- 06/22/2022 ..
023135-10-6 ... [AMAZON COM ORD ..1,064,888 ..1,256,400 |.. .. 849,058 |... . | 09/28/2023 ..
025816-10-9 ... [ AMERICAN EXPRESS ORD 577,195 |.. . 207,279 121,977 .. 10/11/2022 ..
03027X-10-0 ... [AMERICAN TOWER REIT . 277,622 |.. . 193,413 .. 10,204 .. 03/07/2023 ..
032095-10-1 ... [AMPHENOL CL A ORD . 114,701 .. 71,154 .. 03/25/2020 ..
037833-10-0 ... [APPLE ORD ... 362,072 |.. . 1,088,113 |... 1,088,113 |... . |- 06/30/2021 ..
05550J-10-1 ... [BJS WHOLESALE CLUB HOLD ORD ... ... 434,457 |.. 1859 | [ 1,659 |... . |- 06/24/2023 ..
084670-70-2 ... |BERKSHIRE HATHAWAY CL B ORD ... ....657,674 |.. . 150,110 |... ...150,110 |... . |- 1071172022 ..
09247X-10-1 ... [BLACKROCK ORD . 131,576 |.. ....23,316 |... . |- 09/29/2022 ..
100557-10-7 ... | BOSTON BEER CL A ORD ... (3,324) ... . |- 12/14/2023 ..
110122-10-8 ... | BRISTOL MYERS SQUIBB ORD .... ...(65,450) |... . |- 03/29/2023 ..
125896-10-0 ... | CMS ENERGY ORD . . ....(3,871) ... . | 1071272022 ..
132152-10-9 ....| CAMBRIDGE BANCORP ORD .. .... 116,870 . (23,003)]... ...(23,003) |... . |- 08/01/2019 ..
14316J-10-8 ... | CARLYLE GROUP ORD .... 117,798 .. .. 28,190 .28,190 .. 06/16/2023 ..
159864-10-7 ... | CHRLS RIVER LABS ORD ... . 266,186 |.. .20,831 .. 09/29/2022 ..
16119P-10-8 ... | CHARTER COMMUNICATIONS CL A ORD . . 626,163 |.. . 78,456 .. 03/13/2023 ..
16359R-10-3 ....| CHEMED ORD .. .. . 105,265 |.. . 14,904 .. 08/24/2023 ..
166764-10-0 ... | CHEVRON ORD . .149.160 |.. . 520,419 |.. . 284,246 . (105,821) .. 11/20/2020 ..
184496-10-7 ... | CLEAN HARBORS ORD .. 174.510 .. 189,867 ... 172,468 |.. . | 11/09/2023 ..
191216-10-0 ... | COCA-COLA ORD 481,778 |.. . |- 10/05/2023 ..
20451N-10-1 ... [ COMPASS MINERALS INTERNATIONAL ORD .. 88,748 |.. . |- 1272172023 ..
228368-10-6 ... [ CROWN HOLDINGS ORD ... ... 492,039 |.. . |- 10/26/2023 ..
235851-10-2 ....[DANAHER ORD .... 130,585 |.. . |- 04/06/2020 ..
254687-10-6 ... [WALT DISNEY ORD .... ... 128,8% |.. . |- 06/16/2022 ..
25754A-20-1 ....[DOMINOS PIZZA ORD . 412,230 |.. . 264,745 .. 09/22/2022 ..
30034W-10-6 ... [EVERGY ORD .. ..52.200 |.. .4 .. 09/25/2020 ..
30040W-10-8 ... [EVERSOURCE ENERGY ORD ..61.720 |.. .. 51,007 .. 10/12/2022 ..
30231G-10-2 ... [EXXON MOBIL ORD .... ..99.980 |.. . 400,172 .. 07/30/2021 ..
30303M-10-2 ... [META PLATFORMS CL A ORD .363.960 |.. . 493,966 .. 11/714/2022 ..
369550-10-8 ... [GENERAL DYNAMICS ORD 250.670 ... 544,832 |.. . |- 12/08/2023 ..
384109-10-4 ... [GRACO ORD . 197,515 |.. . |- 02/28/2023 ..
404030-10-8 ... |H AND E EQUIPMENT SERVICES ORD .. . |.. 12/15/2023 ..
42226A-10-7 ... |HEALTHEQUITY ORD . |.. 07/07/2023 ..
426281-10-1 ... | JACK HENRY AND ASSOCIATES ORD ... . |- 11/16/2023 ..
427866-10-8 ... |HERSHEY FOODS ORD . . . |- 10/05/2023 ..
43300A-20-3 ....|HILTON WORLDWIDE HOLDINGS ORD ... ... 133,913 |.. . |- 06/30/2021 ..
437076-10-2 ... |HOME DEPOT ORD ........ . 136,001 |.. . |- 06/09/2022 ..
443320-10-6 ....|HUB GROUP CL A ORD .. 54,611 .. 12/13/2023 ..
461202-10-3 ... | INTUIT ORD .. ... 406,597 |.. .. 311,937 .. .. 03/02/2023 ..
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CUsSIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
461871-10-7 ... | INVITATION HOMES ORD ... ..2,339.000 |.... ...79,783 553,780 [ 655 [, 2,433 |... .. 10,455 |... ....10,455 |... . |-. 05/09/2022 ..
46625H-10-0 ... | JPMORGAN CHASE ORD .. 3,455.000 |.... . 587,696 . 102,699 |.. ... 13,993 |... . 124,380 |... ... 124,380 |... . |.. 07/01/2004 ..
478160-10-4 ... | JOHNSON & JOHNSON ORD .. .. 848,434 .... 498,460 |.. ... (85,221)|... ...(85,221) |... . |- 03/16/2023 ..
482480-10-0 ... ... 261,023 |.. .... 163,027 |... ...163,027 |... . | 03/15/2023 ..
512807-10-8 ... . 111,666 |.. . 194,184 |... . |- 10/02/2020 ..
518439-10-4 ....[ESTEE LAUDER CL A ORD .. .. 78,390 |.. . |- 06/09/2023 ..
532457-10-8 ....[ELI LILLY ORD . 245,483 |.. . 252,247 |... . |- 06/30/2021 ..
57060D-10-8 ... [MARKETAXESS HOLDINGS ORD .... .. 39,669 |.. ....1,038 ... . |- 12/14/2023 ..
573284-10-6 ... [MARTIN MARIETTA MATERIALS ORD ... ... 367,319 |.. ... 202,161 |... . |.. 08/15/2023 ..
576360-10-4 ... [MASTERCARD CL A ORD .. . 432,666 . 166,963 .. 03/13/2023 ..
580135-10-1 ... [MCDONALD'S ORD . 366,646 .. 69,779 .. 11/01/2023 ..
504918-10-4 ....[MICROSOFT ORD ... .10,265.000 |. . 704,979 .. 10/07/2022 ..
617446-44-8 ... | MORGAN STANLEY ORD ..4,729.000 |.... 440,979 .... 440,979 ... 262,188 |.. . |.. 04/12/2023 ..
640491-10-6 ... |NEOGEN ORD ..5,852.000 |.... .. 117,684 ... 117,684 ... 105,822 |.. . | 03/17/2023 ..
65339F-10-1 ... | NEXTERA ENERGY ORD ... .. 8,454.000 |.... .. 513,49 .. 513,4% .. 533,886 |.. . |- 10/05/2023 ..
654106-10-3 ... |NIKE CL B ORD . ..5,590.000 |.... . |- 03/13/2023 ..
65473P-10-5 ... | NISOURCE ORD .. ..1,623.000 |.... .| 12/13/2023 ..
67066G-10-4 ... |NVIDIA ORD 2,637.000 |.... . . | 09/30/2022 ..
67103H-10-7 ... |0 REILLY AUTOMOTIVE ORD .. ..135.000 |.... ... 128,261 . |-. 05/03/2023 ..
68902V-10-7 ... | OTIS WORLDWIDE ORD ... ..5,570.000 |.... .... 498,348 . . | 03/17/2023 ..
701094-10-4 ... [PARKER HANNIFIN ORD 2,139.000 |. . 985,437 |.. 725,774 .. 05/24/2023 ..
717081-10-3 ... [PFIZER ORD .. 7,735.000 |. . 222,691 |.. . 222,691 .. 11700/2023 ..
718172-10-9 ... [PHILIP MORRIS INTERNATIONAL ORD . .10,468.000 |. . 984,829 |.. . 861,581 .. 09/27/2023 ..
74112D-10-1 ... [PRESTIGE CONSUMER HEALTHCARE ORD 1,690.000 |. . 103,462 |.. .. 97,840 . .. 10/06/2023 ..
742718-10-9 ... [PROCTER & GAMBLE ORD ......... 4,825.000 |. . 707,056 |.. . 399,477 (24,222) .. 09/27/2022 ..
743606-10-5 ... [PROSPERITY BANCSHARES ORD ... ..4,931.000 |.... ... 333,977 .... 269,381 |.. ....64,595 |... . |.. 1072772023 ..
75513E-10-1 ... 4,228.000 |.... .. 355,744 . 357,685 |.. ...(36,515) |... . |- 08/18/2023 ..
75886F-10~7 ... [REGENERON PHARMACEUTICALS ORD ..218.000 |.... .. 70,688 |.. ....34,182 |... . |- 1071972021 ..
78377T-10-7 ... |RYMAN HOSPITALITY PROP REIT ORD . ..748.000 |.... . .. 67,827 |.. ... 14,498 |... . |- 06/29/2023 ..
78400V-10-4 ... [S&P GLOBAL ORD ..874.000 [...evvniiinnnnnnn... 385,014 ..ol 440.520 . 385,014 .181,217 .. ...92,217 ... . |- 06/16/2022 ..
79466L-30-2 ... | SALESFORCE ORD ..3,753.000 [..eevevennnnnnnnnn.. 987,564 |........ 263.140 ... 987,564 ... 623,608 |.. ...489,954 |... .| 11/02/2022 ..
800422-10-7 ... [JOHN B SANFILIPPO AND SON ORD . 1,214.000 |. .103.040 |.. . 125,001 |.. 110,111 . 14,980 .. 03/01/2023 ..
80517M-10-9 ... [SAVERS VALUE VILLAGE ORD . 3,622.000 |. ..17.380 |.. .. 6,363 .. 12/11/2023 ..
816851-10-9 ... [SEMPRA ORD ................... 5,510.000 |. .. 74,730 |.. .(8,717) .. 03/23/2023 ..
817565-10-4 ... [SERVICE CORPORATION INTERNATIONL ORD 1,426.000 |. ..68.450 |.. 1,040 .. 03/17/2023 ..
824348-10-6 ... [SHERWIN WILLIAMS ORD ... 948.000 |. .311.900 |.. . 70,692 .. 10/07/2022 ..
820827-10-6 ... [SITINE ORD . e 66,412 [ 122.080 . . e e [ 90002 [ [ 9,002 |... . |.. 10/25/2023 ..
83088M-10-2 ... [ SKYWORKS SOLUTIONS ORD .... ..1,279.000 |.... . 143,785 124,772 .. ... 19,013 |... . |- 1071172023 ..
861025-10-4 ... [STOCK YARDS BANCORP ORD ... ..1,701.000 |.... ...87,584 .. 66,949 |.. ....20,635 |... . |- 10/13/2023 ..
86614U-10-0 ... [SUMMIT MATERIALS CL A ORD .. . B - - < - I O . ) . - Oy - O O O 2 9,506 |... .| 1172172023 ..
872540-10-9 ... ..1,692.000 |.... ....24,043 |... . |- 03/18/2015 ..
874039-10-0 ... [ TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD ... ..4,932.000 |.... . . . ... 135,785 |... . |- 03/29/2023 ..
880779-10-3 ... | TEREX CORP ..2,170.000 |.... ... 124,688 ... 130,322 |.. ....(5,634) ... . |- 08/17/2023 ..
88160R-10-1 ... [ TESLA ORD ..2,165.000 |.... .... 537,959 L A417,013 . ...271,908 |... . |- 0171172023 ..
882508-10-4 ... [ TEXAS INSTRUMENTS ORD 3,566.000 |. . 607,860 |.. . 378,534 . 18,265 .. 05/11/2023 ..
883203-10-1 ... [ TEXTRON ORD ... .. 1,341.000 |.... .. 107,843 5. 103,880 [ 27 i e Lo 3983 [ e 3,93 |. .. 11/17/2023 ..
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883556-10-2 ... [ THERMO FISHER SCIENTIFIC ORD .. ..1,045.000 |.... 366 |... 1,411 . (20,796)... ...(20,79) |... . |- 06/30/2021 ..
887389-10-4 ... [ TIMKEN ORD ....8,082 ... . |- 10/02/2023 ..
802672-10-6 ...  TRADEWEB MARKETS CL A ORD .. LA .. . |- 12/14/2023 ..
89400J-10-7 ... [ TRANSUNION ORD ... 788 1... . |- 12/13/2023 ..
902252-10-5 ....| TYLER TECHNOLOGIES ORD . . . . .. 68,005 |... . |- 03/10/2023 ..
907818-10-8 ... |UNION PACIFIC ORD .. 743,001 .... 480,810 |.. . 127,620 |... . . . |- 03/24/2023 ..
911312-10-6 ... |UNITED PARCEL SERVICE CL B ORD .. ... 336,929 |.. . (39,028)|... ...(39,028) |... . | 08/17/2023 ..
91324P-10-2 ... | UNITEDHEALTH GRP ORD ....515,831 |.. .. (6,986)|... ....(6,986) |... . |- 06/30/2021 ..
918790-10-9 ... | VAIL RESORTS ORD .. 98,116 |.. ... (11,320)]... ...(11,320) |... . | 03/07/2022 ..
92826C-83-9 ....|VISA CL A ORD .... . 412,198 . 194,425 194,425 .. 09/27/2022 ..
94106L-10-9 ... | WASTE MANAGEMENT ORD ... . 146,515 .. 34,812 . 34,812 .. 09/27/2023 ..
98980F-10-4 ... | ZOOMINFO TECHNOLOGIES ORD . .. . 172,992 (79,183) .. 07/24/2023 ..
60176J-10-9 ... [ALLEGION ORD .....cooeeeeieeniiiiiiiiiiiiiie v [ G e 10022970.000 o 122,889 | 126.690 ... 122,889 ... 118,583 |.. 4,806 | o 4,306 |... . |- 1272172028 ..
G1151C-10-1 ... [ACCENTURE CL A ORD ... . 142,175 ... 354,496 |.. ....180,810 |... .. 180,810 |... . | 03/17/2023 ..
G4705A-10-0 ... .... 364,028 ....213,852 |.. . 114,223 ... .. 114,223 ... . |- 1071172022 ..
(654050-10-2 ... [LAZARD ORD .. .... 370,342 .... 307,730 |.. ....62,612 |... . | 11/09/2023 ..
G6095L-10-9 ... [APTIV ORD ....eevvvvvvevennennnnnnnennnensnnssnnnnnnnnnnnnns [ eennnnnnnns [Covnens [t 3,754,000 |............... 336,809 | .. 336,809 ... 311,081 |.. ....12,622 |... . |.. 11/09/2023 ..
(84737-10-0 ... [STERIS ORD .. . . . ... 328,277 |.. . . ....83,681 |... | 1171772022 ..
H01301-12-8 ... | ALCON ORD ... .. .|C...... ..2,988.000 |.... . 172,953 |.. .. 28,5% |... ....28,595 |... .. 09/27/2022 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 50,501,554 XXX 50,501,554 28,445,067 38,252 534,295 10,058, 256 144,330 9,913,926 XXX XXX
31338#-10-4 ... |FEDEHAL HOME_LOAN BANK OF BOSTON ....vvvvvvvvvvvennnes |RF ........ | ........ | .................... 7,567.000 [.ccoeiiiiiiiiinnnnn 756,700 |........ 100.000 fouuvvvvnennnnnnns 756,700 [ovvvvvernnnnnnnnnnns 756,700 |.oeeeeeiiiiieeieeeeeieeees e LR O T P AP TP .. 07/12/2023 ... aennns
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 756,700 XXX 756,700 756,700 57,874 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 51,258,254 XXX 51,258,254 29,201,767 38,252 592,170 10,058,256 144,330 9,913,926 XXX
461410-68-3 ... |WCM INTL SC GROWTH INST .. ....99,820.303 |.... . 1,646,037 |.. .... 366,341 |... ...366,341 |... . | 03/11/2022 ..
969251-68-5 ... | WiM BLAIR: INTL LDRS RS ..... .. ...301,557.144 |..... ..5,255,876 |.. ....660,675 ... ...660,675 |... .. 12/14/2023 ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 7,928,928 XXX 7,928,928 6,901,913 29,077 1,027,016 1,027,016 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 7,928,928 XXX 7,928,928 6,901,913 29,077 1,027,016 1,027,016 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX
46138E-11-5 ... | INVESCO S8P SC INFO ...oooeeeieeeeeeeeieee [ [ 851.000 |-..oooeeeeeeeeeeeeen 41,061 [l 48.250 [oneeeneiinnnnnn 1,061 [ 40,498 oo e 3 [ e 562 .. 12/19/2023 .| .eeees e
464287-65-5 ....| ISHARES:RUSS 2000 ETF ..1,220.000 |.... ... 241,703 |.. ....3,163 |... . |- 1272172023 ..
464288-84-4 ....| ISHARES:US OIL E&S ETF ... .13,355.000 |.... .... 308,758 |.. .(16,017)]... .| 12/22/2023 ..
464288-85-1 ... | ISHARES:US 08G E&P ETF .....oovviieiiiiiiiiieeeeeecceeens [ [ 6,194.000 |.... . ... 597,374 |.. L |- 12/22/2023 ..
46432F-83-4 ....| ISHARES:CORE MSCI TIS ...164,389.000 |.... 10,670,490 ..9,323,936 |.. . | 03/17/2023 ..
78464A-59-9 ....[SPDR S&P SFTWRE & SVC .. ..1,091.000 |.... .... 164,010 ... 162,311 |.. . |- 12/20/2023 ..
78464A-71-4 ... [SPDR S&P RETAIL ..1,562.000 |.... ... 112,964 . 112,042 .. . |- 12/19/2023 ..
78464A-78-9 ... [SPDR S&P INSURANCE ETF . .. 3,463.000 |.... . 156,562 . |- 12/20/2023 ..
78464A-87-0 ... [SPDR S&P BIOTECH ...... 1,007.000 |. 89,915 .. 12/26/2023 ..
78468R-54-9 ....[SPDR S&P OIL&GAS E&S 1,132.000 |. 95,620 .. 12/21/2023 ..
78468R-55-6 ... [SPDR S&P OIL&GAS EXP 1,397.000 |. 191,263 |.. .. 12/21/2023 ..
81369Y-86-0 ... [SEL SECTOR:RL EST SPODR . .23,026.000 |. . 922,191 |.. .. 12/19/2023 ..
81369Y-88-6 ... [SEL SECTOR:UTIL SPDR .........eeeeeenennnnnnnnnnnnnnnnnne | evvvnnnnnns [eeeennnifonn ....10,831.000 |.... .. 685,927 .. 684,429 |.. .. 12/13/2023 .. ] eees venne
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5819999999. Subtotal - Common Stocks - Exchange Traded Funds 14,244,830 XXX 14,244,830 12,908,331 349,039 1,114,183 1,114,183 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX
5989999999 - Total Common Stocks 73,432,013 XXX 73,432,013 49,012,010 38,252 970,285 12,199,455 144,330 12,055, 125 XXX XXX
5999999999 - Total Preferred and Common Stocks 89,372,960 XXX 89,417,846 64,077,353 88,969 2,439,897 13,075,059 144,330 12,930,729 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TE .8 e TF® 1G .8 e
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36177T-N45 ... 62 798510 - RVBS ... . |-...08/01/2023 ... |Direct ...
3617K6-FD9 ......... 62 BN2864  RIBS ... ...12/01/2023 ... [Direct ...
0109999999. Subtotal - Bonds - U.S. Governments , ,
917542-QY7 ... JUTAH ST oo se s see s seeeseeseeeseeseeesesseeeeeesneenesses e see e eneereeseeeeeenes | [....06/02/2023 ... ] ICE BONDS SECURITY CORP .....vuovuosveoseoseosssosssssosessssessssesesesesesssnsesssesesesesessssesesessseesessseess [ R 11,011
0509999999. Subtotal - Bonds - U.S. States, Territories and Pc ions 10,752 11,011
882724-GP-5 ......... TEXAS ST tutteneeteseetesestesessesesaesessesesseseseeseseeseseesesessesessesesaesees b e s et e e b e e beneeseneebeneeaeneenas | ..................... 171472023 .. [VAFTOUS +.vevvvenerenestenestesesaesesaeseseesesseseeetesessesessesessesessesessesessesassesansesensasensssessssnsessesasse |oseseessssssessssesnsessssenssese foesesessenessesensesnnnans 640,412 [.veeeieieieieiees 885,000
882830-BH-4 ......... TEXAS TRANSN COMMN ..ttt ettt e sttt sttt st sben st st eb e sbeesbenesnenesnenesnanene | oesnesessesennans |oee 08/02/2023 ... | ICE SBOUF i 188 ureueusesestetestetestetes et ettt ettt et et et et et e et ese et ese et es e et ene s eneeenentebeneesensasensasanes |sessenensenensenensesensesensnsenes |oeensesensasensassnsnsanas 169,375 [oeuvereieieiiiiiiiianas 250,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 809,787 1,135,000
196480-3P-0 ......... COLORADO HSG & FIN AUTH ... .+ |--.04/27/2023 ... | RBC CAPITAL MARKETS . . 1,990,522 |.. .... 1,870,000 |..
3140NK-L5-8 ........ FN BY3047 - RVBS . |-...09720/2023 ... oo 4,202,862 |.. ... 4,279,764 |..
3407T4M-22-0 ........ FLORIDA HSG FIN CORP REV ... .|-...10/06/2023 ... |Citigroup Global Markets, Inc. . ... 3,000,000 |.. ... 3,000,000 |..
45203-TB7 ........ ILLINOIS HSG DEV AUTH REV ... . |--..10/04/2023 ... | PERSHING LLC ... 5,000,000 |.. ... 5,000,000 |..
45505T-P3-9 .........| INDIANA ST HSG & CMNTY DEV AUTH SINGLE F ... |- 10/12/2023 ... | J.P. Morgan Securities LLC ... 3,335,000 |.. ... 3,335,000 |..
45505T-P4-7 .........| INDIANA ST HSG & CMNTY DEV AUTH SINGLE F ... +|--..10/16/2023 ... | Various .. 4,594,831 |.. ... 4,600,000 |..
54627D-NK-3 ......... LOUISIANA HSG CORP SINGLE FAMILY MTG REV . ...00/21/2023 ... | RAYMOND JAVES/FI ... ... 2,335,000 |..
54627R-AP-5 ......... LASGOV 22 Ad = ABS .veeveverrererierenieeenns . | MARKET TAXES CORP ...
60416T-2Y-7 .o MINNESOTA ST HSG FIN AGY ... .|mBC-FI ...
60416T-ZZ-4 .........|MINNESOTA ST HSG FIN AGY ... .|mBC-FI ...
605350-G6-1 ......... | MISSISSIPPI HOME CORP SINGLE FAMILY TG .. 02/15/2023 ... | WELLS SECURITIES FI . . 1,000,000
605350-G7-9 . . [MISSISSIPPI HOME CORP SINGLE FAMILY MTG .. 02/15/2023 ... | WELLS SECURITIES FI ... .1,000,000 .1,000,000

60636A-PP-2 .........

MISSOURI ST HEALTH & EDL FACS AUTH EDL F .... +[+..08/17/2023 ... |NATIONAL FINANCIAL SERVICES CORP. 1,602,787 |.. .... 2,135,000 |..
678908-4B-7 ......... OKSDEV 2022 A3 - ABS .... .|-...08/09/2023 ... |Citigroup Global Markets, Inc. . .. 4,984,350 |.. .... 5,000,000 |..
678908-4E-1 ......... OKSDEV 2022 A3 - ABS .... < |++..07/27/2023 ...|Citigroup Global Markets, Inc. . 2,584,980 |.. .... 2,700,000 |..
83756C-3U-7 ......... SOUTH DAKOTA HSG DEV AUTH .|-...01/19/2023 ... |Bank of America Merrill Lynch .. 3,400,000 |.. .... 3,400,000 |..
88046K-HT-6 ......... TENNESSEE HOUSING DEVELOPMENT AGENCY - +-..10/05/2023 ... |Citigroup Global Markets, Inc. . 1,500,000 |.. .... 1,500,000 ..
88046K-HU-3 ......... TENNESSEE HOUSING DEVELOPMENT AGENCY .|-...10/05/2023 ...|Citigroup Global Markets, Inc. . .... 2,000,000 |.. .... 2,000,000 |..
882117-6V-2 ......... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. < [++..09/14/2023 ... | J.P. Morgan Securities LLC 2,431,200 |.. ....3,000,000 ..
88213A-PA-7 ......... BOARD OF REGENTS TEXAS A & M UNIVERSITY ... 11/15/2023 ... [Various ,
88213A-PT-6 . ..|BOARD OF REGENTS TEXAS A & M UNIVERSITY .. . | PERSHING LLC . 2,481,819
88213A-0L-2 . ..|BOARD OF REGENTS TEXAS A & M UNIVERSITY .. .[J.P. Morgan Securities LLC 542,157
88213A-SD-8 . ..|BOARD OF REGENTS TEXAS A & M UNIVERSITY .. . |BOFA SECURITIES INC. .. . 2,092,530
88258M-AB-1 ......... TEXAS NATURAL GAS SECURITIZATION FINANCE .... o |-...07/27/2023 ... |FIMAT MUNI 2,743,200 |.. .... 2,700,000 |..
914245-B0-7 . ..|UNIVERSITY DEL - |-+..08/21/2023 ... | J.P. Morgan Securities LLC ... .. 1,264,514 |.. .... 1,530,000 |..
914455-UG-3 ......... [UNIVERSITY MICH UNIV REVS ... veer [+...09/21/2023 ... | RAYMOND JAMES/FI
915137-6R-0 ......... UNIVERSITY TEX UNIV REVS .... - [-...08/31/2023 ... |MARKET TAXES CORP ...
91514A-GU-3 ......... UNIVERSITY TEX UNIV REVS .... . -...08/30/2023 ... | RAYMOND JAMES/FI ....
928120-X5-2 ......... VIRGINIA ST HSG DEV AUTH COMHLTH MTG ... - |-+..10/05/2023 ... |BOFA SECURITIES INC. ..
92812V-C9-5 ......... VIRGINIA ST HSG DEV AUTH o |-...12/18/2023 ...| ICE Securities . .
92812V-R8-1 ......... VIRGINIA ST HSG DEV AUTH .... .|-...06/01/2023 ... | PERSHING LLC 241,920 |.. 350,000 |..
93978T-5K-1 ......... WASHINGTON ST HSG FIN COMMN . ...09/21/2023 ... [RAYMOND JAMES/FI .. .... 2,026,607 |.. .... 2,060,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 62,819,814 66,654,764
07160#-AR-0 .........| ORICA FINANCE LTD ....02/23/2023 ... [Voya Investment Management ... .... 1,000,000 |.. .... 1,000,000 |..
668074-H¢-7 ......... NORTHWESTERN CORPORATION SD . - [-...03/16/2023 ... |Voya Investment Management ... .... 1,000,000 .. .... 1,000,000 ..
1485511-AA-4 CASTLELAKE SECURED AVIATION ASSET LLC 20 . ...03/16/2023 ... Voya Investment Management ... ... 2,023,812 |.. .... 3,000,000 |..
03000@-AB-5 . ..| CRYSTAL-782 PORT FINANCING INC .. 03/22/2023 ... [Voya Investment Management . 1,000,000 . 1,000,000
056318-AA-2 . ..|BSCH ISSUER (I) LP . 03/29/2023 ... [Voya Investment Management . 1,028,571 . 1,028,571
05631#-AA-0 . ..[BSCH ISSUER (I1) LP .. 03/29/2023 ... [Voya Investment Management . 1,971,429 . 1,971,429
03092*-AG-0 . .. | DALRYMPLE BAY FINANCE PTY LTD . ....03/30/2023 ... [Voya Investment Management . 2,000,000 . 2,000,000
20660N-AC-3 . ..|FUTBOL CLUB BARCELONA STADIUM FUNDING TR . ...03/31/2023 ... Voya Investment Management . 2,000,000 . 2,000,000
20660N-AC-3 . .. | KONINKLIJKE VOPAK N V 5.16 19JUN29 ... 04/05/2023 ... [Voya Investment Management . 1,000,000 . 1,000,000
76169%-AT-0 ......... REYES HOLDINGS LLC 4.91 17MAY32 - |[-...04/28/2023 ... |Voya Investment Management ... 2,000,000 |.. .... 2,000,000 |..
76711%-AA-8 ......... RI0 GRANDE LNG LLC 6.67 11JUL33 . .|-...06/16/2023 ...|Voya Investment Management ... 3,000,000 |.. .... 3,000,000 |..
356776-AA-4 ......... FREEPORT POWER LIMITED . [-...06/27/2023 ...|Voya Investment Management ... 1,000,000 |.. .... 1,000,000 ..
006346-AW-0 ......... ADMSO 231 A2 - ABS . +[-...07/19/2023 ... | BARCLAYS CAPITAL INC 2,999,880 |.. .... 3,000,000 |..
031162-DM-9 ......... AMGEN_INC ...02/15/2023 ... [Bank of America Merrill Lynch .. .. 1,479,023 |.. .... 1,480,000 |..
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05632*-AA-3 ......... BSCH 11 ISSUER (1) ... .|-...06/12/2023 ... |Voya Investment Management ... .... 460,465 |.. .... 460,465 |..
056328-AA-1 ......... BSCH I1 ISSUER (I1) .. .|--..06/02/2023 ... [Voya Investment Management ... ....539,535 |.. .... 539,535 |..
073096-B*-9 ......... BAYPORT POLYMERS LLC . ...01/19/2023 ... [Voya Investment Management ... .... 2,000,000 |.. .... 2,000,000 |..
07359%B-AA-5 ......... BEACN 211 A - ABS ..... .| JP MORGAN FI
24702H-AL-T7 ......... DEFT 231 D - ABS ... . | JP MORGAN FI ,007, s 1,511
24703G-AE-4 . ..| DEFT 232 C - ABS .| RBC CAPITAL MARKETS . .699,900 .700,000
24703G-AF-1 . .| DEFT 232 D - ABS .|RBC CAPITAL MARKETS ... . 3,499,367 . 3,500,000
24715@-AZ-7 . .| DELOITTE LLP .. 05/11/2023 ... [Voya Investment Management . 3,000,000 . 3,000,000
26442T-AE-T7 ......... DUKE UNIVERSITY .. .|...08/02/2023 ... |J.P. Morgan Securities LLC ... 5,698,650 |.. .... 7,500,000 |..
26442T-AH-0 ......... DUKE UNIVERSITY veer)|-...09/19/2023 ... [RBC CAPITAL MARKETS
34501*-AE-3 ......... FOOTBALL CLUB TERMINAL NTS 2023-XV TRUST .... ..|....03/09/2023 ... [Voya Investment Management ...
350638-AA-6 ......... FOUNDRY JV HOLDCO LLC . |--..04/25/2023 ... |Voya Investment Management ... ..
35086@-AL-5 ......... FOUR CORNERS OPERATING PARTNERSHIP LP .. .|-...05/23/2023 ... [Voya Investment Management ... 2,000,000 .. ..
36262A-AB-0 ......... GSVBS 2021-PJ3 A2 - CMO/RMBS .. . |--..06/29/2023 ... | GOLDMAN SACHS AND CO. LLC .. 1,300,093 |.. ... 1,611,269 |..
36262C-AB-6 ......... GSVBS 2021-PJ A2 - CMO/RWMBS ... .|-...07/05/2023 ... | GOLDMAN SACHS AND CO. LLC .. .. 1,363,444 |.. ... 1,708,972 |..
362620-AB-5 ......... GSVBS 2021-GR1 A2 - CMO/RMBS .. ...05/31/2023 ... [ GOLDMAN SACHS AND CO. LLC 3,154,678 |.. .... 3,911,650 |..
44328U-AF-3 . .. |HPEFS 2023-2 D - ABS ... 09/19/2023 ... |Wells Fargo Securities LLC ..2,999,653 . 3,000,000
46647P-AR-7 . ..| JPMORGAN CHASE & CO .. 12/18/2023 ... |J.P. Morgan Securities LLC . 1,283,816 . 1,335,000
46647P-CJ-3 . .. [ JPMORGAN CHASE & CO .. 12/18/2023 ... |J.P. Morgan Securities LLC . 2,264,346 . 2,560,000
4TT4TD-AA-8 ......... JG WENTWORTH LVI LLC - ABS .. .|-...08/29/2023 ... |JG Wentworth LVI LLC ...10,000,000 |.. ...10,000,000 |..
536218-BH-8 ......... LION INDUSTRIAL PROPERTIES LP .... .|-...01/19/2023 ... [Voya Investment Management ... .... 1,000,000 |.. .... 1,000,000 |..
57708#-AA-9 ......... MATTERHORN EXPRESS PIPELINE, LLC .|--..01/18/2023 ... [Voya Investment Management ... .... 1,000,000 |.. .... 1,000,000 |..
65342%-AC-4 ......... NEXUS GAS TRANSMISSION, LLC . .|-...04/06/2023 ... [Voya Investment Management ... .... 2,000,000 |.. .... 2,000,000 |..
668074-J*-9 ......... NORTHWESTERN CORPORATION MT ... .|--..03/16/2023 ... [Voya Investment Management ... .... 2,000,000 |.. .... 2,000,000 |..
668444-AC-6 ......... NORTHWESTERN UNIVERSITY ... . |-...09/21/2023 ... | MARKET TAXES CORP ... ....695,278 |.. ....760,000 |..
668444-A0-5 ......... NORTHWESTERN UNIVERSITY ... . |--..09/21/2023 ... | MARKET TAXES CORP ... .... 185,150 |.. ....250,000 |..
693475-BR-5 PNC FINANCIAL SERVICES GROUP INC ... ...06/07/2023 ... [MORGAN STANLEY DW INC/ALGO/SOFT .. .... 2,600,000 |.. .... 2,600,000 |..
69380M-AB-2 . . |PNM A A2 - ABS ...oeeeiiiinns 11/07/2023 ... |RBC CAPITAL MARKETS ............ . 4,248,622 . 4,250,000
70522#-AB-4 . ..| PECO PALLET HOLDINGS, INC. 02/16/2023 ... [Voya Investment Management . 1,000,000 . 1,000,000
74170*-BY-4 . ..| PRIME PROPERTY FUND LLC ... 02/17/2023 ... |Voya Investment Management . 2,000,000 . 2,000,000
74938D-AA-1 . ..|RCKT 213 A1 - CMO/RMBS . 09/21/2023 ... | JP MORGAN FI .... . 2,649,805 ..3,443,402
75458*-AB-5 . .| RAYBURN COUNTRY ELECTRIC COOPERATIVE INC . 03/17/2023 ... |Voya Investment Management . 1,000,000 . 1,000,000

82655K-AB-7 .........

VWG 2023-A A2 - ABS -|-...06/21/2023 ... |BARCLAYS CAPITAL INC .. 1,999,794 |.. 2,000,000 |..
84857L-B*-1 ......... SPIRE INC. weveeeieeiiiie e .|-...02/24/2023 ... |Voya Investment Management 1,000,000 |.. 1,000,000 |..
854403-AD-4 ......... LELAND STANFORD JUNIOR UNIVERSITY .. -|--..09/2172023 ... |MARKET TAXES CORP
85440K-AD-6 ......... LELAND STANFORD JUNIOR UNIVERSITY .. .|-...00/21/2023 ... |Various .. ..
89788M-AN-2 ......... TRUIST FINANCIAL CORP -|--..06/07/2023 ...|J.P. Morgan Securities LLC 1,506,550 |.. 1,505,000 |..
910208-AC-1 UNIELC 2022 A3 - ABS .... ...11/09/2023 ... [J.P. Morgan Securities LLC ... 2,000,000 |..
91150H-JJ-0 . .| US BANCORP .......ceeeennnne 12/19/2023 ... J.P. Morgan Securities LLC ... . 1,355,000

..|UNIVERSITY OF NOTRE DAME DU LAC .
..|UNIVERSITY OF NOTRE DAME DU LAC .
.| WASHINGTON UNIVERSITY ...

914744-AD-9 .
914748-AA-6 .

08/17/2023 ...
09/21/2023 ...

NATIONAL FINANCIAL SERVICES CORP.
RAYMOND JAMES/FI ...

. 1,680,000

. 469,406 .625,000

940663-AC-1 ........ 08/31/2023 ... | MARKET TAXES CORP .. 53,659 70,000
L3551#-AP-5 . ..| FERRERO INTERNATIONAL S.A. ....05/11/2023 ... Voya Investment Managemen . 2,000,000 . 2,000,000

L9082#-AX-T7 .........| TRAFIGURA FUNDING S.A. . . ....02/24/2023 ... |Voya Investment Nanagenent 3,000,000 3,000,000

N5828#-AB-6 MODEC FINANCE B V .. ...07/18/2023 ... [Voya Investment t... .... 3,000,000 |.. .... 3,000,000 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 110,520,446 116,609,493 253,645
2509999997 Total - Bonds - Part 3 174,201,090 184,450,558 484,291
2509999998. Total - Bonds - Part 5 6,421,351 6,428,071

2509999999. Total - Bonds 180,622,441 190,878,630 484,291
23281#-12-4 ......... |CYPRIU\A PARALLEL INVESTORS V LP ...iieiiiiiiiiiiiiiii s | ................ |....12/14/2023 ...|Cyprium Investment Partners LLC ......eeiieiiiiiiiiiiiiiiiiiiiiiii i i i i e i e e | ..................... 120,653.430 [.....ccccnnnnnnnnnnn 12,065,343 [ 0.00 [
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 12,065,343 XXX

17260G-76-6 ......... |CION ARES DIVERSIFIED CREDIT FUND ......uussssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssnnnes | ................ |....03/02/2023 ...|Voya Investment M LY | ..................... 120,000.000 |....evvvvvvenennnnnnns 3,000,000 |..eevvriiiiiiiiiiiiiiiiiinaes 0.00 [
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 3,000,000 XXX

4509999997. Total - Preferred Stocks - Part 3 15,065,343 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX
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4509999999. Total - Preferred Stocks 15,065,343
002824-10-0 ......... ABBOTT LABORATORIES ORD ....eeeerruueeeerennnseeeennueeeernnn s s eeemnnasseeennnneseeemnnnnseeennnnnaneeennnnnnnes | connnneessennnnn e 1072472023 .. [VAITOUS +errneeeeeeeete e e e eeet e e e et e e e e e e e e et e e e e e e e e e e e e n e et e e e nnn e e e ennnn e e eernnnaeeeennnnn |eennnaeeeeennnaaeaes 3,229.000 |-eeevvenneeeeeeniiaaeens 344,661
005098-10-8 ......... ACUSHNET HOLDINGS ORD ....11/13/2023 ... [Various .... 5,456.000 |.. ... 254,949 |..
009158-10-6 ......... AIR PRODUCTS AND CHEMICALS ORD ....12/12/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... .. 109,485 |..
02079%K-10-7 ......... ALPHABET CL C ORD .. ....03/01/2023 ... Bloomberg AMICA ... ..
023135-10-6 ......... AMAZON COM ORD ....09/28/2023 ... [Various 1,507.000 |..
03027X-10-0 ......... AMERICAN TOWER REIT ....03/07/2023 ... [Various .. 333.000 |..
05550J-10-1 ......... BJS WHOLESALE CLUB HOLD ORD . ....05/24/2023 ... [Various .. 2,557.000 |..
100557-10-7 ......... BOSTON BEER CL A ORD ....... ....12/14/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC ....
110122-10-8 . ..|BRISTOL MYERS SQUIBB ORD ....03/29/2023 ... |EVERCORE ISI . ..
14316J-10-8 . ..| CARLYLE GROUP ORD ..... ....06/16/2023 ... [Various . 4,029.000 |..
16119P-10-8 . ..| CHARTER COMMUNICATIONS CL A ORD . ....08/13/2023 ... [Various .. .302.000 .. . 103,826
16359R-10-3 ......... CHEMED ORD ....08/24/2023 ... [NATIONAL FINANCIAL SERVICES CORP. ... ....253.000 |.. ....126,981 |..
184496-10-7 ......... CLEAN HARBORS ORD .. ....11/09/2023 ... [Various .. 1,088.000 |.. ... 172,468 |..
191216-10-0 ......... COCA-COLA ORD ....10/05/2023 ... [Various .. 4,233.000 |.. . 241,947 |..
20451N-10-1 ......... COMPASS MINERALS INTERNATIONAL ORD ... ....12/21/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... 3,362.000 |.. ..
228368-10-6 ......... CROWN HOLDINGS ORD ....10/26/2023 ... [Various 6,254.000 |.. ....492,039 |..
369550-10-8 ......... GENERAL DYNAMICS ORD ... ....12/08/2023 ... [Various .. 2,166.000 |.. ...544,832 |..
384109-10-4 ......... GRACO ORD . |....02/28/2023 ... [Various .. 1,053.000 |..
404030-10-8 ......... H AND E EQUIPMENT SERVICES ORD ....12/15/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC . 1,144.000 |..
42226A-10-7 . .. | HEALTHEQUITY ORD .....ovenne ....07/07/2023 ... | JEFFERIES LLC .2,039.000 |..
426281-10-1 . ..| JACK HENRY AND ASSOCIATES ORD . ....11/16/2023 ... |Various .. . 1,424.000 |..
427866-10-8 . ..| HERSHEY FOODS ORD ..... ....10/05/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC . .1,218.000 |..
443320-10-6 ......... HUB GROUP CL A ORD .... ....12/13/2023 ... |PERSHING LLC 652.000 ..
461202-10-3 ......... INTUIT ORD ....03/02/2023 ... |EVERCORE ISI . 180.000 |..
478160-10-4 ......... JOHNSON & JOHNSON ORD ... ....03/16/2023 ... [Various 1,212.000 |..
482480-10-0 ....03/15/2023 ... [Various ....305.000 |..
518439-10-4 ......... ESTEE LAUDER CL A ORD ....06/09/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... ....536.000 |..
57060D-10-8 ......... MARKETAXESS HOLDINGS ORD ....12/14/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... ....139.000 |..
573284-10-6 ......... MARTIN MARIETTA MATERIALS ORD . ....03/15/2023 ... [Various ....293.000 |..
576360-10-4 MASTERCARD CL A ORD .. ....03/13/2023 ... Bloomberg AMICA ... 210.000 |..
580135-10-1 . .| MCDONALD'S ORD ...... ....11/01/2023 ... |Various ............. . 1,382.000 |..
617446-44-8 . .. | MORGAN STANLEY ORD . ....04/12/2023 ... [NATIONAL FINANCIAL SERVICES CORP. .547.000 ..
640491-10-6 . ..|NEOGEN ORD ........ ....03/17/2023 ... [WILLIAM BLAIR & COMPANY, L.L.C .6,719.000 |..
65339F-10-1 . ..|NEXTERA ENERGY ORD . ....10/05/2023 ... [Various .. . 7,193.000 |..
654106-10-3 . ..INIKE CL B ORD . ....03/13/2023 ... |Bloomberg AMICA ... .716.000 |..
65473P-10-5 ......... NISOURCE ORD ... ....12/13/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... 1,623.000 |..
67103H-10-7 ......... 0 REILLY AUTOMOTIVE ORD ....05/03/2023 ... | JEFFERIES LLC
68902V-10-7 ......... OTIS WORLDIWIDE ORD ....03/17/2023 ... |Various
701094-10-4 ......... PARKER HANNIFIN ORD .. ....05/24/2023 ... [Various .. . ..
717081-10-3 ......... PFIZER ORD ....11/09/2023 ... [Various .. .. ... 309,352 |..
718172-10-9 PHILIP MORRIS INTERNATIONAL ORD .... ....09/27/2023 ... |Various .. 1,694.000 |..
741120-10-1 . ..| PRESTIGE CONSUMER HEALTHCARE ORD ....10/06/2023 ... [Various .1,690.000 |..
743606-10-5 . .| PROSPERITY BANCSHARES ORD . ....10/27/2023 ... |Various .. .5,258.000 |..
75513E-10-1 . S RTXORD e ....08/18/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC . .2,218.000 |..
78377T-10-7 . ..| RYMAN HOSPITALITY PROP REIT ORD . ....06/29/2023 ... | JEFFERIES LLC .. .1,097.000 |..
800422-10-7 . ..| JOHN B SANFILIPPO AND SON ORD . ....03/01/2023 ... |Bloomberg AMICA . 1,327.000 |..
80517M-10-9 ......... SAVERS VALUE VILLAGE ORD ....12/11/2023 ... |Various 3,622.000 |..
816851-10-9 ......... SEMPRA ORD ....03/23/2023 ... [Various .. 602.000 |..
817565-10-4 ......... SERVICE CORPORATION INTERNATIONL ORD . ....08/17/2023 ... |Various .. 2,520.000 |..
829821-10-6 ......... SITIME ORD . |....10/25/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC ....
83088M-10-2 ......... SKYWORKS SOLUTIONS ORD . ....10/11/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... ..
861025-10-4 STOCK YARDS BANCORP ORD ....10/13/2023 ... [NATIONAL FINANCIAL SERVICES CORP. ... 1,897.000 |..
86614U-10-0 . ..| SUMMIT MATERIALS CL A ORD ... ....11/21/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC . .2,298.000 |.. .. 78,875
874039-10-0 ......... TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD . C... ...03/29/2023 ... [Various .... 1,430.000 |.. ... 128,699 |..
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880779-10-3 ......... TEREX CORP .. ....08/17/2023 ... |NATIONAL FINANCIAL SERVICES CORP. ... ....2,170.000 |.. ... 130,322 |..
88160R-10-1 ......... TESLA ORD ... ....01/11/2023 ... [WILLIAM BLAIR & COMPANY, L.L.C 549.000 |.. .
882508-10-4 ......... TEXAS INSTRUMENTS ORD ....05/11/2023 ... [Various ,106.000 |.. ... 183,178 |..
883203-10-1 ......... TEXTRON ORD ....11/17/2023 ... | JEFFERIES LLC ,341.000 |.. ...103,880 |..
887389-10-4 ......... TIMKEN ORD .eovvvnniiiiinnnnn ....10/02/2023 ... [Various ,160.000 |..
892672-10-6 . ..| TRADEIIEB MARKETS CL A ORD ....12/14/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC . .172.000 |.. .
89400J-10-7 . ..| TRANSUNION ORD ... ....12/13/2023 ... [Stifel Nicolaus & Co. .821.000 |.. .. 55,623
902252-10-5 . .. | TYLER TECHNOLOGIES ORD . ....03/10/2023 ... |Bloomberg AMICA ... .761.000 |.. 241,217
907818-10-8 ......... UNION PACIFIC ORD ....03/24/2023 ... |Various ,168.000 |.. .... 230,851 |..
911312-10-6 ......... UNITED PARCEL SERVICE CL B ORD .. ....08/17/2023 ... SANFORD C. BERNSTEIN AND CO. LLC .... ....821.000 |.. .. 140,479 |..
94106L-10-9 ......... WASTE MANAGEMENT ORD . |....09/27/2023 ... |PERSHING LLC ....416.000 |.. .
98980F-10-4 ......... ZOOMINFO TECHNOLOGIES ORD ... ...07/24/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... ....9,356.000 |.. ... 252,175 |..
G0176J-10-9 . ..| ALLEGION ORD ........ 12/21/2023 ... | SANFORD C. BERNSTEIN AND CO. LLC . .970.000 |.. . 118,583
G1151C-10-1 . ..| ACCENTURE CL A ORD . 03/17/2023 ... |Bloomberg AMICA ... .655.000 .. . 176,450
G54050-10-2 ......... | LAZARD CL A ORD 11/09/2023 ... | Various 10,915.000 |.. 316,423
G6095L-10-9 .........|APTIV ORD ......... ...11/09/2023 ... [Various .. ... 1,924.000 |.. ... 153,759 |..
5019999999. Subtotal - Common Stocks 11,268,107
31338#-10-4 ......... |FEDERAL HOME LOAN BANK OF BOSTON ... ieeeruuuussernnnnunsseennnnassseernnnnssseennnnnnsssennnnnnssseernnnnnsseennnnnnnsees 07/12/2023 ...|DIHECT ........................................................................................................................ | ........................... 19.000
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
969251-68-5 ......... |WM BLAIR: INTL LDRS R6 .. eesuuueeeennnnnaeeennnnnaaeeennnsaaseennnsaaeeeesnnsssseennnnsaaeeennnnnseeeennnnnaeeennnnn | 12/14/2023 ...|Wi||iam Blail FUNAS . eeetiieeeeeett e e e e eete e e e eesiie e e e eenei e e e eennns e e e eeennn e e e e nnnnn e e eeennnnaeeeennnnnnns | ....................... 1,511.301
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO
46138E-11-5 ......... INVESCO S&P SC INFO ....12/19/2023 ... [NATIONAL FINANCIAL SERVICES CORP. ... 851.000 |..
464287-65-5 . .. | ISHARES:RUSS 2000 ETF ....12/21/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC . . 1,220.000 |..
464288-84-4 . .. | ISHARES:US OIL E&S ETF . ....12/22/2023 ... [NATIONAL FINANCIAL SERVICES CORP. 13,355.000 |.. .308,758
464288-85-1 ......... ISHARES:US 0&G E&P ETF .... ....12/22/2023 ... [NATIONAL FINANCIAL SERVICES CORP. ... ....6,194.000 |.. ....597,374 |..
46432F-83-4 ......... ISHARES: CORE MSCI TIS ... ....03/17/2023 ... |Bloomberg AMICA ...30,000.000 |.. ,759,118 |..
78464A-59-9 ......... SPDR S&P SFTWRE & SVC ... . |....12/20/2023 ... [NATIONAL FINANCIAL SERVICES CORP. ... ....1,091.000 |.. 162,311 |..
78464A-71-4 ......... SPDR S&P RETAIL ....12/19/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... ....1,562.000 |.. .. 112,042 |..
78464A-78-9 ......... SPDR S&P INSURANCE ETF . ....12/20/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... .... 3,463.000 |..
78464A-87-0 SPDR S&P BIOTECH ....12/26/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... ....1,007.000 |..
78468R-54-9 . ..|SPDR S&P OIL&GAS E&S . ....12/21/2023 ... |Various .. . 1,132.000 |..
78468R-55-6 . ..| SPDR S&P OIL&GAS EXP . ....12/21/2023 ... |Various .. . 1,397.000 |..
81369Y-86-0 . .| SEL SECTOR:RL EST SPDR . ....12/19/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC . 23,026.000 |..
81369Y-88-6 . SEL SECTOR:UTIL SPDR . ...12/13/2023 ... [Various .. 10,831.000 |.. . 684,429

5819999999. Subtotal - Common Stocks - Exchange Traded Funds

5,343,512
5989999997. Total - Common Stocks - Part 3 16,642,597
5989999998. Total - Common Stocks - Part 5 5,488,940
5989999999. Total - Common Stocks 22,131,537
5999999999. Total - Preferred and Common Stocks 37,196,880
6009999999 - Totals 217,819,322 XXX 484,291
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36176E-NH-0 .. | GN 763892 - RWBS .... ..12/01/2023 . | Paydown ... .... 95,405 |... ...95,405 .... 101,204 .. 99,054 |.. ... (3,649) ... ...96,405 |.... ..10/15/2033 .
36177J-3Y-3 .. |GN 790814 - RBS . ..12/01/2023 . [Paydown . . 13,935 13,935 .. .. 14,484 |.. 14,551 ... (615) 13,935 |. ..10/15/2032 .
36177R-NY-3 .. | G2 796706 - RMBS . ..12/01/2023 . [ Paydown . 9,635 .9,635 .. .. 10,435 |.. 10,734 .(1,099) .9,635 | ..03/20/2032 .
36177T-N4-5 .. | G2 798510 - RMBS . ..12/01/2023 . [Paydown . 247,468 . 247,468 |.. . 267,065 |.. (44,823) .. 247,468 |. ..01/20/2064 .
361780-GZ-9 .. | GN AB3816 - RMBS ... ..12/01/2023 . | Paydown ... ... 49,425 ... ....(1,083))... ..11/15/2042 .
36179M-KZ-2 .. | G2 MAO312 - RUBS ... ..12/01/2023 . | Paydown ... L 44282 ). ....(2,305) ... ..08/20/2042 .
36179M-NC-0 .. | G2 MAO387 - RMBS .... ..12/01/2023 . | Paydown ... ....(3,939) ... ..09/20/2042 .
36179M-SR-2 .. | G2 MA0528 - RMBS ... ..12/01/2023 . | Paydown ... ..(5,528)|... ..11/20/2042 .
36179V-EX-4 .. | G2 MA6450 - RUBS ... ..12/01/2023 . | Paydown ... ..04/20/2034 .
36194R-RF-9 ...| G2 AU4086 - RUBS ... ..12/01/2023 . | Paydown ... ..08/20/2046 .
36200E-B2-6 .. | GN 598657 - RWBS .... ..12/01/2023 . | Paydown ... ..05/15/2035 .
36200K-J7-3 .. | GN 603386 - RUBS ... ..12/01/2023 . | Paydown ... ..01/15/2033 .
36200K-KQ-9 .. | GN 603403 - RMBS . ..12/01/2023 . | Paydown . ..10/15/2034 .
36200M-TF-0 .. | GN 604550 - RWBS . ..12/01/2023 . [Paydown . ..08/15/2033 .
36200M-VW-0 .. | GN 604629 - RMBS . ..12/01/2023 . [Paydown . ..09/15/2033 .
36200N-BP-5 .. | GN 604946 - RWBS .... ..12/01/2023 . | Paydown ... ..01/15/2034 .
36200U-TA-3 .. | G2 573045 - RMBS .... ..12/01/2023 . | Paydown ... ..02/20/2035 .
36201K-AV-8 .. | GN 585120 - RWBS .... ..12/01/2023 . | Paydown ... ..12/15/2032 .
36202C-6Y-4 .. | G2 002687 - RMBS ... ..12/01/2023 . | Paydown ... ..12/20/2028 .
36202C-7L-1 .. | G2 002699 - RWBS .... ..12/01/2023 . | Paydown ... ..01/20/2029 .
36202C-N8-2 ...| G2 002215 - RWBS .... ..12/01/2023 . | Paydown ... ..05/20/2026 .
36202D-AN-1 .. | G2 002713 - RMBS ... ..12/01/2023 . | Paydown ... ..02/20/2029 .
36202D-D5-7 ...| G2 002824 - RWBS .... ..12/01/2023 . | Paydown ... ..10/20/2029 .
36202D-DN-8 ...| G2 002809 - RMBS . ..12/01/2023 . [Paydown . ..09/20/2029 .
36202D-EZ-0 .. | G2 002852 - RMBS . ..12/01/2023 . [ Paydown . ..12/20/2029 .
36202D-2G-9 .. | G2 003443 - RMBS . ..12/01/2023 . [Paydown . ..09/20/2033 .
36202E-5G-0 .. | G2 004447 - RWBS . ..12/01/2023 . [ Paydown . ..05/20/2039 .
36202E-CA-5 .. | G2 003665 - RMBS . ..12/01/2023 . [Paydown . ..01/20/2035 .
36202E-CP-2 ...| G2 003678 - RMBS ... ..12/01/2023 . | Paydown ... ..02/20/2035 .
36202E-DP-1 .. | G2 003710 - RMBS ... ..12/01/2023 . | Paydown ... ..05/20/2035 .
36202E-FP-9 .. | G2 003774 - RUBS ... ..12/01/2023 . | Paydown ... ..10/20/2035 .
36202E-GE-3 .. | G2 003797 - RMBS ... ..12/01/2023 . | Paydown ... ..12/20/2035 .
36202E-G0-6 .. | G2 003807 - RMBS ... ..12/01/2023 . | Paydown ... ..01/20/2036 .
36202E-HE-2 .. | G2 003829 - RWBS .... ..12/01/2023 . | Paydown ... ..03/20/2036 .
36202F-AV-8 .. | G2 004520 - RWBS . ..12/01/2023 . [Paydown . ..08/20/2039 .
36202F-EW-2 .. | G2 004649 - RWBS . ..12/01/2023 . [Paydown . ..03/20/2040 .
36202F-FL-5 .. | G2 004671 - RMBS . ..12/01/2023 . [Paydown . ..04/20/2040 .
36202F-LH-7 .. | G2 004828 - RMBS . ..12/01/2023 . [Paydown . ..10/20/2040 .
36202F-VN-3 .. | G2 005121 - RUBS . ..12/01/2023 . [Paydown . ..07/20/2041 .
362027-G5-9 .. | GN 608720 - RMBS ... ..12/01/2023 . | Paydown ... ..11/15/2024 .
36202U-D4-2 ...|GN 609523 - RMBS ........ccoeeeeiiiiiiiiieeeeeeeen [ ..12/01/2023 . | Paydown ... ..12/15/2033 .
36203E-L8-9 .. | GN 346951 ~ RMBS ......ccooeiiiiiiiiiiiiiiieieeees [ ..08/15/2023 . | Paydown ... ..12/15/2023 .
36203E-N9-5 ...|GN 347016 - RUBS ... ..09/15/2023 . | Paydown ... ..01/15/2024 .
36203K-KX-1 .. | GN 351410 - RWBS .... ..11/01/2023 . [Paydown ... . [..01/15/2024 .
36203P-CF-8 .. | GN 354770 - RWBS .... ..12/01/2023 . | Paydown ... ..03/15/2024 .
36204K-Jil-4 .. | GN 372077 - RUBS ... ..12/01/2023 . | Paydown ... ..04/15/2024 .
36204Y-CG-6 .. | GN 383571 - RWBS .... ..12/01/2023 . | Paydown ... ..03/15/2024 .
36205A-4II-1 .. | GN 385237 - RMBS . ..12/01/2023 . [Paydown . ..04/15/2024 .
36206G-3C-2 .. | GN 411295 - RMBS ... ..03/15/2023 . | Paydown ... ..07/15/2025 .
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36206L-CR-8 .. | GN 414180 - RUBS ... ..12/01/2023 . | Paydown ... ..1,829)... ....1,829 ... 1,781 ... 1,829 |.... ..09/15/2025 .
36207K-H5-2 .. | GN 434152 - RMBS . ..12/01/2023 . [Paydown . 1,530 1,530 .. .1,584 |.. 1,530 | ..01/15/2029 .
36207S-M6-7 .. | GN 440581 - RMBS . ..12/01/2023 . [ Paydown . 3,568 .3,568 |.. .3,494 |.. .3,568 | ..03/15/2027 .
36208D-PY-5 .. | GN 447839 - RMBS . ..09/15/2023 . [Paydown . 4,391 .4,301 .. .4,503 |.. . 4,391 ..11/15/2027 .
36200W-4X-7 .. | GN 484238 - RMBS .... ..12/01/2023 . | Paydown ... 2,411 ....2,470 ..09/15/2028 .
3620A6-L5-4 .. | G2 720448 - RWBS .... ..12/01/2023 . | Paydown ... 11,315 ..08/20/2039 .
3620AS-PH-6 .. | GN 738524 - RMBS .... ..12/01/2023 . | Paydown ... ....21,361 ... ..07/15/2041 .
3620AS-PX-1 .. | GN 738538 - RIBS .... ..12/01/2023 . | Paydown ... ...58,291 ... ..07/15/2041 .
3620AT-MV-6 .. | GN 739372 - RMBS .... ..12/01/2023 . | Paydown ... ..04/15/2040 .
3620AU-W5-9 .. | GN 740568 - RUBS ... ..12/01/2023 . | Paydown ... ..10/15/2040 .
3620AV-FW-7 .. | GN 740981 - RUBS ... ..12/01/2023 . | Paydown ... ..10/15/2040 .
36211B-YW-8 .. | GN 508425 - RMBS .... ..12/01/2023 . | Paydown ... ..01/15/2031 .
362118-D8-7 .. | GN 521327 - RMBS . ..12/01/2023 . | Paydown . ..05/15/2035 .
36224M-T5-4 ...|GN 332772 - RMBS . 07/17/2023 . | Paydown . ..03/15/2024 .
362240-MC-7 ...| GN 335255 - RMBS . ..08/15/2023 . [Paydown . ..02/15/2024 .
36225B-ZA-9 .. | GN 781637 - RMBS ... ..12/01/2023 . | Paydown ... ..07/15/2033 .
36226D-AS-3 ...| G2 080916 - RMBS ... ..12/01/2023 . | Paydown ... ..05/20/2034 .
36241L-KA-3 .. | GN 782989 - RIBS .... ..12/01/2023 . | Paydown ... ..(2,621)]... ..06/15/2040 .
36241L-MH-6 .. | GN 783060 - RMBS ... ..12/01/2023 . | Paydown ... ..08/15/2040 .
36290R-Y3-1 .. | GN 615530 - RWBS .... ..12/01/2023 . | Paydown ... ..09/15/2033 .
362908-RR-4 ...|GN 616196 - RMBS .... ..12/15/2023 . | Paydown ... ..01/15/2024 .
36290T-GM-5 .. | G2 616804 - RMBS ... ..12/01/2023 . | Paydown ... ..01/20/2025 .
36290X-NE-6 .. | GN 620589 - RWBS .... ..12/01/2023 . | Paydown ... ..09/15/2033 .
36291B-5T-0 .. | GN 623758 - RBS . ..12/01/2023 . [Paydown . ..01/15/2034 .
36291P-5P-7 ...| G2 634554 - RMBS . ..12/01/2023 . [ Paydown . ..09/20/2024 .
36291S-AR-1 .. | GN 636416 - RMBS . ..05/15/2023 . [Paydown . ..12/15/2024 .
362918-FI-5 .. | GN 636581 - RUBS . ..12/01/2023 . [ Paydown . ..08/15/2025 .
36291U-E7-6 .. | GN 638358 - RIBS . ..12/01/2023 . [Paydown . ..02/15/2035 .
36291X-SM-2 .. | GN 641424 - RMBS .... ..12/01/2023 . | Paydown ... ..05/15/2025 .
36292B-HC-3 ...| GN 643827 - RIBS .... ..12/01/2023 . | Paydown ... ..08/15/2025 .
36202B-HV-1 .. | GN 643844 - RMBS .... ..12/01/2023 . | Paydown ... ..10/15/2025 .
36292K-HD-1 ...| GN 651028 - RUBS ... ..12/01/2023 . | Paydown ... ..12/15/2025 .
36296H-7F-0 .. | GN 692194 - RMBS .... ..12/01/2023 . | Paydown ... ..11/15/2038 .
36296H-7H-6 .. | GN 692196 - RWBS .... ..12/01/2023 . | Paydown ... ..11/15/2038 .
36297B-JT-9 .. | GN 706874 - RMBS . ..12/01/2023 . [Paydown . ..11/15/2030 .
38374M-DF-3 .. | GNR 2005-081 0B - CMO/RMBS ..12/01/2023 . [Paydown . ..10/20/2035 .
38378K-2A-6 .. | GNR 2013-140 AG - CMBS .. ..10/16/2023 . [Paydown . ..05/16/2045 .
38378K-UB-3 .. | GNR 2013-085 A - CMBS ..12/01/2023 . [Paydown . ..09/16/2046 .
38378M-UG-8 .. | GNR 2013-053 KA - CMO/RMBS ..12/01/2023 . [Paydown . ..10/20/2041 .
38378N-FL-2 .. | GNR 2013-158 AB = CMBS ........eevvevvvvvvenennnns [ eenenn e 12/01/2023 . | Paydoun .... ..08/16/2053 .
38378N-PP-2 ...|GNR 2014-016 B - CMBS .....ccooeeeiiiieiciiiceeen [ oo ..07/17/2023 . | Paydown ... ..07/16/2041 .
38378T-60-8 .. |GNR 2013-100 MA - CMO/RMBS ..........cceeveeenss [oeeins .12/01/2023 . [Paydown ... ..02/20/2043 .
38378T-AL-4 .. |GNR 2013-071 LA - CMO/RMBS ...........ccoeeeeees [ oeeeis ..12/01/2023 . | Paydown ... ..10/20/2042 .
38378X-NN-7 .. | GNR 2014-135 AK - CMBS ..12/01/2023 . | Paydown ... ..08/16/2085 .
38379K-6D-5 .. | GNR 2015-163 AH - CMBS ..12/01/2023 . | Paydown ... ..04/16/2056 .
38379K-K8-0 .. | GNR 2015-128 AJ - CMBS ..12/01/2023 . | Paydown ... ..11/16/2085 .
38379K-TT-5 .. | GNR 2015-093 AB - CMBS .. ..12/01/2023 . | Paydown ... ..01/16/2047 .
38379U-TB-2 .. | GNR 2016-072 AB - CMBS .. ..12/01/2023 . [Paydown . . . . ..04/16/2049 .
38379Y-6L-7 .. | GNR 2016-125 DA - CMBS ..12/01/2023 . | Paydown ... .. 284 844 ...285 167 . 285,271 |. .. 12/16/2047 .




cvi3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted | Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
38382J-511-2 ...| GNR 2021-056 PE - CMO/RMBS ... ..12/01/2023 . | Paydown ... ... 324,394 ... .. 324,3%4 .... 325,661 ..(1,346)]... ....(1,346) ... ..03/20/2051 .
831628-DN-9 .. | SBA 100109 - RMBS .. ..12/15/2023 . [Paydown . .. 22,072 |.. .(1,318) ..07/25/2040 .
831628-E7-3 .. | SBA 100158 - RMBS ..12/15/2023 . [ Paydown . . 1,420,578 |.. (65,574) .. 12/25/2030 .
831628-EG-3 .. | SBA 100135 - RMBS ..12/15/2023 . [Paydown . .. 20,353 |.. .(1,403) ..04/25/2043 .
831628-EM-0 .. | SBA 100140 - RMBS .. ..12/15/2023 . | Paydown ... ... 425,538 ...(28,941) ... ..01/25/2044 .
831628-EP-3 .. | SBA 100142 - RMBS ..12/15/2023 . | Paydown ... .(2,321) ... ..05/25/2044 .
83162C-C7-6 .. | SBAP 2019-20 H H - ABS .. ..08/01/2023 . [Paydown ... ..08/01/2039 .
83162C-C8-4 .. | SBAP 2019-25 H H - ABS .. ..08/01/2023 . [Paydown ... ..08/01/2044 .
83162C-E4-1 .. | SBAP 2020-20A A - ABS ... ..07/01/2023 . [Paydown ... ..01/01/2040 .
83162C-MZ-3 .. | SBAP 2003-20 E A - ABS .. ..05/01/2023 . |Various .... ..05/01/2023 .
83162C-NA-7 .. | SBAP 2003-20 F A - ABS .. ..06/01/2023 . |Various .... ..06/01/2023 .
83162C-ND-1 .. | SBAP 2003-20 H A - ABS .. ..08/01/2023 . |Various .... ..08/01/2023 .
83162C-NN-9 ...| SBAP 2004-20 B A - ABS .. ..08/01/2023 . [Paydown . ..02/01/2024 .
83162C-NR-0 .. | SBAP 2004-20 D A - ABS .. ..10/01/2023 . [Paydown . ..04/01/2024 .
83162C-PH-0 .. | SBAP 2005-20 B A - ABS .. ..08/01/2023 . [Paydown . ..02/01/2025 .
83162C-PR-8 .. | SBAP 2005-20 G A - ABS .. ..07/01/2023 . [Paydown ... ..07/01/2025 .
83162C-PS-6 .. | SBAP 2005-20 H A - ABS .. ..08/01/2023 . [ Paydown ... ..08/01/2025 .
83162C-PV-9 .. | SBAP 2005-20 J A - ABS .. ..10/01/2023 . [ Paydown ... ..10/01/2025 .
83162C-PX-5 .. | SBAP 2005-20 K A - ABS .. ..11/01/2023 . [ Paydown ... ..11/01/2025 .
83162C-0H-9 ...| SBAP 2006-20 F A - ABS .. ..12/01/2023 . | Paydown ... ..06/01/2026 .
83162C-QP-1 .. | SBAP 2006-20 J A - ABS .. ..10/01/2023 . | Paydown ... ..10/01/2026 .
83162C-0X-4 .. | SBAP 2007-20 C A - ABS .. ..09/01/2023 . | Paydown ... ..03/01/2027 .
83162C-RA-3 .. | SBAP 2007-20 E A - ABS .. ..11/01/2023 . [ Paydown ... ..05/01/2027 .
83162C-SE-4 .. | SBAP 2008-20L A - ABS ..12/01/2023 . [Paydown . ..12/01/2028 .
83162C-SP-9 ...| SBAP 2009-20 F A - ABS .. ..12/01/2023 . [ Paydown . ..06/01/2029 .
83162C-SS-3 ...| SBAP 2009-20H A - ABS ..08/01/2023 . [Paydown . .(2,055) ..08/01/2029 .
83162C-SV-6 .. | SBAP 2009-20J A - ABS ..10/01/2023 . [Paydown . . . . .(992) ..10/01/2029 .
83162C-WY-5 .. | SBAP 1520D CTF - ABS .. ..10/01/2023 . [Paydown . . 509,258 |.. .501 042 |.. . 503,660 .. 5,507 ..04/01/2035 .
83162C-XY-4 .. | SBAP 2016-20 H H - ABS .. ..08/01/2023 . [ Paydown ... .... 376,155 .... 370,822 . 371,765 |.. 4,390 |... ..08/01/2036 .
83162C-YM-9 .. | SBAP 2017-20 C C - ABS .. ..09/01/2023 . | Paydown ... . . .. 285,423 .. 285,423 . 285,428 |.. ..03/01/2037 .
83162C-YR-8 .. | SBAP 2017-20F F - ABS ......oooveereeeenneennnnnn [ oo ..12/01/2023 . | Paydown ... ... 76,245 |... , . .. 76,245 |.. ..06/01/2037 .
83162C-YT-4 .. |SBAP 2017-20G G - ABS ......ooovvvvrrrrrnnnnnnnnns [ s ..07/01/2023 . | Paydown ......ccovvvvvviniisfooeeiiiniiiiiins | 118,830 |............. 118,830 |............ 118,830 [ouvvvveneees 118,830 | [ | e ..07/01/2037 .
Bank of America Merrill
912810-RK-6 .. |UNITED STATES TREASLRY .....coovvvvrininninn [ ..03/15/2023 . |Lynch ooooeeeiiiiiiiiiiiiis e e 2,015,527 |........... 2,500,000 |......... 2,257,337 |.......... Al B L R 1,851 | fo 1,351 L [0 2,800,126 [ [ (284,598)........ (284,598)].....c0uueen 36,257 |..02/15/2045 .
912828-3F-5 .. |UNITED STATES TREASLRY .......coovvviiiniinnin [ oenens ..10/13/2023 . |Various .... ...5,599,766 |.......... 6,000,000 .. (22,586)]... ... (696,539) ..11/15/2027 .
912828-5N-6 .. |UNITED STATES TREASLRY ........cooeveeeeeeeeeeeees [ ..11/28/2023 .| FED SELL ... ...2,892,891.......... 3,000,000 |......... 3,131,719 .. (31,679)]... , . ... (178,638) , ..11/30/2025 .
0109999999. Subtotal - Bonds - U.S. Governments 18,573,344 19,565, 161 20,038,228 19,974,437 (241,316) (241 316) 19 733,119 (1,159,775) (1,159,775) 362,982 XXX
373384-NZ-5 ... GEORGIA ST .ooooeiiiieeiiiii [ ..03/09/2023 . | WELLS SECURITIES FI ..o fveeiiieiiiiiiiiiiins et 222,818 |....eveeneee 225,000 |...cccnnnns 241,015 [ooeeeeeneee PRI Y F SN [£51210)) FR RN [(51510) ) IO R 233,277 e foveeeees (10,459)......... (10,459)f....cevvnnnee 3,715 (.. 11/01/2025 .
J.P. Morgan Securities
373385-DS-9 ...| GEORGIA ST ... ..05/31/2023 . [LLC ..2,793,210 |.......... 3,000,000 |......... 3,027,060 L (1,118) ). (221,779) ..07/01/2037 .
917542-0R-6 ... ..07/01/2023 . |Call @ 100.00 .. ...(1,35) ... ...(2,769) ..07/01/2024 .
917542-QV=7 .. JUTAH ST ..ovvviiiiiiiiiiiiiieccccceeeeens [ ..07/01/2023 . | Paydown .........cceeveeees , (2,833) [-ooeeeeeeeeeeeees fonnnnnnnn 914,826 [ o ..07/01/2025 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Pc ions 4,100,853 4,309,826 4,375,792 4,337,826 (5,89%) (5,89%) 4,335,861 (235,008) (235,008) 162,715 XXX
543264-UF-0 ...| LONGVIEW TEX INDPT SCH DIST ...evvvvmeninnnnnnnn [ ereens ..05/15/2023 . |Call @ 100.00 .. 600,000 |... 600,000 |............ 600,000 ...600,000 |.. .. 600,000 |.... .... 20,957 [..02/15/2025 .
573777-BD-0 .. |MARTINSVILLE TEX INDPT SCH DIST .. ..03/09/2023 . |Baird Funds ..1,014,380 |.......... 1,000,000 |......... 1,000,000 .... 31,373 [..02/15/2027 .
882722-KE-0 .. | TEXAS ST evvviiiiiiiiiiiiiiiieccieccecccecccccceeeens [ e ..04/01/2023 .| Call @ 100.00 .......covve]oereeereeniniiiiinnns Joeeeeieeees 70,000 |.............. 70,000 [....evveneee 79,619 [ounneeeeen 70,000 [ [ oo e e ool 70,000 | e e e 1,878 |..04/01/2029 .
J.P. Morgan Securities
93974C-PM-6 ... | WASHINGTON ST ...eevvvvvriiiiiiiiiiiiiiiiiiiiieeeees [ eeeees ..05/31/2023 L|LLC .oovvviviiiiiiiiiiiii | e 3,009,154 ]........... 2,835,000 ......... 3,193,980 |.......... 3,098,144 | fovninnnnns (4,624)..00vvennnnnniiinns |ooeeeeenns (4,624) ..o fonnnnnn 3,008,520 |..oooeiieiieeenns foennnn (84,366)......... (84,366)|............. 129,920 |..08/01/2039 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions 4,693,534 4,505,000 4,873,598 4,768,144 (4,624) (4,624) 4,763,520 (69,986) (69,986) 184,129 XXX
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196479-5T-2 .. | COLORADO HOUSING AND FINANCE AUTHORITY ..11/01/2023 . [Call @ 100.00 ...240,000 |... .. 240,000 ... 240,000 . 240,000 |.. ..11/01/2046 .
196480-3P-0 .. | COLORADO HOUSING AND FINANCE AUTHORITY .. ..11/01/2023 . |Call @ 100.00 .. .(1,257)). .(1,257) ..05/01/2049 .
196480-D6-1 .. | COLORADO HOUSING AND FINANCE AUTHORITY .. ..11/01/2023 . |Call @ 100.00 .. .(5,654)|. .(5,654) .. 11/01/2047 .
196480-NH-6 .. | COLORADO HOUSING AND FINANCE AUTHORITY .. ..11/01/2023 . |Call @ 100.00 ..11/01/2050 .
25477P-NT-8 .. | DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL ... |....... .12/01/2023 . [ Various ..03/01/2049 .
3128E2-VX-1 .. | FH D96030 - RWBS .... ..05/01/2023 . | Paydown ... ..05/01/2023 .
3128JL-N6-2 .. |FH 1B1412 - RUBS .... ..12/01/2023 . | Paydown ... ..12/01/2033 .
3128M4-A4-5 .. | FH G02427 - RWBS .... ..12/01/2023 . | Paydown ... . . ..12/01/2036 .
3128MJ-20-1 .. | FH GO8771 - RMBS ... ..12/01/2023 . | Paydown ... ..(1,088)]... . . ..07/01/2047 .
31296M-PS-2 ...|FH A13133 - RWBS .... ..12/01/2023 . | Paydown ... (7). (7). ..09/01/2033 .
31297K-YN-6 .. |FH A30717 - RMBS .... ..12/01/2023 . | Paydown ... ..12/01/2034 .
3132AE-EY-8 .. |FH ZT1951 - RUBS .... ..12/01/2023 . | Paydown ... ..05/01/2049 .
3132DN-V2-6 ...|FH SD1533 - RMBS . ..12/01/2023 . | Paydown . ..09/01/2052 .
3132P-6K-8 .. | FH Q49873 - RMBS . ..12/01/2023 . [Paydown . ..08/01/2047 .
31336B-JE-7 .. |FH G61161 - RMBS . ..12/01/2023 . [Paydown . ..08/01/2047 .
31335H-50-3 ...|FH C90859 - RMBS .... ..12/01/2023 . | Paydown ... ..10/01/2024 .
31336H-YN-7 ...|FH C90717 - RUBS ... ..09/01/2023 . |Various .... ..09/01/2023 .
3133A4-3A-2 ...|FH QA9793 - RMBS .... ..12/01/2023 . | Paydown ... ..05/01/2050 .
3133AD-J6-4 ...|FH QB6585 - RBS .... ..12/01/2023 . | Paydown ... ..12/01/2050 .
3133AD-JZ-0 .. | FH QB6580 - RMBS ... ..12/01/2023 . | Paydown ... ..12/01/2050 .
3133AD-ZP-4 ...|FH QB7050 - RMBS ... ..12/01/2023 . | Paydown ... ..12/01/2050 .
3133AY-QF-0 .. |FH QD2254 - RMBS ... ..12/01/2023 . | Paydown ... . ..11/01/2051 .
31346Y-MJ-9 .. |FH QA4861 - RVBS ..12/01/2023 . | Paydown ... ....(4,216) ... ..12/01/2049 .
3136BA-UL-6 .. |FNR 2020-48 AB - CMO/RWBS . ..12/01/2023 . [Paydown . .15,3%0 ..07/25/2050 .
3136BF-U2-7 .. | FNR 2021-024 AD - CMO/RMBS ..12/01/2023 . [ Paydown . .(1,095) ..11/25/2049 .
31371IN-V7-7 .. |FN 257238 - RMBS .......... ..12/01/2023 . [Paydown . ..650 ..06/01/2028 .
3138LM-DD-2 .. | FN AN8199 - CMBS/RMBS ..12/01/2023 . [ Paydown . .(1,741) ..01/01/2036 .
3138lIJ-X2-9 .. | FN AS8796 - RUBS ... ..12/01/2023 . [Paydown . .(3,646) ..02/01/2047 .
3138X5-RQ-2 ...|FN AUS894 - RMBS .... ..12/01/2023 . | Paydown ... ...(9,483) ... ..09/01/2043 .
31392G-EK-7 .. |FNR 2002-90 A1 - CMO/RMBS ........cooevvereennnna [ oenens ..12/01/2023 . | Paydown ... (31 ..06/25/2042 .
31393B-T6-2 .. | FNW 2003-6 A43 - CMO/RMBS ..........ccceeeeeees [ oereis ..12/01/2023 . | Paydown ... ..10/25/2042 .
31393D-RY-9 ...|FNR 2003-63 A6 - CMO/RMBS .........cooovveereennc | oenens ..12/01/2023 . | Paydown ... ..07/25/2044 .
31394E-DV-7 .. |FNR 0558E BC - CMO/RMBS ...........cooeeeeeeeenns [ooeens ..12/01/2023 . | Paydown ... ..07/25/2025 .
31403A-V3-6 .. | FN 743234 - RMBS .... ..12/01/2023 . | Paydown ... ..10/01/2033 .
31404B-NA-6 .. | FN 763685 - RMBS . ..12/01/2023 . [Paydown . ..01/01/2034 .
31407H-JJ-6 .. | FN 831065 - RMBS . ..12/01/2023 . [Paydown . ..10/01/2025 .
3140F9-7J-8 .. | FN BD2696 - RWBS . ..12/01/2023 . [Paydown . ..07/01/2046 .
3140GS-6N-7 .. | FN BH4476 - RWBS . ..12/01/2023 . [Paydown . ..12/01/2047 .
3140H2-JG-4 ...|FN BJ1162 - RUBS . ..12/01/2023 . [Paydown . ..01/01/2048 .
3140H3-GY-6 .. | FN BJ2014 - RWBS .... ..12/01/2023 . | Paydown ... ..12/01/2047 .
3140H6-AS-8 .. | FN BJ4516 - RWBS .... ..12/01/2023 . | Paydown ... ..01/01/2048 .
3140H7-PP-6 .. | FN BJ5829 - RMBS ... ..12/01/2023 . | Paydown ... ..06/01/2048 .
3140HL-JT-4 .. | FN BK6573 - RVBS ..12/01/2023 . | Paydown ... ..07/01/2048 .
3140HT-2G-7 .. | FN BL2542 - CMBS/R\BS ..12/01/2023 . | Paydown ... ..05/01/2039 .
3140J0-UN-7 .. | FN B02420 - RMBS .... ..12/01/2023 . | Paydown ... ..08/01/2034 .
3140KE-5T-1 .. | FN BP7157 - RUBS ... ..12/01/2023 . | Paydown ... ..06/01/2050 .
3140KE-CG-1 .. | FN BP6370 - RUBS ... ..12/01/2023 . | Paydown ... ..05/01/2050 .
3140KE-RN-0 .. | FN BP6792 - RWBS . ..12/01/2023 . [Paydown . ..05/01/2050 .
3140KU-NU-2 ...|FN BO8502 - RBS ... ..12/01/2023 . | Paydown ... ..12/01/2050 .
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3140KV-K7-4 .. | FN BQ9317 - RWBS .... ..12/01/2023 . | Paydown ... .... 209,765 ... 222,187 . 223,290 |.. ...(13,524)|... ...(13,524) ... ..12/01/2050 .
3140KV-KG-4 .. | FN BQ9294 - RMBS . ..12/01/2023 . [Paydown . . 188,680 |.. . 109,648 |.. .201,207 (12,526) (12,526) ..12/01/2050 .
3140NK-L5-8 .. | FN BY3047 - RUBS . ..12/01/2023 . [ Paydown . 15,936 ...202 .22 ..07/01/2083 .
3140Q9-TX-1 .. | FN CA2365 - RMBS . ..12/01/2023 . [Paydown . .. 97,565 . (502) (502) ..09/01/2048 .
3140QA-DC-1 .. | FN CA2798 - RWBS .... ..12/01/2023 . | Paydown ... .... 372,926 (61,880)]... .. (61,880) ... ..12/01/2048 .
3140QN-DE-9 ...|FN CB2800 - RMBS ... ..12/01/2023 . | Paydown ... ... 368,360 ..40,257 |... ....40,257 |... ..02/01/2052 .
3140QQ-DE-2 ...|FN CB4600 - RUBS ... ..12/01/2023 . | Paydown ... .. 148,466 ... 16,777 |... ..09/01/2052 .
31418D-LY-6 .. | FN MA3942 - RMBS .... ..12/01/2023 . | Paydown ... ....(8,393) ... ..02/01/2050 .
31418D-MV-1 .. | FN MA3971 - RUBS ... ..12/01/2023 . | Paydown ... ....(4,347))... ..03/01/2050 .
31418D-RF-1 .. | FN MA4085 - RVBS ..12/01/2023 . | Paydown ... ... (3,414))... ..07/01/2050 .
34074M-KC-4 .. |FLORIDA HSG FIN CORP REV .. [ ..12/01/2023 . |Various .... ...(8,118) ... ..01/01/2036 .
34074M-PG-0 .. | FLORIDA HSG FIN CORP REV ........eevmmmmmmunnnnnn [erreens ..12/01/2023 . | Various . 166, , ..01/01/2043 .
452028-CJ-3 ...| ILLINOIS HSG DEV AUTH MULTI FAMILY REV . ..08/01/2023 . [Call @ 100.00 .79%,176 79,176 K o | ..03/01/2048 .
462467-WR-8 .. | IOWA FIN AUTH SINGLE FAMILY MTG REV .. ..11/28/2023 . |Various . ..4,885,000 |.. 5,551,527 |.. ..5,419,127 |. (586,282)|. . (586,282) ..07/01/2047 .
54627D-BV-2 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV ..12/01/2023 . |Various .... . 156,304 |.. . 156,304 |.. ..156,304 |. ..12/01/2038 .
60416S-5F-3 .. | MINNESOTA ST HSG FIN AGY = RMBS ........cevvvee | orrenns ..12/01/2023 . |Call @ 100.00 .. ... 260,000 ....260,000 . 260,000 |.... ..07/01/2050 .
605350-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....{....... ..12/01/2023 . |Various .... .. 107,022 ..107,022 ..12/01/2034 .
60637B-FA-3 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....{....... ..12/01/2023 . |Various .... ..08/01/2036 .
60637B-XV-7 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....{....... ..12/01/2023 . | Various ..11/01/2043 .
64469D-H7-9 ...|NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM ... |....... ..02/01/2023 . |Call @ 100.00 .. ..07/01/2034 .
64469D-HB-7 .. |NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM ... |....... ..11/01/2023 . |Call @ 100.00 .. .... 440,000 .... 440,000 ..07/01/2041 .
647200-3P-7 .. |NEW MEXICO MTG FIN AUTH ....oevvmiiiiiiiiiiiinnas [ e ..12/01/2023 . | Various .... 202,823 ... 202,823 ..09/01/2037 .
647201-Mz-2 .. |NEW MEXICO MTG FIN AUTH ....ovvvmiininiiiiiiinnnn [ oo ..12/01/2023 . | Various .... 150,729 .... 150,729 ..05/01/2042 .
677377-2P-7 .. | OHIO HSG FIN AGY SINGLE FAMILY MTG REV . ..12/01/2023 . [Call @ 100.00 .. 80,700 .. .. 80,700 |.. ..11/01/2041 .
677560-NP-8 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..12/01/2023 . |Various .... . 234,000 ..03/01/2036 .
83756C-3U-7 .. | SOUTH DAKOTA HSG DEV AUTH .......... ..10/04/2023 . [Call @ 100.00 ..11/01/2083 .
83756C-HX-6 .. | SOUTH DAKOTA HSG DEV AUTH - RMBS . ..10/04/2023 . [Call @ 100.00 ..05/01/2034 .
83756C-Mi-4 .. | SOUTH DAKOTA HSG DEV AUTH ....... ..10/04/2023 . [Call @ 100.00 ..11/01/2036 .
83756C-SA-4 .. | SOUTH DAKOTA HSG DEV AUTH - RMBS .......ccoeee [ oernns ..10/04/2023 . [Call @ 100.00 ..11/01/2037 .
880461-2F-4 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY .........[....... ..07/01/2023 . |Call @ 100.00 ..07/01/2050 .
880461-Q3-5 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..06/01/2023 . [Call @ 100.00 ..07/01/2050 .
880461-T7-3 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY .........[....... ..06/01/2023 . [Call @ 100.00 ..07/01/2040 .
88275F-NU-9 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... |....... ..12/01/2023 . [Call @ 100.00 ..09/01/2039 .
915137-5G-4 .. |UNIVERSITY TEX UNIV REVS ...ooovvvvviiiiiiininnnn [ oo ..08/15/2023 . [Call @ 100.00 ....580,000 ....637,207 . ..(5,195)]... R ... . (26,642)].... ..08/15/2026 .
93978X-EQ-9 .. | WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI ..12/01/2023 . (Call @ . 120,000 |.. .120,000 |.. .120,000 . 120,000 |. ..09/01/2040 .
93978X-ER-7 .. | WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI ... ..12/01/2023 . [Call @ .. ... 155,000 ... 155,000 . 155,000 |.. .. | ..155,000 |.... I R ..05/01/2041 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 13 719,737 13,785,371 14,606,718 14,546,155 (222,630) (222,630) 14,375,751 (650, 555) (650,556) 445,668 XXX
00206R-GQ-9 .. | AT&T INC ... ..10/11/2023 . |Various .... .. 4,755,207 |........... 5,275,000 |......... 6,137,267 (73,674)|... 5,907,262 |..ooooeiiiiiienns [ (1,151,964)]...... (1,151,964)/... ...260,025 |..02/15/2030 .
00287Y-AY-5 .. | ABBVIE INC ..08/16/2023 .| Various . 2,348,907 ..2,479,000 |.. . 2,467,187 |.. 1,162 .. 2,473,937 |. (125,031)|. . (125,031) ..05/14/2026 .
00842B-AJ-6 .. | ABMT 2015-5 A9 - CMO/RVBS . ..12/01/2023 . [Paydown . .61,188 61,188 |.. .. 62,670 |.. ..(1,180) 61,188 |. ..07/25/2045 .
00842T-AD-0 .. | ABMT 2016-1 A4 — CMO/RMBS ..........evvvvvrunnuns|veeenns ..12/01/2023 . [Paydown .. ..8,599 ... ....8,599 .. 8,486 ....8,509 |.... .. 12/25/2045 .
MITSUBISHI UFJ
035240-AQ-3 ...| ANHEUSER-BUSCH INBEV WORLDWIDE INC . ..06/23/2023 . [ SECURITIES (USA), INC 3,417,755 |. ..3,430,000 |.. . 3,980,756 .. ..3,817,767 |. . (400,012)|. . (400,012)[. ..01/23/2029 .
035240-AT-7 .. | ANHEUSER-BUSCH INBEV WORLDWIDE INC .... ..12/05/2023 . [ Unknown 848,680 |.......... 1,000,000 |............ 923,080 . (76,281)]......... (76,281)|... ..06/01/2050 .
GOLDMAN SACHS AND CO.
035240-AV-2 .. | ANHEUSER-BUSCH INBEV WORLDWIDE INC ........... [....... ..06/22/2023 . |LLC .ooovviiiiiiiiiiiii e | 930,080 |...ceeueee 1,000,000 |............ 997,900 [.ooeeeeeennn 998,396 oo fevveeeeeeeennn 118 e T8 e 098,500 | e (68,479)......... (68,479)]......cunnn 19,931 [..06/01/2030 .
037833-DK-3 .. | APPLE INC ..05/10/2023 . |Various .... ...3,583,078 |........... 3,744,000 |......... 3,729,782 ... (153,862)........ (153,862)|... ..11/13/2027 .
046353-AL-2 .. | ASTRAZENECA PLC .. ..08/16/2023 . |Various .... v |oeeeee... 1,858,466 |........... 1,936,000 |.......... 2,042,492 . . . . R e oo (132,613) . (132,613)|... ..11/16/2025 .
05348E-AX-7 .. | AVALONBAY COMMUNITIES INC ..09/20/2023 .| Various .....ooooeeeiiiiiis Joeeiiiiiiiiiiiiiieees |eeeeees 2,125,061 |........... 2,265,000.......... 2,255,492 |......... 2 261,411 |ooveeeieieiiiiiiees [ 783 | e, 783 ovvvveviiiiiiiins e 2 262,194 [ v, (137,133)]........ (137, 133)f. e 56,906 |..06/11/2026 .
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07359B-AA-5 .. | BEACN 211 A - ABS ..12/20/2023 . | Paydown ... 859,148 |... 859,150 |............ 802,328 .. 745,956 |.. ....55,916 |... 859,150 |.... .. .... 10,223 [..10/22/2046 .
10112R-AX-2 .. | BOSTON PROPERTIES LP 07/28/2023 . |Various . 1,971,230 . 2,100,000 |.. . 2,207,856 |.. .(7,288) ..2,129,781 |. (158,551)|. . (158,551) . 76,513 [..02/01/2026 .
10112R-AY-0 .. | BOSTON PROPERTIES LP .. ..07/28/2023 . |Various .... . 1,916,000 |.. . 1,873,082 |.. ..2,656 ..1,900,958 |. (173,135)|. . (173,135) 43,779 ..10/01/2026 .
110122-CP-1 .. | BRISTOL-MYERS SQUIBB CO . ..09/22/2023 . | PERSHING LLC . . 163,000 |.. .189,810 |.. .(2,204) ..180,432 |. . (31,895)]. ..07/26/2029 .
12189T-AJ-3 .. | BURLINGTON NORTHERN SANTA FE LLC .............. | ceeeees .10/11/2023 . | Various .. 7,000,000 |......... 6,956,220 ..6,984,901 ..08/01/2028 .
12597P-AC-2 ...| ONH 2020-A A3 - ABS .....cooeeviiinninnnnn s ..12/15/2023 . [Paydown ... 217,573 ....215,873 ..06/16/2025 .
126408-GK-3 .. | CSX CORP ....oooveiiiiiiiiiiiiiieien | e ..10/04/2023 . | PERSHING LLC . .... 250,000 .... 346,268 . (82,009)].... ..05/01/2037 .
126408-HE-6 .. | CSX CORP ....oooeeeiiiiiiiiiiiieeii | e ..09/20/2023 . | PERSHING LLC . .. 1,000,000 ...914,630 (45,254)|.... ..11/01/2026 .
12646X-AH-5 .. | CSMC 2013-1VR3 A1 - CMO/RMBS .......ccoovviiin | venens ..12/01/2023 . [Paydown ..05/25/2043 .
12647P-AL-2 .. | CSMC 2013-7 A11 - CMO/RWBS .......coevveeeeeeees | eneens ..12/01/2023 . | Paydown ... ..08/25/2043 .
14855li-AA-4 .. | CASTLELAKE SECURED AVIATION ASSET LLC 20 ... |....... ..12/15/2023 . | Paydown ... , , U S ..07/31/2036 .
149123-BN-0 .. | CATERPILLAR INC ...eevvvvvviieneieieneennennnnnennns | eeeeees .10/04/2023 . |BOFA SECURITIES INC. ...|eceeeeeeiiiiiiniines |oeeeeenen... 258,985 | 250,000 | 310,428 |............ 200,469 (38,391) ..08/15/2036 .
US BANCORP INVESTMENTS
20030N-DK-4 .. | COMCAST CORP .....coevveviiiiiiiiiiiiiiiiiiiie [ e ..07/11/2023 . [ INC. (12,411)|... (214,779)|... ..04/01/2027 .
22044P-AA-5 ...| CSMC 2013-TH1 A1 - CMO/RMBS ... ..12/01/2023 . | Paydown ... ...3,875 |... ... 74,31 ..02/25/2043 .
US BANCORP
231021-AT-3 .. |CUMMINS INC ....ovvvvvrrrininiiirinnnnnnnnnnnnnnnnnns [ eeeees ..09/22/2023 . [ INC. .. 1,099,506 |... 1,395,000 1,389,839 BT (291,855)........ (291,856)]... ..09/01/2030 .
24422E-1ID-7 ...| JOHN DEERE CAPITAL CORP . ..06/22/2023 . | PERSHING LLC . 1,011,340 . 1,100,000 |.. . 1,099,483 |.. .48 . (88,272)|. .. (88,272) ..03/08/2027 .
260003-AM-0 .. | DOVER CORP ............ ..10/04/2023 . |Various .... 1,203,227 ..1,250,000 |.. . 1,240,313 |.. 386 . . (44,062)|. .. (44,062) ..11/15/2025 .
26441C-AS-4 ...| DUKE ENERGY CORP ... ..08/17/2023 . |Various .... oo 1,923,875 |.......... 2,080,000 |......... 2,045,008 , R . (368)]... . ... (368)]... R . (154,132)[........ (154,132)]... ..09/01/2026 .
26884A-BF-9 .. | ERP OPERATING LP ..08/17/2023 .| Various .....ccoeeeeeiiiie foeeeeeeeneeenennnnnns Joeeeenns 1,821,061 |........... 1,950,000 |......... 1,927,928 |......... 1 940,751 [ovvvvrrirriiiirenns foeeeiiinn 1,463 |ovveeeieiieieeeeens [ LR T PO A 1 L7272 LN R (121,183)[........ (121,153) ..11/01/2026 .
J.P. Morgan Securities
30231G-AT-9 .. | EXXON MOBIL CORP ......cceeeeeeeeieeieeeeeeeeeeeee [ L.07/11/2023 |LLC woovvvviiiiiiiiiiii e e 3,147,540 |........... 3,300,000 |......... 3,382,930 |.......... 3,356,882 |.....ooeeeiiiinnnn [ (10,218) e [ (10,218) [evvvvvevveiiienns e 3,346,664 |.....ovvviriiiins |oeeeenns (199, 124)[........ (199,124)|..cevvvenns 87,030 |..03/01/2026 .
30265A-AN-4 .. | FREMF 2013-K33 B - CMBS ... ..07/25/2023 . | Paydown ... .... 3,087,000 (39,638)]... ...(39,638) |... ..3,087,000 |.... ..08/25/2046 .
30291H-AE-7 .. | FREMF 2013-K28 B - CMBS ... ..02/27/2023 . | Paydown ... .... 1,000,000 .. (814)]... ..1,000,000 |.... ..06/25/2046 .
30291H-AG-2 .. | FREMF 2013-K28 C - CMBS ... ..03/27/2023 . | Paydown ... .... 1,631,000 ..1,631,000 |.... ..06/25/2046 .
30291K-AN-0 .. | FREMF 2013-K30 B - CMBS ... ..05/25/2023 . | Paydown ... .. 3,180,000 ..06/25/2045 .
30291M-AQ-9 .. | FREMF 2013-K31 C - CMBS ... ..05/25/2023 . |Paydown ... 1,640,997 |......... 1,678,881 . ..07/25/2046 .
30291N-AG-9 .. | FREMF 2013-K32 C - CMBS . ..06/26/2023 . [Paydown . ..3,952,000 |.. . 4,161,333 |.. . 3 952,000 |. ..10/25/2046 .
30291R-AA-3 .. | FREMF 2013-K34 B - CMBS . ..07/25/2023 . |Paydown . ..3,200,000 |.. . 3,407,273 |.. ..3,200,000 |. ..09/25/2046 .
30291V-AE-6 .. | FREMF 2013-K35 B - CMBS . ..08/25/2023 . | Paydown . . 1,869,000 |.. . 1,989,271 |.. ..1,869,000 |. ..12/26/2046 .
30291W-AN-4 .. | FREMF 2014-K36 B - CMBS ... ..10/25/2023 . | Paydown ... ... 1,050,000 |......... 1,059,020 ..12/26/2046 .
30291W-AQ-7 .. | FREMF 2014-K36 C - CMBS ..11/27/2023 . | Paydown ... ....800,000 ....812,219 ..12/26/2046 .
33851J-AC-3 ...|FSMT 2018-3INV A3 - CMO/RMBS ... ..12/01/2023 . | Paydown ... .. 135,018 .. 137,803 ..05/25/2048 .
33851K-AC-0 .. | FSMT 2020-2 A2 - CMO/RMBS ..........oooveereeennn [ oo ..12/01/2023 . | Paydown ... ..08/25/2050 .
36261H-AA-8 .. | GSMBS 2021-PJ5 A1 - CMO/RMBS ... ..12/01/2023 . | Paydown ... ..10/25/2051 .
36262A-AB-0 .. | GSMBS 2021-PJ3 A2 - CMO/RMBS ... ..12/01/2023 . | Paydown ... ..08/25/2051 .
36262C-AB-6 .. | GSMBS 2021-PJ A2 - CMO/RMBS ... ..12/01/2023 . | Paydown ... . . , K . ..01/25/2052 .
362620-AB-5 .. | GSMBS 2021-GR1 A2 - CMO/RMBS ..........evvvvvnns [eeeeen |on 12/01/2023 . |Paydown ....oooeeeeiiiinnnn fen o 185,350 [.vnnnnnnn 185,350 |.eevveennns 164,077 [ovvvvrennnnnn 70,702 [ovvvvvvvnnnnnnnnnnn Joeeeeeeennn 21,281 [ 20,281 | i, 185,350 |ovvvvviiiiiiiiins oo ..11/25/2051 .
US BANCORP INVESTMENTS
369550-AT-5 .. | GENERAL DYNAMICS CORP ........ccoeeereeeeeeeeeenns [ oo ..04/05/2023 .| INC. oooeveeiiiiiiiiiiiiis e | 435,635 |............. 500,000 |..evvvrenens 459,220 .vvvvrrnnnnn 466,294 [ouuiiiiiiiiiiiiiinn Joeeeeeeee 318 [ 318 e 466,613 |...ooooeeeiiinins [ (30,978) ..11/15/2042 .
375568-BF-9 .. | GILEAD SCIENCES INC ... ..07/11/2023 . [LLC .... 487,000 ....507,610 . .. (1,392) ). (25,145)]..........(25,145)|... ..03/01/2026 .
40438F-AF-1 .. |HPEFS 2020-1 D - ABS ..04/20/2023 . | Paydown . . 450,000 |.. .460,617 |.. . 452,702 .(2,702) ..02/20/2030 .
40438P-AE-2 .. | HPEFS 2020-2 C - ABS ..04/20/2023 . [Paydown . 179,719 .. . 183,453 |.. . 180,027 (309) R ..07/22/2030 .
412822-AD-0 .. | HARLEY-DAVIDSON INC ..04/25/2023 . |Various . . 1,000,000 |.. . 994,490 |.. ..161 K . (38,670 ..07/28/2025 .
437076-AS-1 .. | HOME DEPOT INC ..03/17/2023 . | MarketAxess .. .. 1,300,000 |......... 1,701,036 ..(4,03)]... 1 625 086 |.... (190,913) ..12/16/2036 .
437076-BM-3 .. |HOME DEPOT INC ..06/23/2023 . [BOFA SECURITIES INC. .. . ceeeeeee. 1,500,000 ). 1,490,340 ..1,497,108 . (60,348) ..04/01/2026 .
452308-A0-2 ...| ILLINOIS TOOL WORKS INC . ..05/10/2023 . [ Various .. 2,944,756 |........... 2,900,000 |......... 3,290,427 ..3,196,030 |.... (251,274) ..09/15/2041 .
46592P-AR-2 ...| JPMMT 21INV1 ASA - CMO/RMBS ..........cceeeeeess [oreens .. 12/25/2023 . |Paydown .....ooviiiiiiiiiiii e | 111,007 |.....ccueeeee 111,007 .. 96,298 [......ooeeee. 96,599 [ | 14,408 [ | 140408 e 111,007 [oeeeeieiiiiiiin Joveiiiiiiiiiinnes ..10/25/2051 .
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46592X-AC-8 .. | JPMMT 2021-13 A3 - CMO/RMBS ... ..12/01/2023 . | Paydown ... ... 275,550 ....2176,884 ..(1,378)]... ...(1,378) ... ..04/25/2052 .
46617L-AA-9 .. |HENDR 133 A - RMBS ....... ..12/15/2023 . [Paydown . ....6,029 .. ....6,753 |.. . (712) ... (712) ..01/17/2073 .
46617T-AA-2 .. |HENDR 2014-1 A - RMBS ..12/15/2023 . [ Paydown . ..38,576 .38,576 ..03/15/2063 .
46620J-AA-9 .. |HENDR 171 A - RWBS . ..12/15/2023 . [Paydown . .(7,11) (7,711) ..08/16/2060 .
46620V-AA-2 .. |HENDR 172 A - RMBS .... ..12/15/2023 . [Paydown .. (14,475)|... ...(14,475) ... ..09/15/2072 .
J.P. Morgan Securities
46625H-RY-8 .. | JPMORGAN CHASE & CO ..12/18/2023 . (34,418)|... ..02/01/2028 .
46641C-AH-4 .. | JPMMT 2014-1 1A9 — CMO/RMBS ......ccoeeeveeeenss [ oeeens .12/01/2023 . [ Paydown . ..01/25/2044 .
46641Y-AA-1 .. | JPMMT 2014-2 1A1 - CMO/RMBS .......ccoeeeeeeeess [ oeeens ..12/01/2023 . | Paydown ... ..06/25/2029 .
46644V-BJ-4 .. | JPMMT 154 2A2 - CMO/RWBS ..12/01/2023 . | Paydown ... ..06/26/2045 .
46647E-AA-9 .. | JPMMT 163 1A1 - CMO/RMBS ..12/01/2023 . | Paydown ... ..10/25/2046 .
46647J-AN-0 .. | JPMMT 2016-4 A13 = CMO/RMBS ......ccoeeeveeeeess [ e ..12/01/2023 . | Paydown ... ..10/25/2046 .
46647S-AE-0 .. | JPMMT 2017-3 1A3 = CMO/RMBS ........cceeeeeeeess [ oeeens ..12/01/2023 . | Paydown ... ..08/26/2047 .
46648H-AC-7 .. | JPMMT 2017-2 A3 - CMO/RMBS ..12/01/2023 . [Paydown . ..05/28/2047 .
46648U-AD-6 .. | JPMMT 174 A4 - CMO/RMBS . ..12/01/2023 . [ Paydown . ..11/25/2048 .
46654T-AB-4 .. | JPMMT 2115 A2 - CMO/RVBS ..12/01/2023 . [Paydown . .(3,581) ..06/25/2052 .
46655D-AC-6 .. | JPMMT 222 A3 - CMO/RMBS . ..12/25/2023 . [Paydown . . .38,138 ..08/26/2052 .
46655X-AA-6 .. |HENDR 21A2 A - RMBS ... ..12/15/2023 . [Paydown . . 251,880 .. .251,880 |.. N ..02/18/2070 .
478160-BU-7 .. | JOHNSON & JOHNSON ......evvvvvvvnnnninnniiiiiiiiiias [ eeeees ..03/17/2023 . | MarketAxess .. ... 1,000,000 .... 994,750 . (78,901)[......... (78,901)|... ..03/01/2036 .
494368-CB-7 .. | KIMBERLY-CLARK CORP ........oiummmnnnnnnnnnninns [ eeeenn ..06/22/2023 . [BOFA SECURITIES INC. .. . ...930,000 |.oeeeeennns 929,284 . . . (80,634) ..03/26/2030 .
539830-BB-4 .. | LOCKHEED MARTIN CORP ...........covveeeeeennennnns [ oeees ..09/29/2023 . [ Various 119,992 |... ,337,000 |......... 1,337,000 ,337,000 |.. ,337,000 |.... (217,008) ..12/15/2042 .
US BANCORP INVESTMENTS
594918-AD-6 .. |MICROSOFT CORP ........evvuuummmnnnnnnnnnnnnnnnnnnns [ eeeeees ..04/05/2023 . [ INC. ..1,585,315 |... ,413,000 |......... 1,781,375 717,543 |.. 1,713,766 |.... (128,451) ..06/01/2039 .
594918-BS-2 ...|MICROSOFT CORP ........evvmummmmmmnnnnnnnnninnnnnnns [ ereeens ..03/17/2023 .| JP MORGAN FI . ,175,526 |.......... 1,280,000 |......... 1,226,995 ,237,363 |.. ,237,920 |.... ..(62,304) ..08/08/2036 .
Wells Fargo Securities
59523U-AN-7 ...|MID-AMERICA APARTMENTS LP .....ooovvrrrrieniii | oeinns ..09/20/2023 . [LLC ,015,000 |......... 1,010,737 ,012,940 |.. ,013,276 |.... ..06/01/2027 .
59562V-AR-8 .. | BERKSHIRE HATHAWAY ENERGY CO .......evvvvvvvnnnn [eeeenns ..10/04/2023 . | PERSHING LLC . 210,000 .eevvveenns 260,908 ..(1,580)]... ....(1,580))... . . ..09/15/2037 .
609207-AT-2 .. | MONDELEZ INTERNATIONAL INC ......vmmmeninnnnnsfeeeeens ..09/22/2023 . [MARKET TAXES CORP ... 460,000 ... 474,573 . (1,151)]... (1,15 ). . (80,141)[.... ..04/13/2030 .
637432-BS-3 ...|NATIONAL RURAL UTILITIES COOPERATIVE FIN .. ..11/01/2023 .|Call @ 100.00 ..... . 150,000 |.. . 150,000 |.. ..11/01/2026 .
65341*-AA-9 .. |NEXTERA ENERGY PIPELINE HOLDINGS (LOWMAN .. ..11/30/2023 . | Redemption @ 100.00 ... 19,072 .. 19,072 |.. ..08/01/2052 .
653416-AA-7 .. |NEXTERA ENERGY TRANSMISSION HOLDINGS LLC ..12/21/2023 . | Redemption @ 100.00 2,217 ...2,217 | o | ..12/21/2042 .
655844-A0-1 .. | NORFOLK SOUTHERN CORP ........ccovvvvveveveenenens [eeienn e 06/23/2023 . | PERSHING LLC . ..1,565,000 |......... 1,511,352 .1, . . . 204,268 |.... ..02/15/2031 .
655844-All-8 .. | NORFOLK SOUTHERN CORP ..08/09/2023 . |Various .... ,650,430 |.......... 1,650,000 |......... 1,675,69% . 1,656,957 |.. .. 1,655,257 |.... .(4,827)].... ..05/17/2025 .
67647L-AA-9 .. | OCMT 2021-1 A1 - CMO/RVBS . ..12/01/2023 . | Paydown ... 100,870 |... 100,870 |t 102,777 .. 102,752 |.. .. 100,870 |.... ..05/25/2051 .
MORGAN STANLEY &
68389X-AV-7 .. | ORACLE CORP ..10/04/2023 . [ COMPANY 126,743 |... 150,000 |............ 147,71 ... 148,228 |.. 148,316 |.... . (21,574) ..07/08/2034 .
71713U-AT-9 .. | PHARMACIA LLC .. ..09/11/2023 . [MARKET TAXES CORP ,138,232 |... ,075,000 |......... 1,350,103 ,241,400 |.. ,219,466 |.... . (81,236) ..12/15/2027 .
74005P-BN-3 .. |LINDE INC ..coooioiiiiiiiiiiiceceec ..03/20/2023 . | SUNTRUST FI ,000,000 ....996,170 . (31,505) ..02/05/2025 .
742718-FJ-3 .. |PROCTER & GAMBLE CO ......cccovvinnnnnnnnini [ oo ..06/22/2023 . [BOFA SECLRITIES INC. .. 930,000 ... 925,378 (103,488) ..03/25/2040 .
744560-A0-9 ...|PUBLIC SERVICE ELECTRIC AND GAS CO . ..10/04/2023 . | PERSHING LLC . . (16,301)/.... ..12/01/2036 .
749384-AA-1 .. |RCKT 2021-5 A1 - CMO/RMBS . ..12/01/2023 . [Paydown . ..11/27/2051 .
74938D-AA-1 .. | RCKT 213 A1 - CMO/RMBS .. ..12/01/2023 . [Paydown . K ..07/25/2051 .
74938V-AA-1 .. |RCKT 2021-4 A1 - CMO/RMBS . ..12/01/2023 . [ Paydown . ..395,630 |. ..09/25/2051 .
74938W-AB-7 .. | RCKT 222 A2 - CMO/RWBS .. ..12/01/2023 . [Paydown . 73,163 |. ..03/25/2052 .
T4939K-AE-6 .. | RCKT 2021-6 A5 - CMO/RMBS . ..12/25/2023 . [Paydown . ..186,213 |. .. 12/25/2051 .
75409T-AG-0 .. | RATE 21J3 A7 - CMO/RMBS ... . ..12/01/2023 . [Paydown . ..629,057 |.... ..09/25/2051 .
75458*-AB-5 .. | RAYBURN COUNTRY ELECTRIC COOPERATIVE INC ....{....... ..06/30/2023 . | Redemption @ 100.00 ... .. 1,027 e e e .. 12/31/2042 .
75513E-BY=6 .. |RTX CORP .....evveiiniiiiiiiiiiiiiiiiiiiiiiiinnns [ e oo 10/20/2023 . | Various .. 4,610,000 . 5,701,448 |.. o feeeennn. (153,874))... (153,874) |... ........5,547 574 |.... . (644, 175)|........ (644,175)|... ..08/15/2027 .
75513E-CH-2 ... | RAYTHEON TECHNOLOGIES CORP .........oeovvvveeeerifeeeenes ..06/22/2023 . | MARKET TAXES CORP ....... 1,000,000]......... 1,134,060 |......... 1,091,975 [ovvvvnniiiiiiinn e (10,967)). .o v, (10,967) |.vvvvvvvreereeene Joveeenns 1,080,208 |..ovvvvvvrvrnnnns Joveenns (129,038)]........ (129,038) ..03/15/2027 .
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756109-AW-4 .. |REALTY INCOME CORP ..09/22/2023 . [ SERVICES CORP. . ... 640,000 ...638,214 . (68,304)]......... (68,304)|... ..06/15/2029 .
817456-AA-2 .. | SEMT 2013-10 A1 - CMO/RVBS ..12/01/2023 . [Paydown . 83,000 .(2,942) ..08/25/2043 .
81745J-A0-1 .. | SEMT 2013-11 B3 - CMO/RWBS ..12/01/2023 . [Paydown . 15,092 .(235) ..09/25/2043 .
81745-AF-0 .. | SEMT 2014-4 A6 - CMO/RWBS . ..12/01/2023 . | Paydown . 1,635 .. .. (45) ..11/25/2044 .
8174511-AA-9 .. | SEMT 2013-2 A - CMO/RMBS ..12/01/2023 . | Paydown ... ... 211,105 ....16,034 |... ..02/25/2043 .
81746D-AA-8 .. | SEMT 2017-5 A1 - CMO/RMBS . ..12/01/2023 . | Paydown ... ...39,427 ...(1,004)]... ..08/26/2047 .
81746G-AA-1 .. | SEMT 2017-7 A1 - CMO/RMBS . ..12/01/2023 . | Paydown ... .. 26,661 ..10/25/2047 .
81746G-AU-7 .. | SEMT 2017-7 A19 - CMO/RMBS .. ..12/01/2023 . | Paydown ... ..10/25/2047 .
81746L-AA-0 .. | SEMT 2015-3 A1 - CMO/RWBS .... ..12/01/2023 . | Paydown ... ..07/25/2045 .
81746N-AA-6 .. | SEMT 163 A1 - CMO/RMBS .. ..12/01/2023 . | Paydown ... ..11/26/2046 .
81746R-AU-3 .. | SEMT 162 A19 - CMO/RMBS . ..12/01/2023 . | Paydown ... ..08/25/2046 .
81746X-AA-4 .. | SEMT 2017-3 A1 — CMO/RMBS .......covvvvvvvvvrenns [ eeeens .12/01/2023 . [Paydown ... ..04/25/2047 .
81748K-AA-0 .. | SEMT 2020-2 A1 - CMO/RWBS . ..12/01/2023 . [Paydown . ..03/25/2050 .
81748M-AA-6 .. | SEMT 2020-1 A1 - CMO/RMBS . ..12/01/2023 . [ Paydown . ..02/25/2050 .
855244-AR-0 ...| STARBUCKS CORP ....... ..06/23/2023 . | PERSHING LLC . . K ..11/15/2028 .
872480-AA-6 .. | TIF 2020-1 A - ABS . ..12/20/2023 . | Paydown . . . 84 800 |. ..08/21/2045 .
87303*-AA-9 .. | THL CREDIT DIRECT LENDING IV FUNDING LL ..12/01/2023 . [DIRECT 2 694 853 .. 2 694 853 |.. ..2,694,853 |. ..07/15/2025 .
88315L-AE-8 .. [TMCL 2020-1 A - ABS ... ..12/20/2023 . | Paydonn . . 244,054 |.. 236,631 |.. ..08/21/2045 .
88315L-AG-3 .. | TMCL 2020-2 A - ABS ... ..12/20/2023 . | Paydown ... .. 561,983 ... 559,096 , ..09/20/2045 .
88315L-AL-2 .. [THCL 211 A - ABS ... ..12/20/2023 . |Paydonn ... , ..02/20/2046 .
88315L-AQ-1 .. | TMCL 212 A - ABS . ..12/20/2023 . | Paydown . .. 88, . .19, . s .88, ..04/20/2046 .
88315L-AS-7 .. | TMCL 2021-3 A - ABS ..12/20/2023 . [Paydown .. .298 400 |.. .282 786 |.. . 283,996 208,400 [..evvvviiiiiiinnn ferreiniiiiiiiinas K ..08/20/2046 .
88579Y-BN-0 .. |3M CO .... ..04/04/2023 . | BOFA SECURITIES INC. . 940,000 .. .937,001 |.. . 937,736 937,833 . (70,805)|. ..04/15/2030 .
89156H-AB-3 .. | TOTE SHIPHOLDINGS LLC ..07/22/2023 . |Call @ 100.00 .. 40,000 40,000 40,000 40,000 ..01/22/2041 .
89680H-AA-0 .. | TCF 2020-1 A - ABS . ..12/20/2023 . [Paydown .. 93,500 89,798 90,210 93,500 ..09/20/2045 .
BONY/TORONTO
91158H-HN-3 ...| US BANCORP ..12/19/2023 . | SECURITIES INC . 1, 1,495,785 |.. . (95,638)]......... . ..07/22/2026 .
91324P-CQ-3 ...| UNITEDHEALTH GROUP INC .. ..01/31/2023 . | Various .. 85,684 |.. ...85,645 |.... ...(6,937)[...........(6,937)|... ..07/15/2035 .
GOLDMAN SACHS AND CO.
91324P-DX-7 ...| UNITEDHEALTH GROUP INC ...ovvnniiiiiiiiiieee [ oo ..09/22/2023 . [LLC .... 1,400,000 . 1,391,069 |.. ... (246,084) ..05/15/2030 .
92343V-FF-6 .. | VERIZON COMMUNICATIONS INC ...ocovvvereeeeneeeens [ oo 1072072023 . [Various ......cceeeeeeieen fooverenenininninnnnns foeeenn 3,124,032 [ 3,400,000 ..3,428,285 |.. .. (299,024) ..03/22/2027 .
GOLDMAN SACHS AND CO.
92343V-GH-1 ...| VERIZON COMMUNICATIONS INC ....covveeeeeeeeeeeans [ oo ..06/23/2023 . [LLC ..oovvveiiiiiiiiiiiiii e | 875,580 | 1,000,000 1,002,273 [oevvvvniiiinnininns foeeeeeeeeens (7)) F (07 I R 1,002,066 |..eevvveeeeeeennn Joeeeees (126,536) ..03/22/2028 .
DAIWA SECURITIES
927804-FV-1 .. |VIRGINIA ELECTRIC AND POWER CO ........ceeevees [ornnns .09/20/2023 .| AMERICA INC. ..oooovvvvveioeeiiiiiiiieeeeeeeees oo, 1,137,939 [........... 1,225,000 ......... 1,221,428 |.......... 1,223,490 |ovvvvininieinnnnns fooiiiiinnn 201 [ | 201 | o, 1,228,781 |ooooeeeeeeeenns o (85,841)[......... (85,841)]............. 30,817 |..11/15/2026 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 119,590,685 123,186,882 129,016,412 126,378, 148 (340,531) (340,531) 126,589,370 (6,998,685) (6,998,685) 3,858,115 XXX
2509999997. Total - Bonds - Part 4 160,678, 152 165,352,240 172,910,748 170,004,710 (814,996) (814,996) 169,797,620 (9,114,009) (9,114,009) 5,003,609 XXX
2509999998. Total - Bonds - Part 5 6,441,121 6,428,071 6,421,351 6,421,351 19,770 19,770 28,453 XXX
2509999999. Total - Bonds 167,119,274 171,780,311 179,332,099 170,004,710 (814,996) (814,996) 176,218,971 (9,094,239) (9,094,239) 5,032,062 XXX
4509999997. Total - Preferred Stocks - Part 4
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
002824-10-0 ...| ABBOTT LABORATORIES ORD . ..04/19/2023 . |Various .... ....87,363 |... .. (16,814)|.... (16,814) [...
00287Y-10-9 ...| ABBVIE ORD ..04/19/2023 . |Various .... ...218,524 |... . (115,036)|.... (115,036) |...
SANFORD C. BERNSTEIN
005098-10-8 ...| ACUSHNET HOLDINGS ORD ............ ..12/20/2023 .| AND CO. LLC .. 22,774 ).
009158-10-6 ...| AIR PRODUCTS AND CHEMICALS ORD . ..04/19/2023 . | Various ..50,452 |...
SANFORD C. BERNSTEIN
015271-10-9 ...| ALEXANDRIA REAL ESTATE EQ REIT ORD . ..12/18/2023 . | AND CO. LLC 112,767 |. . 130,955 |.. . 127,607 . (18,187)]. .. (18,187)[.
02079K-30-5 ... | ALPHABET CL A ORD ..12/21/2023 . | Various ...807,439 ... ... 659,265 . 686,253 |.. . 148,184 148,184 |...




8'vL3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 3 4 5 7 Change In Book/Adjusted Carrying Value 17 18 21
11 12 14
Total
Change in
Current Book/ Foreign Stated
Unrealized Year's Adjusted Exchange Con-
CusIp Number of Valuation (Amor- Carrying Gain Realized tractual
Identi- For-| Disposal Name Shares of Con- Increase/ | tization)/ Value (Loss) on | Gain (Loss) Maturity
fication eign| Date of Purchaser Stock sideration (Decrease) | Accretion (11+12-13) Disposal |on Disposal Date
023135-10-6 ... | AMAZON COM ORD ..12/20/2023 . |Various .... ... 4,469.000 |... ...540,983 |... ...359,992 |.... ...369,992 |[... (194,405)
025816-10-9 ... | AMERICAN EXPRESS ORD .. ..06/07/2023 .|Various .... ..2,126.000 |... ...362,794 |... ...18,101 |.... ...18,101 ...30,576
SANFORD C. BERNSTEIN
03027X-10-0 ...| AMERICAN TOWER REIT ...oeeeveninieeeeenieeeeees [eveeeen [en 12/18/2023 . [AND CO. LLC ...684.000 |... 143,605 [...eeeeeiiieeeeeein Jeeeeeennn.. 148,880 |..oe.....l. 139,404 . 4,396 |oeeeeeeeeeennes foreeeeeeeeeeen | 4,3% |... .(5,275)....
SANFORD C. BERNS
032095-10-1 ... | AMPHENOL CL A ORD ..eeeveeeeeeeeeeieeeeeeeeiees | s ..04/19/2023 .| AND CO. LLC .eeeuvvvennnn foeeemnnnnnns 422.000 |eeveennnnnns 82,567 |oveeeeeeeeniieeeeeen eeeeeennn 16,011 | 32,181 [ (16,120)[- e eeeeeeeeeeee Joeemeneeeeeeeen [ (16,120) [oneeeeeeeeeeeee Joveenneeee 16,011 [ Joeeiins 16,550
SANFORD C. BERNSTEIN
037833-10-0 ... | APPLE ORD .evveeeieeeennneeeeeenneeeeeennieeeees [ oeeeees [on 04/19/2023 .| AND CO. LLC ..2,370.000 |... ...16,673 |.... ...16,673 |...
SANFORD C. BERNS
05550J-10-1 ...|BJS WHOLESALE CLUB HOLD ORD ......cevvvuuvreeenn |ounees ..04/19/2023 .| AND CO. LLC .eeeuvvveennn [oeeeennnn 1,108.000 |............. 83,704 [ Joeeneeeeeenn 80,197 [l 78,305 e 6,891 [ e [ 6,891 |oeeeeiieeiiis o 80,197 | e 3,508 [...eveeeenn 3,508 | foeeee
NATIONAL FINANCIAL
058498-10-6 ... |BALL ORD .....eeeevmeeneeeeenniieeeeeeneneeeeennnes [ eeeeees [on 04/14/2023 .| SERVICES CORP. ....evvvuefeeeennnnn 4,007.000 |............ 204,082 |...ceeeeneeeeeeeennn Jeeeeenenn.. 198,709 ..ol 204,918 . (6,208)-ceeeeeeeeeeeen Jemmneereeeenies feeeeeeeenn (6,208) |-eveeeeeeeenenns foreeeennnnn 198,709 |eciiiiiiiiiinn e 5,378 [ 5,378 o801 [
084670-70-2 ...|BERKSHIRE HATHAWAY CL B ORD ....oevvvvvvvnnnnnns | nnnnns ..09/18/2023 .| Various ........cceeeeeeens foerennnnn 2,196.000 |..eeunnnnnnn 768,486 |....oevveeiiiiiiines foeeninn... 626,890 |............ 678,344 |.......... (51,454)).ceeeiiiiiins oo s (51,454) [euvvvniiis [oeeeeennnn 626,890 [ovvvvviiiiiiiiins et 141,505 [t 141,595 | s e
SANFORD C. BERNSTEIN
09247X-10-1 ... | BLACKROCK ORD .....evvvnvvviirnnniiiiininniiniennn [eeeeees [on 12/06/2023 . [AND CO. LLC ..ovvvvvnnnies feunneiinnnnn 18.000 |.....cevnnnnn 13,376 oo foveineennnn 10,579 [ 12,785 e (V2 1/} R AR RN (2,176)
SANFORD C. BERNSTEIN
110122-10-8 ...|BRISTOL MYERS SQUIBB ORD .......ceevvvvvennneenns [ernens ..04/19/2023 .| AND CO. LLC ..euvvvvvinnnn [oovevnnnnnns 490.000 |...
111337-10-3 ...| BROADRIDGE FINANCIAL SOLUTIONS ORD . ..06/14/2023 . | Various ...2,763.000 |... ...(40,650)|....
125896-10-0 ...| CMS ENERGY ORD ..12/13/2023 . |Various .... ... 3,540.000 |... .. (19,766)]....
132152-10-9 ... | CAMBRIDGE BANCORP ORD .......euvevermvmnnnreeeenn [ervenns ..12/14/2023 . |Various .... ...5,387.000 |... ...(25,520)|....
14316J-10-8 ...| CARLYLE GROUP ORD ..12/14/2023 .| JEFFERIES LLC .. ... 1,134.000 |...
159864-10-7 ...| CHRLS RIVER LABS ORD .. ..04/19/2023 . | Various ..1,408.000 |...
SANFORD C. BERNSTEIN
16119P-10-8 ...| CHARTER COMMUNICATIONS CL A ORD ....ceeeeveeenn [erveenn fen 12/21/2023 . [AND CO. LLC ..oveeevenies Jeeeiees 382.000
SANFORD C. BERNSTEIN
16359R-10-3 ... | CHEMED ORD ...eeenneeieenneeeeeeeneeeeceeneees [ eeeeens ..12/14/2023 .| AND CO. LLC .evveevvveennn foeeeeennnnnns 73.000 |oeveennenn B2, 728 e o 38,720 | e e e e e 036,720 | [ 6,004 [...ccevvnnn 8,004 |oeeeeiiiiiee e 29 | e
SANFORD C. BERNSTEIN
191216-10-0 ...| COCA-COLA ORD .. ..04/19/2023 .| AND CO. LLC .. ... (635)[. ... (635) ..635 |.
20825C-10-4 ... | CONOCOPHILLIPS ORD ..08/28/2023 . | PERSHING LLC . . (125,856)|. . (125,856) 125,839 |.
22160K-10-5 ...| COSTCO WHOLESALE ORD ..10/05/2023 . |Various .... ...(40,455)]. ...(40,455) . 119,663 |.
235851-10-2 ... | DANAHER ORD ........ ..10/02/2023 . |Various . .(9,970)f. .(9,970)
254687-10-6 ... | WALT DISNEY ORD .. ..04/19/2023 . |Various .... ....40,092 |.... ...40,092 |...
254709-10-8 ...|DISCOVER FINANCIAL SERVICES ORD .. ..08/15/2023 . |Various .... .. (78,981)]....
256677-10-5 ...|DOLLAR GENERAL ORD ..09/07/2023 . |Various . . (204,893)]....
SANFORD C BERNSTEIN
25754A-20-1 ... | DOMINOS P1ZZA ORD ... ..04/19/2023 .| AND CO. LLC ...eevvvevvnnn oeeennnnnnnnn 96,000 |oeeenneeeennn 31,284 [ [ 36,115 033,254 | 2,860 |oeeeeeeeeeeiiins forreeeeereeeeen e 2,860 |... ...(4,831)[....
29444U-70-0 ... |EQUINIX REIT ORD .... ..12/18/2023 .| Various . s ...(85,184)].... . ...(85,184) [... . 122,708 |....
300340-10-6 ... | EVERGY ORD .....ceeeeevmmnreermmnnneeeemennnneeees [oreeees [on 12/13/2023 . [Various .......ceeeeeveennn founnnnnns 5 346.000 |..eeennnnnen 276,024 (20,213))- e feeeeeeeeen s (20,213) (40, 186)
SANFORD C. BERNSTEIN
30040W-10-8 ...| EVERSOURCE ENERGY ORD ......cevvvuuereermmmnnrees |onneens ..12/13/2023 .| AND CO. LLC .eveeveveennn [oeeeennnn 1,575.000 [...oeeeeennnn 95,647 (18,788 eeeeeeeiieeeee Joeemenieeeeeeenn [ (18,738) (17,663)
SANFORD C. BERNSTEIN
303031-10-2 ... | META PLATFORMS CL A ORD . ..04/19/2023 .| AND CO. LLC L 32,731 ... 32,731 13,739 |....
384109-10-4 ... | GRACO ORD ..05/03/2023 .| JEFFERIES LLC .. .. 12,054 |.... ... 12,054 |... .10,849 |....
SANFORD C. BERNSTEIN
42226A-10-7 ... | HEALTHEQUITY ORD ..12/19/2023 .| AND CO. LLC .. .(1,182)f....
43300A-20-3 ... |HILTON WORLOWIDE HOLDINGS ORD ..12/20/2023 . |Various .... (133)]- (133) 11,532 |.
437076-10-2 ...|HOME DEPOT ORD .... ..04/19/2023 . |Various .... .. (129,027)].... (129,027) |... . 107,251
SANFORD C. B
461202-10-3 ... | INTUIT ORD ..covvvnniiiiiiiiinicciiiieeececiiinn [ s ..04/19/2023 .| AND CO. LLC ...evvvvvvvnnn oevvennnnn. 181,000 |oenennnnnnnn 80,357 [ fovninnenn 74,583 [l 32,694 | PR 12N R FOR R R 2,955 |ooeeiiiiiiiiins v 74553 | s 5,804
SANFORD C. BERNSTEIN
46187W-10-7 ... INVITATION HOMES ORD .. ..12/18/2023 .| AND CO. LLC ...eevvvvvvnnn Joevennnnnnnn 778,000 |oveenneeennnn 26,724 [ [ 28,395 [Liiinnnn 23,060 |oveeeennnnns LS 2N R FOU R R 5,33 |... L(1,671)f....
46625H-10-0 ... | JPMORGAN CHASE ORD .. ..12/06/2023 . |Various .... . (174,645)|. . (174,645) 199,028 |.
478160-10-4 ...| JOHNSON & JOHNSON ORD . ..12/14/2023 . |Various .... ... (7,342)f....
482480-10-0 ... [KLA ORD .....ueieeirennnnierrnnnnareereennnnaaerees | onneees ..04/19/2023 .| Various ......cc.oooeeeeeen fooeeennnn... 185,000 |ooeeeee o 74977 [ | 61,085 [ 52,407 | (BT8O [ Jeeeeeeee (8,789) [ | 61,035 [ s 13,943
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512807-10-8 ... | LAM RESEARCH ORD .
532457-10-8 ... [ELI LILLY ORD

..12/21/2023 . |Various ....
..12/14/2023 . |Various ....
SANFORD C. BERNSTEIN
....... ..04/19/2023 .| AND CO. LLC

...215.000 |...
...361.000 |...

...151,014 ...
...167,301 ...

...(18,938))....
...(41,348))....

...(18,938) |...
...(41,348) |...

L T1,427 .
...90,720 |....

.79,587 |....
.76,671 |....

....79,587 |...
...76,671 |...

573284-10-6 ...|MARTIN MARIETTA MATERIALS ORD .... ...100.000 |... ...35,646 |...

.33,650 | o 1,096 [ 1,99 |...

SANFORD C. BERNS
576360-10-4 ... | MASTERCARD CL A ORD .....eevveeieeiiiiieeeeeeis [ s ..12/19/2023 . [AND CO. LLC ....oovverens ferneieennnnn361.000 f.ooeeelll 138,088 foueeeeeeeiiiiiis o 120,482 (Lol 125,581 [l 3,951 |ees e [ 3095 [ 120,482 [ [l 8557 [ 8,567 |...
57667L-10-7 ...| MATCH GROUP ORD .. .. 11/13/2023 . |Various .... .94,756 |. .94,756 . (184,481)
580135-10-1 ... | MCDONALD'S ORD . ..04/19/2023 . |Various . .(7,964)|. .(7,964)

58933Y-10-5 ... | MERCK & CO ORD ... ..03/16/2023 . |Various ....
SANFORD C. BERNSTEIN
....... ..12/22/2023 . | AND CO. LLC ..
....... ..07/05/2023 . | Various
WILLIAM BLAIR &
..12/14/2023 . | COMPANY, L.L.C .
..12/13/2023 . | Various
..12/20/2023 . |Various ....
. ..04/19/2023 . |Various ....
....... ..06/17/2023 . | Various
..01/27/2023 .| Jefferies Company
SANFORD C. BERNSTEIN
..04/19/2023 . | AND CO. LLC
SANFORD C. BERNS
..04/19/2023 . [AND CO. LLC ...vvvvveriinn feveennennns 245.000 |...

. (127,191)).... (127,191)|...

594918-10-4 ... | MICROSOFT ORD
617446-44-8 ... | MORGAN STANLEY ORD .

... 555,897

. ...63,786 |....
... 242,360

. ...63,786 |...
... 17,307 ...

. ...84,830 [...
... 17,397 |...

640491-10-6 ... [NEOGEN ORD
65339F-10-1 ... | NEXTERA ENERGY ORD .
654106-10-3 ... NIKE CL B ORD ..
65473P-10-5 ... | NISOURCE ORD ...
67066G-10-4 ...[NVIDIA ORD
67103H-10-7 ...| 0 REILLY AUTOMOTIVE ORD .

.. (47,789)...
....18,074 |...
....67,110 |...
...28,689 |[...

68902V-10-7 .| OTIS WORLDWIDE ORD ...

.68 ...

701094-10-4 ...| PARKER HANNIFIN ORD W (7,790) e (7, 790) ..

(30,746):'”

717081-10-3 ...|PFIZER ORD ... ..12/19/2023 . |Various .... 5,451.000 . (73,044)].
SANFORD C. Bl

718172-10-9 ... | PHILIP MORRIS INTERNATIONAL ORD ...........ccce | .eeeee ..04/19/2023 . [AND CO. LLC ..oevveeennns |eennns 1,353.000 |....oeeennnn 137,680 |- | 134,076 |............ 132,686 |........... (2,747)|eeeeeeeiiies e e (2,747) |eeeeeeiies [ 134,076 |ooooniiiiieeees e 3,603
SANFORD C. BERNSTEIN

742718-10-9 ...|PROCTER & GAMBLE ORD ..........ooveeiiiiiienenans [ s ..04/19/2023 . [AND CO. LLC ...ovvvveeens [ 624.000 |............. 94,207 | o 83,678 |........ee. 94,573 |......... (10,896)..ceeeeeiiiieees | el (10,896) [coeeeeeiiiieaes fereeeenns 83,678 |ooeeeiiiiiieies | 10,529 |........... 10,529
SANFORD C. BERNSTEIN

743400-10-3 ... |PROLOGIS REIT ..eevvveeieiiiiieeeiieeeees [ s ..12/18/2023 . [AND CO. LLC ..oovverennis |eenns 2,293.000 |............ 302,870 [.eeeeeeiiiiieeeis [ 221,308 |l 258,490 |.......... (87,007)f.eeeeeeiiiieees e feeees (37,007) | o 221,308 | s 81,477 |........... 81,477
SANFORD C. BERNSTEIN

743606-10-5 ... | PROSPERITY BANCSHARES ORD .........cccoveiueenns [ vennne ..12/13/2023 . {AND CO. LLC ...ovvrreeens [ 327.000 |...ovvvennnn 20,975 [ceeeeeeiiieeees [, 18,587 [eeeeeiiiiiiiei [ e e e e [ 18,587 [oveeeeeiiiiiins [ 2,388 [..oeeennnnn. 2,388

75513E-10-1 ... |RTX ORD oo [ e .. 10/17/2023 . [Various .......ccceeevunes |oerenns 3,314.000 |............ PZX T AU R 296,476 |............ 334,449 |.......... (37,973)|+ e [ s (37,973) |oeiiiieeen o PR (R I O (53,102)]........ (53,102)
SANFORD C. BERNSTEIN

75886F-10-7 ...| REGENERON PHARMACEUTICALS ORD ......cevvvvrenss [ vneeee ..04/19/2023 . [AND CO. LLC ..oovvvvviins foeeeaiins 30.000 |..eeennnnnns 24,214 [ooeees [ 16,604 |............. 21,645 |........... [ | O PP N (G D A P 16,604 [ooeeeeeiiiiiiins [ 7,610 | 7,610

773903-10-9 ... | ROCKWELL AUTOMAT ORD ......c.eevvieeiiiiiiineeas [ ..04/19/2023 . |Various .......cceeeeeens feeeeieeniis 897.000 |............ 247,385 |- | 217,347 | 231,040 |.......... [QENK)] AUTRRRI TR TR [QENCK)N RRSUUTRR R 27,347 oo e 30,038 |........... 30,038
NATIONAL FINANCIAL

776696-10-6 ...|ROPER TECHNOLOGIES ORD ........cooeeeiuiiiienaeacs [ e ..05/15/2023 . | SERVICES CORP. ...........fecceeeeeees 274.000 |............ 126,399 |oeeeeeeeeeiiiiee e 92,864 |............ 118,393 |.......... (25,520)]..cveeeeeeiiiins oo e (25,529) [euveeeeeiiiiies [ 92,864 |.vveeieeiiiiis feiiiiees 33,535 | 33,535

780259-30-5 ... | SHELL ADR EACH REP 2 ORD ..........cccovveerenne Covrnn ..08/28/2023 . [PERSHING LLC .....cevvee |oeennnns 3,731.000 [o.eeeennnns 220,414 | | 99,099 ... 212,480 |........ (113,382)]-ccvvieeeee [ s (113,382) [evveeeeeiiiens [ 99,099 |.iiiiiiiiiiin s 130,315 |......... 130,315
NATIONAL FINANCIAL

78377T-10-7 ...|RYMAN HOSPITALITY PROP REIT ORD .....eevveeees [ eneeee ..12/18/2023 . | SERVICES CORP. ...........foeeeeeennns 349.000 [o.veeeeennnns F T L R A 32,020 [evvvevneniiiiiinnes fonrrnnniniiiiens [ i e L 032,020 i e 6,006 |.......eenn 6,006

78400V-10-4 ...| S&P GLOBAL ORD ... ..11/15/2023 . |Various .... e 82,170 | e 79,186 | 78,862 | 5,808 [ [ ot 5,803 e e 79,185 o 8,016 [ 3,015 |...

79466L-30-2 ... | SALESFORCE ORD ......evvvevveriiiiieiieniiiiieens [ ..12/15/2023 . |Various .... ..2,417.000 |... ...(43,625)...

SANFORD C. BERNSTEIN
..04/19/2023 . [ AND CO. LLC ..
..03/10/2023 . | Various
SANFORD C. BERNSTEIN
..12/13/2023 .| AND CO. LLC
SANFORD C. BERNS
817565-10-4 ...| SERVICE CORPORATION INTERNATIONL ORD .........|....... ..12/20/2023 . [AND CO. LLC ..oevverennis |oeenne 1,094.000 |............. 75,872 e o, 77,805 [oevveeeeeeiiiieees o [ s
SANFORD C. BERNSTEIN
..12/12/2023 .| AND CO. LLC
SANFORD C. BERNS
861025-10-4 ...| STOCK YARDS BANCORP ORD .........cccoeeeeeeeeinsfennnes .. 11/27/2023 . [AND €O. LLC vvveeeeeen [, 196.000 |.............. 8971 | | 7,826 |ooeeieeeeeeeeiiee oo o e

800422-10-7 ...| JOHN B SANFILIPPO AND SON ORD ..
808513-10-5 ... | CHARLES SCHIAB ORD

..... 1,149 |...
.. (25,840)|...

.. (58,710) . (25:840)

816851-10-9 ... [ SEMPRA ORD ...

.. (480) ...

.(1,632)[...........(1,632)|...

................................................. 77,405 |oevveeeeeiiiins fonneeeeeen (1,833) [ (1,688) [ 969 [

824348-10-6 ...| SHERWIN WILLIAMS ORD .. ...544.000 |...

22,287 |....

.................................................. 7,86 |ooooeeiieeeeee o 1,146
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted | Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
866674-10-4 ...| SUN COMMUNITIES REIT ORD .. ..11/01/2023 . |Various .... ...1,280.000 |... ... 148,741 ... ... 143,151 ...(39,889)[.... 2..(39,889) | o 143151 [ [ 5,590 | 5,590 ...
872540-10-9 ... | TJX ORD ..01/27/2023 . |Various .... 924.000 |... ....75,665 |... ...(42,105)|.... ...(42,105) |... L. 44219 |

SANFORD C. BERNSTEIN

874039-10-0 ...| TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD . ..04/19/2023 .| AND CO. LLC

88160R-10-1 ...  TESLA ORD ...oevvveeieiiiiiiiie e ..04/26/2023 . | Various
SANFORD C. BERNSTEIN
I [ ..04/19/2023 . | AND CO. LLC
B I ..05/03/2023 . | Various

SANFORD C. BERNSTEIN

882508-10-4 ...| TEXAS INSTRUMENTS ORD ...
883556-10-2 ...| THERMO FISHER SCIENTIFIC ORD ...

902252-10-5 ... | TYLER TECHNOLOGIES ORD ......cccevvveeeeeeiiiiens [ e ..04/19/2023 . [AND CO. LLC ..oeevvernnns |eenn

SANFORD C. BERNSTEIN
..04/19/2023 . [AND CO. LLC ..

..11/09/2023 . | Various
....... .. 11/28/2023 . |Various ....

....... ..11/09/2023 . |Various ....
SANFORD C. BERNSTEIN

907818-10-8 ...| UNION PACIFIC ORD
911312-10-6 ... | UNITED PARCEL SERVICE CL B ORD ...
91324P-10-2 ... | UNITEDHEALTH GRP ORD ..
918790-10-9 ...| VAIL RESORTS ORD

02826C-83-9 ... | VISA CL A ORD ..eevvvvieeiiiiiiiiieeeiiiieeeeen [ ..12/20/2023 . [AND CO. LLC ....oovevvnns foeneen

SANFORD C. BERNSTEIN

94106L-10-9 ... | WASTE MANAGEMENT ORD .........ccvvveremiiiinnnns [ ernneee ..04/19/2023 . [AND CO. LLC ...oovvevvnns foenenn

SANFORD C. BERNSTEIN

...... 152.000

.58,532 |
...284,820 |...

... 374,240

...685
...108,718

..62,521 |..

.. 178,630 |....

e B.5T.

.. 106,526

............ 142,896

............. 23,846

...(30,358)

............ 5,116

.(3,989)[.
. (89,419)]....

25 o
8,114 |

...(7,248)]....

............ 5,116

.(3,989)[.
.. (89,419)[...

.25
13114

....(7,248)|...

G1151C-10-1 ...| ACCENTURE CL A ORD . C......[..04/19/2023 .| AND CO. LLC .. ...288.000 |... v (L9
G4705A-10-0 ...| ICON ORD C......|-.12/14/2023 .|Various ...498.000 |... 11,250 |........... 11,250 |...
J.P. Morgan Securities
G54050-10-2 ... | LAZARD ORD ..eveeeeeeeenieeeeeeenneeeeeeeenniees | s .. 12/22/2023 . |LLC .eoeeeeiiieeeeeee oo 273.000 |eeeveneeeeeen 9,596 [ Jeeri 8,898 [ e [ e [ e e 80893 [ e 903 [oereeiieinns 903 [oeeeeeeeiiinnns IR .
SANFORD C. BERNSTEIN
G6095L-10-9 ...| APTIV ORD ... C......|..04/19/2023 .| AND CO. LLC .. 250.000 |-evveeeeeeen 28,719 [ e 28,741 [ 28,288 [ 859 | e 889 [ e BT [ e 2,978 [ 2,978 |...
G8473T-10-0 ...| STERIS ORD C. ..07/26/2023 . |Various . 2,044.000 .38,977
H01301-12-8 ...| ALCON ORD .... ..|C. ..04/19/2023 .| Various .... ... 1,537.000 |... ..104,852 |............ 105,361 [.oooevenene (B1)]eeeeiiiiiiiies oo e (BT e | 104,852 | oo 4,878 | 4,878 |...
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 16,784,405 XXX 15,368,741 15,059,598 (542, 325) (542,325) 15,351,503 1,432,902 1,432,902 150,870 XXX
969251-68-5 ...|WM BLAIR: INTL LDRS R6 ... |..06/22/2023 .|Wi||iam Blair Funds | ..30,816. ...600,000 |... .... 536,826 .63,174 |...........63,174 |...
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 600,000 536,826 63,174 63,174
46432F-83-4 ... | ISHARES:CORE MSCI TIS ... ..11/14/2023 . |Various .... ...4,006,894 |... 4,352,011 ...609,219 |... (345, 117)[........ (345, 117)|.... .. 19,729
81369Y-70-4 ...| SEL SECTOR: INDUST SPOR .. ..04/06/2023 .| Various .... ... 1,550,818 |... 1,549,538 . , .. ... 11,766 |... ...1,280 [ 1,280 |eveeneeaannn 2,298 ...
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 5,557,712 XXX 5,901,549 4,732,208 620,985 620,985 (343,837) (343,837) 22,026
5989999997. Total - Common Stocks - Part 4 22,942,117 XXX 21,807,116 20,328,633 78,660 78,660 21,789,878 1,152,239 1,152,239 172,897
5989999998. Total - Common Stocks - Part 5 5,354,272 XXX 5,488,940 5,488,940 (134,668) (134,668) 49,884
5989999999. Total - Common Stocks 28,296,390 XXX 27,296,056 20,328,633 78,660 78,660 27,278,818 1,017,571 1,017,571 222,781
5999999999. Total - Preferred and Common Stocks 28,296,390 XXX 27,296,056 20,328,633 78,660 78,660 27,278,818 1,017,571 1,017,571 222,781
6009999999 - Totals 195,415,663 XXX 206,628,155 190,333,342 78,660 (814,996) (736,337) 203,497,790 (8,076,668) (8,076,668) 5,254,843




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ | Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal (Decrease) | Accretion |Recognized| 13 -14) Value Disposal Disposal Disposal Year Dividends
BANC OF AMERICA SECURITIES LLC DAIWA SECURITIES AMERIC/
716973-AE-2 .. [PFIZER INVESTMENT ENTERPRISES PTE LTD . |C......|-.05/16/2023 .| ..oiiiiiiinniiiiiiiiinienciiiis ..05/16/2023 .| INC wee feeeeeeeen. 1,500,000 |....... 1,497,750 |....... 1,499,880 |......... 1,497,750 |.... e 2,130 [ 2,130 |
716973-AG-7 .. [PFIZER INVESTMENT ENTERPRISES PTE LTD . |C......]..05/16/2023 .| CITIGROUP GLOBAL MKTS/SALOMON .|..05/16/2023 .|Various . ... 3,000,000 |....... 2,995,530 |....... 3,013,170 [......... 2,995,530 |....
THL CREDIT DIRECT LENDING IV FUNDING LL
87303%-AA-9 .. | oiiiiiiie e [ ..10/26/2023 . |DIRECT ..ivvvnniiiiiinnnniiiniinnnnns ..10/26/2023 .|DIRECT ivveviiviinnnnnninne fovvennnnns 1,928,071 [....... 1,928,071 |....... 1,928,071 |......... 1,928,071 [ooovveiinniiiinnn o foovviviiiiin Jovviiinenn foovniiiins e Lo e fon 28,453 [.vviiiiniiinnnnn,
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,428,071 6,421,351 6,441,121 6,421,351 19,770 19,770 28,453
2509999998. Total - Bonds 6,428,071 6,421,351 6,441,121 6,421,351 19,770 19,770 28,453

4509999998. Total - Preferred Stocks

G13

SANFORD C. BERNSTEIN AND

002824-10-0 .. | ABBOTT LABORATORIES ORD ........ceveeveeins | eeeeens ..03/01/2023 . [Various ......cccoceeeuvveeiennnnns ..04/19/2023 .[C0. LLC wevvveeeeeiiiieees | 399.000 |........... 40,005 |........... 44,784 |............. 40,005 | e e e e e | 4,689 | 4,689 |..cenneeeens 203 |
SANFORD C. BERNSTEIN AND

005098-10-8 .. | ACUSHNET HOLDINGS ORD .........ccccvreereens | eeeens .. 11/09/2023 . [Various ......ccccceeeuvveeiereinnns ..12/20/2023 .[C0. LLC wevvveeeeeiiiieaes | 1,339.000 |........... 71,534 |........... 79,255 |oeiiiens T1534 [ | o e o o 7,720 |l 7,720 |l 190 [oeeeeiiiiies
SANFORD C. BERNSTEIN AND

009158-10-6 .. | AIR PRODUCTS AND CHEMICALS ORD ........... |..ccnn ..03/13/2023 . [Bloomberg AMICA ................... ..04/19/2023 . [C0. LLC weovveeeiiiiiiees o, 86.000 |........... 24,308 |........... 24,882 |............. 24,303 [oeeieeeeeiiiiies e e e i s e 579 |, 579 [oeeeenins 151 [l

SANFORD C. BERNSTEIN AND CO. SANFORD C. BERNSTEIN AND

02079K-30-5 .. | ALPHABET CL A ORD .....oooeeeuiiiiieeaeiiis | eeeens ..05/03/2023 . [LLC .evvveeeeiiiieeee ..12/21/2023 .[C0. LLC wevvvieeeeiiiiiees | 1,550.000 |......... 163,813 |.......... 215,055 |........... 163,813 |ooeeeeiiiiiiiees i e e e e [ 51,242 |........... 51,242 |ooooeiiis s
SANFORD C. BERNSTEIN AND

03027X-10-0 .. | AMERICAN TOWER REIT ...oooouiiiiiiiiiiiis | e ..03/09/2023 . [Various .......ccceeeurerienninnnns ..12/18/2023 . [C0. LLC wevvreeeeeiiiiiees | 877.000 |......... 175,114 |......... 185,115 |............ 75,114 | s o e o e e 10,001 |........... 10,001 |............ 4,166 |.vvneeeeennns
SANFORD C. BERNSTEIN AND

05550J-10-1 .. | BJS WHOLESALE CLUB HOLD ORD .............. |eeeenn ..02/28/2023 . [Various ......cccceeeuiiiieiiinnnns ..04/19/2023 .[C0. LLC wevvveeeeeiiiieee | 242.000 |........... 17,586 |........... 18,282 |..eueeeees RVARC: T UUUUUTURRRRUUI AR KU TN RSSUUUTTRRR RO RN 696 [......connns (G113 TR A
NATIONAL FINANCIAL

058498-10-6 .. |BALL ORD ......eovveeeiiiiieieeiiiiieeeeeeis | e ..03/13/2023 . [Various ......cccceeeuiiiiiniinnnns ..04/13/2023 . [SERVICES CORP. ............ |oeceeeees 4,125.000 |......... 228,892 |.......... 211,79 | 228,892 |ooeeeeiiiiiieiees o [ s e [ e (17,007)]......... (17,007)].evveenne A27 |
SANFORD C. BERNSTEIN AND

084670-70-2 .. | BERKSHIRE HATHAWAY CL B ORD ........cccee | oeeenns ..02/16/2023 . [Bloomberg AMICA ................... ..04/19/2023 . [C0. LLC .evvveeeeeiiiiiieees |, 812000 ittt 25,006 [ooeeeeenn26,192 |t 25,006 |+ e oo o e e e 1,186 |....co.. 1,186

09247X-10-1 .. | BLACKROCK ORD .......evvevreriiiiiiinaniiiinn | eeeeens ..10/06/2023 . [Various . ..12/06/2023 . [Various .... ....20,697 |.

125896-10-0 .. [CMS ENERGY ORD .......cceeeuiiieeeeiiiiiiaes | oo ..03/10/2023 . [Various . ..12/13/2023 . [Various .... ....(6,802)|.
SANFORD C. BERNSTEIN AND

22160K-10-5 .. | COSTCO WHOLESALE ORD ........eoveeeeeciiis | eeeeens ..03/13/2023 . Bloomberg AMICA .. ..09/20/2023 . (C0. LLC . eeeennnn 88,225 52,766 | 48,225 | i e e [ [ | 454 4,541 |

235851-10-2 .. | DANAHER ORD .......cooovievieniiiiiiiianiiin | eeeeens ..03/17/2023 . [ Various ..05/03/2023 . [ JEFFERIES LLC .. ...409.000 |...........99,058 [......... 101,165 |.....00eiiinn 89,088 |ooeenniiiiiiiiiiss o i foiiinneiiiiies [ e e 2,108 i, 2,108 |.

254709-10-8 .. | DISCOVER FINANCIAL SERVICES ORD ......... |....... ..03/17/2023 . |Various . ..06/16/2023 . [Various .... ...1,549.000 |......... 152,330

256677-10-5 .. | DOLLAR GENERAL ORD .........cevevviininnnnns | eeeeens ..04/12/2023 . [Various . ..00/07/2023 . [Various .... oo foeneeenn.. 1,954,000 |......... 436,778
SANFORD C. BERNSTEIN AND

30034-10-6 .. | EVERGY ORD ... .02/03/2023 . [ JP Morgan . 04/19/2023 .{C0. LLC . 841.000 .550 |.

300401-10-8 .. | EVERSOURCE ENERGY ORD . .02/08/2023 . [Various . 12/13/2023 . |Various . 1,702.000 . (38,132)]

43300A-20-3 .. | HILTON WORLDWIDE HOLDINGS ORD ..03/17/2023 . |Various . 12/20/2023 .| Various .

1,092.000 37,381 |..

SANFORD C.
478160-10-4 .. | JOHNSON & JOHNSON ORD .......ceeevvveviiinnn [annnns ..01/27/2023 . [Various ..........cccvuveeeeeiinnnns ..04/19/2023 . [C0. LLC wevvvvvvieiiiiiieees | 286.000 |...........48,184 [........... 46,345 | 48184 | [ e e e [ [ (1,839)]........... [[I:X))] R K75 )
SANFORD C. BERNSTEIN AND
482480-10-0 .. |KLA ORD .....oocvvvveineiiiiiiene e [ ..02/24/2023 . [Bloomberg AMICA .........cc.eeeeenn ..04/19/2023 . [C0. LLC .ovevveiiiiiieeeees foiiieenene 62.000 |........... 23,524
512807-10-8 .. | LAM RESEARCH ORD ......cooeveeeieeiiiiieees | eeeeens ..03/13/2023 . [Various ..........cccceuvereerrinnns ..05/17/2023 . [Various .......ccccoeecueens |ooriinnnnns 266.000 |......... 127,802
SANFORD C. BERNSTEIN AND
532457-10-8 .. |ELI LILLY ORD ...eevveeeeeiiiieieeeeeiiiees | eeeeens ..03/16/2023 . [EVERCORE ISI ...cooeevieeeeriees ..04/19/2023 . [C0. LLC .eoeeeiiiiiicieees o 68.000 |......cc... 22,230
SANFORD C. BERNSTEIN AN
573284-10-6 .. | MARTIN MARIETTA MATERIALS ORD ......ccco. |.eeeenn ..03/10/2023 . [Bloomberg AMICA .. ..04/19/2023 .[CO. LLC .... ...23,965
57667L-10~7 .. |MATCH GROUP ORD .........ccevvvveriiinnnnnnns | eeeeens ..08/04/2023 . [ Various .. 11/13/2023 . [Various .... . 223,618
WILLIAM BLAIR & COMPANY, L.L.C WILLIAM BLAIR & COMPANY
640491-10-6 .. |NEOGEN ORD .......evvvvveviiniinnneciiiiiens [ nneees ..03/20/2023 . [ .eeiiieiiiiiee e .. 12/14/2023 L[L.L.C .ooreiiiiiiieis
SANFORD C. BERNSTEIN AN
65330F-10-1 .. | NEXTERA ENERGY ORD .... A T ..01/30/2023 . | JP Morgan .... ..|--12/13/2023 .| CO. LLC ....
65473P-10-5 .. |NISOURCE ORD ........eeveeeriiiiiiieeeeciies [ nneees ..02/03/2023 .| EVERCORE ISI ... ..03/01/2023 .| SANFORD C. BERN EQ .......
SANFORD C. BERNSTEIN AND
68902V-10-7 .. | OTIS WORLDWIDE ORD .......eeeeveeeeciiiiaes [nnees ..03/29/2023 . [EVERCORE ISI ..oeoveevieieeeiies ..04/19/2023 . [C0. LLC .eeeveeeeiiiiiieees Joeiiieens 269.000 |........... 2,211 [ 22,120 ooeeeines 22,211 [oiiiiiiiiiiiis e oo e e e e (1] RTR () [ e

SANFORD C. BERNSTEIN AND
717081-10-8 .. [PFIZER ORD ....ovveeeeeeeeiiiieeeeeiiieees | e ..02/03/2023 . [EVERCORE IS ..oeevevvveeeeenneees .. 12/19/2023 .{C0. LLC wovveeeeeeiiieeee o 1,397.000 |........... 61,587 |........... 38,419 |..........s 61,587 |oeeeeeeiieeees oo [ e e e e, (23,168)|......... (23,168)|............ 1718 |




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 5

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

1'GL3

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ | Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal (Decrease) | Accretion |Recognized| 13 -14) Value Disposal Disposal Disposal Year Dividends
742718-10-9 .. [PROCTER & GAMBLE ORD .........cevvvvvivnnnn [ eeennnn ..02/09/2023 .| Various ........ceevueviiiiinnnnnnnns ..04/19/2023 .|Various ........cceveeveninnn fovvennnnns 1,245.000 |......... 175,171 |oeeeennns 178,241 |.......e £ O O O N N 3,070 |t R (7 R A
SANFORD C. BERNSTEIN AND
743606-10-5 .. [PROSPERITY BANCSHARES ORD .........cevvvers [eeeennn ..07/28/2023 .|Various .........cceeeniiiiinnnnnnnns .. 12/13/2023 .| C0. LLC wevvvniiiiiiieeeees Jorviiinnns 1,141.000 |........... 68,083 |...eunnnnnn 71,862 [..vvvvnnnnnns L2 O e s N RN 3,779 [ovvnnnnnns 3,779 [ (o7 N

SANFORD C. BERNSTEIN AND

09/26/2023 .[C0. LLC .

..11/15/2023 . [Various ....
SANFORD C. BERNSTEIN AND

. |--04/19/2023 .[CO. LLC ....

..03/10/2023 . [Bloomberg AMICA ..

75513E-10-1 .. |RTX ORD .... . .04/12/2023 . [Various . 2,692.000 . (67,501). (67,501)].
....... ..04/05/2023 .| Jefferies Company ..

78409V-10-4 .. | S&P GLOBAL ORD .

800422-10-7 .. | JOHN B SANFILIPPO AND SON ORD
808513-10-5 .. | CHARLES SCHWAB ORD

..02/22/2023 . (Bloomberg AMICA
..03/09/2023 . (Bloomberg AMICA

NATIONAL FINANCIAL SERVICES SANFORD C. BERNSTEIN AN
861025-10-4 .. [STOCK YARDS BANCORP ORD .........cceeeeeeees [ eeeens ..10/06/2023 .| CORP. .eevvvvviiiiiiiiiiiieieieeees .. 11/27/2023 .| C0. LLC .evvvvvviiiiiiiiiiins foeeeeeeiens 372.000 |vevvrennns , , . s 0 | e
SANFORD C. BERNSTEIN AN
882508-10-4 .. [ TEXAS INSTRUMENTS ORD ......cccovviiviiiiins [ eeeees ..02/08/2023 . |Bloomberg AMICA .. ..04/19/2023 .| C0. LLC .... 381.000 |...........67,678
911312-10-6 .. |UNITED PARCEL SERVICE CL B ORD .......... |....... ..08/15/2023 .| Various ..11/09/2023 .| Various .... 1,059.000 |......... 190,109 ...(35,735)[.
SANFORD C. BERNSTEIN AND
91324P-10-2 ...| UNITEDHEALTH GRP ORD .......ccoevveeneennens | ennnes ..03/08/2023 .| Various ........cceeeurrennnnnnnnnns ..04/19/2023 .| C0. LLC wevvvvvvviiiiiiiiians foeeeeiiinns 282.000 [......... 132,827 |......... 136,863 |............ 182,827 oo e oo e fei e e 4,03 |............ 4,036 [.ccoennnnnnn L
SANFORD C. BERNSTEIN AND
92338C-10-3 ... VERALTO ORD .......evvvvvmmmmmmnnnnnnnnnnnnnnns | vvnenns ..10/02/2023 . |Unknoun ..........cooeeiiiiiiiiinnns ..10/12/2023 .| C0. LLC wevvvvvviiiiiiiiiiins Joeeeeiienns 455.333 |.......... 17,238 |........... 35,913 |l 17,288 oo foiis e [ e e e 18,676 |........... BTN R R
SANFORD C. BERNSTEIN AND CO. J.P. Morgan Securities
G4705A-10-0 .. [ ICON ORD .....evvvvviriiiiiiiiiiiiiiiceeeeeeees [ ..05/31/2023 . |LLC .oooeeiieiiee . 12/14/2023 |LLC oo e 190.000 |........... 40,508 |........... 54,200 [oeevvrieennns 40,503 |.ooooiiiiiiiiiiins [ e [ fe e e 13,698 |........... T N AU
NATIONAL FINANCIAL SERVICES
(654050-10-2 .. [LAZARD ORD .....ccevvvveviiiiiiiiiiiiiiiiiiinns [ eeeeees ..06/21/2023 .| CORP. .oevvvviiiiiiiiiiiiicieeeeeees .. 12/22/2023 .| Various .......ccceeeiiiinnn fooreinnnns 2,203.000 |........... 71,952 [oeeeeennne 76,162 |.....eeveeeee 71,952 [oeeeiiiiiiiiiiis Joereiiiins e o e e s 4,200 [oovvvnnnnne 4,200 [...oennnnnnn 2,208 |
SANFORD C. BERNSTEIN AND
684737-10-0 .. [STERIS ORD ...eeovveviiiiiiiiiiiiiiiieeeee C...... ..03/10/2023 . |Bloomberg AMICA ................... ..07/26/2023 .| C0. LLC w.vvvvvvvveininniiins foeeieieeinns 135.000 |........... 24,040 |........... 31,227 |ooveeeennnes 24,040 fooeeeiiiiiiiiins Jooveriiiis e o feeeeiiieiiiii e i 7,187 | 7187 |, (X
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 4,284,485 4,083,888 4,284,485 (200,598) (200,598) 35,303
SANFORD C. BERNSTEIN AN
46432F-83-4 ...| ISHARES:CORE MSCI TIS ...ooeeeeeeeiiiiiinnns | ..03/14/2023 .|Bloomberg AMICA .. ... |..11/09/2023 .| C0. LLC .... wee |eereenn... 8,400.000 |......... 500,704 500,704 |.... 1,564 | 1,564 |.
81369Y-50-6 .. [ SEL SECTOR:ENERGY SPDR .........eevveveuuunn [eeeees ..03/16/2023 .| EVERCORE ISI ... [..04/19/2023 .|Various .... ...3,237.000 |......... 248,759 248,759 |.... ...28,531 [...........28,531 |.
NATIONAL FINANCIAL SERVICES NATIONAL FINANCIAL
922908-36-3 ...| VANGUARD 500 IDX ETF .......ccoeeeeeiieiiens | evnnnns ..05/04/2023 .| CORP. ..eeevvvviiiiiiiiiiiiiiiiiieees ..10/17/2023 .| SERVICES CORP. ............ |ooeeeeeess 1,226.000 |.......... 454,993 |.......... 490,827 |............ 454,993 |...oovveeviiiinnne foeviiiiiiiiiiiiins Jeeeeeeieiieeeeeeees Lo e L e, 35,835 |..oeeeenns 35,835
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 1,204,455 1,270,385 1,204,455 65,930 65,930
5989999998. Total - Common Stocks 5,488,940 5,354,272 5,488,940 (134,668) (134,668) 49,884
5999999999. Total - Preferred and Common Stocks 5,488,940 5,354,272 5,488,940 (134,668) (134,668) 49,884

6009999999 - Totals 11,910,292 11,795,304 11,910,202 (114,898) (114,898) 78,337




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Amount of Interest Amount of Interest

Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
PNC Bank, N.A. oo ... Pittsburgh, PA
JP Morgan ...... .. Columbus, OH .....
Citizens Bank ... Providence, RI
Bank of America ........... ... Charlotte, NC
State Street Bank & Trust Co. ....... New York, NY
0199998 Deposits in ... 1 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 17,434 | XXX
0199999. Totals - Open Depositories XXX XXX 4,386,447 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 4,386,447 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 500 | XXX

0599999 Total - Cash XXX o

4,386,947 | XXX

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

1. January... oo 4,260,256 4. Aprile o 6,226,518 7o JUlYe o 6,106,415 10.  October.......| oo 5,726,252
2. February...|..cccoiiiinnns 2,924,655 5. May.....foeiiiis 3,230,495 8. August.......|.iiiii 1,007,012 11. November...|.....ccocoernins 3,226,689
3. March 8,245,146 6. June 4,046,093 9. September 7,208,544 12. December 4,386,947

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

31846V-41-9 ....... FIRST AVER:TRS 0BG V |sn ......... | ........... 12/04/2023

QOTEH29-6 ........ ALLSPRING: TRS+ I | SN T 12/04/2023 L1

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 7

25160K-20-7 ........ [ [ | 12/21/2023 ......... Looeeeeeseereserereenae X e 8,006,551 |.rvorerrerrerrerrereseeseeneeenas N 40,226
8309999999. Subtotal - All Other Money Market Mutual Funds 8,096,551 46,777 40,226

8609999999 - Total Cash Equivalents

8,096,558

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits For the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL [ | oot [eeesneesrreesrneennees e ene e e e enee ereesnr e e e sne [ereeee e
2. AIASKA ..o A AR ] s s [ [
3. Arizona et AZ || e s [ [
4. ArKansas ........ccocoeevieiiieinns AR |.... B...... Life INSUFANCE ...cocveeieeeeeeeeceeceeceeeeeeeeeeeee oo oeeeeeeeeeeeeeeees foeeeeeeeeienn 299,575 .o 248,625
5. California
6. Colorado
7. Connecticut .......cceeeeiiiienieeee. CT e s
8. Delaware ........ccocevvvvvvceeeee. DE [l
9. District of Columbia .................... DC [ i
10. Florida .............. .
11, Georgia .....ccceeeeeveeecereceseceneen. GA | Bict[LiTE INSURANCE e [ [ 69,900 |...ocvovenennnn 58,013
12, HaWali oo HE ] e e e i [
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.  Michigan ..o
24. Minnesota
25.  MisSisSSIppi ..ooeveeveeieieieieeee . MS
26.  MissoUr ......cccceveevvecvincecnecniend MO i,
27. Montana .......cccccoeovvciciecceeen . MT
28. Nebraska .......c.ccceevvevvncneece . NE |
29. Nevada ......cocooeveveneeeeeeee . NV [
30. New Hampshire ......cccceevveeennenne NH | e free e [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..cccoovveiiieiienieiceies
34. North Carolina
35. North Dakota
36.
37. Oklahoma ......ccccoeveiiiiiiiieees
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........cccccevviniinnenns
41.
42.
43.
44.
45.
46. Vermont.
47. Virginia
48. Washington .........ccceevrvirnennen.
49. West Virginia
50. Wisconsin
51.  Wyoming ......cccceveiviieciiiicenne
52.  American Samoa ..........ccccceceeeee . AS o e
53.
54.
55. U.S.VirginlIslands .........ccccccoeeennes VI o e
56. Northern Mariana Islands ........... MP |...... ...
57. Canada .......ccccooeeeiiiiieiiies CAN [
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 2,995,700 2,486,250 1,343,096 1,114,676
DETAILS OF WRITE-INS
5898. Summary of remaining write-ins for
Line 58 from overflow page .............] L XXX [ XXX oo [reeeeieiieiiiiiees o e [
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX

E29
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