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

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....oieieiiiiiriiecieieisreessiete ettt sesseees e 434,490,272 |............. 9.014 |...... 434,490,272 |...cooees [ 434,490,272 |............. 9.017
1.02 All OthEr GOVEIMMENLS ..........vvvieeeeceiiieieieeeeee et eaeae e eeeeee [ereeeeenieeas 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed 17,686,169 17,686,169
1.04 U.S. political subdivisions of states, territories, and possessions,
QUATANTEEA ...t e 266,590,819 |............ 5.531 [..... 266,590,819 |- e 266,590,819
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUATANTEET ..o 685,507,995 |........... 14.222 |...... 685,507,995 |.......ooiieres [ 685,507,995 |.......... 14.226
1.06 Industrial and MISCEIIANEOUS ..........ccovoirururirieiieieeeeeeeeeeeeeee s .. 1,326,835,453 |............ 27.527 [..1,326,835,453 |....coovoiiice .. 1,326,835,453 |........... 27.535
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 . .
1.12 Total 1ong-term DONAS ........c.ovoiiueereeieiieeeeceeee e eseees ..2,731,110,708 |............ 56.661 |..2,731,110,708 |.......cocveveneee ..2,731,110,708 |........... 56.677
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ............ccceeeennrrnnecnienfoen 8,354,533 |.............. 0.173 |......... 8,354,533 | o 8,354,533 |............. 0.173
2.02 Parent, subsidiaries and affiliates ............c..cooevvievieeeeeiee e e o 0.000 oo oo o | 0.000
2.03 Total preferred StOCKS .........ceiiiririririeieieieeercsesiseee e e 8,354,533 |.............. 0.173 |......... 8,354,533 | e 8,354,533 |............. 0.173
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............c.....f.... 708,549,293 |............ 14.700 |...... 708,549,293 |.....cooiies [ 708,549,293 |........... 14.704
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........cccoovveeeeereensforvenne 2,792,700 |............. 0.058 |........ 2,792,700 ..o oo 2,792,700 |............ 0.058
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cccerieveeeevessoerieenineineinees [oeiieeiens 0.000 [ oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ............ccoceoveeeeeeeeeeeeeeee e o 461,805,551 |............. 9.581|...... 461,805,551 ..o [ 461,805,551 |............. 9.583
3.05 MULUAI FUNGAS -....voceeeiiicecieieseses et 81,573,029 |............. 1.692 |........ 81,573,029 ...t [ 81,573,029 |............. 1.693
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 ..........cccoveeueeeereniniceisieeeeeeee e o 217,174,521 | 4.506 |..... 297,174,521 | [ 217,174,521 | 4.507
3.09 Total COMMON STOCKS .....vvveiierceeeeerisi et enes .. 1,471,895,004 |............ 30.537 [.. 1,471,895,094 |......coooviree .. 1,471,895,094 |........... 30.545
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.eveueueuieiiereeeeeeeeeeeeeseteseteseeses s s sesesesessasseseseseseses oo eseeseeeneeesenenenns [reneseenenas 0.000 [oevrerereece
4.02 Residential mortgages .... e |
4.03 Commercial MOMGAgES ........cccovevevevevererererceceeeeeeveieeresessesesessneneeeseeensfoeeee 110,641,823 |0 2,205 | 110,641,823
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total MOortgage l0aNns ..........cccveciiiiiiiiiiieciee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ..........ceerereeeiriieieieieieeeeeeseeseseseee e 42,875,525 |............. 0.890 |....... 42,875,525 | ... [ 42,875,525 |............. 0.890
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 real @SEALE ........cocureeeeiicicieeeee et e 42,875,525 |............. 0.890 |........ 42,875,525 ..o [ 42,875,525 |............. 0.890
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccccerriniieerrnceeesseseeeeeesese e ... (101,325,514)............ (2.102)].... (101,325,514). ..o ... (101,325,514)........... (2.103)
6.02 Cash equivalents (Schedule E, Part 2) .........ccccocvoeennnncncnnnnnens foocs 113,100,926 |............. 2.346 |...... 113,100,926 |......coeceeies | 113,100,926 |............. 2.347
6.03 Short-term investments (Schedule DA) ..........cccoocoiviirreeeceeeseeee e 38,337,454 |............. 0.795 |........ 38,337,454 | o 38,337,454 |............. 0.796
6.04 Total cash, cash equivalents and short-term investments .....................|ooc... 50,112,866 |............. 1.040 |....... 50,112,866 |......c.coveveeveens foreee 50,112,866 |............. 1.040
7. CONTACLIOBNS ......vveieceeeeeeteeeeee ettt s s e eeenenenenne [ereneneeeeeas 0.000 [eeeerereeeeieineeees e [ o 0.000
8. Derivatives (SChedUIE DB) .........cccceeuiiiiieieieieieieeeseeieieieseeee e foe e eeseseseeeeeene [orerenieennns 0.000 [.eneeeeeeeeeeeieens e [ e 0.000
9. Other invested assets (Schedule BA) ..........oococrrrniniceennneeeeeeseseeeees fooc 404,984,425 |............. 8.402 |...... 403,655,293 |.....coooreees [ 403,655,293 |............. 8.377
10.  Receivables for SECUMHIES .........ccrriieirieirieeieeeeeee e o 112,950 |.....onveee 0.002 |............ 112,950 [ oo 112,950 |............ 0.002
11.  Securities Lending (Schedule DL, Part 1)...........cccceiiieieieieieiececeeeeeeeeees e feeeeneeens 0.000
12.  Other invested assets (Page 2, LiNe 11) ....coovveueueveieeeeeieeieee e 0.000
13. Total invested assets 4,820,087,924 100.000 | 4,818,758,792 4,818,758,792 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ............ceeuiuiiiiiiietetetetesetee st sttt esese et st st st e seseseses e e ssssesebesesesesasessss s esebesesesese s ss s bebebesesane e <oeseseanesenenas 44,598,656
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN B) .........uiuiiiiiiiiiie ittt bbbttt b bbbt bt et e b e be bt aR e e b e saeebesbestesbestesaesreare e

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ........c.ouiiiuiiiiieeieeee ettt sosesasaernanenanas 1,349,125 e 1,349,125
Current year change in encumbrances:

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

B2 o] e= =T R A O] 11T T P
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ... ..o ittt e bt e bt e be e et e et ea bt eaeeea e e ea e e eh e e eE e e eEe e b e e a bt em bt em b e ea b e eheeeaeeebeeebe e beanbeen Seeemeeesseanteanseeaseaasnsnenes
Deduct amounts received on diSpoSals, Part 3, COIUMN 15 ... ittt sttt et et e s et e sttee e beeeaate e e astee e seeeanbeeeasbeeeasseeaabeeeasbeeeasteeanbeeeans Smeeeenneeeanseeeaeeseaeeenannen
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15 ... b b e b b s h e s h e s b e e E e s b e s b e e E e e b e e b e e b e e b e s b e e b e s e e s b e eae £ HR e SR e SR e e R e e b e e bttt e sn s

(S o] = E T =T T o 10 T e OO
Deduct current year’s other than temporary impairment recognized:

A B e = S == e TR o1 10 o e PPN

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

8.1 TOtAIS, Pt 1, COIUMN 17 1.etiiiieitetiiese ettt ee ettt ee e b es e E b b £ s E e E a8 b b £t e bbbt e bbbt es et ennne et s eee 3,072,256

8.2 TOHAlS, PArt 3, COIUMN O .......viuiuieiieeieiete ettt ettt ettt ettt e ee et et et et et eaeae s es et et et e s e s eseeesses e s et et et et esesess s eses et et eseseseas s eseseseseseses bk ebee et et st et e b e bbbttt ntne teteseseteseneanaes 3,072,256
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........cceiuiuereririiiririsieeteseseessssstsse e sesesesess e e ssssesesesese e s sssseseses csesessneseeenas 42,875,525
[DI=Ye (U1 o) e=T M To T P=Te (g g1 1 C=To IR= 10 T 0o RN

Statement value at end of current period (LINE 9 MINUS LINE 10) ........ceeuiiiiriiiriiietetetesetststsisteteteseses e s stsssaesesesesesesessssssesesesesesessssssssesesesesase s ssssssasesesens oesesesessacanans 42,875,525

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEmMDEr 31 OF PIrIOT YEAT .........oovoveieuerereieeiieieiete ettt seses sseeeeeeeneneas 112,993,388
Cost of acquired:

2.1 Actual cost at time of acquISItion (PArt 2, COIUMIN 7) ........cuiviiiiiueuetetiieee et ieteseses ettt sese e et esesesesesesesessss st s sesesesass s sseeseenenereeninanas 367,247

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ........c.iuiuiiiirieieieiet ettt seseas Seebesssn s ie s s et b et n s s i soeaeseanassnnnaeas 367,247
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

Lo o o= Fo T o= T R T 071 (¥ o TP OO PSR PP TR PPRRUPRRON

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. 2,718,812
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) .........ceueurureeeriririeiereieeeeies ceeeeeeeeeaenens 110,641,823
el e= Y= TV Lo I [ o 1= T g Lo SO
SUDLOLAI (LINE 11 PIUS T2) 1.vovviiiiieieiieietetetetesee ettt ettt et et e s ese e s e s st e s eseseseses e st et esesesesese s e s e s e s e s e s esesese s s et e s e s e sese e s s s s et e s e s e sese s et st et e s esese e s st eses Seseseannenanas 110,641,823
[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) .....cciiiiiiiiiiiueieieiiii ittt senenenas 110,641,823
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIOI YEAI ..........c.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 382,507,736
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) ............c.eueueuruiriiiiririsieieteseee sttt et ee et ss s bt sesase st ssssesesesesesesasssssseesseneneesesanas 1,781,049

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ........c.cuiuiiiiiieieieieee et sosesseseaneninas 37,270,455 ...t 39,051,504
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 4,270,763

5.2 TOLAIS, Pt 3, COIUMN 9 ..ottt ettt sttt ee s e et e 22 b e £ e et E bt E £ bt bbb eb et s ee e 1,722,856 ..o 5,993,619

Total gain (10ss) 0N diSPOSAIS, PArt 3, COIUMN 1O .......oiuiiiiiiiieiiiieie ettt ettt ettt st ese st e sesaesessesessete e eseseebesesbesessesessesessebe s ebe s ebeseebese s eseesensssesessenessess oeeseeseseaseseanenes (949,219)
Deduct amounts received on diSPoSalS, PArt 3, COIUMMN 16 ...........c.coviuiuiiietieieteeeeeeteeetese et ete et ete et eteetetes et es et essetessetess st eseesessesesessetessesensssessasenssaessssens Seseseeseneneaen 21,619,216

[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 404,984,425
Deduct total NONAAMILIEA @IMOUNLS ..........cciiieiiietiiietieieteie et stesestesestesesteteseeseseesesessesessesessesessesessesesseseseesesessesessesessesessese s esese s ensebaseesesssaesessese s ebe s esensaben Sosseseeseaenenas 1,329,132
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciiiiiiiiiiieieiitiriiit ettt sttt se s bbb sese s sess et e sebebesese s ssss s sesesesese e s Seseseannananas 403,655,293

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 4,086,833, 128
................ 803,046,330
...... 4,098,934

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

J oo (= o) e TotoTU o | TR URRU PP

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

4.2. Part 2, SECON 1, COIUMN 15 ..ot e e e e e e et e e e e e eaaaeeeeeeeassaeeeeeeessssseeeeeanssseeeeeennsseeeeeaanns

4.3. Part 2, SECHON 2, COIUMN 13 ..o ittt e e e et e e et e e e e e e e aeeeeaseeeasseeeaseeesseeensseeassaeesseeesnseeanseeennsaeenseennneen

a7 S oo (0T oo Y I AU 121,839,179
Total gain (10SS) 0N diSPOSAIS, Pt 4, COIUMN 19 ...ttt ettt ettt et s sttt se e e et eteseseae e eeee e e e e e eb a8 ea et ee 12 e e b e b eEeeea e e ee e e e e b e b e b esene e sessesebebetene mmssensnsnanas 27,024,123

Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuioieeieieeeeeeteeee ettt e et se s et e s eseaeeseaseseseseseaseeneseneesennne 818,310,239
DedUCt aMOTtIZALION OF PrEMIUM .......c.iiiiiiieiiieteteteiet ettt ettt ese et ese s ese st esesees e e eseseeseseesese s ese s es e s esessesessesessesesseses e s es et es e st ese st es e s esessesessesese s ess s ese s esnns Seseseeseaenenes 11,143,089
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 a st e £ es e s e e e et s e b e e e et a e b et ettt h et ea et s e aeaee anmnaetesasanansnes 2,028,030

.4. Part 4, COIUMN 13 ..o oottt ettt et et ettt ettt et et et et et et et et et et et et et et e et ee e e et e et e et et et e et et et ee e e et e et et e e et eeeeee et abeebe et e ebeeteeteebe et e eteeteates  aeeteeseeteneennens 2,028,030
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 4,211,360,335
[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 4,211,360,335
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooeevvveevieeieeses oo 434,490,272 |................ 394,482,653 |................ 434,947,247 |.............. 429,800,849
Governments 2. CANAAA ... s s [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 434,490,272 394,482,653 434,947,247 429,800,849
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 17,686,169 15,357,077 17,714,485 17,530,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 266,590,819 203,172,541 272,445,393 253,020,000
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 685,507,995 625,363,501 684,849,207 690,322,071
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeeee o 1,272,123,848 |........... 1,165,060,639 |............ 1,282,883,285 |............ 1,262,034,028
Il_dentifieLch F‘;ff‘lfjs’(v tlr&afﬁtl‘i?te(ti Bar;k 9. CANAUA ..o 6,866,535 |....coovererenne 6,816,536 |..ccoverennns 7,018,886 |...ccvevevennee 6,584,000
oans, Unaffiliated Certificates o .
Deposit and Hybrid Securities 10.  Other Countries 47,845,070 49,000,416 47,987,657 47,277,634
(unaffiliated) 11.  Totals 1,326,835,453 1,220,877,592 1,337,889,828 1,315,895,662
Parent, Subsidiaries and Affiliates 12.  Totals
13. Total Bonds 2,731,110,708 2,479,253,363 2,747,846,160 2,706,568,582
PREFERRED STOCKS 14.  United States ........cceevvvevvveeeieeeeiee e 8,354,533 [...ccevennne 8,444,305 |.oovoveies 8,195,221
Industrial and Miscellaneous 15, CaANAAA ..o s [ [
(unaffiliated) 16. _ Other Countries
17.  Totals 8,354,533 8,444,305 8,195,221
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 8,354,533 8,444,305 8,195,221
COMMON STOCKS 20. United States ......c..cccceeevevivirieenn | ..970,196,332 |.. ..970,196,332 |.. . 586,284,052
Industrial and Miscellaneous 21, €Canada .....cooeeeeeeeeeeeeeeeeeeeee e [ [
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 39,893,211 39,893,211 23,451,962
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 1,010,089,543 1,010,089,543 609,736,014
Parent, Subsidiaries and Affiliates 24. Totals 461,805,551 461,805,551 369,620,193
25. Total Common Stocks 1,471,895,094 1,471,895,094 979,356,206
26. Total Stocks 1,480,249,627 1,480,339,399 987,551,427
27. Total Bonds and Stocks 4,211,360,335 3,959,592,762 3,735,397,587
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
2

1 3 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
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC 4 e eeeeies e s [ eee [
TENAIC S oo [ e [
TBNAIC 6 ..o
1.7 Totals 88,491,866 176,522,362 87,117,124 41,953,897
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
BANAIC T e o 1,000,000 |............... 3,750,000
3.2NAIC 2 .. o e
3.3NAIC 3 .. o e
3.4 NAIC 4 o e
B5NAICS e
3.6 NAIC 6
3.7 Totals 1,000,000 3,750,000 12,936,169 XXX 17,686,169 0.6 238,099,695 8.4 17,686,169
4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e 7,195,694 |.ovvviiecceeees e 31,240,297 |.......... 156,405,415 |............ 71,749,413 |......... XXX | 266,590,819 | 9.6 |eerennn 78,662,597 |.....ccvvvvvree. 2.8 | 266,590,819 |..oovviicieicicee
42 NAIC 2 .. . . . .. . .
A3NAIC 3 e
AANAIC A oo
45NAICS ..
ABNAIC 6 ..o
4.7 Totals 7,195,694 31,240,297 156,405,415 71,749,413 XXX 266,590,819 9.6 78,662,597 2.8 266,590,819
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals 24,891,884 108,936,972 132,642,004 184,282,110 234,755,023 XXX 685,507,995 24.8 532,514,987 18.7 685,507,995

............. 87,117,124 . 472,827,726

........... 132,642,004 |........... 184,282,110 |........... 234,755,023 XXX

....................... 685,507,995 |.......cocvcvene 248 [, 532,514,987 |......co 18,7 ... 685,507,995
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Quality and Maturity

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

Distribution of All Bonds Owned December 31, at Bo
2

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

1

Over 1 Year

Over 5 Years

4
Over 10 Years

5

6

No Maturity

7

8
Col. 7 as a % of

9
Total from Col. 7

10
% From Col. 8

11
Total Publicly

12
Total Privately

NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 134,144,549 |........... 335,967,441 |........... 226,315,016 |........... 184,116,644 |........... 161,992,442 |............ D.9,0. TN RO 1,042,536,092 |........cocvevennnne 37.6 ... 1,040,287,313 |......ccceieer 365 | 459,421,644 |.......... 583,114,448

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

....16,140,101 |...

.106,450,068 |....

..99,108, 366

....54,422,700 |..

..... 8,178,126 |...

...284,299,361 |..

316,945,786 |....

.. 197,077,171 |..

...87,222,190

150,284,649

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 MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1

4
Over 10 Years

6

7

8
Col. 7 as a % of

9
Total from Col. 7

11
Total Publicly

12
Total Privately

125 NAICS ...
12.6 NAIC6 ...

1283 NAIC 3 .o
124 NAIC A ...

Over 1 Year Over 5 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Date Total Current Year Line 12.7 Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....254,723,993 |........... 622,426,775 |........... 481,064,441 |........... 579,694,235 |........... 547,239,357 |.....cceiiiiieieeees o 2,485,148,801 | 897 [ XK o e XX e e 1,902,034,353 |........... 583,114,448
12.2NAIC 2 ... 16,140,101 |... .106,450,068 |.... ..99,108,366 ....54,422,700 |.. .. ...197,077 171 |.. ...87,222,190

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

() -
(c)

12.7 TOtalS .o 270,864,094 |........... 728,876,844 |........... 580,172,807 |........... 634,116,935 |...........555,417,483 |....ccoooovirerirrrie (b) 2,769,448,162 |.........ccoceeeeeee. 100.0 | XK e XK [ 2,099,111,524 |........... 670,336,638

12.8 Line 12.7 as a % of Col. 7 9.8 26.3 20.9 22.9 100.0 75.8 24.2
13. Total Bonds Prior Year

T13ANAIC T e 324,916,079 |........... 682,198,846 |........... 580,247,734 |........... 509,662,684 |........... 434,872,748 |.......ocoeveverereeeicens oo XX e et XX e e 2,531,898,091 |.......................88.9 [....... 1,965,701,883 |........... 566,196,208

132 NAIC 2 e 10,481,515 |........... 160,861,658 |............. 88,023,908 |............ 46,446,650 |............. 11,132,060 |....coooovererecieeieee oot XXX e fereeeee . XK o 316,945,786 |....cocvcveveree 111 [ 273,626,022 |............. 43,319,764

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

137 TotalS ..o e 335,397,594 |.......... 843,060,504 |........... 668,271,637 |........... 556,109,334 (b) 2,848,843,877 |..........coe.... 10010 ..o 2,239,327,905 |........... 609,515,972

13.8 Line 13.7 as a % of Col. 9 11.8 29.6 23.5 19.5 100.0 78.6 21.4
14. Total Publicly Traded Bonds

TAANAIC T (e 135,865,266 |........... 434,763,402 |........... 341,971,001 |........... 474,701,353 |........... 514,733,331 | [ 1,902,034,353 |...coveveriinne 68.7 |........ 1,965,701,883 |.........cceeeveen 9.0 | 1,902,034,353

14.2NAIC 2 ... ....12,693,726 |... ...85,606,117 |.... ..61,108,366 |..... ....32,433,620 |.. 197,077 471 [ T | 273,626,022 |.... .. 197,077,171 |..

15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals ..cceeeeeeeeiiceee

15.8 Line 15.7 as a % of Col. 7

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

153 NAIC 3 ..o
15.4NAIC A ..o

T4B NAIC B ..o
14.7 TOtalS oo e 148,558,992 |........... 520,369,519 |........... 403,079,367 |........... 507,134,973 |...........519,968,673 |......ceovvvrereicrerees foerenn 2,099,111,524 ..o 75.8 |....... 2,239,327,905 |.......ccocveveee.. 78,6 | 2,099,111,524
14.8Line 14.7as@ % of COL 7 w..oovveveveeeeeeeee e A T 24.8 [ 19.2 [ 2.2 [ 288 o e 100.0 |........... D O & N R XXX oo e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 5.4 18.8 14.6 18.3 75.8 XXX XXX 75.8 XXX
15. Total Privately Placed Bonds
154 NAIC T e 118,858,727 |........... 187,663,373 |........... 139,093,440 |........... 104,992,882 |.............32,506,026 |.......cocooveverirererciies forrernne 583,114,448 |......c.cocvev. 211 Jee 566,196,208 |........ccoveveeeenn 19.9 |l D,9, 0, ORI 583,114,448
152 NAIC 2 e 3,446,375 |... ...20,843,951 |.... ..38,000,000 ....21,989,080 |.. . ...43,319,764 |.... ...87,222,190

4.4

7.5

6.4

(@) Includes $  oeereenne 543,827,260 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $
(c) Includes $

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

prior year of bonds with 5GI designations and $

current year, $

(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.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .......... 38,337,454 ; NAIC2 $

........................... ; NAIC3 $.ccvvviviviieeee. 5 NAIC4 $ e 3 NAIC S $icccceeeee. 5 NAIC 6 $

11,000,000 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.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............ccccrveereennenncenecinns oo 38,337,454 |............ 56,552,172 23,209,709 ..o e 71,507,461 |............ D 9.0, SR RN 189,606,796 |.......cccovvvvvnnne 6.8 |oeeee 508,667,355 |.....cocveveveeeiine 17.9 | 189,606,796
1.02 Residential Mortgage-Backed Securities ... ..19,730,684 |. .26,177,882 |.. .19,043,804 |.. 6,765,432 |... 90,457,882 |.. ...76,928,444 |... ..90,457,882 |.
1.03 Commercial Mortgage-Backed Securities .......... |........... 11,089,894 |............. 33,509,462 |............. 6,794,203 |......cccee... 516,810 oo 51,910,370 56,737,700 |...ccveiiieenn 2.0 o 51,910,370
1.04 Other Loan-Backed and Structured Securities ... 19,333,833 60,282,846 38,069,408 22,697,006 469,584 XXX 140,852,678 5.1 140,852,678
1.05 Totals 88,491,866 176,522, 362 87,117,124 41,953,897 78,742,478 XXX 472,827,726 17.1 642,333,499 22.5 472,827,726

. All Other Governments

2.01 Issuer Obligations ...........cccccevuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........

2.04 Other Loan-Backed and Structured Securities ... XXX

2.05 Totals XXX
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccccooeviiiiiiininiiciieies oo e 1,000,000 |.............. 3,750,000 |............. 12,936,169 [.o.ovoveieiiecieiis o D,0. 0 CHURUINY U 17,686,169 |....oveveeeee 0.6 [ o 238,099,695 |.....ccoovereieienns 8.4 [ 17,686, 169

3.02 Residential Mortgage-Backed Securities . .

3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ... XXX

3.05 Totals 1,000,000 3,750,000 12,936, 169 XXX 17,686, 169 0.6 238,099,695 8.4 17,686, 169
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations ............cceeveevevevevereereeeeeeeenes foeeeeeenan, 7,195,694 ..o oo 31,240,297 |........... 156,405,415

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

4.05 Totals 7,195,694 31,240,297 156,405,415 71,749,413 XXX 266,590,819 9.6 78,662,597 2.8 266,590,819
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........c..cccceee.. e 780,000 |............. 19,166,870 |............. 54,296,406 |............ 70,928,5% |........... 203,502,091 348,673,963 |...ooeeveee 12,6 [ 147,247,135 348,673,963
5.02 Residential Mortgage-Backed Securities ... ..23,250,327 |. .86,059,163 |.. .72,662,297 |.. ...82,613,231 |... ...22,386,371 |.... ... 286,971,389 |.. . 348,729,270 |... e 286,971,389 .
5.03 Commercial Mortgage-Backed Securities .......... |.................. 861,557 |.eoereinene 3,710,939 |.ooennene. 5,683,300 |............. 17,106,846 |....cooveveeeecieene [ e XX [ 27,362,643 |....coveieeee 1.0 [ 36,538,582 |...ooevveiiie 1.3 27,362,643
5.04 Other Loan-Backed and Structured Securities ... 13,633,439 8,866,561 22,500,000 22,500,000
5.05 Totals 24,891,884 108,936,972 132,642,004 184,282,110 234,755,023 XXX 685,507,995 532,514,987 18.7 685,507,995
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceeeveerricenienieneseeieaes e 27,089,221 |........... 240,733,844 |........... 209,889,281 |........... 151,540,094 |........... 144,192,638 |............ D.9,0. TR RO 773,425,078 |...cooeeeieiens 27.9 [ 847,811,301 |.oveeeieeenn 29.8 [ 639,431,570 |.......... 133,993,508
6.02 Residential Mortgage-Backed Securities ... O FSR 21,902,932 |............. 82,295,327 |....coc.... 96,676,260 |............. 66,384,964 |.............. 1,254,174 |............ D.9,0. TR RO 268,513,657 |.cvevveiieiiiinne 9.7 |ees 217,566,311 [oooeoveiciiees 7.6 | 1,076,482 |........... 267,437,175
6.03 Commercial Mortgage-Backed Securities .......... |............ 37,673,646 |............. 30,726,538 | e oo [, D.9,0 NI RO 68,400,184 |...covvveiene 2.5 [ 195,242,410 |.o.ooveiiiees 6.9 [ [ 68,400, 184
6.04 Other Loan-Backed and Structured Securities ... 63,638,850 88,661,800 18,857,841 20,614,286 24,723,757 XXX 216,496,534 7.8 96,613,077 3.4 15,990,763 200,505,771
6.05 Totals 150,284,649 442,417,509 325,423,382 238,539, 344 170,170,569 XXX 1,326,835,453 47.9 1,357,233,099 47.6 656,498,815 670,336,638

. Hybrid Securities
7.01 Issuer Obligations ..........cccocvieeiienienieseeseeene

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........cccocerieieeiienieneeneeiee

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........

8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...
8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 2 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEA .........cccceveeeiees fooriiniiiiiiiiiiiiiis i [eeieiieeiecieiiciiiies oo [ feeeiees XXX eeieenen oo s o e e
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccueeireeineinnienneenns oo 73,382,369 |............. 317,452,886 |............. 322,385,693 |............. 391,810,273 |............. 490,951,604 |............ D.9.0 PRI R 1,595,982,825 |.....cooveueiinns 57.6 [cceeene D.0,0. SRV ISR D.0.0 PN PR 1,461,989,317 |............. 133,993,508
12.02 Residential Mortgage-Backed Securities .......... [oocccoccee 64,883,943 |............. 194,532,372 |..coounenn 188,382,361 |............. 167,738,274 |.............. 30,405,976 |............ D.9.%, SR R 645,942,928 |......cocvieiinnne 28.3 | D.9,0 SN U XXX [ 378,505,753 |............. 267,437,175
12.03 Commercial Mortgage-Backed Securities ........ [........c..... 49,625,008 ....67,946,939 |............. 12,477,504 ... 17,623,656 AT 873,197 e 58 e XXX e XXX i [ 79,278,018 68,400, 184
12.04 Other Loan-Backed and Structured Securities . |. ... 82,972,684 148,944,647 56,927,249 56,944,731 |.. .379,849,213 [ 17 | XXX o XXX [ 179,343,441 | 200,505,771

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

XXX

XXX

12,09 TOtalS ..o o 270,864,094 |............. 728,876,844 |............. 580,172,807 |............. 634,116,935 |...cveunen 555,417,483 |..ooiiiiiiieceies e 2,769,448,162 |.......cccveeeeee100.0 oo XXX [ XX o 2,099,111,524 |............. 670,336,638

12.10 Line 12.09 as a % of Col. 7 9.8 26.3 20.9 22.9 20.1 100.0 XXX XXX XXX 75.8 24.2
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........cccccovviiieneniniiinenenns foeeeeeieeeas 142,868,364 |............. 516,436,323 |....cceennen 381,784,919 |............. 386,657,515 |............. 392,740,962 [....ocoveeee XXX e oo XX [ XX e 1,820,488,083 |....ocoveveieee 63.9 o 1,717,243,328 |............. 103,244,755

13.02 Residential Mortgage-Backed Securities .......... ....56,555,572 ... ...187,072,932 |.. . 228,295,305 ...136,726,777 |.. .. 34,573,439 643,224,025 |. ...426,808,365 |.. 216,415,660

13.03 Commercial Mortgage-Backed Securities ........ ..129,636,899 |... . 82,493,592 |.. 38,141,678 24,400,738 |.. .. 13,845,785 288,518,692 |. . 93,276,282 |.. 195,242,410

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans
13.08 Unaffiliated Certificates of Deposi

..... 6,336,759
XXX

. 57,067,657

20,049,735

8,324,304 |..

XXX

.4,844,622

.96,613,077 |.

1,999,930 |..

13.09 TOtals ... [ 335,397,594 |............. 843,060,504 |............. 668,271,637 |............. 556,109,334 |............. 446,004,808 |.....c.cvevernereeeeee oreeeeens XX foeeec e XXX i [ 2,848,843,877 |...ccvvveieen 10010 | 2,239,327,905 |.....cucnee 609,515,972

13.10 Line 13.09 as a % of Col. 9 11.8 29.6 23.5 19.5 15.7 100.0 78.6 21.4
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............cccueeireeineiineiinneenns oo 73,382,369 |............. 305,032,791 |............. 256,228,274 |............. 347,337,064 |............ 480,008,820 |............ XXX.covrveer e 1,461,989,317 |.coviiiiicie 52.8 ..o 1,717,243,328 | 60,3 [ 1,461,989,317

14.02 Residential Mortgage-Backed Securities ... 43,085,765 |... ...112,610,934 |.. .. 92,276,316 ...101,380,935 |.. .. 29,151,803 .378,505,753 |. 426,808,365 |. ...378,505,753 |..

14.03 Commercial Mortgage-Backed Securities ........ [.............. 11,951,452 |.............. 37,220,401 |.............. 12,477,504 |.............. 17,623,656 79,273,013 93,276,282

14.04 Other Loan-Backed and Structured Securities . |.............. 20,139,406 ...65,505,394 [........... 42,007,273 |..oceeee 40,793,318 179,343,441 [ BB [ 1,999,930

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

XXX

Section 12 5.4 18.8 14.6 18.3 18.8 75.8 XXX XXX XXX 75.8 XXX
15. Total Privately Placed Bonds
15.01 Issuer Oblgations ..........ccocvriiiiiniiiniiiiiiiie foeeeeieicieciececicieee oeeeeeeeeas 12,420,0% |.............. 66,157,418 |............. 44,473,210 .... 133,993,508 2 103,244,785 |86 o D.9.%, SR RN 133,993,508
15.02 Residential Mortgage-Backed Securities .......... [...cccco.e. 21,798,179 |..ccuveeee 81,921,439 |.......c.... 96,106,045 |.............. 66,357,339 ...267,437,175 2 216,415,660 | 78 e XXX o 267,437,175
15.03 Commercial Mortgage-Backed Securities ........ |-..ccccce... 37,673,646 .... 30,726,538 68,400, 184 195,242 410 |89 | XXX [ 68,400, 184
15.04 Other Loan-Backed and Structured Securities . |. ... 62,833,277 . 83,439,252 .200,505,771 |. .94,613,147 |. .200,505,771

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

XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

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, DECEMDEr 31 Of PrIOT YE@I .......c..iiiiiiiiit ettt s et e s et et et e et et et et et et et et eneennenee
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 received on disposals

[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 nonadmitted amounts

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

......................... 78,482,526
......................... 48,081,853

........................... 1,587,201

38,337,454

......................... 78,482,526
......................... 48,081,853

........................... 1,587,201

38,337,454

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




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

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



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

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............ccoevevcuers foeerececinenenne 117,064,723 .o o 117,064,723 |.oeeeeeeeeeeee
2. Cost of cash equivalents aCqUIred ............ccooeoeeueereeereinineineeeeeeeeseeeeeeees oo 766,279,312 |.oovoveeenne 24,839,292 |....coceue. 741,440,020 |.o.oovoveeeeereeeeeein
3. ACCIUAI OF dISCOUNL ...t [enesenessnesenes 160,708 |[...oeveeerenee 160,708 |....oeoeceeceiceeeis e
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 .........ccccovrirereririeeeeeeninirrssieiees | 770,403,817 |cecvivriinnee 25,000,000 |.....occeneee 745,403,817 [.oocvoveeiiieiieeceicee
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 [oeee s 113,100,926 [....ooeeeeeeeeicceeeeees oo 113,100,926 |[....oooveeeeeeeccieree
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) 113,100,926 113,100,926

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Office park with four undeveloped lots totaling
PV Y ToT TR [N Lincoln woovvvveeiiiiiiiiinnns 21 N . 09/25/1992 .. |eveiies et | A (1S R RN 3,682,971 ... 3,682,971 [ccoeieiiiinnnnns 133,336 [cneeeieeeeeieiiiiins oo e [T | PR IR RN 2,734,071
Four-story office building on 19.07 acres of land
L RN (PSRRI Lincoln woovvvveeiiiiiiiiinnns 21 N L 09/25/1992 .. |eeeeis et e 16,715,648 |.oovvveiiiiiiiieeees o 4,298,010 |....covnennnn 4,298,010 |..cccvvnnnnnnnns LN RN LI R RS RN (RSN IR-1 1) ] R R, 2,302,776 |...cceeeennn 2,048,014
Three-story office building on 12.4 acres of land
(25) tiiiiii s [ e Lincoln woovvvveeiiiiiiiiinnns 21 SN L 09/25/1992 .. |eeeeis e e 38,342,443 |..ooveiiiiiiieees e 6,905,813 |...ccvvnennns 6,905,813 |..ccvvvnnnnnnnns [V 7. U KSR RN [ 7 | U N 4,731,888 |....coveennnn 4,793,505
Four-story office building with full basement on
8.07 acres of land (50) ..ceevvvviiivnininiiiiiiiieeens | Lincoln covvvveeiiiiiiiiiinnns 21 SN L 09/25/1992 .. |eeeeins e e 19,907,067 [evvveeeerenineeeiiininn fereeeeeeinnns 4,421,873 [ 4,421,873 [ (LT PPN AP RN (LTt ) | U N 2,568,648 |............. 2,285,327
Five-story office building on 21.98 acres of land
0 PR [FUPUURN Lincoln woovvvveeiiiiiiiiinnns 21 N L 09/25/1992 .. |eeeiis et e 36,994,329 |..ooviiiiiiiiiiiieeees e 14,250,384 |............ 14,250,384 |......ccovnennns 856,772 [ oo [ (£ T 73 | FO R, 2,791,776 |..ccovvnnnnns 2,823,490
Two-story office building located on 6.39 acres of
L RN (RS Raynham ..........ccoeeviininns MA e . 03/22/1995 .. |eeeiies e | 5,601,540 [...ueeeivininiiiiiiiiin foeieeeeeinnns 2,223,060 [............. 2,223,060 [...oeeeevnnnnnns L0 1 R R RN (V7007 10 | F R R 596,604 |.....coeevennnnn 691,463
One-story office building located on 6 acres of
T PP UPPPPTN ITTTTTTTeoRy Lincoln coovvvvveniiiiiiinnnnns 21 PPN . 01/10/1994 .. |. 12/31/2014 .. |............ 10,914,467 [.oovvveiiniiiiiiiieenes fooniiininnnns 7,093,414 |............. 7,093,414 |....ooiiinnnnnns 627,708 [.ooiiiiiiiiiiiiiiiiines fooriiiiiiiiiiis foiins (627,703)].ceevvvneneieiiiiiinnes forviiiiiinnns JATAR:7: 1 686,844
0299999. Property occupied by the reporting entity - Administrative 135,467,659 42,875,525 42,875,525 3,072,256 (3,072,256) 13,709,520 16,062,714
0399999. Total Property occupied by the reporting entity 135,467,659 42,875,525 42,875,525 3,072,256 (3,072,256) 13,709,520 16,062,714

0699999 - Totals

135,467,659

42,875,525

42,875,525

3,072,256

(3,072,256)

13,709,520

16,062,714
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

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

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

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

Lincoln
Raynham

Lincoln ..

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

0199999. Acquired by Purchase

1,268,579

1,349,126

0399999 - Totals

1,268,579

1,349,126
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 3

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

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
P1210306 ..o e Studio City «oovvvvriii ....02/02/2015 ...[oeeeiiiiiiiiiiis 4191 [ 1,345,199 | e e [ e e 2,281,602 ... 12/31/2023 ...
JP1210900 ... Napa ...03/04/2016 .. ....3.979 .3,191,332 ... 12/31/2023 ...
JP1211205 ... Nashville . ...05/17/2016 .. ....3.976 .8,611,769 |... 12/31/2023 ...
JP1211502 ... Sadsburyville .. ...06/23/2016 .. ....4.160 . 4,333,016 |... 12/31/2023 ...
JP1211700 ... Vista ... 11/14/2016 .. ....4.212 .3,579,051 |... 12/31/2023 ...
P1212104 ... San Marcos ...01/03/2017 .. ....4.675 ..16,411,231 ... 12/31/2023 ...
JP1212500 . Fayetteville 06/28/2017 L4177 .. ..6,707,531 .. .9,314,937 |... 12/31/2023 ...
JP1212708 . Lake Worth 09/01/2017 .4.108 |.. ..3,905,790 |.. .8,213,300 |... 12/31/2023 ...
JP1213300 . Mi lwaukee . 12/21/2017 .4.631 |.. ..3,538,617 |.. .5,884,695 |... 12/31/2023 ...
JP1213409 ... Indianapol is . ...01/18/2018 .. 4.386 ..20,463,900 |... 12/31/2023 ...
JP1213508 ... San Marcos ... ...03/29/2018 .. 4.868 ... 868,908 |... 12/31/2023 ...
JP1213607 ... Atlanta ...04/12/2018 .. 4.403 . 4,825,651 ... 12/31/2023 ...
JP1213805 ... Nashville . ...05/24/2018 .. 4.524 . 2,252,801 ... 12/31/2023 ...
JP1213%04 ... Madison .... ...06/01/2018 .. 4.208 . 2,421,544 |...12/31/2023 ...
JP1214407 ... Somerville ... ...11/08/2018 .. 4.459 ...8,653,575 ... 12/31/2023 ...
JP1214506 .... Smithtown ... ...12/06/2018 .. 4.560 ..13,830,505 |... 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 ). .. 12/31/2023 ...
JP1215909 ... Over land Park .. ...01/31/2020 .. 3.410 .. 12/31/2028 ...
JP1216402 ... Arden .... ...05/28/2020 .. 3.220 .. 1273172023 ...
JP1216501 ... Yonkers . ...08/06/2020 .. 3.490 .. 12/31/2028 ...
JP1216907 ... Atlanta .... ...09/30/2020 .. 4.377 .. 12/31/2023 ...
JP1218606 ... Nashville . ...04/18/2022 .. 3.598 .. 12/31/2028 ...
JP1218705 ... Over land Park .. ...04/26/2022 ... 4.3% .. 12/31/2023 ...
JP1219307 ... Myrtle Beach ... ...10/06/2022 .. 4.689 . .. 12/31/2028 ...
JP1219406 ... Over land Park .. ...02/21/2023 .. 5.804 363,697 ....566,513 ... 12/31/2023 ...
JP1220107 . Washington 06/28/2023 .5.267 |.. ..1,903,323 .. . 2,556,943 |... 12/31/2023 ...
JP1220206 ... ceeeeennn. | Austin .. T ...06/28/2023 .. ....3.740 ST ATATAS | Lo ..11,280,631 ... 12/31/2023 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 110,641,823 207,280,724 XXX
0899999. Total Mortgages in good standing 110,641,823 207,280,724 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 110,641,823 207,280,724 XXX

General Interrogatory:

Mortgages with overdue interest over 90 days not in process of foreclosure $

1. Mortgages in good standing $

2. Restructured mortgages $

3.

4. Mortgages in process of foreclosure $

... unpaid taxes $
unpaid taxes $

unpaid taxes $

..378,789 interest due and unpaid.

interest due and unpaid.
.. unpaid taxes $

interest due and unpaid.

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

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year
1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
P1219406 .oevnniiiiiii e L0 LT LT L T PPPPPPI KS. i foeeeiiiie i | 02/21/2023 ...ovvvinn oo 5.894 |t BT O PPy 565,513
0599999. Mortgages in good standing - Commercial mortgages-all other 367,247 565,513
0899999. Total Mortgages in good standing 367,247 565,513
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals

367,247

565,513
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL 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 56,479 |ooeviiiiinns 4,228 |...
JP1211205 ... Nashville 05/17/2016 .. ... 203,299 |...
JP1211502 ... Sadsburyville . 06/23/2016 .. .. 67,720 |...
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 96,823,171
P1211601 .ovvvvveiiiiiiniiininnnes Austin ..o o, S [ETTPPPTITTTTTITE NP 06/15/2016 .....|[...... 06/28/2023 .....|[.......... LT O P O A FPPPPPPPPPPPPPPPPPPPPN R 860,969 |............ 860,969 |.....covvuuunnininnne forniiiiiiiiiiiiiiiiss |
0399999. Mortgages disposed 8,035,714 860,969 860,969
0599999 - Totals 104,858,885 2,718,812 2,718,812
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SCHEDULE BA - PART 1

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

103

1 2 6 7 8 10 11 Change in Book/Adjusted Carrying Value 18 19 20
NAIC 13 14 16 17
Designation,
NAIC Current Total
Designation Year's Foreign
Modifier (Depre- Capital- | Exchange Commit-
and ciation) ized Change in ment
SVO Unrealized or Deferred Book/ for Percen-
CUSIP Admini- Date Valuation | (Amorti- Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally Actual Fair Increase/ | zation)/ and Carrying ment Invest- | Owner-
fication Name or Description or General Partner Symbol Acquired Cost Value (Decrease) | Accretion Other Value Income ment ship
Adams Street Private Credit Fund GP, LP
000000-00-0 . |Adams Street Private Credit Fund, LP .......... [.eeeeees [NEN YORK ooviiiiiiiiiiiiicnens fooeeeee e NV e foieeie e 12/26/2017 .| e o 8,200,738 |........ 9,524,263 |........9,524,263 |......... [QECIR::70] N ROTUUROR DU RROPTIP N 1,172,069 |..... 3,000,001 |...... 5.354
Adams Street Senior Private Credit Fund I1, LP
000000-00-0 . ....05/07/2020 ... |. ...1,582,520 1,627,270 |... N 108,431 |........ 390,781 |...... 0.459
000000-00-0 . |AEA Mezzanine Fund II1, LP .. .| AEA Mezzanine Partner |11, LP . .02/13/2014 .. .(331,846)|. 195,448 472,473
000000-00-0 . |Aquiline Technology Growth Fund 1, LP . Aquiline Capital Partners .... . ...04/28/2022 ... ...4,661,337 5,066,119 |... ...11,538,668
Blackstone Management Associates VIII,
000000-00-0 . |Blackstone Capital Partners VIII, LP .... VPP KUY I 02/22/2021 ... .. 19,604,809 |...... 22,537,160 ...85,670 |.... 12,911,425
000000-00-0 . |Cyprium Investors IV, LP ................ .| Cyprium 1V Management, LLC ....11/03/2014 .. .2,261,925 ..133,258 |. .810,976
000000-00-0 . [First Eagle Direct Lending Fund IV, LLC ...... First Eagle Alternative Credit, LLC .... el 11702/2018 Ll e e 90,536 o 268,501 |...
000000-00-0 . |First Eagle Direct Lending IV Co-Invest, LLC |... First Eagle Alternative Credit, LLC .... of--..12/05/2018 . iis i ene.....6,655, 751 [l 6,846,529 |...
000000-00-0 . [GCG Investors IV, LP ......cooeviiiiiiiniininnnnns GCG General Partners, LLC o[ 03/1472017 L |l 2,208,857 | 2,706,513 |... .
000000-00-0 . |GLC Direct Credit Fund, LP .......ccevveeerrnnnnns GLC Investment Advisors, LLC of--.05/27/2015 L) e[ 706,663 ... 2,221,097 |... oo (1,287,035))...
000000-00-0 . |[Goldman Sachs Private Equity Partners XI, LP Goldman Sachs Asset Management, LP ..... ]...08/19/2011 L | e 22,504 L 255,791 |... ... (42,994)f... 143,481
000000-00-0 . |GoldPoint Mezzanine Partners IV, LP .. GoldPoint Partners, LLC ...........ccceeees ....12/21/2015 ... |......13......]........9,750,057 |........ 9,979,711 |... e 20,567 | [ | e |11 558,838 | 1,971,028
000000-00-0 . |Graycliff Mezzanine Il Parallel, LP .|Graycliff Mezzanine Il Parallel GP, LP .04/16/2014 .. ... 204,424 . 13,580 .416,066
000000-00-0 . |Graycliff Mezzanine IIl, LP .... .|Graycliff Mezzanine 111 GP, LP ... .05/15/2018 .. .3,548,221 A .317,586
000000-00-0 . |H.1.G. Middle Market LBO Fund IV, LP . H.1.G. Middle Market Advisors IV, LLC . ..01/17/2023 ... Beeefen .l 1,784,988 | 1,166,954 |... ..(618,004)|...
Hear twood Forestland Advisors VIII, LLC
000000-00-0 . |Heartwood Forestland REIT I11, LLC 0771472015 L e e 1,183,113 [ 1,142,165 |... ... (40,949)]...
000000-00-0 . | ISQ Global Infrastructure Fund I11, | Squared Capital Advisors, LLC ......... of--..06/22/2022 ... )iiis i e ..5,955,018 ... 6,183,066 ... 454,625 |...
000000-00-0 . |LAZARD INT STRGC EQ ACH EX US TRST ......ccevss [weemvunne [NASHUA Looiiiiiiiiiiiiii i Lazard Asset Management LLC ........cccee |oevuenes weveinnens ...01/07/2022 ... |....oov vuveet |-, 88,078,639 ... 84,558,462 |...... 84,558,462 |...... 12,476,446
Lyme Conservation Opportunities Fund, LP
000000-00-0 . [Lyme Conservation Opportunities Fund, LP ..... [.cecoeeues JHANOVER L.oeiveniinniiiieiiiecnes ol NH e i i 0773172019 o fovees oo 4,960,510 |........ 5,849,983 |........5,849,983 |.......... 198,873
000000-00-0 . |Lyme Forest Fund IV, LP . LFF IV GP, LLC ... [ 08/1172016 L o [ 8,452,781 |........ 7,655,303 el (1,382,541))... .
000000-00-0 . |Lyme Forest Fund V, LP .. LFF V GP, LLC . ....05/02/2018 ... [. . 15,291,460 |...... 24,190,491 20 907,915 [ o e e [ 943,395 | 2,000,000 |..... 10.402
000000-00-0 . |ManchesterStory Venture Fund, LP ............... ManchesterStory GP1, LLC .......ccocvicnns foveennns o] A1/28/2018 .| T 4,093,847 |........ 7,322,890 |........7,322,890 |......... (890,635).vvveeeeeenn foemeeeeiiiieies o e e s 1,378,946 |...... 5.580
Midwest Mezzanine Management V SBIC, LLC
000000-00-0 . |Midwest Mezzanine Fund V SBIC, LP .......ccccce |evvereeees JCHICAGD .eeveeiiiiiiiiiiiciccis foeeeee Tl | i [ e ..07/03/2013 ... foeee. B 2,665,998 |........ 3,952,275 |........3,952,275 |.......... (71,887 Jeeeeiieeeeee oo e s 1,276,830 |........ 951,788 |.... 10.486
Midwest Mezzanine Management SBIC VI,
000000-00-0 . |Miduest Mezzanine Fund VI SBIC, LP . .|-...08/06/2018 ...|. ...4,635,165 |........ 7,102,520 |... 1,212,591 | [ e e e e 1,324,838 |...... 7.113
000000-00-0 . |Morgan Stanley IFHF SPV, LP Morgan Stanley AIP GP, LP . .|....07/01/72011 ...|. L 12,407 |
000000-00-0 . [Morgan Stanley Premium Partners Fund SPV, LP Morgan Stanley AIP GP, LP .... .|....07/01/2010 ... .. ... (15,536)...
000000-00-0 . [Morgan Stanley Private Markets Fund I11, LP . Morgan Stanley AIP GP, LP .... .]....04/26/2006 ... - evenenn. 307,463 |... (188,241 e [ [ e 438,327
000000-00-0 . |Parthenon Investors VII, LP .... Parthenon Investors VII, LP .... o|---. 1270172023 ... 342,016 |.......... 180,113 |.......... 180,113 |......... (161,903)]... ....24,157,984
000000-00-0 . |PJC Fund V, LP PJC Partners V, LLC .............. . .|....01708/2020 ... ... 28,504,325 |...... 32,265,650 |... 1 (5,054,655) [, [ o [ e [ 9,480,675
000000-00-0 . |Point Judith Venture Fund 111, LP .. Point Judith Capital Partners 111, LLC ....06/03/2013 ... [ T 1,643,364 |........ 1,613,639 |........1,613,639 |...... (1,041,278)]...
000000-00-0 . |Point Judith Venture Fund IV, LP . .|Point Judith Capital Partners IV, LLC . .12/28/2015 .. . 23,680,319 |...... 52,348,011 .. (4,602,587) 97,976
000000-00-0 . |Savano Capital Partners |1, LP .| Savano Direct GP |1, LLC .. .06/22/2016 .. 8,094,128 |. 9,047,108 .. (1,520,603) .656,493 [....
000000-00-0 . |Savano Capital Partners |11, LP .. .| Savano Direct GP |11, LLC . .06/17/2021 .. . 11,965,552 |...... 15,006,318 .1,602,893 .8,081,213
000000-00-0 . |Sentinel Capital Partners VII, LP .. Sentinel Managing Company VII, Inc. .... ...06/30/2023 ... [..... 3o 1,449,807 |........ 1,354,928 .. (94,879)]... ... 19,550,193
Sentinel Junior Capital Managing Company
000000-00-0 . |Sentinel Junior Capital II, LP ... I, e e . . |--..06/30/2023 ... ... 481,178 |... 88,220 [ [ [ e e e 2,577,047
000000-00-0 . |Spectrum Equity X-A, LP Spectrum Equity X-A, LP . |....12/01/2023 ... e (22,405)|... ... (22,405)|... e o 9,000,000
000000-00-0 . |Stonepeak Infrastructure Fund I11, LP ......... Stonepeak Associates 111, LLC ...ccoeeees foneennes ceiiiis ...02/22/2018 ... 19,029,061 |...... 28,683,917 |...... 28,683,917 |......... (930,272) e fereeeeiieeees Jeieeneeis e s 703,336 |..... 3,086,164
Thoma Bravo Discover Partners [V[-P], LP|
000000-00-0 . |Thoma Bravo Discover Fund IV, LP . .12/08/2022 .. .. 5,718,016 |. .6,028,985 310,969 . 4,281,984
000000-00-0 . | Thoma Bravo Fund XV, LP Thoma Bravo UGP XV, LLC ...08/02/2022 ... .. 14,262,551 |...... 14,956,307 G588 | [ [ e e 5,736,389
WCM International Small Cap Growth Fund
000000-00-0 . | WCM International Small Cap Growth Fund LP ... |.......... |LAGUNA BEACH .......cccooeevvvivnnse forveeines CAiiiviiin | oniiii i foieeeins cecieeens ....01/25/2022 ... 22,358,328 |...... 24,670,914 |...... 24,670,914 |........ 2,312,582 |..veeeiiiiins |overeniiiiiniies fveeeiienniies fovenniiienniies foeneiieniniens freeiieeniien e 15.500
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL 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
2599999. Joint Venture Interests - Other - Unaffiliated 332,838,317 403,655,293 403,655,293 4,227,987 7,745,382 | 161,767,859 | XXX
I T P T O | Al........ [Amica General Agency, LLC ...cooooveeve. [ I A 200,000 [....... 1,329,132 [.o...... 1,329,132 [oooenann. N T o O OO P . 0.000
5999999. Any Other Class of Assets - Affiliated 200,000 1,329,132 1,329,132 42,776 XXX
6099999. Total - Unaffiliated 332,838,317 403,655,293 403,655,293 4,227,987 7,745,382 | 161,767,859 [ XXX
6199999. Total - Affiliated 200,000 1,329,132 1,329,132 42,776 XXX
6299999 - Totals 333,038,317 404,984, 425 404,984, 425 4,270,763 7,745,382 | 161,767,859 [ XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C..$ ... 1D.§.... 1E .. 1F ..
2C..$
3C..$
4C ..$
5C..$ ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

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

cusIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description 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 ... 1 ..207,087 |.... .. 0.459
000000-00-0 . ..| AEA Mezzanine Fund 111, LP .. NEW YORK .. AEA Mezzanine Partner Il1, LP ....02/13/2014 .. ... 19,541 . 2.609
000000-00-0 . ..| Aquiline Technology Growth Fun s NEW YORK .. Aquiline Capital Partners ..... ....04/28/2022 .. .. 1,473,707 | 4.437
000000-00-0 . ..|Blackstone Capital Partners VIII, LP NEW YORK .. Blackstone Management Associates VIII, LP . ....02/22/2021 .. .. 4,861,238 |. 0.125
000000-00-0 . ..|Cyprium Investors IV, LP .... .| CLEVELAND . Cyprium 1V Management, LLC . ....11/08/2014 .. 2.656
000000-00-0 . First Eagle Direct Lending Fun s - . | BOSTON .. First Eagle Alternative Credit, ....11/02/2018 .. 0.321
000000-00-0 . ..|First Eagle Direct Lending IV Co-Invest, LLC . BOSTON .. First Eagle Alternative Credit, LLC ....12/05/2018 .. ..27.99%
000000-00-0 . ..|Goldman Sachs Private Equity Partners XI, LP . NEW YORK Goldman Sachs Asset Management, LP ....08/19/2011 .. 0.377
000000-00-0 GoldPoint Mezzanine Partners IV, LP NEW YORK ...|GoldPoint Partners, LLC ....12/21/2015 ... ...0.962
000000-00-0 Grayclitf Mezzanine 111, LP NEW YORK .. .|Graycliff Mezzanine 111 GP, LP ....05/15/2018 ... 290,033 |.... ..5.213
000000-00-0 . ..|H.1.G. Middle Market LBO Fund IV, LP MIAMI ... H.1.G. Middle Market Advisors IV, LLC ....01/17/2023 .. 1,197,190 | 0.436
000000-00-0 18Q Global Infrastructure Fund I11, LP . oo | MIAMT .. .| ! Squared Capital Advisors, LLC ....06/22/2022 ... 4,269,351 |.... ...0.100
000000-00-0 Lyme Conservation Opportunities Fund, LP . . |HANOVER .|Lyme Conservation Opportunities Fund, LP ... ....07/31/2019 ...
000000-00-0 . ..|ManchesterStory Venture Fund, LP ... WEST DES MOINES ManchesterStory GP1, LLC ...c.vvevuiennns ....11/28/2018 ..
000000-00-0 . ..|Midwest Mezzanine Fund VI SBIC, LP CHICAGO ... Midwest Mezzanine Management SBIC VI, LLC .. ....08/06/2018 ..
000000-00-0 . ..|Parthenon Investors VII, LP BOSTON .. Parthenon Investors VII, LP ....12/20/2023 .. .342,016
000000-00-0 . |PJC Fund V, LP .. BOSTON .. PJC Partners V, LLC ....... ....01/08/2020 .. , X
000000-00-0 . ..|Savano Capital Partners II, BALTIMORE . Savano Direct GP I, LLC ....06/22/2016 .. .. 198,000 |.
000000-00-0 . ..|Savano Capital Partners |11, LP . . | BALTIMORE . Savano Direct GP I11, LLC .. ....05/17/2021 .. ..2,878,213 |.
000000-00-0 . ..|Sentinel Capital Partners VII, LP . . | NEW YORK .. Sentinel Managing Company VII, Inc. . ....07/14/2023 .. .612,708 |.. .. 837,099
000000-00-0 . ..|Sentinel Junior Capital II, LP ..... . | NEW YORK .. Sentinel Junior Capital Managing Company Il, Inc. ....08/09/2023 ..
CHIVI1-11-5 ......... Stonepeak Infrastructure Fund I11, LP .. ... |NEW YORK ... | Stonepeak Associates |11, LLC ....02/22/2018 ... -
LCOF00-11-9 ......... Thoma Bravo Discover Fund IV, LP . | CHICAGO ... ...|Thoma Bravo Discover Partners IV[-P], LP ....12/08/2022 ... 4,173,232 |....
MVFVI1-11-0 .........| Thoma Bravo Fund XV, LP ........... CHICAGO ... .[Thoma Bravo UGP XV, LLC ...08/02/2022 ... .. 3,529,686 |....
2599999. Joint Venture Interests - Other - Unaffiliated 1,781,049 37,270,455
6099999. Total - Unaffiliated 1,781,049 37,270,455
6199999. Total - Affiliated
6299999 - Totals 1,781,049 37,270,455




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

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

603

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 ...vvvviiiiiiinniiiiiinnans . 12/26/2017 ..|. 04/19/2023 . [....... 482,242 | e o [ e [ e 482,242 |.....ueee L O

Adams Street Senior Private Credit Fund |1,

000000-00-0 ..... LP NEW YORK ... . |- 05/07/2020 ..|. 04/20/2023 ..|..........9,928 |.occuriiiiiiiiis fooviiiiiiienins foeriiiiinieens [ e e e 9,928 [..ooceiunnns 9,928 |...
000000-00-0 ..... AEA Mezzanine Fund 111, LP . NEW YORK ... AEA Mezzanine Partner [11, LP .. .. |- 02/13/2014 ..|. 08/03/2023 .. ....644,151 ...644,151 |...
Blackstone Management Associates VIII, L
000000-00-0 ..... Blackstone Capital Partners VIII, LP ... NEW YORK ... . |- 02/22/2021 ... 11/08/2023 . |....... 166,117 | - eeerrrreeene e [ e e e 166,117 |...eoeeee 166,117 |...
000000-00-0 ..... Cyprium Parallel Investors V, LP CLEVELAND .|Cyprium Investment Partners, LLC . . 08/15/2019 ..|. 10/30/2023 ..| ..(120,894)). . N . 1,997,045 |.. 1,997,045
000000-00-0 ..... First Eagle Direct Lending Fund 1V, LLC ..... BOSTON First Eagle Alternative Credit, LLC .... |. 11/02/2018 ..|. 10/26/2023 .| 898 [ T e e e s 23,8% | 23,89 |...
First Eagle Direct Lending IV Co-Invest, LLC
000000-00-0 ..... BOSTON ... First Eagle Alternative Credit, LLC .... |. 12/05/2018 ..[. 10/26/2023 ..|.... 2,829,719 |...occummerrirns foormriiniinnns [ [ e e s 2,829,719 [........ 2,829,719 |...
000000-00-0 ..... GCG Investors IV, LP CHICAGO .. .| GCG General Partners, LLC .... . 03/14/2017 ..[. 12/20/2023 ..|....... 319,493 .319,493 |.. 319,493
000000-00-0 ..... GLC Direct Credit Fund, LP .. SAN FRANCISCO .|GLC Investment Advisors, LLC . 05/27/2015 ..[. 07/03/2023 .|....... 942,782 942,782 |.. 942,782
000000-00-0 ..... GoldPoint Mezzanine Partners IV, LP . NEW YORK ... .|GoldPoint Partners, LLC ...... . 12/21/2015 ..[. 12/29/2023 ..|.... 1,902,350 . 1,902,350 |.. 1,902,350
000000-00-0 ..... Graycliff Mezzanine 111, LP ......... NEW YORK .|Graycliff Mezzanine 111 GP, LP ... . |- 05/15/2018 ..[. 12/22/2023 ..|....... 923,785 .923,785 |.. 923,785
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 .| ... 15,042 |...
Hear twood Forestland Advisors VIII, LLC
000000-00-0 ..... Hear twood Forestland REIT 111, LLC ... CHAPEL HILL .. . 07/14/2015 ..[. 11/01/2023 ..[....... 342,222 [ooveeeieiinns O Y A AU N 342,222 | 342,222 |...
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 ..|.... 7,605,469 |.... 1,843,750 ... 1,843,750 [ [ 9,449,219 [........ 8,500,000 |...
Midwest Mezzanine Management V SBIC, LLC
000000-00-0 ..... Midwest Mezzanine Fund V SBIC, LP . .. | CHICAGO .. . 07/03/2013 ..|. 07/13/2023 .. ....563,8%4 ...563,8%4 |...
000000-00-0 ..... Point Judith Venture Fund IV, LP ... BOSTON ... .|Point Judith Capital Partners IV, LLC .. |. 12/28/2015 ..|. 12/22/2023 .. . K 792,715 |.. 792,715
000000-00-0 ..... Stonepeak Infrastructure Fund 111, LP ....... [NEW YORK ... [T R Stonepeak Associates 11, LLC ............ . 02/22/2018 ..|. 09/28/2023 ..|.... . . [UVUR FOPPOPOOPR OO 1,163,834 1,163,834 |... . T . e
2599999. Joint Venture Interests - Other - Unaffiliated 20,830,537 1,722,856 1,722,856 22,568,435 21,619,216 (949,219) (949,219)
6099999. Total - Unaffiliated 20,830,537 1,722,856 1,722,856 22,568,435 21,619,216 (949,219) (949,219)

6199999. Total - Affiliated

6299999 - Totals 20,830,537 1,722,856 1,722,856 22,568,435 21,619,216 (949,219) (949,219)
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SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year
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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
690353-6G-7 ..... US INTERNATIONAL DEVELOPMENT FINANCE COR ............[|... (/)00 IRRUUURS U R TA o 2,878,920 [. 109.6170 |.............. 3,014,468 |.............. 2,750,000 |........ceennt 2,834,978 |.ocoeeeiiiiiiieens e (VLT FU P R 2.460 |...... 1.426 308,371 ....09/13/2022 ...|....08/16/2027 ...
912810-RH-3 ..... UNITED STATES TREASLRY .. A ... 12,131,719 [...84.7656 |... ....10,171,875 |.... ...12,000,000 |.. ...12,114,098 e (8,858) oo e e 3.125 |...... 3.062 ... 141,644 |... ....02/28/2019 ...|....08/15/2044 ...
912810-RJ-9 ..... UNITED STATES TREASLRY .. A .. 15,125,977 |...82.8750 |... ... 12,431,250 |.... ...15,000,000 |.. ...15,107,269 1 (3,882) [ e e 3.000 |...... 2.952 .... 58,104 |... ....12/28/2017 ...|....11/15/2044 ...
912810-RM-2 ..... UNITED STATES TREASLRY .. A ...82.6094 |.............. 4,130,469 |.... ....5,202,775 e (8,798) |oeeeeeeeeeeeeen e e 3.000 |...... 2.748 .... 19,368 |... ....12/28/2017 ...|....05/15/2045 ...
912810-RN-0 ..... UNITED STATES TREASLRY .. A ...80.7344 |.............. 3,834,883 |.... .... 4,656,083 e 3,089 i e e 2.875 |...... 3.000 ... 51,582 |... ....07/20/2018 ...|....08/15/2045 ...
912810-RN-0 ..... UNITED STATES TREASLRY .. A ...80.7344 |... ....18,657,714 |.... ...22,519,084 19,671 [ e e 2.875 |...... 3.037 ... 250,960 |... ...07/25/2018 ...|....08/15/2045 ...
912810-RQ-3 ..... UNITED STATES TREASLRY .. A L. 75,1406 |[...ccovnennnns 2,254,219 |.... ....2,819,699 e 5,821 L e e 2.500 |...... 2.869 ... 28,329 |... ....04/01/2019 ...|....02/15/2046 ...
912810-RS-9 ..... UNITED STATES TREASLRY .. A L. 74.9844 |l 3,269,319 |.... .... 3,989,732 o e BT e e e 2.500 |...... 3.025 ... 14,074 |... ....02/01/2018 ...|....05/15/2046 ...
912810-RU-4 . UNITED STATES TREASURY AL ...80.2031 ..4,010,156 |. .5,008,722 |.. (2,968) |. .2.875 |......2.758 . 18,561 ....12/28/2017 .. 11/15/2046
912828-K7-4 ..... UNITED STATES TREASURY A ...96.2305 |. . 19,246,094 |. 19,951,368 |.. 29,368 |. .2.000 |......2.153 151,087 ....08/17/2022 .. 08/15/2025
912828-M5-6 ..... UNITED STATES TREASURY A ...96.3203 |. ..9,632,031 |. 10,000,000 .9,940,037 |.. .2.250 |......2.580 . 29,052 ....03/28/2022 .. 11/15/2025 ...
912828-Y7-9 ..... UNITED STATES TREASLRY .. ...97.6055 |... .... 23,132,496 |.... ...23,700,000 |.. .23,825,789 |oeeeeeeeeiniieee v (77,481 | o e 2.875 |...... 2.529 ... 285,141 |... ...08/26/2022 ...|....07/31/2025 ...
912820-JG-7 ..... UNITED STATES TREASLRY .. . 105.8281 |... ... 18,784,492 |.... 17,750,000 |.. 18,744,206 e e (A1) | e e 4.875 |...... 3.931 ... 147,388 |... ....12/19/2023 ...|....10/31/2030 ...
91282C-V-4 ..... UNITED STATES TREASURY .....ceeeevvvmiieiemnniniaaecennns foan e N I . 102.8906 [.....coeennnns 4,475,742 |.... .4,350,000 |.. 4,465,412 | e (ATA) | e e 4.375 |...... 3.933 |WN ...... ... 16,639 |... ...12/19/2023 ... |....11/30/2030 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 137,045,208 150,770,000 151,269,342 XXX XXX XXX 1,520,302 XXX XXX
36176M-GZ-0 ..... GN 770016 - RMBS 4 A 1,040,306 |...96.8804 996,104 |......cceennn 1,017,518 |eeeeeeceeiiiees foreeeeee s (3,403) |eeeccees oo e 4.000 |...... 3.408 ...12/18/2013 ...|....12/15/2033 ...
36177P-B2-0 ..... GN 794556 - RMBS . 4. A .. 785,319 |...94.8978 |... ..769,214 |.. 087,259 i e (788) | e e 3.500 |...... 3.050 ....09/20/2013 ...|....01/15/2042 ...
36179L-A5-1 ..... G2 AC9928 - RMBS . N A .. 439,681 ]...99.2153 |... ..412,067 |.. 12,750 e [ (B0, 137) e [ [ 4.700 |...... 2.814 ....09/12/2014 ...|....02/20/2064 ...
36179M-KZ-2 ..... G2 MAO312 - RMBS ... 4. A .. 958,147 |...93.8772 |... ..916,899 |.. 990,265 |oeeiiiiiiiiiiis feen 25,205 | e e 3.500 |...... 2.385 ....09/01/2012 ...|....08/20/2042 ...
36179U-NC-0 ..... G2 MAO387 - RMBS ... N A ...93.8772 |... ..879,383 |.. 970,312 | [ 28764 s e e 3.500 |...... 2132 ....11/01/2012 ...{....09/20/2042 ...
36179M-VL-1 ... G2 MAO619 - RMBS ... 4. A ...93.8772 |... ..604,593 |.. 866,598 | e 10,060 o [ e 3.500 |...... 2.236 ...02/01/2013 ... |....12/20/2042 ...
36179M-XW-5 ..... G2 MAOBI3 - RUBS ... N A ...93.8772 |... . 186,631 |.. 205,788 oo e 915 L [ e 3.500 |...... 2.064 ....02/01/2013 ...|....01/20/2043 ...
36179V-L6-5 ..... G2 MA6649 - RMBS ... 4. A ...96.5365 |...oevvunnieeeennn 77,192 | 79,962 [ 84,984 | [t (2,597) | o 4.500 |...... 2.951 ....04/30/2020 ...|....05/20/2050 ...
36179V-L7-3 ..... G2 MA6650 - RMBS . 4 A ...98.7293 |. .5.000 |......3.214 ....04/30/2020 .. 05/20/2050
3617HT-EH-5 ..... G2 BJ5536 - RMBS . 4 A ...98.9642 |. . .. .4.587 |......1.349 ...07/16/2019 .. 03/20/2069
3617HT-YK-6 ..... G2 BJ6114 - RVBS . 4 A ..97.7727 |. .896,093 |.. 4.267 |......1.457 ....07/16/2019 .. 11/20/2068
3617J9-BV-9 ..... G2 BK8144 - RVBS . .14 A ...97.6609 |. .1,009,604 |.. .4.236 |......0.653 ....07/16/2019 .. 01/20/2069 ...
3617K9-F7-6 ..... G2 BN5590 - RMBS . |4 A ...98.7884 |. .313,881 |.. .4.500 |......2.507 ...04/29/2020 .. 07/20/2049 ...
3617K9-FR-2 ..... G2 BN5576 - RMBS . 4. A ...98.7884 |... 530,831 s el 100416 | [ [ 4.500 |...... 2.656 ...04/29/2020 ... |....06/20/2049 ...
3617KR-FH-4 ..... G2 B09168 - RVBS . N A ...98.7884 |... 109,570 e [ (35,999) | e e 4.500 |...... 3.334 ....04/29/2020 ...|....07/20/2049 ...
36200E-B2-6 ..... GN 598657 - RMBS . 4. A . 101.9528 [..ooiieiieeeennn 27,200 |veeniiiiinnnnnn 26,679 [ 27,023 | o (138) s o e 5.500 |...... 5.173 ....07/25/2005 ...|....05/15/2035 ...
36200G-KU-9 ..... GN 600707 - RMBS ... N A . 102.9350 [oeeeennieeeee 44179 | 42,919 83796 s e (8T | e e 5.500 |...... 4.914 ....08/22/2004 ...|....12/15/2033 ...
36200J-65-4 ..... GN 603081 - RMBS ... 4. A . 102.0858 [...ooevvenneeeennn 18,969 |ouneniiinnnnn 18,581 019,027 s o (102) | [ e 5.500 |...... 4.767 ....03/22/2004 ...|....08/15/2033 ...
36200K-J4-0 ..... GN 603383 - RMBS . N A . 104.2957 |... 94,940 | i 99,310 | e (T28) | e e 6.000 |...... 4.574 ....04/23/2003 ...[....01/15/2033 ...
36200K-J7-3 ..... GN 603386 - RVBS . 4 A . 103.7808 |. ..240,390 .250,433 |.. .6.000 |......4.605 ....04/11/2008 .. 01/15/2033 ...
36200K-KQ-9 ..... GN 603403 - RMBS . 4 A . 104.3319 |. ..185,830 192,376 |.. .6.000 |......4.982 ...10/14/2004 .. 10/15/2034
36200M-TF-0 ..... GN 604550 - RMBS . 4 A . 101.3242 |. .. 70,775 |.. .5.000 |......5.19% ....10/07/2004 .. 08/15/2033
36200M-VW-0 ..... GN 604629 - RMBS . 4 A . 103.0404 |. .321,553 |.. .5.500 |......4.919 ....10/01/2008 .. 09/15/2033
36200N-BP-5 . GN 604946 - RWBS . 4 A . 102.9966 |. 272,419 |.. .5.500 |......6.329 ...06/11/2007 .. 01/15/2034 ...
36201C-JU-9 ..... GN 579075 - RMBS . N A . 105.2701 |... 75,128 s e (98) [ e e 7.000 |...... 6.182 ....12/20/2001 ...|....12/15/2031 ...
36201H-118-2 ..... GN 583971 - RWBS . 4. A . 101.6053 |....coevnneennnnn 29,850 |veinniiiinnnnnnnn 29,378 [ 30,140 | o (261) | e 6.500 |...... 5.257 ....09/09/2002 ...|....07/15/2032 ...
36201M-89-4 ..... GN 587444 - RBS . N A . 102.2095 |.ooeeeenineeeenn 61,541 | 60,211 062,949 | e (B56) | e e 6.000 |...... 4.404 ...04/23/2003 ...|[....12/15/2032 ...
36202C-2Y-8 ..... G2 002591 - RWBS . 4. A . 103.6022 |....oovvenieeennn 3437 | 8317 0 30329 | i (D) e [ 7.000 |...... 6.595 ....05/01/1998 ...|[....05/20/2028 ...
36202C-6Y-4 ..... G2 002687 - RMBS . N A . 103.6808 |..oevvvneneeeenn 42,545 | 41,034 40,298 s e 110 | o 6.000 |...... 6.954 ...10/01/2001 ...|....12/20/2028 ...
362020-N8-2 ... G2 002215 - RMBS 4 AL . 100.4936 [......oooeeennnnn 2,982 i 2,968 [ 2921 s Lo 18 | i el 6.500 |...... 7.933 ...10/04/1996 ... |....05/20/2026 ...
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36202C-PT4 ... G2 002234 - RVBS 4 A . 101.6024 |.....ooevnniiiininnnns 302 [ A AL R R RN ) R 8.000 |...... 8.096 ....08/01/1996 ...|[....06/20/2026 ...
36202C-0A-4 ... G2 002249 - RMBS . N A 1016650 [-eevveeeneeeennn 1,583 | 1557 o 1,552 | e (D) s o e 8.000 |...... 8.022 ...08/01/1996 ...|[....07/20/2026 ...
36202C-00-9 ..... G2 002263 - R\BS . 4. A 1000961 [ooeeeeeinieiiiieenn 575 |l 574 B85 | 8 e [ 6.500 |...... 7.874 ....10/07/1996 ...|[....08/20/2026 ...
36202C-0X-4 ... G2 002270 - RMBS ... N A 0 102.1221 [ 1,749 | T8 L T0 | e () s e e 8.000 |...... 7.882 ...08/01/1996 ...|[....08/20/2026 ...
36202C-YG-2 ..... G2 002511 - RMBS ... 4. A . 102.9601 |... .. 2,385 [ e (B) [ i [ 7.500 |...... 7.043 ....11/01/1997 ...|....11/20/2027 ...
362020-2E-0 ..... G2 003473 - RMBS . N A . 102.9374 |... 119,532 |.... . 116,121 |.. 118,721 s [ (B76) e e e 5.500 |...... 5.289 ....11/27/2007 ...|....11/20/2033 ...
362020-50-0 ..... G2 003555 - RMBS . 4. A . 102.3576 |... 444,383 |.... 434,147 .. lBRVATT s el 28 L [ e 5.000 |...... 5.864 ...05/17/2007 ...|....05/20/2034 ...
362020-C9-0 ..... G2 002796 - RMBS ... N A . 104.6486 |... ...13,090 |.... 12,508 [ 12,225 | e 10 | [ e 7.000 |...... 8.224 ....09/21/2000 ...|....08/20/2029 ...
362020-CR-0 . G2 002780 - RMBS . 4 AL . 103.7053 |. 23,289 |. .6.000 |......7.867 ...07/15/1999 .. 07/20/2029
362020-D5-7 . G2 002824 - RMBS . 4 A . 104.6486 |. 8,134 |. .7.000 |......8.178 ...08/08/2000 .. 10/20/2029
36202D-DN-8 ..... [G2 002809 - RMBS . 4 A . 104.6486 |. 11,289 |. .7.000 |......7.855 ...12/07/1999 .. 09/20/2029 ...
362020-FX-4 ..... G2 002882 - RUBS ... N A . 104.6486 |... 13,241 12,858 [ 12,802 e [ B85 e [ s 7.000 |...... 8.473 ....06/20/2000 ...|[....02/20/2030 ...
362020-J0-5 ..... G2 002971 - RVBS . 4. A . 104.9767 |... 19,042 18,997 [ 18,904 s [ 3 e [ e 7.000 |...... 7.162 ....12/08/2000 ...|[....09/20/2030 ...
362020-0R-3 ..... G2 002972 - RMBS . N A . 104.8865 |... e BT | BT BB e [T e [ s 7.500 |...... 7.785 ....09/21/2000 ...|[....09/20/2030 ...
362020-YZ-8 ..... G2 003428 - RWBS . 4. A . 102.4098 |... 095,585 | 93,336 [onnniiiinnnnn 83,160 o [ (7)o e e 5.000 |...... 5.027 ....11/01/2004 ...|....08/20/2033 ...
36202E-56-0 ..... G2 004447 - RMBS . N A . 101.7142 |... ..499,810 |.... 890,149 e e (D) e e s 5.000 |...... 5.048 ....08/01/2009 ...|[....05/20/2039 ...
36202E-CA-5 ... G2 003665 - RMBS ... 4. A . 103.0645 |... 239,378 |.... ....229,319 205 [ i e 5.500 |...... 5.874 ...10/05/2007 ...|....01/20/2035 ...
36202E-DP-1 ... G2 003710 - RMBS ... N A . 102.3922 |... 146,088 |.... L. 134,717 e (128) [ e [ 5.000 |...... 6.606 ....07/11/2007 ...|....05/20/2035 ...
36202E-GE-3 ..... G2 003797 - RMBS ... 4. A . 104.5816 |... ....293,632 e (2,288) [ | e 6.000 |...... 5.668 ...03/28/2006 ...|....12/20/2035 ...
36202E-G0-6 ..... G2 003807 - RMBS . 4 A . 103.3666 |. 47,739 |.. .5.500 |......6.290 ....08/08/2007 .. 01/20/2036
36202E-HE-2 ..... [G2 003829 - RMBS . 4 A . 101.7033 |. ..93,743 |.. .5.000 |......5.778 ....11/19/2007 .. 03/20/2036
36202F-AV-8 ..... G2 004520 - RMBS . 4 A . 101.7142 |. .498,405 |.. .5.000 |......5.015 ....08/01/2009 .. 08/20/2039
36202F-EW-2 ..... G2 004649 - RWBS . .14 A . 100.0389 |. .. 74,508 |.. .4.500 |......3.027 ...11/09/2010 .. 03/20/2040 ...
36202F-F8-4 ..... G2 004691 - RVBS . |4 A ...99.4297 |. 1,756 |.. .4.500 |......2.661 ....10/01/2010 .. 05/20/2040 ...
36202F-FL-5 ..... G2 004671 - RMBS ... 4. A . 100.0083 |... 353,072 e e (1,307) [ [ e 4.500 |...... 3.382 ....10/01/2010 ...{....04/20/2040 ...
36202F-LH-7 ..... G2 004828 - RUBS ... N A ...99.4297 |... 316,217 e e 1183 | [ e 4.500 |...... 3.000 ...11/01/2010 ...|....10/20/2040 ...
36202F-UN-3 ... G2 005121 - RMBS ... 4. A ...96.5373 |...ooiiieennnn 204,489 | 211,824 222,146 s o (12,780) | e | 4.000 |...... 3.032 ...09/01/2011 ... |....07/20/2041 ...
3620271-DI-3 ... GN 608617 - RMBS ... N A 1..99.5224 | 10,562 e 10,612 10,601 | e (1) e e e 5.000 |...... 4.7 ...12/09/2004 ... |....06/15/2024 ...
362027-G4-2 ..... GN 608719 - RMBS ... 4. A 1..99.3256 [.ooiiiiiiieeeen 4788 | ATTO el B T68 | e (B) e e | 5.000 |...... 4.750 ...12/07/2004 ...|....11/15/2024 ...
36204B-M5-9 ... GN 364980 - RMBS . N A 1099.7490 [oieeiiiieiiee e 28 e 28 e 28 s [ [ o 6.500 |...... 7.018 ....12/19/1995 ...|....04/15/2024 ...
36204F-3J-1 GN 369001 - RVBS . 4 A ...99.8208 |. .7.000 |......7.104 ....12/19/1995 .. 05/15/2024 ...
36205Y-Ql-5 . GN 404669 - RMBS . 4 A . 100.0193 |. .7.000 |......7.105 ...12/19/1995 .. 12/15/2025
36206D-DE-4 ..... [GN 407901 - RMBS . 4 A . 100.0097 |. .7.000 |......7.211 ...11/20/1995 .. 11/15/2025
36206F-XH-0 ..... GN 410280 - RVBS . 4 A . 100.0009 |. .7.000 |......7.105 ....12/19/1995 .. 09/15/2025
36206H-MB-1 ..... GN 411754 - RWBS . 4 A . 101.4671 .8.000 |......7.200 ...06/27/1997 .. 04/15/2027 ...
36206J-4C-5 ... GN 413119 - RMBS . N A . 100.0935 [.oeeeenniieeeeeeeee e 687 el B8T [ B8 | e [ o e 7.000 |...... 7.226 ...11/20/1995 ...|[....09/15/2025 ...
36206X-PT-4 ..... GN 424434 - RMBS .... 4. A . 100.5398 |....covvenieeeennnn 5,607 |oveeniiiiiienn 5577 [l 588 | [ B3 e [ 8.000 |...... 7.150 ....08/01/1997 ...|....08/15/2027 ...
36207L-H0-4 ... GN 435039 - RIBS ... N A . 102.2007 |ooeeevvnnneeeenn 15,681 |oeeeieee 15,344 15,706 | e (183) [ e e 7.500 |...... 6.623 ...02/16/2001 ...|[....02/15/2031 ...
36209F-PY-9 ..... GN 470339 - RMBS . 4. A . 100.3660 [..ooevveenieiennnn 9,392 |oviiiiiiiiinnnnn 9,388 i 90354 | [ 20 s o 7.500 |...... 7.433 ...09/01/1999 ... |[....05/15/2029 ...
362095-20-7 ..... GN 480551 - RMBS . N A 0 101.3282 [ooeeeeeee e 18,351 | 13176 [ 12,76 | e (292) | e e 7.000 |...... 8.767 ...02/22/2000 ... |....04/15/2029 ...
362001-4X-7 ..... GN 484238 - RMBS . 4. A L101.8133 [ n 5,270 | 5176 [ 5,282 | o8 e [ 7.000 |...... 6.377 ....02/03/1999 ...|[....09/15/2028 ...
3620AM-M7-4 ..... GN 733982 - RMBS . 4 ... A ...99.9817 |... . . ....359,062 e (B82) [ e s 4.500 |...... 3.3%4 ...11/02/2010 ...|....10/15/2040 ...
3620A0-K6-9 ..... GN 736617 - RMBS . 4. A ...95.4953 |... 932,882 |.... . 976,888 |.. .... 1,022,790 i (2,758) [ e e 4.000 |...... 2.819 ....08/01/2012 ...|....12/15/2035 ...
3620AS-PH-6 ..... GN 738524 - RMBS . 4 A ...97.5741 ..393,547 |. ..403,331 419,708 |.. . 557 | .4.000 |......3.245 ....07/05/2013 .. 07/15/2041 ...
3620AS-PX-1 ..... GN 738538 - RNBS . 4. AL ...97.5741 755,852 |.... ..774,644 |. 807,979 i e 4,289 |oveiiiiiiiiiins o e 4.000 |...... 3.214 ...07/08/2013 ...|....07/15/2041 ...
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36210V-E4-9 ..... GN 503355 - RMBS 4 A 1014718 [ 35,614 | 34,008 035,902 | o (B07) | e | 6.000 |...... 4.606 [MON ... |oeevveniiiiiinnnnns VAT 2,100 |....09/25/2002 ... |....02/15/2029 ...
36230L-K8-1 ..... GN 752119 - RMBS . N A ...91.3834 |.................883,016 |.................966,276 |..ocoennnneeeen 987,514 | o (2,881) | e e 3.000 |...... 2.372 . 28,988 |....03/01/2013 ...[....01/15/2033 ...
36241L-KA-3 ..... GN 782989 - RMBS . 4. A ...99.9817 |...oeeeennnn 1,420,011 |oeeenennnnnn 1,420,271 [ 1,485,803 |oeeeeeiiiiiiees o (1,498) | [ e 4.500 |...... 3.574 ...01/01/2011 ...|....06/15/2040 ...
36290R-XII-8 ..... GN 615493 - RMBS . N A . 101.4357 |oooeeeiiiie e 53,697 | 52,987 052,863 s e (204) | e e 5.000 |...... 5.034 ....08/31/2004 ...|....08/15/2033 ...
36290R-Y3-1 ..... GN 615530 - RMBS . 4. A . 103.0364 |.................340,509 |....ooiiiinnnnnnn330,474 [l 331,728 s o (M) | [ e 5.500 |...... 5.374 ...09/08/2008 ... |....09/15/2033 ...
36290S-YC-9 ... GN 616407 - RMBS ... N A 1..99.6630 [-oeeeeeniieeeeenn 3,578 | 3,590 [0 8,586 s e (B) [ e e 5.500 |...... 5.097 ...07/13/2004 ...|....05/15/2024 ...
36290T-Fi-4 ..... GN 616781 - RMBS ... 4. A ...99.3808 [...oovviiiiiiennnn 5,631 | 5,666 [t 5,863 | e (T) s [ 5.000 |...... 4.709 ...01/13/2005 ...|[....12/15/2024 ...
36290T-GN-3 ..... G2 616805 - RMBS ... N A 10994581 [ 17,34 | 17436 [ 1785 | e AT | e e 5.500 |...... 4.687 ....01/14/2005 ...|[....01/20/2025 ...
36290T-JK-6 ..... GN 616866 - RMBS 4 AL ...97.8743 |. .3.000 |......2.374 ....10/01/2013 .. 02/15/2027
36290X-MY-3 ..... GN 620575 - RMBS . 4 A . 101.4183 |. .5.000 |......5.059 ....10/07/2004 .. 09/15/2033
36291G-YY-6 ..... GN 628127 - R\BS . 4 A . 104.8428 |. .6.000 |......5.343 ...07/21/2004 .. 05/15/2034 ...
36291L-3U-7 ..... GN 631811 - RMBS ... N A 1..99.6315 [ooeiiiiiieee 4,928 | 494 988 s e (D) e o e 5.500 |...... 5.218 ...07/13/2004 ...|....05/15/2024 ...
36201L-411-2 ..... G2 631837 - RMBS ... 4. A . 104.2319 |... 124698 s e (B8) [ [ [ 6.000 |...... 5.576 ....04/01/2005 ...|[....06/20/2029 ...
36291P-5P-7 ... G2 634554 - RIBS ... N A 1..99.6080 [-.eevvveieeeeennns 1,945 | 1,952 | 1,955 [ Joemmmneeeeens (8) [ e [ 6.000 |...... 4.930 ....09/15/2004 ...|....09/20/2024 ...
36291U-E7-6 ..... GN 638358 - RBS . 4. A . 102.9807 |... 205,114 s e (198) L [ e 5.500 |...... 5.252 ...03/15/2005 ... |....02/15/2035 ...
36291Y-EG-8 ..... GN 641935 - RMBS . N A . 100.1557 [oeeeeiiiiieeeeennn 20,570 |oveiiiieennnnnnn 20,588 [ 20,840 | e (B3) s e e 5.500 |...... 5.129 ....08/25/2005 ...|....04/15/2035 ...
36297B-J5-1 ..... GN 706873 - RMBS 4. A ...95.5428 |.................388,669 |................ 406,801 |.......ccoeeeee 813,079 |oeeenniiiinninns forviiennn (1,041) | [ e 4.000 |...... 3.407 . ....07/08/2011 ...{....11/15/2030 ...
38374M-DF-3 ..... GNR 2005-081 0B - CMO/RVBS .. N A . 103.0382 |... 2T s e (2,800) [ [ e 5.500 |...... 5.767 [MON ..... .. 134,022 |....11/14/2005 ...|....10/20/2035 ...
383750-JX-9 ..... GNR 2014-H12 HZ - CMO/RMBS 4. A ...98.6278 |... s 5,631,280 |oeenneiiiiiiiiens e (193,099) | o e 4.575 |...... 3.522 | MON ... .. 257,804 |....09/17/2014 ...|....06/20/2064 ...
38378\I-ND-3 . GNR 2013-060 GL - CMO/RMBS .. 4 A ...96.9156 |. ..728,046 ..751,216 .758,632 |.. .3.000 |......2.684 ....07/31/2013 .. 11/20/2041
38378M-UG-8 ..... GNR 2013-053 KA - CMO/RVBS .. 4 A ...96.5479 |. 2,436,422 |. . 2,523,538 .2,574,091 |.. .3.000 |......2.353 ...10/23/2013 .. 10/20/2041
38378T-60-8 ..... GNR 2013-100 MA - CMO/RMBS .. 4 A ...97.4834 |. ..218,525 |. ..224,166 .231,807 |.. .3.500 |......2.39%4 ....09/23/2013 .. 02/20/2043
38378T-AL-4 ..... GNR 2013-071 LA - CMO/RMBS .. .14 A ...94.7159 |. ..280,473 | ..296, 120 298,072 .3.000 |......2.797 ....07/30/2013 .. 10/20/2042 ...
38382J-50-2 ... GNR 2021-056 PE - CMO/RVBS .. |4 A . 13,561,091 |...76.7953 |. .10,373,762 |. 13,508,325 13,570,790 .1.500 |......1.453 ...02/23/2021 .. 03/20/2051 ...
38382N-GG-6 ..... GNR 2021-027 DC - CMO/RMBS 4. A .. 13,732,113 |...78.9346 |... ...10,780,435 |.... ...13,657,424 |.. 13,766,864 |..neeiiiiiiiens i 13,130 | [ e 1.250 |...... 1.178 ....01/27/2021 ...|....02/20/2051 ...
831628-C8-3 ..... SBA 100095 - RMBS N 1A .. 320,590 |...96.4850 |... 817,692 e e (7588) e e e 4.250 |...... 2.383 ....08/09/2017 ...|....05/25/2038 ...
831628-DL-3 ..... SBA 100107 - RMBS 4. LA .. 716,951 |...95.1400 |... L TI7,201 s e 1103 L e e 3.825 |...... 3.090 ....08/11/2017 ...|....11/25/2039 ...
831628-E7-3 ..... SBA 100158 - RMBS N 1A ... .. 4,113,717 |...94.3400 |... 8,024,059 eeneiiiiiieee e (18,198) | e e 3.325 |...... 1.724 ....12/03/2020 ...|....12/25/2030 ...
831628-EC-2 ..... SBA 100131 - RMBS 4. 1A ... ...4,546,647 |...96.7990 |... i 4,526,377 e o 18,967 s o e 4.079 |...... 3.275 ....07/12/2017 ...|....07/25/2042 ...
831628-ED-0 ..... SBA 100132 - RMBS N 1A ... ...94.4050 |.............. 5,914,464 |.... 6,437,404 oo e 15,167 s e e 3.679 |...... 3.263 ...10/11/2017 ...|....10/25/2042 ...
831628-EG-3 ..... SBA 100135 - RMBS .. 4 1A .. . 102.9030 |. ..2,692,571 |. .2,836,358 |.. .5.075 |......3.534 ....03/06/2018 .. 04/25/2043 ...
831628-EM-0 ..... SBA 100140 - RMBS .. 4 1.A .. . 101.0550 |. .. 4,195,605 |. .4,151,803 .4,466,770 |.. .4.825 |......3.426 ....02/05/2019 .. 01/25/2044 ...
831628-EZ-1 ..... SBA 100152 - RMBS .. 4. LA ...90.9900 [......ooeennns 5,616,740 |.... .6,172,920 |.. 6,706,722 |oeniiiiiiiiiens Lo 44,979 s Lo e 3.200 |...... 2132 ...12/07/2020 ... |....06/25/2045 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities XXX 80,106,757 87,774,345 90,457,882 (546,953) XXX XXX XXX 289,793 2,895,517 XXX XXX
38378B-6L-8 ..... GNR 2013-012 B - CMBS A ...93.27% |. ..6,348,805 |. .6,806,205 .6,801,080 |.. ..(39,960) | .2.070 |......2.069 140,854 |....02/11/2013 .. 11/16/2052 ...
38378K-AE-9 ..... GNR 2013-029 B - CMBS A ...91.4183 |. ..6,673,533 |. .7,300,000 7,274,511 |.. (9,350) | 2,131 |......2.295 155,743 |....02/13/2013 .. 10/16/2045
38378K-RB-7 ..... GNR 2013-068 B - CMBS A ...94.7230 |. ..2,688,790 |. . 2,838,582 .2,837,323 |.. (2,981) | .2.500 |......2.487 . 70,965 |....05/01/2013 .. 08/16/2043
38378N-FL-2 ..... GNR 2013-158 AB - CMBS . A ...93.2484 |. .. 1,619,521 |. 1,736,782 .1,767,560 |.. .. (56,400) |. .3.014 |......1.973 . 52,301 |....06/28/2015 .. 08/16/2053 ...
38378X-A4-3 ..... GNR 2014-172 AD - CMBS .. A ...93.8948 |... 362,669 |.... 385,463 |-eeveeieeeeeriin feeeeieee 1,582 | [ s 2.200 |...... 2.321 ...8,498 |....06/09/2017 ...|....01/16/2046 ...
38378X-NN-7 ..... GNR 2014-135 AK - CMBS .. A ...88.3812 |... 669,334 |.... 780,129 o [ (85,073) [ [ e 3.000 |...... 2.175 ....08/18/2016 ...[....08/16/2055 ...
3837K-3N-6 ..... GNR 2015-169 AC - CMBS .. A ...94.8277 |... 519,183 e [ (2,027) e e e 2.600 |...... 2.523 ....11/20/2015 ...|....04/16/2056 ...
38379%K-6D-5 ..... GNR 2015-163 AH - CMBS .. A . ...85.7135 |... 5,834 417 e [t 33,460 | o e 2.800 |...... 2.933 ....11/30/2015 ...|....04/16/2056 ...
38379K-6M-5 ..... GNR 2015-171 EA - CMBS . A .. 8,841,158 |...86.3821 |... . s .. 8,849,765 |o.eeiiiiiiiiees [ 16,917 s e e 2.650 |...... 2.700 ....11/05/2015 ...|....12/16/2052 ...
38379K-B9-8 ..... GNR 2015-115 AC - CMBS A 2,879,113 [...91.6523 |.............. 2,599,377 [..oovvinnnnnns 2,836,128 [.............. 2,850,380 f.....cceveiniinnn orennnnnn (36,598) [ i ot 2.650 |...... 2.346 ...10/08/2015 ... |....07/16/2051 ...
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3837K-GP-7 ..... GNR 2015-058 VA - CMBS 4 A ...91.8002 |........eennn. 5,423,499 |.....ceeeen 5,907,938 |....oeeeennnnn 5,842,625 |..eeueiiiiiiniens forrnnnn 85,283 | o e 2.700 |...... 3.252 | MON ... 159,514 |....07/21/2015 ...|....10/16/2038 ...
38379K-K8-0 ..... GNR 2015-128 AJ - CMBS .. N A ...88.0774 |..ccoennnnnnns 1,043,055 |.... .1,184,248 |.. 1,195,414 | i (20,946) | e e 2.600 |...... 2.243 |MON ... . 30,790 |....07/12/2016 ...|....11/16/2055 ...
3837K-TT-5 ..... GNR 2015-093 AB - CMBS .. 4. A ...91.0601 [....cconnnnnns 1,604,735 |.... 1,762,280 |.. el 1TET,972 s 8,338 | e e 2.500 |...... 2.585 | MON ..... . 44,057 |....06/04/2015 ...[....01/16/2047 ...
38379U-TB-2 ..... GNR 2016-072 AB - CMBS . N A L..87.1750 [oceeeeennnnnns 2,519,950 |.... .2,890,680 |.. 002,908,576 |.eeneeeeeiniieee foreeeenn (21,357) | o e 2.600 |...... 2.438 | MON ..... . 75,158 |....05/25/2016 ... |[....04/16/2049 ...
38379Y-6L-7 ..... GNR 2016-125 DA - CMBS .. .14 AL ...90.3223 [.....ooeeennns 2,267,951 |.... .2,510,955 |.. 502,510,972 | o B 7A7) | i e 2.150 |...... 2. 117 [MON ..... . 53,986 |....09/01/2016 ...|[....12/16/2047 ...
0039999999. Subtotal - Bonds - U.S. Governments - C M
Backed Securities XXX 46,834,304 51,975,034 51,910,370 (84,894) XXX XXX XXX 108,071 1,297,011 XXX XXX
83162C-A3-7 ..... SBAP 2018-20 L L - ABS .... N A ...94.1753 |... ....10,115,874 |.... 10,741,534 |.. ... 11,333,453 035,083 |oeeeiiiiieeeeen e e 3.540 |...... 2.658 | ....... .... 31,688 |... .. 388,160 |....12/18/2019 ...|....12/01/2038 ...
83162C-A9-4 ..... SBAP 2019-25 B B - ABS .... 4. A ...93.7880 [...ccevnnnnnns 1,866,288 |.... .1,989,901 |.. ....2,086,951 e 2,188 [ e e 3.450 |...... 2.827 |FA ...... .... 28,605 |[... ... 11,267 |....12/18/2019 ...|....02/01/2044 ...
83162C-B4-4 ..... SBAP 2019-25 C C - ABS .. N A ...90.8420 |... ....11,946,172 |.... 13,150,494 |.. ...13,287,298 95,716 [ s [ 3.420 |...... 3.301[MS ...... ... 149,916 |... .. 449,747 |....12/09/2019 ... |....03/01/2044 ...
831620-C6-8 ..... SBAP 2019-25 G A - ABS . 4. A ...88.2960 |[.............. 2,958,129 |.... 3,300,241 o i e o e 2.690 |...... 2.708 [ ....... .... 45,061 |[... ... 91,999 |....07/11/2019 ...|....07/01/2044 ...
83162C-C7-6 ..... SBAP 2019-20 H H - ABS .. N A ...86.4389 |.............. 2,626,465 |.... 23,031,300 |eenneeeeiiiinee foreeeeenn (7,228) | o e 2.150 |...... 2.207 |FA ...... .. 21,220 |... . 70,798 |....08/08/2019 ...|[....08/01/2039 ...
83162C-E4-1 ..... SBAP 2020-20A A - ABS 4 A ...88.2448 |. .. 3,234,949 |. .3,665,880 |.. .2.320 |.. ...01/09/2020 .. 01/01/2040
83162C-NN-9 . SBAP 2004-20 B A - ABS . 4 A ...99.8733 [. ..15,193 |.. 4.720 |......4.820 ....02/03/2004 .. 02/01/2024
83162C-PH-0 . SBAP 2005-20 B A - ABS . 4 A ...99.2456 |. .133,565 |.. .4.625 |......4.827 ....02/08/2005 .. 02/01/2025 ...
83162C-PR-8 ..... SBAP 2005-20 G A - ABS .... N A 10990741 [oeeieee e B TT8 82,542 082,525 s e 7)) s e e 4.750 |...... 4.780 ....07/06/2005 ...|[....07/01/2025 ...
83162C-PS-6 ..... SBAP 2005-20 H A - ABS .... 4. A ...99.3740 |..ooovvineenn 171,608 | 172,689 [ 171799 | o300 | e | 5.110 |...... 6.484 ....08/14/2007 ...|....08/01/2025 ...
83162C-PX-5 ..... SBAP 2005-20 K A - ABS .... N A 1..99.5992 | TA25 | TAAB | TAUBB8 s e (B8) | e e 5.360 |...... 5.465 ....11/19/2007 ...{....11/01/2025 ...
83162C-0D-8 ..... SBAP 2006-20 C A - ABS .... 4. A ...99.7930 [.ooeevennenn 73,181 | 173,540 [ 172,880 | [ 302 | e e 5.570 |...... 6.280 ....06/13/2007 ...|....03/01/2026 ...
83162C-0H-9 ..... SBAP 2006-20 F A - ABS ... N A . 100.1439 |... . e 90,234 | e e e e 5.820 |...... 5.811 ....06/06/2006 ...[....06/01/2026 ...
83162C-RA-3 ..... SBAP 2007-20 E A - ABS . 4. A ...99.6642 |... 352,965 |..iiiiiennnnn361,092 | [ 780 | [ e 5.310 |...... 5.899 ....08/02/2007 ...|[....05/01/2027 ...
83162C-RH-8 ..... SBAP 2007-20J A - ABS ... N A . 100.0135 |... .3,090,060 |.. 3207182 s e (14,933) | e e 5.570 |...... 2.429 ...09/19/2019 ...|....10/01/2027 ...
83162C-RL-9 ..... SBAP 2007-20L A - ABS ... 4. A ...99.7369 |... .1,762,5%8 |.. 1,832,474 o o (8U837) | e e 5.290 |...... 2.645 ...09/20/2019 ... |....12/01/2027 ...
83162C-SP-9 . SBAP 2009-20 F A - ABS . 4 A ...99.4462 |. .. 142,944 142,801 |.. .4.950 |......4.99 ....06/09/2009 .. 06/01/2029
83162C-VB-6 ..... SBAP 2012-20J A - ABS 4 A ...91.7930 |. . .1,361,631 .1,346,501 |.. .2.180 |......2.499 ....12/09/2019 .. 10/01/2032
83162C-VS-9 ..... SBAP 2013-20H A - ABS 4 A ...94.3515 |. ..3,321,078 |. .3,519,8%8 .3,509,011 |.. .3.160 |......3.242 ....10/15/2013 .. 08/01/2033
83162C-WV-2 ..... SBAP 2013-20 J J - ABS .. .14 A ...94.7275 |. ..4,577,688 |. . 4,832,481 . 4,820,423 |.. .3.370 |......3.437 ....10/10/2013 .. 10/01/2033 ...
83162C-11Y-5 ..... SBAP 1520D CTF - ABS . |4 A ...91.3326 |. ..6,168,499 |. .6,753,881 .6,661,003 |.. .2.510 |......2.821 ...07/30/2015 .. 04/01/2035 ...
831620-XY-4 ..... SBAP 2016-20 H H - ABS . 4. A ...90.1010 |... 2,491,904 |.... .2,765,678 |.. 2,761,088 [.oooeeeveieniies Jovvnnnn (4641) [ i [ 2.040 |...... 2.082 ....08/11/2016 ...[....08/01/2036 ...
83162C-YB-3 ..... SBAP 2016-20J J - ABS ... N A ...90.3065 |... 4,960,129 |.... . 5,492,548 |.. 5,481,864 [...ccovveeeiiieies e (662) [ e fennns 2.210 |...... 2.254 ....06/25/2019 ...|[....10/01/2036 ...
83162C-YN-7 ..... SBAP 2017-20 D D - ABS . 4. A ...91.7639 |... 2,323,788 |.... . 2,532,354 |.. 2,572,966 |..eevnereiinnnnns forrieinnnn (1,278) |veiiiiiiiiies oo e 2.840 |...... 2.558 ....07/17/2019 ...|....04/01/2037 ...
83162C-YR-8 ..... SBAP 2017-20F F - ABS ... N A ...91.5432 |... 4,145,076 |.... . 4,528,003 |.. 4,518,781 |oeeeeieeceeiis feeeeeeeen (9,222) | e e 2.810 |...... 2.860 ....06/08/2017 ...|....06/01/2037 ...
83162C-YZ-0 ..... SBAP 2017-20K K - ABS ... 4. A ...91.5208 |... 4,959,003 |.... 5,418,442 |oueevniiiiiiiiies [ e [ e 2.790 |...... 2.804 ....11/09/2017 ...|....11/01/2037 ...
83162C-ZF-3 ..... SBAP 2018-20 B B - ABS ... N A ...93.1637 |... 7,293,324 |.... 7,828,504 [.ooeeeeeiiiieees Joeeenieeeeeennne e e et 3.220 |...... 3.239 ...02/08/2018 ...|....02/01/2038 ...
83162C-ZM-8 ..... SBAP 2018-20 F F - ABS . 4 A ...94.4130 |. ..5,279,385 |. .6,060,709 |.. .3.600 |......2.239 ....04/20/2020 .. 06/01/2038 ...
83162C-2P-1 ..... SBAP 2018-20 G G - ABS . 4 A ...93.8109 |. ..2,978,363 |. .3,174,857 . 3,435,126 |.. e 2.287 ....04/28/2020 .. 07/01/2038
831641-FG-5 ..... SBIC 2016-10 B B - ABS . 4 A ...95.0778 |. .. 4,254,875 |. . 4,475,153 4,424,922 |.. .2.051 |......2.510 ....01/23/2019 .. 09/10/2026
831641-FH-3 ..... SBIC 2017-10 A A - ABS . 4 A ...95.5680 |. ..2,665,875 |. . 2,789,505 .2,789,505 |.. .2.845 |......2.814 ....08/21/2017 .. 03/10/2027
831641-FL-4 ..... SBIC 2018-10 B B - ABS . 4 A ...96.2891 .. 7,491,051 |. 7,776,823 |.. ......3.536 ....10/22/2018 .. 09/10/2028 ...
831641-FM-2 ..... SBIC 2019-10 A A - ABS .... B L. A L..94.7912 [t 3,253,642 |.... . 3,430,733 |oeeeeeeeiiieeee e (1,698) | o e 3113 |...... 3.114 ...03/12/2019 ...|[....03/10/2029 ...
831641-FU-4 ..... SBIC 2210B A - ABS ....eeeeviiiiinnnnniiiinniniinennnnns fonn vee | nnnnns LI 1.A .. ...97.1036 [....coeeennns 24,253,692 |.............24,977,130 |......ceennns 24,977,130 [oooeiiiiinninnnns fovvviniinniniiins Joveeininiiiiiiinns foiiiiins Joeeees 4.262 |...... 4.234 ...09/14/2022 ... |....09/01/2032 ...
0049999999. Subtotal - Bonds - U.S. Governments - Other Loan-Backed and
Structured Securities 140,892,514 | XXX 130,496,385 139,281,469 140,852,678 143,369 XXX XXX XXX 1,353,218 4,655,993 XXX XXX
0109999999. Total - U.S. Government Bonds 434,947,247 | XXX 394,482,653 429,800,849 434,490,272 (510,481) XXX XXX XXX 3,271,384 12,258,621 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX XXX
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373384-5F-9 ..... LAAFE e 3,124,415 |...87.2627 |.eeverennnnn 3,054,195 [....covvnnnnns 3,500,000 |........cee... 3,221,689 |.eeeeneiiiiiiiins foreiinnn 19,876 e o e 2.950 |...... 3.838 [FA ...... 103,250 |....09/07/2018 ...|....02/01/2035 ...
68608K-A3-2 ..... .. 1.BFE ..|... 4,060,070 |. 106.1336 |... .3,500,000 |.. 3,984,480 |eeneeeiiiiieee fereeeen (19,129) | e e 5.382 |...... 4.282 |FA ...... .. 188,370 |....10/11/2018 ...|....08/01/2039 ...
68609T-3R-7 ..... .1.BFE ..|... .. 835,000 |...80.5895 |.................672,922 |...eeniiiennnnnn835,000 [oiiiiiiinnnnnnn835,000 |oeeenniiiiiiinns oo e [ e 2.537 |...... 2.537 [N ...... ... 21,184 |....10/20/2021 ...|....11/01/2036 ...
68609T-35-5 ..... .1.BFE ..|... ..630,000 |...79.5505 |.................501,168 |................ 630,000 |......eeeieeees 830,000 |-eeenneeeemmnnnns foreeemmmiiiiies oo oo e 2.587 |...... 2.587 [N ...... ... 16,298 |....10/20/2021 ...|....11/01/2036 ...
686097-3T-3 ..... .1.BFE ..|... 4,315,000 |...77.1275 |.............. 3,328,052 [.............. 4,315,000 |.......eeeern 4,315,000 [oeeeneriivnnnnnnns foovvrnniiiniiniis o foriiis e 2.765 |...... 2.765 [MN ...... .. 119,310 |....10/20/2021 ...|....11/01/2041 ...
68609T-UY-2 ..... .. 1.BFE ..|... .. 1,000,000 |...87.1484 |... e 1,000,000 [-eeneeeeeniiieee foreeeeriineee e e e 1.572 |...... 1.572 N ...... . 15,720 |....06/10/2020 ...|....05/01/2029 ...
68609T-UZ-9 ..... .. 1.B FE ..|... .. 1,000,000 |...85.5963 |... e 1,000,000 [eeeniiiiiiiines v e foi e 1.672 |...... 1.672 |WN ...... . 16,720 |....06/10/2020 ...{....05/01/2030 ...
68609T-VA-3 ..... e .1.BFE ..|... .. 1,750,000 |...83.8700 |... e 1,750,000 eeeneeeeiiieeee e e e e 1.822 |...... 1.822 |WN ...... . 31,885 |....06/10/2020 ...|[....05/01/2031 ...
68609T-11G-9 ... 0 PP PP PPPPTY FRpoRy T .. 1.BFE ..|... .. 1,000,000 )...89.0892 |... ...1,000,000 J..eoniiiiiiniinnns i e foiiins e 1.472...... 1.472|0N ...... . 14,720 |....06/10/2020 ... |[....05/01/2028 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 17,714,485 | XXX 15,357,077 17,530,000 17,686, 169 XXX XXX 160,814 527,451 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 17,714,485 | XXX 15,357,077 17,530,000 17,686, 169 XXX XXX 160,814 527,457 XXX XXX
041826-6A-1 ..... ARLINGTON TEX INDPT SCH DIST evvvvnviviinvnnninirnnnns foon vee | nnnnns 2 i CAFE e 5,000,000 |...76.0232 |......euvnnnnn 3,801,160 |.............. 5,000,000 |..cevunnnnnnns 5,000,000 [oeevveeiiiiiiins foreniiniiiiinns e o 002,289 |l 2.289 114,450 |....07/02/2020 ...|....02/15/2037 ...
041826-6B-9 ARLINGTON TEX INDPT SCH DIST ... .. 1.AFE ..|... .. 8,000,000 |...75.4008 |.............. 6,032,064 |.... 228,000,000 [-.eneeeennniiaee Joreeemnieeeeene e e [00002.2.389 | 2.389 ..191,120 |....07/02/2020 ...|....02/15/2038 ...
150429-K7-2 . CEDAR HILL TEX INDPT SCH DIST . 1AFE .. ...95.5522 |. .. 4,242,518 |. .4,440,000 |.. .4.165 186,036 |....02/26/2013 .. 02/15/2035
159195-8D-9 ..... | CHANNELVIEW TEX INDPT SCH DIST 1AFE .. . 100.0692 |. ..1,000,692 |. 995,694 |.. .5.559 . 54,260 |....03/25/2010 .. 08/15/2027
216777-FZ-0 ..... [COOPER TEX INDPT SCH DIST . 1AFE .. . 100.0729 |. ..2,701,968 |. .2,700,000 |.. ......5.708 154,170 |....03/31/2010 .. 02/15/2026 ...
227381-V0-0 ..... CROSBY TEX INDPT SCH DIST . .. 1.AFE ..|... ... 70.9167 |..ceeeennnnnns 2,836,668 |.... 8,082,876 |.eeeeeeeiiiieee e (4,453) | e 4022220636 | 2.501 .. 105,440 |....12/01/2020 ...|....02/15/2043 ...
249002-JD-9 ..... DENTON TEX INDPT SCH DIST .. 1.AFE ..|... .. 5,000,000 |...67.2219 |.......unn.nnn 3,361,095 |.... 205,000,000 [oeenneiiiiiiiiiens v e [ 000002556 | 2.556 .. 127,800 |....11/25/2020 ... |....08/15/2045 ...
269696-MH-0 ..... EAGLE MTN & SAGINAW TEX INDPT SCH DIST . .. 1.AFE ..|... .. 1,413,786 |. 103.2183 |.............. 1,135,401 |.... e 1297777 e e (83,307) [eeeeeceeeeee e -222225.000 ... 1.639 ... 55,000 |....06/11/2020 ...|....08/15/2029 ...
382604-2F-2 ..... GOOSE CREEK TEX CONS INDPT SCH DIST .. 1.AFE ..|... .. 4,000,000 |...76.2586 |.............. 3,050,344 |.... 4,000,000 [oeenniiiiiiiiinnns v e [ 2615 2.615 .. 104,600 |....10/23/2020 ... |....02/15/2039 ...
382604-26-0 ..... GOOSE CREEK TEX CONS INDPT SCH DIST .. 1.AFE ..|... .. 3,500,000 |...75.3167 |eeereennnnnnn 2,636,085 |.... 423,500,000 [..eneeeeenniiieee Joeeeerniieeeeen e e 00222 2.665 | 2.665 ... 93,275 |....10/23/2020 ... |....02/15/2040 ...
448492-20-0 ... HUTTO TEX INDPT SCH DIST .. 1.AFE ..|... .. 4,210,000 |...73.1899 |.............. 3,081,295 |.... 4,210,000 [oeenniiiiiiieees v e [ 000002490 |l 2.490 .. 104,829 |....08/25/2021 ...|....08/01/2039 ...
448492-25-6 ..... HUTTO TEX INDPT SCH DIST .. 1.AFE ..|... .. 6,000,000 |...69.8881 |.............. 4,193,286 |.... +0026,000,000 [..eneeeeeeniiieee foeeeemniieeeeee e e [0002222.690 .. 2.690 .. 161,400 |....08/25/2021 ... |....08/01/2043 ...
590760-TD-6 ..... MESQUITE TEX INDPT SCH DIST .... .. 1.AFE ..|... .. 3,000,000 |...74.2317 |..ceeuunnnnnnn 2,226,951 |.... +0223,000,000 [eenneiiiiiiiiees forvviriiiiiin e [ 0000.2.588 |l 2.588 ... 17,640 |....09/02/2021 ...|....08/15/2040 ...
68609T-JL-3 ..... OREGON ....eeeeeeeeeeeeeeen s .1.BFE .. ...91.0983 |. .. 4,500,256 |. . 4,939,855 |.. .3.871 191,227 |....03/06/2019 .. 05/01/2039
720424-08-0 . PIERCE CNTY WASH SCH DIST NO 010 TACOMA .1.BFE .. ...76.7908 |. ..2,308,724 |. .3,069,365 |.. .2.713 . 92,460 |....11/30/2021 .. 11/01/2045
T74286-AJ-7 ..... ROCKWALL TEX INDPT SCH DIST ... 1AFE .. ...73.2598 |. .. 1,465,196 |. .2,000,000 |.. .2.146 . 42,920 |....08/21/2020 .. 02/15/2038
T74286-AK-4 ..... ROCKWALL TEX INDPT SCH DIST . 1AFE .. ...72.04%5 |. .. 1,667,946 |. .2,315,000 |.. .2.180 . 50,467 |....08/21/2020 .. 02/15/2039 ...
T74286-AL-2 ..... ROCKWALL TEX INDPT SCH DIST . 1AFE .. ...70.9650 |. .. 1,422,848 |. .2,005,000 .2,005,000 |.. e 2.230 ....08/21/2020 .. 02/15/2040 ...
774286-AM-0 ..... ROCKWALL TEX INDPT SCH DIST .... .. 1.AFE ..|... .. 3,400,000 |...67.4152 |.............. 2,202, 117 |.... .3,400,000 |.. 203,400,000 [eeeniiiiiiinens v e [ 10002222.380 |l 2.380 ....08/21/2020 ...|....02/15/2046 ...
882722-KF-7 ..... .. 1.AFE ..|... . 23,868,053 |. 107.5802 |... .... 20,542,439 |.... 19,095,000 |.. 22,576,204 |..eeeeeeenieeee feeeeenn (165,188) |oeeeieciieees [ [n5517 3.910 ....11/17/2020 ...|....04/01/2039 ...
882722-N-8 ..... .. 1.AFE ..|... .. 8,065,020 |...99.4265 |.............. 5,965,590 |.... .6,000,000 |.. e 1 T21,282 e e (110,834) [ o el 40681 2.180 ....11/16/2020 ...|....04/01/2040 ...
882724-HF-T7 ..... .. 1.AFE ..|... ...4,520,440 |...93.0029 |....oeunnnnnnn 4,203,731 |.... .4,520,000 |.. 8,519,811 [ e (138) [ e [l 8.952 3.948 ....10/26/2022 ...|....10/01/2037 ...
882724-0P-5 ... .. 1.AFE ..|... .25,711,120 |...82.0907 |... ....20,522,675 |.... 25,000,000 |.. ...25,446,837 (T8, 821) i e 32211 2.840 ....11/09/2020 ...[....04/01/2044 ...
882830-AP-7 ..... TEXAS TRANSN COMMN ... .. 1.AFE ..|... ... 14,734,027 |...76.5946 |... 11,251,747 ... ...14,690,000 |.. ...14,712,209 e (8,614) oo e el 2.562 . 2.512 ...11/03/2021 ...|....04/01/2042 ...
882830-BH-4 ..... TEXAS TRANSN COMMN . 1AFE .. . 34,811,960 |...71.7035 |. .25,006,225 |. 34,833,211 |.. .6,928 | . 2.504 ....11/10/2020 .. 10/01/2044 ...
928109-YK-7 ..... COMMONWEALTH VIRGINIA 1AFE .. . 14,422,330 |. 100.7750 |. .13,100,750 |. 13,559,075 |.. ..(75,866) | .3.642 ....06/29/2013 .. 06/01/2030
93974C-PL-8 . WASHINGTON ST .. .1.BFE .. . 14,219,927 |. 102.7935 |. .12,551,086 |. 13,196,781 |.. .(155,787) |. .3.761 ....08/19/2022 .. 08/01/2029
93974C-PN-6 . WASHINGTON ST .1.BFE .. . 26,298,774 |. 105.9010 |. .23,785,365 |. 25,390,722 |.. .(129,938) | .4.317 ....10/11/2018 .. 08/01/2039
93974C-RE-2 ..... | WASHINGTON ST .1.BFE .. . 28,774,565 |. 102.7292 |. 25,713,119 |. 28,036,696 |.. .(123,244) |. v 4132 ....12/13/2018 .. 08/01/2040 ...
93974C-RF-9 ..... WASHINGTON ST .. .. 1.BFE ..|... .. 3,408,161 |. 102.7738 |.............. 2,985,579 |.... . s . 3,186,664 |...ooeeieeeiiees [ (23,760) [eeeeeeemnenneee foeeeemmniereeeenn [o20225.090 | 3.869 . ...09/26/2019 ...|[....08/01/2033 ...
975332-El-3 ..... WINONA TEX INDPT SCH DIST uvvuuniiiiinnnniiiiinnnnnnnns . LAAFE L 3,500,000 |. 100.0749 |.............. 3,502,622 |.............. 3,500,000 |.............. 3,500,000 f.....covveneeiinnn Jovnninniiiiinnnns fooveiiiiiiiiis Joviiiinnnnieinnns [0 .5.575 il 5.573 195,125 |....04/28/2010 ...|....02/15/2027 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 272,445,393 | XXX 223,172,541 253,020,000 266,590,819 (909,277) XXX XXX 3,105,733 9,679,579 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 272,445,393 | XXX 223,172,541 253,020,000 266,590,819 (909,277) XXX XXX 3,105,733 9,679,579 XXX XXX
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196480-3P-0 ..... COLORADO HOUSING AND FINANCE AUTHORITY .....ooevvvvunnfon voe] vnnnnns 2 i LAFE L 10,532,733 |. 104.5347 |............. 10,343,709 [oeevvnnennnn 9,895,000 |............. 10,503,625 |..oevvveeeeeeeeens forinnnns (721 (070 N R FERPR RN 6.500 |...... 5.682 [MN ...... ....04/27/2023 ...|....05/01/2049 ...
196480-C7-0 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... .. 1.AFE ..|... ...94.5683 |........eee.nt 1,082,807 |.... .1,145,000 |.. .... 1,145,000 UUUUURRRUUUURRR FRTRPRRRRP I 31151V I I 4.050 [WN ...... ....04/28/2022 ...|....11/01/2030 ...
196480-NH-6 ... COLORADO HOUSING AND FINANCE AUTHORITY ... .. 1.AFE ..|... ...93.3333 [.ooeiiiinnnns 1,414,000 |.... .... 1,565,864 2 (8,021) [ e 2222230000 o 2.380 [MN ...... ....10/02/2020 ...|....11/01/2050 ...
196480-119-4 ... COLORADO HOUSING AND FINANCE AUTHORITY ... .. 1.AFE ..|... . 102.6148 ...t 3,488,903 |.... 203,560,067 |eeeeeeeenniiieee fereeennnn (8,063) |oeeeeeeeeiiieees e 222226000 ... 5.453 |WN ...... . ....02/02/2023 ...|....05/01/2049 ...
196480-YB-7 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... .. 1.AFE ..|... L..83.7571 [t 3,052,946 |.... 003,645,000 [oeenniiiiiiiiiens v e [ [ 2.841 2.841|MN ...... .. 103,554 |....10/20/2021 ...|....11/01/2036 ...
25477P-NT-8 ..... DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL ... e | LAFE L . L..92.5722 |ooeeeeiinnns 5,471,081 |.... 5,910,015 [oeeneiiiiiiiiees e e e 4000230286 | 3.236 | MON ..... .. 191,248 |....08/10/2017 ...|....03/01/2049 ...
3130AJ-D9-7 ..... FEDERAL HOME LOAN BANKS 2 e [ A .. 9,016,200 |.. 71.1160 |.....eennnnenn 6,400,440 |.... +02.9,000,000 [eeeeeieerinnnnnns fovveennns (WA77) | o 000002340 | 2.182|Ms ...... ..210,600 |....05/28/2020 ... |....03/26/2040 ...
3130AK-09-0 ..... FEDERAL HOME LOAN BANKS ... 2 ... .. 1.BFE ..|... .. 8,988,750 |...72.9220 |..cerennnnnnnn 6,562,980 |.... 8,990,766 |.eneeeeeeiiiieee feeeeeniie e 722 e e 2222212800 ). 1.810 ....01/21/2021 ...{....01/25/2036 ...
3130A0-PR-8 . FEDERAL HOME LOAN BANKS 2 .1.BFE .. ...95.0510 |. ..9,124,89% |. .9,600,000 |.. .2.543 ....01/19/2022 .. 02/18/2027
34074M-ND-9 ..... [FLORIDA HSG FIN CORP REV .. 2 1AFE .. . 100.0531 .. 1,299,867 |. 01,299,177 |.. .3.125 ....03/23/2016 .. 07/01/2037
340740M-PG-0 ..... FLORIDA HSG FIN CORP REV .. 2 1AFE .. ...95.7778 |. .. 1,022,374 |. .1,063,503 |.. ......2.575 ...10/12/2016 .. 01/01/2043 ...
34074M-Y9-6 ..... FLORIDA HSG FIN CORP REV 2 ... .. 1.AFE ..|... 5,500,000 |. 106.8972 |.............. 5,879,346 |.... 45,500,000 [..eneeeeeeiniiieee foeveenniieeeeene e e [ 8.515 6.516 ....10/06/2023 ...|....07/01/2048 ...
340740M-22-0 ..... FLORIDA HSG FIN CORP REV 2. .. 1.AFE ..|... .. 2,500,000 |. 106.7572 |......eunnnnnn 2,668,930 |.... 002,500,000 [eenneiiiiiiiinens v e [ el 6.565 | 6.566 ....10/06/2023 ...[....07/01/2054 ...
45129Y-V4-5 ... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .... 2 ... .. 1.BFE ..|... . 18,537,503 |...99.9248 |... ....18,136,351 |.... 18,513,327 oo oo (22,790) [ e 2222252500 ). 5.260 ...12/16/2022 ...|....01/01/2053 ...
45203-TA-9 ..... ILLINOIS HSG DEV AUTH REV 2. .. 1.AFE ..|... .. 4,000,000 |. 106.3346 |.............. 4,253,384 |.... .. 4,000,000 [eenniiiiiiiiinnes v e [ 000006438 | 6.439 ....10/04/2023 ...|....10/01/2043 ...
45505T-P3-9 ..... INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . 2 ... .. 1.BFE ..|... . 105.1040 |... ....10,510,400 |.... .. 10,000,000 |.. .. 10,000,000 |-.eeeeeeemmnnneee Joreemmmniieneeenne oo 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 |... ..5,247,615 |.... .5,000,000 |.. ....5,000,000 Y R RN | I 1) VI RS 6.398 ....10/12/2023 ...|....07/01/2053 ...
49130T-UR-5 ..... KENTUCKY HSG CORP HSG REV 2 ... .. 1.AFE ..|... ...97.1868 |... 826,088 |.... ... 850,000 |.. 856,003 e (3,855) |oeeeeieeeeeeis e 12222232500 ... 3.015 ....06/09/2016 ...[....01/01/2040 ...
49130T-VQ-6 ..... KENTUCKY HSG CORP HSG REV - RMBS 2. .. 1.AFE ..|... ...97.0924 |... 626,246 |.... ..645,000 |.. 651,490 e (3,081) [ e [2022240000 3.475 ...11/22/2016 ...|....07/01/2037 ...
54627D-BV-2 . LOUISIANA HSG CORP SINGLE FAMILY MTG REV . .. 1.AFE .. ...96.3056 |. .. 1,074,205 |. 1,115,413 .1,115,413 |.. .3.050 ....07/22/2015 .. 12/01/2038
54627D-EF-4 ..... [LOUISIANA HSG CORP SINGLE FAMILY MTG REV . 1AFE .. ...85.8243 |. .. 1,762,444 |. . 2,053,548 .2,053,548 |.. .2.050 ....07/15/2020 .. 03/01/2041
57419T-ZK-0 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C . . .1.BFE .. ...96.5475 |. .. 7,395,539 |. .7,660,000 7,641,744 |.. .4.419 ... 11/22/2022 .. 03/01/2053
604160-JA-3 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .........oi]eer onn 1AFE .. ...76.7475 |. 12,419,433 |. 16,182,198 16,182,198 |.. .1.580 ....02/11/2021 .. 02/01/2051 ...
60416T-MK-1 ..... MINNESOTA ST HSG FIN AGY evveeeieeeneeeeeeeernieeeees foee e T .. 1.BFE .. ...85.3722 |. .1,100,000 .1,100,000 |.. \eeen. 2.240 ...12/08/2021 .. 07/01/2030 ...
60416T-SV-1 ..... MINNESOTA ST HSG FIN AGY .. 2. .. 1.B FE ..|... ...95.6222 |... .. 10,000,000 |.. ..10,000,000 [.ewevevinnennens forvvinnniiniiiiin o [ 0042337 4.337 ...06/09/2022 ...|....01/01/2047 ...
605350-L2-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2 ... .. 1.AFE ..|... ...89.6758 |... 283,214 | 288,214 s e (2) [ e 42222280050 | 3.049 ....06/24/2015 ...|....12/01/2034 ...
60636A-MQ-3 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F . B L .. 1.B FE ..|... ...82.7659 |... .. 7,448,931 |.... .9,000,000 |.eeveeneen 10,513,775 [ | (80,240) [eeeniciiiieees oo el 30651 | 2.638 ....09/29/2021 ...|....01/15/2046 ...
60637B-XV-7 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2 ... .. 1.BFE ..|... ...96.2012 |... ....14,066,308 |.... 14,621,754 |.. 14,799,178 e e (29,830) [ [ e 2625 | 2.389 ....04/20/2020 ...|[....11/01/2043 ...
63968M-N3-9 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . 2. .. 1.AFE ..|... ...98.9997 [........eennns 5,415,284 |.... 5,470,000 [eenniiiiiiiiens v e [ 4002225.000 ..l 5.000 ....01/26/2023 ...|....03/01/2050 ...
641279-NX-8 ..... NEVADA HSG DIV SINGLE FAMILY MTG REV ... 2 ... .. 1.BFE ..|... 871129 [ 2,166,420 |.... 2,886,910 [oeeneeeeiiiieeee e e e 002012900 ). 1.900 ...07/17/2020 ...|....11/01/2044 ...
641279-UD-4 ..... NEVADA HSG DIV SINGLE FAMILY MTG REV 2 .1.BFE .. ...98.8688 |. ..5,610,804 |. .5,675,000 |.. .5.066 ....01/27/2023 .. 10/01/2053 ...
647200-3P-7 ..... NEW MEXICO MTG FIN AUTH ... 2 1AFE .. . 100.2244 |. ..1,282,214 |. 1,279,343 01,279,345 |.. .3.100 ....11/18/2015 .. 09/01/2037
677377-2P-7 ..... OHIO HSG FIN AGY SINGLE FAMILY MTG REV . 2 1AFE .. ...90.3504 |. ..968,285 |. .1,071,700 1,071,700 |.. .2.650 ....07/15/2016 .. 11/01/2041
684907-N-4 ... ORANGE CNTY FLA HSG FIN AUTH HOMEONNER R . 2 1AFE .. ...91.6410 |. ..874,927 |. ..954,733 .954,733 |.. .1.650 ....09/11/2020 .. 09/01/2050
709178-5E-9 ..... PENNSYLVANIA ST HIGHER EDL FACS AUTH REV . 1 .1.BFE .. ...81.5655 |. ..2,740,601 |. .3,360,000 .3,317,159 |.. ......3.062 ... 12/12/2019 .. 08/15/2039 ...
83756C-3U-7 ..... SOUTH DAKOTA HSG DEV AUTH .. 1.AFE ..|... ...98.0835 |... ...15,624,702 |.... 15,930,000 |.. 215,930,000 [..eneeeeemnniieee forveemniieeeeene e e 0022.4.880 | 4.880 ...01/19/2023 ...|....11/01/2053 ...
83756C-RP-2 ... SOUTH DAKOTA HSG DEV AUTH . .. 1.AFE ..|... ...99.1514 |... ..250,000 |.. 00250,000 |oeviiiiiiiiiiis e i e [ 2.946 | 2.945 ....05/16/2017 ...|....05/01/2024 ...
83756C-RQ-0 ..... SOUTH DAKOTA HSG DEV AUTH . .. 1.AFE ..|... ...98.2285 |... ..530,000 |.. 22530,000 |eeeeniieeeeeiis feees e e [202222.996 .. 2.9%5 ...05/16/2017 ...|....11/01/2024 ...
83756C-RS-6 ..... SOUTH DAKOTA HSG DEV AUTH . .. 1.AFE ..|... ...97.0581 . 180,000 |.. 180,000 |oeveiiiiiiiiiis oo i [ 30142 3.141 ....05/16/2017 ...|....11/01/2025 ...
83756C-RT-4 ..... SOUTH DAKOTA HSG DEV AUTH . .. 1.AFE ..|... ...96.5011 |... . 180,000 |.. e 180,000 |eeeeeeieeeeiiis feeeeee e e 830192 | 3.191 ....05/16/2017 ...|....05/01/2026 ...
83756C-RU-1 ..... SOUTH DAKOTA HSG DEV AUTH . B I .. 1.AFE ..|... ...95.9307 |... . 200,000 |.. 0200,000 |eveeiiiiiiiiiis [ i [ 32242 | 3.241 ....05/16/2017 ...|....11/01/2026 ...
83756C-RV-9 ..... SOUTH DAKOTA HSG DEV AUTH . 2. .. 1.AFE ..|... ...95.4893 |... 190,979 |.... . 200,000 |.. 0200,000 |-eeeniieeeennies feereeeeis e e 22230342 | 3.341 ....05/16/2017 ...|....05/01/2027 ...
83756C-RII-7 ..... SOUTH DAKOTA HSG DEV AUTH ............... 2. .. 1.AFE ..|... ...94.9136 |... 175,590 |.... . 185,000 |.. .. 185,000 R MR RN < e 2 R 3.391 ....05/16/2017 ...|....11/01/2027 ...
880461-2F-4 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY . 2 .1.BFE .. ...95.2236 |. ..704,655 |. . 740,000 770,018 |.. (4,998) |. - (1] ....07/01/2020 .. 07/01/2050 ...
880461-T7-3 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY ................. 2. .. 1.BFE ..|... ...97.0186 [.......oeennns 1,911,266 |.... .1,970,000 |. ....2,042,910 (11,919) |.ovvveevieviiieeee foveeeiiiiiiiinen |..4.000 o 3.260 ...05/07/2020 ... |....07/01/2040 ...
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882117-5V-2 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY ............. LAFE L 16,460,974 |...85.7813 |............. 13,210,320 [oeuuninnnn 15,400,000 |..cevvnnnnnnn 15,945,869 [..ooovvveeiiiiinn Joeennann (147,263) [ v [ 3.660 |...... 2.593 | v [ 281,820 |oevuniiinns 563,640 |....08/18/2020 ...|....07/01/2047 ...
88213A-PA-7 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. LA FE ... ...90.4639 |.............. 1,809,278 |.... e 2,225,996 |oeeneeeeiiiieee [ (39,550) | e e 4.197 |...... 1.970 |WN ...... ....10,726 |... ... 83,940 |....01/27/2021 ...|....05/15/2048 ...
88213A-PT-6 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. LAFE ... ...81.8208 |.............. 4,091,040 |.... 05,236,040 |o.eeeeiiiiiiniens foreeennnn (40,509) |oveiniiiiiiiens o e 3.480 |...... 2.534 |IN ...... e 22,233 ... .. 174,000 |....11/17/2020 ...|....05/15/2049 ...
88275F-NU-9 ... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... .1.BFE ..|... ...92.7168 |... e 1,245,000 .eenneeieiiiieee e e e e 3.200 |...... 3.200 [MS ...... ... 13,280 |... . 40,838 |....10/15/2015 ...|[....09/01/2039 ...
88275F-NZ-8 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... .1.BFE ..|... ...87.6412 |... 1,101,415 L e [ [ e 2.750 |...... 2.750 [MON ... [ooeeerviniinnnns 2,524 |... . 30,289 |....06/08/2017 ...[....09/01/2038 ...
88275F-SH-3 ... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... .1.BFE ..|... ...86.2050 |...ceevneneeeeen 71,150 |ouinnieennnn.. 546,546 | 546,546 | [ [ e e 2.000 |...... 2.000 [MON ..... ... 10,931 |....06/12/2020 ...|....03/01/2036 ...
91335V-KU-9 ..... UNIV PITTSBURGH OF THE COMWLTH SYS OF HI .... .1.BFE ..|... ...81.1884 |... .... 3,351,634 . S R R 3.005 |...... 3.025 [MS ...... .. 100,968 |....12/05/2019 ...|....09/15/2041 ...
914455-UH-1 ... UNIVERSITY MICH UNIV REVS ... LA FE ... . ...80.9107 |... ....8,470,663 839 [ e [ 3.504 |...... 3.523 ....08/23/2022 ... |....04/01/2052 ...
914455-UK-4 ..... |UNIVERSITY MICH UNIV REVS ... 1AFE .. . 19,879,640 |...80.6685 |. .16,133,700 |. 19,884,308 |.. ..2,93 |. .3.504 |......3.536 ....04/06/2022 .. 04/01/2052
915137-56-4 . UNIVERSITY TEX FING SYS REV TAXABLE IAM .. 1AFE .. 3,600,911 |. 100.1069 |. .. 3,438,672 |. . 3,543,348 |.. ..(38,650) | .4.837 |......3.566 ....08/23/2022 .. 08/15/2026
91514A-KD-6 ..... |UNIVERSITY TEX FING SYS REV TAXABLE IAM .. 1AFE .. . 17,476,109 |...64.6004 |. .11,305,070 |. 17,478,368 |.. .2.439 |......2.446 ....05/28/2020 .. 08/15/2049 ...
915183-M5-3 ..... STATE BOARD OF REGENTS OF THE STATE OF U .... .BFE ..|.. .. 2,176,740 |...85.2257 |.ccoeeennnnens 1,704,514 |.... 2,126,687 oeeeeeeeeiiiieee e (21,904) | e e 3.351 |...... 2.141 ...08/05/2021 ...|....08/01/2039 ...
915217-XE-8 ..... UNIVERSITY VA NIV REVS LAFE ... ... 73.9633 [.....ooonnnnns 1,534,738 |.... e 2,097,195 oo v (718) s o e 2.974 |...... 2.906 ....02/15/2022 ...|....09/01/2049 ...
91523N-GII-0 ..... UNIVERSITY WASH UNIV REVS |AM COML PAPER ... .. 1.BFE ..|... L 102.1613 [ooeeeeennnnnns 1,532,420 |.... e 1,436,285 |oeeeeeieiiiieeee e 710 s o [ 4997 ) 5.385 ...09/14/2023 ...|....10/01/2040 ...
91754R-T2-3 ..... UTAH ST BRD HIGHER ED REV ... .1.BFE ..|... ...80.0407 |... 807,756 | e 18T e [ [ 1786 1.818 ....02/09/2023 ...|....08/01/2032 ...
91754R-T3-1 ..... UTAH ST BRD HIGHER ED REV ... .1.BFE ..|... ...78.7627 |... ... 600,000 ....01/22/2021 ...|....08/01/2033 ...
91754R-T4-9 ..... UTAH ST BRD HIGHER ED REV .1.BFE ..|... . T7.7770 ... ...01/22/2021 ...|....08/01/2034 ...
928120-X3-7 ..... VIRGINIA ST HSG DEV AUTH COMWLTH MTG . 1AFE ... . 105.9846 |... ....10,598,460 |.... .. 10,000,000 |-.eeeeeemmneniaee foreermmninreeenns o o e 6.404 ....10/05/2023 ...|[....11/01/2043 ...
92812U0-X4-5 ..... VIRGINIA ST HSG DEV AUTH COMNLTH MTG ... 1AFE L) . 105.7486 |.............. 9,543,811 |.... 009,025,000 ..enniiiiiiinines forrviiiiiii e [ e 6.514 ....10/06/2023 ...|....11/01/2048 ...
92812U-X5-2 . VIRGINIA ST HSG DEV AUTH COMWLTH MTG . 1AFE .. . 105.0412 |. ..2,100,824 |. .2,000,000 |.. .6.534 |.. ....10/05/2023 .. 11/01/2053
92812V-C2-0 . VIRGINIA ST HSG DEV AUTH .. . .1.BFE .. ...92.0954 |. ..2,302,385 |. .2,500,000 |.. | 2.243 |.. ....04/02/2020 .. 04/01/2027
92812V-D5-2 . VIRGINIA ST HSG DEV AUTH .. 2 .1.BFE .. ...84.2849 |. .. 3,160,684 |. . 3,829,558 |.. . (11,278) | .2.850 |.. ....05/28/2020 .. 06/01/2035
92812V-D7-8 ..... VIRGINIA ST HSG DEV AUTH .. -2 .1.BFE .. ...80.6980 |. .. 2,420,940 |. .3,168,3% |.. .. (23,746) |. .3.641 |.. ....00/22/2021 .. 06/01/2045 ...
92812V-F5-0 ..... VIRGINIA ST HSG DEV AUTH .. .2 .1.BFE .. ... 77.4274 |. .. 2,129,254 |. .2,840,521 |.. ..(12,707) | 2,982 |.. ...08/04/2020 .. 07/01/2040 ...
92812V-K5-4 ..... VIRGINIA ST HSG DEV AUTH .. 2. .1.BFE ..|... ...75.3800 [....cconnnnnns 3,015,200 |.... ....4,026,066 R 0 /) PR AR R 2.806 .. 112,240 |....00/22/2021 ... |....09/01/2040 ...
92812V-K6-2 ..... VIRGINIA ST HSG DEV AUTH .. 2 ... .1.BFE ..|... ...71.6359 |... 022,000,000 [.eenneeeeenniieee forrereriieeeeee e e e 2.956 . 59,120 |....09/25/2020 ... |{....09/01/2045 ...
92812V-R7-3 ..... VIRGINIA ST HSG DEV AUTH .. 2. .1.BFE ..|... ...73.8089 |.................0645,828 |................ 875,000 [.oeiiiinnnnennn 875,000 |oeeenniiiiiiinnns oo e [ e 3.130 . 27,388 |....11/18/2020 ...[....11/01/2045 ...
92812V-R8-1 ..... VIRGINIA ST HSG DEV AUTH .. 2 ... .1.BFE ..|... ...71.5008 |... reeeennnneeee 1,250,000 [oeeniiieennnn 1,250,000 [oeeeiiiiiiieieiiin feeeeeeeniieeee oeeeeneeeeeeeee e e 3.230 . 40,375 |....11/18/2020 ...|....11/01/2050 ...
928120-CW-2 ..... VIRGINIA ST HSG DEV AUTH .. 2. .1.BFE ..|... ...71.0962 |... .. 1,770,295 |.............. 2,490,000 |[.............. 2,394,832 |oeeenniiiiiiinns forviinnnn 2779 | oo e 3.000 . 74,700 |....02/09/2022 ... |....02/01/2047 ...
928120-EF-7 ..... VIRGINIA ST HSG DEV AUTH 2 ... .1.BFE ..|... ...82.2257 |.oeeeiiinnnnns 4,933,542 |.... 5,861,837 |oeeeeiiiiiieee e 2,291 | o e 4.010 .. 240,600 |....05/09/2022 ... |....04/01/2052 ...
93978T-5J-4 . WASHINGTON ST HSG FIN COMMN . 2 1.AFE .. . 103.7100 |. .. 4,148,400 |. .3,954,958 |.. .6.001 |.. ...09/22/2023 .. 12/01/2048 ...
93978X-EQ-9 . WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI 2 1AFE .. ...98.1043 |. ..274,692 |. . 280,000 280,000 |.. .3.000 |.. . . ....05/15/2015 .. 09/01/2040 ...
93978X-ER-7 ..... WASHINGTON ST HSG FIN COMMN HOMEQWNERSHI .......... e 2 L0 . 1AFE ... ...97.9434 |... 788,444 |.... . 805,000 |.. ... 805,000 N . ETTR FPPOO 3.150 |...... 3.150 | MON ..... 2,118 ...05/15/2015 ... |....05/01/2041 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue: suer Obligations XXX 309,568,824 344,648,410 348,673,963 (511,691) XXX XXX XXX 3,553,513 8,838,791 XXX XXX
3132AE-EY-8 FH ZT1951 - RVBS . A ...92.6825 |... ..563,537 |.... ..608,029 |.. 671,042 |.oovvniiiiiiiinn o LR ST O R RN 3.500 . 1 . 21,281 |....09/09/2019 ... |....05/01/2049 ...
31320M-K2-0 . FH SD0313 - RMBS . A ...90.5062 |. ..986,057 |. . 1,089,491 01,212,326 |.. 15,833 |. .3.000 |.. ....06/18/2020 .. 04/01/2050
3132DN-V2-6 . FH SD1533 - RIBS . A . 12,481,183 |...97.2028 |. . 12,637,558 |. 12,509,478 |.. 18,409 |. .4.500 |.. ....00/23/2022 .. 09/01/2052
31320Q-E5-1 FH $D2856 - RMBS . A 4,286,196 |. 100.5112 |. ..4,399,884 |. .4,288,217 |.. ..2,022 |. .5.500 |.. ....08/16/2023 .. 05/01/2053
31320-G9-8 . FH SD8324 - RIBS . A 9,685,598 |. 100.4319 |. ..9,964,072 |. .9,687,648 |.. . 2,051 .5.500 |.. ....08/17/2023 .. 05/01/2083 ...
3132UNM-HD-0 ... FH 061127 - RUBS ... A 1,323,981 ...93.1516 |[.............. 1,233,888 |.... . ....1,325,135 e 1728 s o e 3.500 ...01/09/2019 ...|....01/01/2049 ...
31321P-6K-8 ..... FH Q49873 - RMBS . A .. 325,659 |...93.2282 |... L318,152 [ 329,182 | [ L R<T. 720 F R FN 3.500 ....12/20/2017 ...|....08/01/2047 ...
3132XS-UC-2 ..... FH 050578 - RMBS . A 1,334,208 |...96.4192 |... 21,278,322 e 1,367,778 [ s 4482 | oo e 4.000 ....11/21/2017 ...{....09/01/2047 ...
3132XU-G3-3 ... FH 052017 - RMBS . A ...96.4197 |... ..926,785 |.. e 3,858 [ [ e 4.000 ....11/27/2017 ...|....11/01/2047 ...
3132KU-6Z-2 ..... FH 052015 - RMBS . A ...93.2115 |... . .2,279,983 |.. U P 1,992 | TR R 3.500 ....11/30/2017 ...|....11/01/2047 ...
3132XU-JX+4 ... FH 052077 - RMBS A 5,525,102 |...96.4197 |.............. 5,066,823 |....ooeennen 5,254,964 [.............. 5,646,452 |....oooiiiiiinnnns fooniiiins 10,596 [oooiiiiiiiiiiins i fonnns 4.000 ...11/13/2017 ... |....11/01/2047 ...
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S132KU-KF-1 ... FH 052093 - RMBS 4 A 2,356,406 |...93.2115 |.............. 2,137,330 [.ooevivnnnnnns 2,292,990 |..oocvvunnnnns 2,389,400 (72 P AU RN 3.500 |...... 2.903 ....11/20/2017 ...|....11/01/2047 ...
3132KU-KT-1 ... FH 052105 - RMBS . N A 5,066,052 |...96.4243 |... . 4,825,530 |.. ....5,161,743 S(18,319) [ e e 4.000 |...... 2.989 ....11/21/2017 ...|....11/01/2047 ...
3132XW-DG-3 ... FH 053702 - RMBS . 4. A ...93.2127 |... 2.925,199 |ooiiiiininnnn986,227 e i (588) | [ e 3.500 |...... 3.335 ....01/19/2018 ...|....01/01/2048 ...
3132XW-DH-1 ... FH 053703 - RMBS ... N A ...93.2127 |... 456,611 |oooeennnie 869,953 | e D19 | e e 3.500 |...... 3.094 ....01/19/2018 ...|....01/01/2048 ...
313358-JE-7 ..... FH G61161 - RMBS ... 4. A ...93.2127 |... . 3,368,320 |.oeenennnnnn 3,502,204 [ e 8,006 [ i [ 3.500 |...... 2.927 ...12/20/2017 ...|....08/01/2047 ...
3133A4-3A-2 ... FH QA9793 - RMBS . N A ...89.3134 [............. 1,619,199 |.... e 198,187 e e (138) [ e e 3.000 |...... 2.089 ....05/28/2020 ...|....05/01/2050 ...
3133AD-J6-4 ..... FH 0B6585 - RMBS . 4. A ...86.6481 [....ooennnnnns 2,787,970 |.... 03,430,629 |oeeiiiiiiiiiiens o 15,186 | e e 2.500 |...... 1.715 ....11/24/2020 ...|....12/01/2050 ...
3133AD-JZ-0 ..... FH 0B6580 - RMBS ... N A ...86.4534 |.............. 1,863,065 |.... 2,328,219 e e 1,288 | e e 2.500 |...... 1.541 ....11/24/2020 ...|....12/01/2050 ...
3133AD-ZP-4 ..... [FH QB7050 - RMBS . 4 AL ...86.7130 |. .. 3,265,708 |. . 4,026,436 |.. .2.500 |......1.632 ...12/04/2020 .. 12/01/2050
3133AY-0F-0 ..... FH QD2254 - RMBS . 4 A ...91.8197 |. ..879,911 |. .869,454 |.. .3.500 |......4.959 ....10/06/2022 .. 11/01/2051
3133BE-VD-2 ..... [FH QES112 - RMBS . 4 A . 12,821,139 |...91.5987 |. . 13,245,494 |. 12,923,903 |.. .3.500 |......5.030 ....10/28/2022 .. 07/01/2052 ...
3133KN-D9-1 ... FH RA6428 - RMBS . N A .. 13,418,643 |...88.3047 |... ...13,910,935 |.... 13,515,830 |oeeeeeiiiiiiieee e 90,449 | e e 3.000 |...... 5.207 ...10731/2022 ...|....12/01/2051 ...
3133TC-AU-2 ... FSPC T-009 A6 - RMBS 4. A 1..99.2900 [.ooeiiiiiiiiiiiiinn 31 |l 3 L BT e [ e [ 6.564 |...... 6.517 ....12/11/1997 ...|....03/25/2029 ...
3136BA-UL-6 ..... FNR 2020-48 AB - CMO/RMBS . N A ...83.8163 |... 2,198,211 [ o 2,832 | o e 2.000 |...... 3.554 ....04/12/2022 ...|....07/25/2050 ...
3136BF-U2-7 ..... FNR 2021-024 AD - CMO/RMBS .. 4. A ...73.3010 |... R IR VO [V R RPN (o 1 ) AU AU N 2.250 |...... 2.125 ....03/10/2021 ...|....11/25/2049 ...
3136BJ-BX-2 ..... FNR 2021-72 PC - CMO/RMBS ... N A ...82.4423 |............. 35,599,544 |.............43,181,178 |............35, 117,483 |.....cccermiiiies [orreeennnn 80,005 |oeeeeniiiiiiiies oo e 1.500 |...... 5.739 ...07/25/2023 ...|....10/25/2051 ...
S137IN-VT-T ... FN 257238 - RMBS . 4. A ...99.6130 [.ooiiviniieennnnn 25,240 |veeniiiinnnnnnn 25,338 [ 24,608 | o 180 | [ 5.000 |...... 6.574 ....07/01/2008 ...|....06/01/2028 ...
3138IJ-JA-T7 ..... FN AS8356 - RMBS . N A ...88.6805 |... 170,939 e o982 e [ [ 3.000 |...... 1.841 ....05/20/2020 ...|....11/01/2046 ...
3138IJ-X2-9 ..... FN AS8796 - RMBS 4. A ...90.26% |... 3,661,376 |oeenneiiiiiiiens e (10,019) | o e 3.000 |...... 1.560 ....06/04/2020 ...[....02/01/2047 ...
31393B-T6-2 ..... [FNW 2003-16 A43 - CMO/RMBS 4 A ...98.5974 |. ..1,036,879 |. 1,059,041 |.. ....831 .5.260 |......5.012 ....03/13/2003 .. 10/25/2042
31393D-RY-9 ..... [FNR 2003-63 A6 - CMO/RMBS . 4 A ...99.0801 ..1,008,080 |. (8,494) |. .4.630 |......5.362 ...05/25/2006 .. 07/25/2044
31400F-B2-2 ..... [FN 685957 - RMBS . 4 A . 100.1014 |. .5.500 |...... 4.458 ....03/12/2004 .. 09/01/2032
31400K-3U-8 ..... FN 690311 - RVBS . .14 A . 100.5708 |. .5.273 |......3.612 ....03/07/2007 .. 04/01/2033 ...
31403C-1P-2 ... FN 745054 - RMBS . |4 A . 100.9983 |. .6.221 |......3.620 ....06/26/2007 .. 09/01/2035 ...
31404G-V4-0 ..... FN 768435 - R\BS . 4. A . 101.8413 |... 4.923 |...... 3.591 ....01/18/2007 ...|....01/01/2034 ...
3140F7-XE-4 ..... FN BD0676 - RMBS ... N A .. 115, ...93.8693 |... 3.500 |...... 2.459 ....08/25/2017 ...|....01/01/2047 ...
3140F7-XR-5 ..... FN BDO0687 - RMBS ... 4. A 1,054,077 |...98.6585 |... 4.500 |...... 3.072 ....02/07/2018 ...|....09/01/2047 ...
3140F7-YD-5 ..... FN BDO707 - RMBS ... N A 1,737,878 |...98.6585 |... . 4.500 |...... 3.317 ...02/07/2018 ...|....10/01/2047 ...
3140FC-KN-7 ..... FN BD4800 - RMBS ... 4. A ...93.4297 |... . L 190 3.500 |...... 2.685 ....08/03/2017 ...|....09/01/2046 ...
3140FK-H6-0 ..... FN BE0252 - RMBS . N A ...96.4125 |... 288,211 |.... . ....324,582 e e (1,967) | 4.000 |...... 2.744 ...08/25/2017 ...|....09/01/2046 ...
3140FU-NS-3 . FN BE8500 - RMBS . 4 A ...93.8693 |. .. 174,942 | . 186,368 .198,250 |.. .. 1,553 | .3.500 |......2.604 ....08/03/2017 .. 02/01/2047 ...
3140FV-HU-3 ..... [FN BE9242 - RVBS . 4 A ...98.65%4 |. ..536,655 |. ..543,947 .608,023 |.. .4.500 |......2.773 ....07/21/2017 .. 03/01/2047
3140GP-X6-0 ..... FN BH1600 - RMBS . 4 A ...96.3105 |. .. 1,400,016 |. . 1,453,648 . 1,525,867 |.. .4.000 |......3.280 ....01/25/2018 .. 12/01/2047
3140GS-6N-7 ..... FN BH4476 - RMBS . 4 A ...93.1075 |. ..468,923 .494,019 |.. .3.500 |......2.713 ....12/19/2017 .. 12/01/2047
3140GU-H-1 ..... FN BH5663 - RMBS . 4 A ...93.1075 |. ..782,047 .802,684 |.. .3.500 |......3.115 ...08/03/2017 .. 06/01/2047 ...
3140GX-B6-7 ..... FN BH8160 - RMBS . N A ...93.1075 |... .5,691,327 |.. 5,942,277 i e 1727 s e e 3.500 |...... 2.857 ....12/11/2017 ...|....12/01/2047 ...
3140GY-3F-4 ..... FN BHO797 - RMBS . 4. A ...93.1075 |... .1,619,162 |.. 01,686,945 | i 120 s [ e 3.500 |...... 2.892 ....12/08/2017 ...|....09/01/2047 ...
3140GY-62-7 ..... FN BH9887 - RVBS . N A ...96.3144 |... e 883,671 el TATLT99 [ e 1,560 [ e [ 4.000 |...... 2.679 ....01/03/2018 ...|....10/01/2047 ...
3140H2-FD-5 ..... FN BJ1063 - RUBS ... 4. A ...96.3097 |.............. 2,078,853 |........eeenn 2,158,509 [.oiiiinnnnnnn 2,362,050 |oeeenniiiiiiinnns i 5,599 | [ 4.000 |...... 2.741 ....12/06/2017 ...|....12/01/2047 ...
3140H2-JG4 ... FN BJ1162 - RUBS ... N A ...93.1075 |... e 4,820,381 | 2,965 | e e 3.500 |...... 2.877 ...01/05/2018 ...|....01/01/2048 ...
3140H2-YF-9 ..... FN BJ1609 - RVBS . 4. A ...93.5758 |... 155,034 | 164,702 | [ 209 | e e 3.500 |...... 2.619 ....12/07/2017 ...|....10/01/2047 ...
3140H3-YJ-9 ..... FN BJ2512 - RMBS . 4 ... A ...93.1075 |... . L1,714,914 |.. 779,310 |eeeeeeeeeeiees o ,898 | e e 3.500 |...... 2.952 ...12/14/2017 ...|....12/01/2047 ...
3140H4-J7-0 ..... FN BJ2985 - RMBS . 4. A ...93.1075 |... 246,027 |.... 82,2 s et T e [ e 3.500 |...... 2.563 ....01/04/2018 ...|....12/01/2047 ...
3140H6-AS-8 ..... FN BJ4516 - RMBS . 4 A ...96.3112 . ..214,754 |. .244,849 |.. .4.000 |......2.593 ....01/25/2018 .. 01/01/2048 ...
3140H6-72-8 ..... FN BJ5260 - RMBS . 4. AL ...96.3097 ... 516,421 |.... ..536,208 |. 562,699 | o 280 i e o 4.000 |...... 3.285 ...01/23/2018 ... |....12/01/2047 ...
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3140H6-2V-4 ..... FN BJ5255 - RIBS A 2,252,538 |...93.1075 [......eevvnns 2,034,190 [o.evvvernnnnns 2,184,776 |..evvvvnnnnes 2,269,191 oo e (T39) [ s o 3.500 |...... 2.950 ....12/07/2017 ...|....12/01/2047 ...
3140HL-JT-4 ..... FN BK6573 - RMBS ... A ..526,490 [o.eeeiiinnnnnnnn575,672 |vveiiiiiiiiiiiins foeeennnnn3,659 | e s 5.000 |...... 3.508 ....11/28/2018 ... [....07/01/2048 ...
3140JB-AN-6 ..... FN BMB312 - RMBS ... A .. 4,074,319 |.... 4,418,727 [ 4,908,539 |ouiiiiiiiiiiiiiinn ot (15,363) | e s 3.500 |...... 1.918 ....05/12/2020 ... |....08/01/2046 ...
3140KE-5T-1 ..... FN BP7157 - RMBS ... A ]e...2,035,646 |...89.3134 |.............. 2,493,176 |..ovvvennnnnnn 2,791,402 |ooeeeennnnnn 2,935,145 | [ (2,650) o [ e 3.000 |...... 2.363 ....05/28/2020 ... |....06/01/2050 ...
3140KE-CG-1 ... FN BP6370 - RMBS ... A ]e...2,649,479 1...89.3134 [...iiiiiiiins 2,251,645 |.............. 2,521,062 |....eeeeeennn 2,687,269 |ooeeeeeeeeniniinns [ 374 e [ e 3.000 |...... 2.198 ....05/28/2020 ... |....05/01/2080 ...
3140KE-RN-0 ..... FN BP6792 - RMBS . A ]e.5,178,521 |...80.3444 |.............. 4,401,811 |.... 5,277,946 [ e (2,409) [ e e 3.000 |...... 2.118 ...05/28/2020 ... |....05/01/2050 ...
3140KU-NU-2 ..... FN BQ8502 - RMBS . A ]een...2,586,923 |...86.6481 |.............. 2,128,445 |.... 2,611,208 [ e 20672 [ | e 2.500 |...... 1.782 ....11/24/2020 ... |....12/01/2080 ...
3140KV-K7-4 ..... FN BQ9317 - RMBS . A ]e...2,665,397 |...86.7130 [....eeeeenne. 2,182,030 |.... e 2,697,105 [oueeeiiiiiiiiiii e 18,483 o | e 2.500 |...... 1.648 ....12/03/2020 ... |....12/01/2050 ...
3140KV-KG-4 ..... FN BQ9294 - RWBS . A ..3,480,014 |. . 4,201,233 |.. .2.500 |......1.682 ...12/01/2020 .. 12/01/2050
3140ML-MZ-0 ... FN BV6675 - RWBS . A ..1,190,293 |. 1,259,435 |.. .4.000 |......3.770 ....04/11/2022 .. 04/01/2052
3140MR-2K-2 ..... FN BIO777 - RVBS A ..6,426,889 |. .6,349,576 |.. .4.500 |......5.086 ...10/05/2022 .. 08/01/2062 ...
3140NK-L5-8 ..... FN BY3047 - RMBS ... A . ....21,531,700 |.... 21,422,198 |.. 21,047 470 [ e 6,649 [ | [ 5.500 |...... 5.788 ....09/20/2023 ... |....07/01/2053 ...
3140Q0-TX-1 ... FN CA2365 - RMBS . A .. 1,560,618 [...93.3233 |.............. 1,452,561 |.... .1,566,483 |.. e 1,568,007 [ouneeiiiiiiies e 3,888 [ e e 3.500 |...... 3.386 ....02/06/2019 ... [....09/01/2048 ...
31400A-DC-1 ..... FN CA2798 - RMBS . A .. 1,408,778 [...99.3750 |.............. 1,282,541 |.... 1,290,607 |.. e 1582,501 [ e 8136 [ | [ 4.500 |...... 1.9 ....04/02/2020 ... |....12/01/2048 ...
31400N-DE-9 ..... FN CB2800 - RMBS . A ....22,482,687 |.... ...25,460,355 |.. ..23,042, 112 [ |l 80,878 [ e e 3.000 |...... 4.330 ....09/20/2022 ... |....02/01/2082 ...
31400P-2B-2 ..... FN CB4369 - RUBS . A ..9,404,325 1...91.5087 |.....eeeeeenen 9,808,569 |.... ...10,708,199 |.. 9,547,897 [ e 2,178 [ | e 3.500 |...... 5.064 ....10/28/2022 ... |....07/01/2052 ...
3140Q8-0C-8 ..... FN CB6750 - RMBS . A ....10,593,866 |.... 210,217,533 [ 30624 i e e 5.500 |...... 6.007 ....09/27/2023 ... |....07/01/2083 ...
3140XL-FD-5 ..... FN FS4663 - RMBS . A ]e..2,230,358 |...98.9745 ... 2,288,105 |.... 02,280,297 [ e (82) [ | e 5.000 |...... 5.519 ...08/03/2023 ... |....05/01/2053 ...
3140XM-M7-8 ..... FN FS5781 - RMBS . A .. 7,264,456 |.... 20en6,901,980 [oueveniiiiiiiiiiis e (1,797) [ e e 5.500 |...... 6.249 ....10/06/2023 ... |....08/01/2083 ...
31418B-TN-6 ..... FN MA2356 - RMBS . A ..157,895 |. 192,101 |.. .3.000 |...... 1.945 ....05/20/2020 .. 07/01/2045
31418D-FZ-0 ..... FN MA3783 - RMBS . A .. 123,254 | 167,717 |.. .3.000 |......1.631 ....06/16/2020 .. 09/01/2049
31418D-LY-6 ..... FN MA3942 - RUBS . A ..869,282 |. 1,051,917 |.. .3.000 |......2.258 ....02/10/2020 .. 02/01/2050
31418D-W-1 ... FN MA3971 - RMBS . A ..1,086,783 |. 1,324,399 |.. .3.000 |......2.292 ...02/10/2020 .. 03/01/2080 ...
31418D-RF-1 ..... FN MA4085 - RMBS . A .. 1,181,978 |. 5. 1,206,699 [ e 1,821 i e e, 2.500 |...... 2.054 ...05/18/2020 ... |....07/01/2050 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue ge-

Backed Securities 284,238,412 272,537,797 208,338,663 286,971,389 XXX XXX XXX 867,291 7,776,592 XXX XXX
3138LM-DD-2 ... FN AN8199 — CMBS/RMBS ........cvvvniiririnnneneeiininnns foon vee | nennns 4 .. e 1A .. 3,182,701 )...88.5932 |......eunnnnnn 2,391,043 |.... .2,698,902 | 2002 3,085,088 [o.vuveiiiiiiiiis Joeeeeeenn (21,810) e e e 3.500 |...... 1.668 [MON ..... . 95,774 |....08/07/2020 ... |....01/01/2036 ...
3140HT-ZG-7 ..... |FN BL2542 ~ CMBS/RMBS .........eevvrvmmmmmmmnnnnnnnnnnnnns foee vee . 1.A . 6,607,138 |. ..5,048,646 |. .5,678,980 .6,440,032 |.. .3.830 |......2.420 . 220,526 |....06/27/2020 .. 05/01/2039 ...
3140HU-RD-0 ..... FN BL3183 - CMBS/RMBS ... v 4 i [ AL . 18,213,398 |. ....14,084,928 |.... 16,457,116 |.. ... 17,867,523 [.oooeeiiiiiiiins Joveeeer e (5,674) [ e o, 3.180 |...... 2.204 [MON ..... .. 530,605 |....06/03/2020 ... |....08/01/2037 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 28,003,238 21,524,617 24,834,998 27,362,643 XXX XXX 846,904 XXX XXX
54627R-AP-5 ..... LASGOV 22A A4 - ABS e | TLAFE ... .. 8,000,000 |...96.0250 |.............. 7,682,000 |.... . . +00.8,000,000 [oeeeeeeieiiiiiiins Joeeeiiiiiiiiiis e e e 4.475 |...... 4.474 .. 429,600 |....05/12/2022 ... |....08/01/2039 ...
678908-4B-7 ..... OKSDEV 2022 A3 - ABS .... S| 1AFE L) .. 2,000,000 |. e 2,011,800 |.... .2,000,000 |.. +0222,000,000 foueeeiniiiiiiiins e e e e 5.087 |...... 5.086 .. 104,849 |....07/08/2022 ... ....02/01/2052 ...
678908-4E-1 ..... OKSDEV 2022 A3 = ABS .....ccovviiiiiiiiiiiiiiiiiiiieees LTAFE L 12,500,000 |...96.3077 |............. 12,038,462 |............. 12,500,000 |............. 12,500,000 f...oeeeeennnnnnnns Jovvvviiiiiiiiiiins foeiiiiiiiiiiins o e, 4.714 |...... 4.714 697,279 |....08/19/2022 ... |....05/01/2052 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and

Structured Securities 22,500,000 21,732,263 22,500,000 22,500,000 XXX XXX 289,767 1,231,728 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 684,849,207 625,363,501 690,322,071 685,507,995 XXX XXX 4,782,499 18,694,015 XXX XXX
00206R-GQ-9 ..... ATET INC .o [ e [ e 1,2 i .. 2.BFE ..|... . 11,463,300 |. ..9,788,800 |.... 10,000,000 |.. 11,025,251 [ e (160,705) [oveeiiiiiiiiiiiies oo [0 42300 o 2415 [FA ...... ... 162,444 |... 430,000 |....08/18/2021 ...|....02/15/2030 ...
010392-FL-7 ..... ALABAMA POWER CO . . 1.EFE ..|... 811,448 |. 693,765 |.... ... 805,000 |.. 810,602 [..cooooeeeeiieiens fevveeeeeennn (148) [ e [l 40150 4.0 [FA ...... ... 12,621 |... ... 33,408 |....07/16/2018 ...[....08/15/2044 ...
025537-AM-3 ..... AMERICAN ELECTRIC POWER COMPANY INC .. .. 2.BFE ..|... .. 1,679,178 [...97.8000 |.............. 1,564,800 |.... .1,600,000 |.. e 1,654,165 [oeeeeeeiiiiiiiii Jeee e (11,050) [ oo 00042300 o KT N () A 5,733 |... ...68,800 |....07/29/2021 ... |....12/01/2028 ...
031162-BY-5 ..... AVGEN INC .. 2.AFE ... ...5,144,571 (...97.4940 |.............. 5,027,766 |.... .5,157,000 |.. 5,162,985 [ 2,590 [ f [0 30125 3176 |IN ...... ... 26,859 |... ..161,156 |....01/22/2019 ... |....05/01/2025 ...
031162-DV-9 ..... AMGEN INC L 2.AFE ... ...3,352,786 [. 100.2330 |.............. 3,362,817 |.... .3,355,000 |.. 003,363,681 [ o895 [ [ 0002052250 o 5.285 MS ...... ... 58,223 |... ... 88,069 |....02/15/2023 ... |....03/02/2025 ...
035240-A0-3 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC . .. 1.6 FE ..|... . 14,026,656 |. . ....12,322,889 |.... 12,120,000 |.. 2..13,298,880 [ouvvvviiiiiiiiiins Joeeeeen i (227,790) [evviiiiiiiiiiiiinn foeeiiiiiiiiiis [ 8750 2.585 [0 ....... ... 252,668 |... ....04/07/2021 ...|....01/23/2029 ...
035240-AV-2 ..... ANHEUSER-BUSCH [NBEV WORLDWIDE INC ........eevvnnnnees L1GFE L 1,066,784 |...95.3100 |................. 905,445 |.................! 950,000 |.............. 1,085,774 |.ovveeveeniiinnne oo (12,984) | fooeeeiiiiiiiiinnn |e...8.500 e 1.939 [ wevvvnn Jooveeiiiiinnnn 2,771 ...07/29/2021 ... |....06/01/2030 ...
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036752-AG-8 ..... ELEVANCE HEALTH INC ...ovvveiiiiiiiiiiiecccenieeeceens o vee e 1,2 s ..2.BFE .. ...98.5670 [......ceunnnns 1,000,455 |.....ccoeen 1,015,000 |..eevnnennnn 1,018,783 |oeveeniiiiiiiees v (868) |oveiiiiiiiens oo e 4.101 |...... 3.99%4 ....02/27/2019 ...|....03/01/2028 ...
036752-AP-8 ..... ELEVANCE HEALTH INC 2 s ..2.BFE ..|... ...86.8550 |... .2,195,000 |.. 2,188 74T e o826 | e e 2.550 |...... 2.5%4 ....03/08/2021 ...|....03/15/2031 ...
039483-BL-5 ..... ARCHER-DANIELS-MIDLAND CO . 2 s .. 1.F FE ..|... ...95.2250 |.....ooeeeennnn 476,125 |oniinnninnnn 500,000 fiiiiiinnnnnn 501,756 e o (708) | e 2.500 |...... 2.347 ....09/25/2019 ...|....08/11/2026 ...
040555-CH-5 ..... ARIZONA PUBLIC SERVICE CO . N L T, .. 1.GFE ..|... . 100.7580 |.............. 2,518,950 |..............2,500,000 |....cceeeeeee 3,189,113 |oeeeeiiiiiiiiies o (49,5971) | oo e 5.500 |...... 2.725 ....08/18/2021 ...|....09/01/2035 ...
053332-AT-9 ..... AUTOZONE INC 12 .. 2.BFE ..|... ...96.2170 |.............. 2,722,941 |.............. 2,830,000 |..............2,876,590 |...eoeerrrrmunnnes forreeennn (23,276) |oveenniciiinns o e 3.125 |...... 2.262 ....08/19/2021 ...|....04/21/2026 ...
053332-AY-8 ..... AUTOZONE INC 12 ..2.BFE ..|... ...98.1930 |... e 1,489,176 eeeeeiieeee o (11,837 | o e 3.625 |...... 2.802 ...08/19/2021 ...|....04/15/2025 ...
05348E-AX-T7 ..... AVALONBAY COMMUNITIES INC . -1 .. 1.6 FE ..|... ...95.9500 |... 1,679,125 |.... e 1,750,936 [ i (807) | e e 2.950 |...... 2.917 ....10/30/2019 ...|....05/11/2026 ...
05348E-BF-5 ..... AVALONBAY COMMUNITIES INC . 1 .. 1.GFE ..|... ...93.4330 |... 5,755,473 |.... 6,301,224 | e (25,962) | e e 3.300 |...... 2.807 ....08/19/2022 ...|....06/01/2029 ...
05631#-AA-0 ..... BSCH ISSUER (11) LP ... .. 1.GPL .. . 110.4700 |. .. 4,355,674 |. .3,942,857 |.. .6.950 |......6.950 ....03/29/2023 .. 04/30/2048
056310-AA-2 ..... BSCH ISSUER (1) L P . 1.GPL .. . 110.4700 |. ..2,272,526 |. . 2,057,143 .2,057,143 |.. .6.950 |......6.950 ...03/29/2023 .. 04/30/2048
05632*-AA-3 ..... BSCH I ISSUER (1) . .. 1.GPL .. . 108.6220 |. .. 1,000,333 |. ..920,930 .920,930 |.. .7.070 |......7.070 ....06/12/2023 .. 07/31/2048 ...
056328-AA-1 ..... BSCH 11 ISSUER (I1) ... L 1.GPL ... . 108.7720 |..cceevnnnnnnt 1,173,726 |.... .1,079,070 |.. e 1,079,070 |eeeeeeeeeiiieee o e e e 7.070 |...... 7.070 ....06/02/2023 ...|....07/31/2048 ...
05723K-AE-0 ..... BAKER HUGHES HOLDINGS LLC 2 s 1.GFE ... ...95.6880 |... . 800,000 |.. 27T s e 1380 e [ e 3.337 |...... 3.533 ....06/12/2019 ...|....12/15/2027 ...
059165-EC-0 ..... BALTIMORE GAS AND ELECTRIC CO . . 1.GFE ..|... . 109.7110 |... 100850,602 oo feeiee s (6,392) [ [ e 6.350 |...... 4.252 ....06/21/2018 ...|....10/01/2036 ...
06051G-GF-0 ..... BANK OF AMERICA CORP .... 1.2, 1.GFE ... ...96.1520 |... 8,012,468 .o e (18,999) | e e 3.824 |...... 3.546 ....03/26/2018 ...|....01/20/2028 ...
06051G-H0-5 ..... BANK OF AMERICA CORP ... 1.2, 1.GFE ... ...94.8090 |... 8,011,806 |eeeeeeeeeniieee foreeeennn (67,344) | o e 3.974 |...... 2.585 ....02/07/2022 ...|....02/07/2030 ...
06051G-HR-3 ..... BANK OF AMERICA CORP .... 1.2, J1EFE ). ...99.5160 |... e 3,679,740 |oeenniiiiiiiiens o (23,027) | o e 3.458 |...... 2.815 ....10/17/2019 ...|....03/15/2025 ...
06051G-JB-6 ..... BANK OF AMERICA CORP ... 1.2, 1.GFE ..|... ...86.1220 |... .. 10,047,432 |oeeneeiieiiieee o (49,583) | o e 2.592 |...... 2.004 ...01/26/2021 ...|....04/29/2031 ...
06051G-KM-0 ..... BANK OF AMERICA CORP .... 1.2, .GFE ..|... ...97.3290 |... ....13,626,060 |.... 14,000,000 .eenneiiiiiinnnes forvvriniiii e fo e 3.384 |...... 3.385 ....03/17/2022 ...|....04/02/2026 ...
06368F-AC-3 ..... BANK OF MONTREAL ......... 1. F FE . ...91.1020 |. ..2,733,060 |. .3,000,000 2,997,238 |.. .1.250 |......1.285 ....09/09/2021 .. 09/15/2026
06406H-CS-6 ..... BANK OF NEW YORK MELLON CORP 2 FFE . ...99.7810 |. .. 1,596,496 |. .1,600,000 . 1,599,994 |.. .3.650 |......3.499 ....02/26/2019 .. 02/04/2024
06406R-AD-9 ..... BANK OF NEW YORK MELLON CORP 2 F FE . ...95.8480 |. ..2,060,732 |. .2,150,000 .2,220,538 |.. ..(21,980) | .3.250 |......2.147 ....08/19/2021 .. 05/16/2027
073096-B*-9 ..... BAYPORT POLYMERS LLC .... N CEPL. . 102.9090 |. ..4,116,360 |. .4,000,000 .4,000,000 |.. | .5.150 |......5.150 ....01/19/2023 .. 02/15/2035 ...
09659D-AA-4 . BOARD OF TRUSTEES OF LELAND STANFORD JUN o AFE . ...91.5430 |. ..714,951 | . 781,000 .986,272 |.. (4,134) |. .4.249 |......2.934 ...08/23/2019 .. 05/01/2054 ...
09659-AB-2 ..... BOARD OF TRUSTEES OF LELAND STANFORD JUN .. 1. AFE . ...81.8480 |... ..1,706,531 |.... .2,085,000 |.. ... 2,281,177 e (4,329) [ | e 3.460 |...... 3.033 ....09/18/2019 ...[....05/01/2047 ...
12189T-AJ-3 ... BURL INGTON NORTHERN SANTA FE LLC N A .DFE . . 108.3910 |... ....10,839,100 |.... .. 10,000,000 |.. ....9,727,453 89,188 | e e 6.700 |...... 7.412 ....06/03/1999 ...|[....08/01/2028 ...
12201P-AB-2 ..... BURL INGTON RESOURCES LLC 1. FFE . . 115.5730 [.oooevnnnnnnns 1,830,676 |.... .... 1,584,000 |.. .... 1,869,297 2 (30,814) [ e e 7.200 |...... 4.393 ....06/26/2018 ...[....08/15/2031 ...
126408-GH-0 ..... CSX CORP ... N A GFE . . 109.8330 |... ... 900,000 |.. ....1,057,318 e (9,125) e e e 6.000 |...... 4.212 ....11/16/2016 ...|....10/01/2036 ...
126408-GK-3 ..... CSX CORP ... 1. .G FE . . 111.7390 |... . ....5,623,703 .. (83,504) |. 6.150 |...... 3.100 ....03/10/2021 ...|....05/01/2037 ...
126650-CF-5 ... CVS HEALTH CORP 1 2.B FE ...98.5840 |[....ccennnnnns 1,851,408 |.... e 1,875,289 s [ 4,214 |. 3.375 |...... 3.610 ...01/30/2019 ...|....08/12/2024 ...
126650-CY-4 ..... CVS HEALTH CORP .. 1, 2.BFE ...94.5310 |. ..2,330,189 |. .2,976,738 |.. .. (29,877) | .4.780 |...... 2.932 ....02/09/2021 .. 03/25/2038 ...
126650-DJ-6 ..... CVS HEALTH CORP .. 1, 2.B FE ...94.2760 |. ..6,934,000 |. . 7,355,000 .8,133,656 |.. .(121,5%) |. .3.750 |......1.876 ....01/26/2021 .. 04/01/2030
14149Y-BA-5 ... CARDINAL HEALTH INC 1, 2.BFE ...98.2300 |. .. 1,227,875 |. . 1,250,000 . 1,249,361 |.. Ll 749 | .3.500 |......3.560 ....11/07/2014 .. 11/15/2024
172967-LS-8 ..... CITIGROUP INC .. 1,2, ...94.5390 |. .. 2,448,560 |. .2,599,225 |.. (4,979) | .3.520 |......3.314 ....01/05/2022 .. 10/27/2028
172967-WF-5 ..... CITIGROUP INC .. 1,2, ...99.2610 |. .. 4,840,959 |. .4,897,624 |.. ..(65,670) |. .3.382 |......1.981 ....11/18/2021 .. 04/24/2025 ...
172967-M0-1 ... CITIGROUP INC .. 1 ...97.2330 [ooeeeeninnnnns 5,085,286 |.... ....5,178,295 2183 | e e 3.106 |...... 3.562 .. 162,444 |....06/13/2022 ... |....04/08/2026 ...
172067-MS-7 ... CITIGROUP INC 1.2, . ...85.4260 |.............. 5,240,885 |.... ....6,155,108 PO X ) B R A RN 2.572 |...... 2.516 .. 157,792 |....11/17/2021 ...]....06/03/2031 ...
18055#-CD-2 ..... CLARION LION PROPERTIES FUND HOLDINGS ......eeeevmnen feun voe [ wvmnnns | wvviieees e 1.6 ... . 105.8440 |.............. 1,058,440 |.... e 1,000,000 -eenneeeeeniiiieee foereeeniieeee e e e 5.750 |...... 5.750 ... 28,750 |....03/01/2023 ...|....06/01/2033 ...
18685€-AL-6 ..... CLIFFWATER CORPORATE LENDING FUND .. 1.CPL. . 102.2570 |... 4,000,000 eenniiiiiiiinees v e foi e 7.100 |...... 7.008 .. 284,000 |....11/04/2022 ...|....12/06/2027 ...
199575-AT-8 ... OHI0 POWER CO 2.AFE . . 109.6350 |.................877,080 |........cce..... 800,000 fooeererennneeenn 970,741 |eeeniiiiiiiiies o (15,286) | o e 6.600 |...... 3.818 ... 52,800 |....02/13/2018 ...|....03/01/2033 ...
20030N-BH-3 ... COMCAST CORP ... B | TR I 1.G FE . ...97.1350 |... e 8,615,000 [aennnnnnnnn 7,356,304 [ [ (72,885) i [ e 4.250 |...... 2.814 .. 281,138 |....04/18/2022 ...|....01/15/2033 ...
20030N-BN-0 ..... COMCAST CORP ... 1,2 |- 1.G FE . L..97.7380 [oeeeeeinnnnnns 2,023,177 |.... e 2,103,179 feeeeeciiiieee o (28,660) | e e 3.375 |...... 2.182 ... 69,863 |....11/18/2021 ...|....08/15/2025 ...
20030N-DK-4 ... COMCAST CORP ...evvveeieeiinii e ereniin e 1,2 e 1.G FE . ...96.2690 |... ..3,273,146 |.... 3,597,244 s [ (62,293) | e e 3.300 |...... 1.371 .. 112,200 |....08/19/2021 ...|....04/01/2027 ...
209111-EL-3 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK 1. 1.G FE . . 105.6170 |. ..224,964 |. ..213,000 244,746 |.. .5.850 |......4.270 . 12,461 |....07/10/2018 .. 03/15/2036 ...
209111-EM-1 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... 1., 1.G FE . . 108.4060 |... 720,900 |.... . 665,000 |. L..825,851 e oo (9,979) | e o 6.200 |...... 3.751 . 41,230 |....01/26/2018 ...|[....06/15/2036 ...
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209111-EY-5 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ..........een foen voe]vnnnnns T LAGFE e 792,653 [. 100.9830 |.....ceeevvenn.. 672,547 |oooiiinnnnnnnnns 666,000 |....oeieennnnnns 769,007 [ovvvvvviiiniiiiinn Joeeeeeenns (7 R RO RN 5.500 |...... L3 (CIVN 10 R AN 3,053 ....03/21/2018 ...|....12/01/2039 ...
24422E-\WD-7 ... JOHN DEERE CAPITAL CORP ... ...94.0460 |... .1,800,000 |.. e 1,799,451 | e 164 e e e 2.350 |...... 2.360 [MS ...... ... 13,278 |... ....08/02/2022 ...|....03/08/2027 ...
24715@-AZ-7 ..... DELOITTE LLP ...97.1250 |... .5,000,000 |.. 5,000,000 eenniiiiiiiinns v e [ e 5.320 |...... 5.320 [MN ...... e 22,906 ... ....056/11/2023 ...|....05/31/2038 ...
254687-DB-9 ... WALT DISNEY CO ... . 103.8240 |... .2,350,000 |.. 2511172 | e (137,439) | e e 8.500 |...... 2.384 |FA ...... e 71,022 |, ....11/26/2019 ...|....02/23/2025 ...
254687-DF-0 ..... WALT DISNEY CO ... B . 104.5310 |... ceeevrnnneeeennn825,000 [oainniiinnnnn 805,797 i [ (42,969) [ [ e 7.700 |...... 2.202 [AO ...... .... 10,764 |... ....11/26/2019 ...|....10/30/2025 ...
260003-AM-0 ..... DOVER CORP 1 ...96.7640 |... 2,573,922 |.... 02,655,682 |..eieiiiiiiieee [ 2,278 s e e 3.150 |...... 3.240 [MN ...... .... 10,707 |... ...10/29/2015 ...|....11/15/2025 ...
26441C-AS-4 ... DUKE ENERGY CORP . -1 ...94.8930 |... 3,511,041 |.... ..3,584,882 |...oiiiiiiiiiinns i 40,475 | i e 2.650 |...... 3.891 [MS ...... .. 32,683 |... ....03/20/2018 ...|....09/01/2026 ...
26442C-AE-4 ...... DUKE ENERGY CAROLINAS LLC . N A . 108.6460 |... .. 1,086,460 |.... e 1,852,288 e e (19,492) | e e 6.050 |...... 3.000 |AO ...... ....10/07/2021 ...|....04/15/2038 ...
26442T-AE-T7 ..... DUKE UNIVERSITY .. 1. ...77.4570 |. ..858,998 |. .1,123,119 |.. .3.299 |......3.200 ... 12/21/2023 .. 10/01/2046
26884A-BF-9 ..... ERP OPERATING LP . 1, ...95.0020 |. ..4,887,853 |. .5,049,587 |.. .2.850 |......3.543 ....12/15/2016 .. 11/01/2026
291011-BB-9 ..... EMERSON ELECTRIC CO 1 . 109.6210 |. .. 1,682,927 |. 1,926,275 |.. .6.125 |......3.321 ....02/03/2022 .. 04/15/2039 ...
20342¢-AA-0 ... ENHANCED CAPITAL CONNECTICUT FUND VI, LL . ...92.2643 |... 8,449,028 |.... e 9157 418 s e e e e 8.000 |...... 8.001 ...12/30/2021 ...|....12/15/2030 ...
203428-AA-2 ... ENHANCED CAPITAL RHODE [SLAND NOTE ISSUE .. ...98.7070 |... 4,232,308 |.... B 287,750 e i e o e 8.000 |...... 8.000 ....09/02/2021 ...|....12/15/2026 ...
29379V-BB-8 ..... ENTERPRISE PRODUCTS OPERATING LLC ...99.7600 |... 6,123,269 |.... 8,138,000 |-eeneeeeiiiieee foreeeeen (49,710) | o e 3.900 |...... 3.148 ....09/25/2019 ...|[....02/15/2024 ...
29660N-AC-3 ..... ESPAI BARCA FONDO DE TITULIZACION .. . . 109.5930 |... 3,287,790 |.... 023,000,000 eenniiiiiiiines v e foi e 6.660 |...... 6.661 ....03/31/2023 ...|....06/30/2032 ...
30040W-AD-0 ..... EVERSOURCE ENERGY 1 ...98.0340 |... 1,700,890 |.... 1,738,281 s e (B A18) | e e 2.900 |...... 2.576 ....07/10/2019 ...|....10/01/2024 ...
30040W-AL-2 ..... EVERSOURCE ENERGY .. -1 ...84.5700 |... 1,268,550 |.... e 1,495,716 [ i 966 | o e 2.550 |...... 2.5%4 ....03/08/2021 ...|....03/15/2031 ...
30231G-AT-9 ..... EXXON MOBIL CORP ... 1 ...97.1250 |... 3,399,375 |.... ....3,500,000 UUUURRURRR FPRTTRRP RN 3.043 |...... 3.042 ...02/29/2016 ...|[....03/01/2026 ...
316773-CX-6 ..... FIFTH THIRD BANCORP N VA ...99.8330 |... ..2,036,598 |.... .... 2,039,966 2 (2,200) [ovveeiiiiiiiiiii e e 3.650 |...... 3.544 ....03/19/2019 ...|....01/25/2024 ...
341081-EV-5 ..... FLORIDA POWER & LIGHT CO 1. . 106.1460 |. ..583,803 |. ..550,000 .630,280 |.. (4,504) |. .5.650 |......4.189 ....06/21/2018 .. 02/01/2037
341081-FD-4 ..... FLORIDA POWER & LIGHT CO .. 1, . 102.0680 |. ..280,687 |. ..275,000 .391,283 |.. (5,748) | .5.260 |......2.194 ...08/05/2020 .. 02/01/2041
341081-FG-7 ..... FLORIDA PONER & LIGHT CO .. 1, ...88.6410 |. ..642,647 |. ..725,000 .880,832 |.. (6,797) | .4.050 |......2.547 ....11/05/2021 .. 06/01/2042
34501*-AB-9 ..... FOOTBALL CLUB TERMINAL NTS 2023-XV TRUST . 1. . 104.3090 |. ..2,086,180 |. .2,000,000 .2,000,000 |.. .5.370 |......5.449 ....03/09/2023 .. 10/05/2029 ...
34501*-AC-7 ..... FOOTBALL CLUB TERMINAL NTS 2023-XV TRUST . o . . 106.0490 |. ..1,060,490 |. .1,000,000 .1,000,000 |.. .5.470 |......5.550 ....08/09/2023 .. 10/05/2033 ...
34501*-AD-5 ..... FOOTBALL CLUB TERMINAL NTS 2023-XV TRUST .... 1. |- LFFE L .. 1,000,000 |. 107.0120 |... 1,070,120 |.... .1,000,000 |.. 1,000,000 5.570 |...... 5.574 ....03/09/2023 ...|[....10/05/2035 ...
350638-AA-6 ..... FOUNDRY JV HOLDCO LLC |- 1.GFE ... .. 5,000,000 |. 107.4820 |... 5,374,100 |.... .5,000,000 |.. 5,000,000 5.720 |...... 5.722 ...05/31/2023 ...|....01/25/2038 ...
35086@-AL-5 ..... FOUR CORNERS OPERATING PARTNERSHIP LP ... |- 2.BFE ... .. 3,000,000 |. 106.7700 |... 3,203,100 |.... .3,000,000 |.. 3,000,000 |oeeveeeniiriiiinnn forenniniiiiiiinns v o o 6.440 |...... 6.440 ....06/23/2023 ... |....07/12/2033 ...
356770-AA-4 ..... FREEPORT POWER LIMITED ....eeevvveeeeeennneeeeemmnnnes oo vee | s | e .. 2.BIF ..|... .. 1,000,000 |. 105.0300 |... 1,050,300 |.... .1,000,000 |.. 1,000,000 ORI FPRPTRRR R 6.000 |...... 6.001 ....06/14/2023 ...|....10/15/2034 ...
375558-BF-9 ..... GILEAD SCIENCES INC .. 2.AFE ..|... ...2,122,308 |...97.9930 |... 2,006,897 |.... 2,067,595 e (9,710) [ e e 3.650 |...... 3.133 ....01/17/2018 ...|....03/01/2026 ...
375558-BG-7 ..... GILEAD SCIENCES INC .. 2.AFE ..|... .. 1,618,906 |...98.9380 |... 1,444,495 |.... 1,573,591 o (8,018) [ e [ 4.600 |...... 3.741 ...10/25/2017 ...|....09/01/2035 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC . L2.AFE .. 5,323,107 |...95.6040 |. ..5,051,715 |. .5,300,674 |.. (4,415) |. .3.691 |...... 3.592 ....06/25/2019 .. 06/05/2028 ...
38141G-XG-4 ..... GOLDMAN SACHS GROUP INC . 1.FFE .. ...87.8420 |. .. 5,252,952 |. .5,980,000 .6,098,413 |.. ..(18,655) |. .2.600 |......2.237 ....06/08/2020 .. 02/07/2030
38141G-XH-2 ..... GOLDMAN SACHS GROUP INC . L2.AFE .. ...94.0120 |. ..4,982,636 |. .5,300,000 .5,883,621 |.. ..(92,080) | .3.800 |......1.839 ...02/08/2021 .. 03/15/2030
38141G-2R-8 ..... GOLDMAN SACHS GROUP INC . 1.FFE .. ...95.8210 |. .. 1,437,315 |. .1,500,000 .1,500,000 |.. .3.615 |......3.616 ....03/11/2022 .. 03/15/2028
38143U-8H-7 ..... GOLDMAN SACHS GROUP INC . L2.AFE .. ...97.7200 |. .. 1,465,800 |. .1,500,000 .1,503,858 |.. .3.750 |......3.607 ....11/09/2016 .. 02/25/2026 ...
40414L-AM-1 ... HEALTHPEAK PROPERTIES INC . .. 2.AFE ..|... ...97.6280 |... teeeernnneeeeen 95,000 |eeiiiiie 94,904 [ e 87 e e [ 3.400 |...... 3.4% ....01/13/2015 ...{....02/01/2025 ...
42250P-AD-5 ... HEALTHPEAK PROPERTIES INC . .. 2.AFE ..|... ...88.0260 |... 880,260 |..............1,000,000 |....coeveeeennnn995,709 [oeennniiinnnnnnns ooviiinnennn 827 o i e 2125 |...... 2.218 ....11/16/2021 ...|....12/01/2028 ...
437076-AS-1 ..... HOME DEPOT INC ..eeeeeeeeeeeeeeeeee e eeeeeeeeeeeens [ vee [ v [T s 1FFE ... . 111.8120 |... ..5,222,739 |oeeuueeeeenn 4,671,000 |.............. 5,804,350 |oeeeeiiiiiniiiins foeeeeennn (68,621) | e e 5.875 |...... 3.517 ....11/04/2019 ...|....12/16/2036 ...
456866-All-4 ..... TRANE TECHNOLOGIES CO LLC |- 2.AFE L. . 104.7960 |... ....10,568,677 |.............10,085,000 |.............10,085,000 |.......cccvvuueeee [orreeeenaa 82,670 |oueenniiiiiinnns oo e 6.443 |...... 6.916 ....10/26/2000 ...|[....11/15/2027 ...
459200-HU-8 ..... INTERNATIONAL BUSINESS MACHINES CORP ... |- 1.GFE ... ...99.7580 [..cceennnnnnns 2,778,260 |.....oeeeeennn 2,785,000 [ooeeeeennnnn. 2,785,448 |oeeeeeeeeeniies e (8,800) | oo e 3.625 |...... 3.482 ....04/30/2014 ...|....02/12/2024 ...
46625H-KC-3 ..... JPMORGAN CHASE & CO ... .. 1.F FE ..|... ...97.9440 |......ooennnns 4,696,415 |.....eeeeennn 4,795,000 [ooeieiennnnnn 4,793,743 |oveeniiiiiiens o 1,214 e e e 3.125 |...... 3.150 ...01/15/2015 ... |....01/23/2025 ...
46647P-AR-7 ..... JPMORGAN CHASE & CO ... |- 1LFFE .. |... ...96.2420 |.............. 4,845,785 |.... 4,843,301 | e 1,348 e e e 4.005 |...... 4.829 ....12/18/2023 ...|....04/23/2029 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO ... .. 1.F FE ..|... ...98.0300 |[.....cevnnnnns 6,367,049 |.... e 1,001,747 Jeeeeeiiiiiiees o (94,973) | o e 4.452 |...... 2.747 LG11/1772021 ... 12/05/2029 ..
46647P-CJ-3 . JPMORGAN CHASE & CO 1EFE .. ...88.6580 |. .. 8,444,675 |. .8,432,284 |.. .2.069 |......4.483 ....12/18/2023 .. 06/01/2029 ...
46647P-DC-7 ..... JPMORGAN CHASE & (O ... . 1.EFE ..].. ...96.4220 |.............. 2,656,426 |.... .2,755,000 |. 02,755,000 Joeeniiiiiiiinnns i e o e 4.586 |...... 4.587 |AO ...... .. 126,344 |....04/19/2022 ...|....04/26/2033 ...
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478375-AG-3 ..... JOHNSON CONTROLS INTERNATIONAL PLC ..eovvvenivviininns feen oee (R 1,2 e L 2BFE | 2,179,547 |...98.8300 |.........eenn. 2,137,693 |......oeeennns 2,163,000 |..........e... P (O Tt R RPN 0725 22 ) AR RPN R 3.625 |...... 3.489 ....12/23/2016 ...|....07/02/2024 ...
491674-BG-1 ..... KENTUCKY UTILITIES CO 2 s .. 1.FFE ..|... 1,599,463 |...97.5%0 |... .1,210,000 |.. e 1,561,886 [eeneeeeeiiiieee fereeeennn (16,645) | o e 5125 |...... 2.880 ....08/24/2021 ...|....11/01/2040 ...
536216-BH-8 ..... LION INDUSTRIAL PROPERTIES LP . ...99.1720 |... .1,000,000 |.. e 1,000,000 [eeeniiiiiiiines oo e foii e 5.490 |...... 5.490 ....01/19/2023 ...|....02/02/2035 ...
539830-BB-4 ... LOCKHEED MARTIN CORP .... ...90.4030 |... ...11,197,316 |.............12,386,000 |.............12,386,000 [....cceeemmmenaee foovemmmniiineiens Joeneeeeeeniees oo e 4.070 |...... 4.070 ....12/12/2012 ...|....12/15/2042 ...
548661-AH-0 ..... LOWE'S COMPANIES INC ... . 107.4800 |.............. 3,331,880 |..............3,100,000 |.............. 3,502,815 |...eeviriirrnnnnns [orrneennn (89,331) |vveeniiiiiiins oo | 6.875 |...... 3.465 ....03/29/2016 ...|....02/15/2028 ...
548661-DH-7 ..... LOWE'S COMPANIES INC ... ...97.6050 |.................976,050 |.............. 1,000,000 |.................998,893 |....cccorrmriiies forrrrrnnienn 888 | e e 3.375 |...... 3.443 ...09/09/2015 ... |[....09/15/2025 ...
548661-EE-3 ..... LOWE'S COMPANIES INC ... ...72.9850 |... e 1,498,585 |oeenniiiiiiiiiins i 97 e i e 2.800 |...... 2.807 ....09/13/2021 ...|....09/15/2041 ...
548661-EG-8 ..... LOWE'S COMPANIES INC ...96.3880 |... e 1879125 s e BT e e e 3.350 |...... 3.365 ....08/22/2022 ... |....04/01/2027 ...
575718-AE-1 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY ...90.6440 |. .3,387,177 |.. .. (23,292) | .3.969 |......2.804 ....10/30/2019 .. 07/01/2038
575718-AG-6 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY ...74.9530 |. .6,945,000 |.. .2.989 |......2.989 ....12/17/2019 .. 07/01/2050
575718-AJ-0 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY .10,000,000 |...75.5340 |. . 10,000,000 10,000,000 |.. .3.067 |......3.067 ....03/01/2022 .. 04/01/2082 ...
57708#-AA-9 ..... MATTERHORN EXPRESS PIPELINE, LLC .. 2,000,000 |. 102.5200 |.............. 2,050,400 |.... ....2,000,000 |.. 22,000,000 |-eeneeeeenniieee forrereriieeeee e o e 5.630 |...... 5.630 ...01/18/2023 ...|....06/30/2034 ...
57708#-AB-7 ..... MATTERHORN EXPRESS PIPELINE, LLC ... . 118.0360 |... 1,180,360 |.... .1,000,000 |.. e 1,000,000 [oeeeniiiiiiiinnes v e fo e 7.600 |...... 7.600 ....01/18/2023 ...|....06/30/2034 ...
58013\-EY-6 ..... MCDONALD'S CORP ...98.3470 |... 4,248,590 |.... .4,320,000 |.. 4,340,134 s e (10,365) [ e e 3.700 |...... 3.437 ....08/19/2021 ...|....01/30/2026 ...
605417-CD-4 ..... MISSISSIPPI POWER CO ...67.7690 |... .1,150,000 |.. 1,138,402 | e 280 s e 3.100 |...... 3.155 ....06/24/2021 ...|....07/30/2051 ...
606822-BD-5 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . ...99.6020 |... .1,375,000 |.. .... 1,375,000 UUURUPRR FPRTTRR RN 3.407 |...... 3.405 ....02/26/2019 ...|[....03/07/2024 ...
609207-AT-2 ..... MONDELEZ INTERNATIONAL INC .. ...90.3480 |... .1,000,000 |.. e 1,022,502 [nniiiiiiiiiiiiii e (K72 D) PO R R 2.750 |...... 2.348 ....04/07/2021 ...|....04/13/2030 ...
617446-8C-6 ..... MORGAN STANLEY ...98.5810 |... ....10,017,801 |.... 10,162,000 |.. ...10,335,445 |..ooiiiiiiiees e (107,834) [ eeeeeeeeeceen Jeeeieeeeeeeniiees foeeees 4.000 |...... 2.871 ...11/18/2021 ... |....07/23/2025 ...
617446-8G-7 ..... MORGAN STANLEY ... 97,4120 [ 6,838,322 |.... JRR Y £° ST YL AR R (143,962) |.ooveeeeeeeeeeeees o s 4.431 |...... 2.116 LG1171772021 L ....01/23/2030 ..
61744Y-AP-3 ..... MORGAN STANLEY ... ...95.3510 |. ..1,907,020 |. 2,117,047 |.. .. (27,236) | 3772 |......2.256 ....01/08/2022 .. 01/24/2029
641062-AY-0 ..... NESTLE HOLDINGS INC ... ... 74.4390 |. .. 5,582,925 |. 7,484,130 |.. .2.500 |......2.515 ....09/07/2021 .. 09/14/2041
65341*-AA-9 ..... NEXTERA ENERGY PIPELINE HOLDINGS (LOVWMAN . . . . 104.5680 |. ..3,077,211 | 2,942,784 |.. .6.550 |......6.551 ....11/18/2022 .. 08/01/2052
65341@-AA-7 ... NEXTERA ENERGY TRANSMISSION HOLDINGS LLC .......ccoeifenn ..t S 2. . ,991, . 107.0710 |. .. 4,273,347 |. .3,991,133 |.. .6.090 |......6.090 ....12/16/2022 .. 12/21/2042 ...
65342%-AC-4 ..... |NEXUS GAS TRANSMISSION, LLC ..eeevvreeeeeeeenieeeeeenefoee e T .. 2. . ,000, . 104.5150 |. .. 3,135,450 |. .3,000,000 .3,000,000 |.. .5.890 |......5.890 ...04/06/2023 .. 05/01/2035 ...
655844-A0-1 ..... NORFOLK SOUTHERN CORP . 112.79%60 |... 1,765,257 |.... .1,565,000 |.. 1,540,459 | [ 2722 | i e 7.250 |...... 7.539 [FA ...... .. 113,463 |....06/21/2001 ...|....02/15/2031 ...
655844-BY-3 ..... NORFOLK SOUTHERN CORP ... ...86.2580 |... 1,897,676 |.... .2,200,000 |.. 002,622,326 |oeeeeeeeiieeee feeeeee (11,943) | e e 4.150 |...... 2.9% |FA ...... ... 91,300 |....08/17/2021 ...|....02/28/2048 ...
666807-BD-3 ..... NORTHROP GRUMMAN CORP ... ...99.8090 |... 2,245,703 |.... .2,250,000 |.. 2,497,094 | o (9871 s o e 5.050 |...... 4139 [MN ...... .. 113,625 |....12/12/2012 ... |....11/15/2040 ...
666807-BW-1 ..... NORTHROP GRUMMAN CORP B . . 106.1760 |... 4,140,864 |.... .3,900,000 |.. e 8197,430 e e (128,799) | e e 7.875 |...... 4.153 [MS ...... .. 307,125 |....09/02/2021 ... |....03/01/2026 ...
668074-H#-7 ..... NORTHWESTERN CORPORATION 8D ... 1. .. 1,000,000 |. 103.9610 |... 1,039,610 |.... e 1,000,000 [oeeeniiiiiiiinns v e fo e 5.570 |...... 5.570 ... 27,850 |....03/16/2023 ...|....03/30/2033 ...
668074-J*-9 ..... NORTHWESTERN CORPORATION MT ... N A . 103.9610 |... 5,198,050 |.... ....5,000,000 USRI FPRPTRR RN 5.570 |...... 5.570 .. 139,250 |....03/16/2023 ... |....03/30/2033 ...
668444-AA-0 ... NORTHWESTERN UNIVERSITY ... 1 ...90.4170 |. ..2,712,510 |. .3,416,841 |.. .. (14,536) |. 4,198 |...... 3.249 125,940 |....11/01/2019 .. 12/01/2047 ...
668444-AC-6 ..... NORTHWESTERN UNIVERSITY 1 ...95.7890 |. .. 1,053,679 |. .1,100,000 .1,334,037 |.. ..(10,533) | .4.643 |......3.020 . 51,073 |....11/08/2019 .. 12/01/2044
668444-AM-4 ..... NORTHWESTERN UNIVERSITY 1 ...85.2200 |. ..822,373 | ..965,000 .1,050,587 |.. ... (5,431) ] .3.688 |......2.859 . 35,589 |....08/04/2022 .. 12/01/2038
668444-AN-2 ..... |NORTHWESTERN UNIVERSITY 1 ...84.9460 |. .. 7,512,624 |. .8,844,000 .9,266,826 |.. L (13,113) | .3.868 |......3.545 342,086 |....05/31/2022 .. 12/01/2048
68389X-AE-5 ..... ORACLE CORP .. 1 . . 110.6250 |. ..2,195,906 |. .2,603,942 |.. .. (32,3%4) |. .6.500 |......3.675 129,025 |....10/13/2017 .. 04/15/2038 ...
68389X-AH-8 ..... ORACLE CORP .. N A 2.B FE .. 1,906,988 |. 106.5420 |... 1,539,532 |.... ....1,819,495 (17,345) [ceeeeeeieeeee e feeenns 6.125 |...... 3.883 ... 88,506 |....10/02/2019 ...|....07/08/2039 ...
693475-BR-5 ..... PNC FINANCIAL SERVICES GROUP INC ... 2125 L 1.6 FE 7,000,000 |. 102.0030 |... 7,140,210 |.... 7,000,000 [eenniiiiiiiines v e fo e 5.582 |...... 5.585 .. 195,370 |....06/07/2023 ...|....06/12/2029 ...
69353R-EK-0 ..... PNC BANK NA 1.F FE . ...5,965,662 |...97.3490 |... 5,865,277 |.... ....6,017,077 e 8,853 | e e 2.950 |...... 3.068 |FA ...... .. 177,738 |....03/06/2017 ...|....02/23/2025 ...
693627-AY-7 ..... DUKE ENERGY INDIANA LLC ... 2.AFE .. 3,010,060 |. 106.9030 |... 2,575,298 |.... ....2,872,859 (IO {0 ) N R FEPPIR R 6.120 |...... 4.042 A0 ...... .. 147,431 |....08/19/2021 ... |....10/15/2035 ...
695114-CD-8 ..... PACIF I CORP 1.F FE . ...3,194,106 |. 102.6780 |... 2,371,862 |.... .... 3,082,826 (47,845) [ Jeemnnieeeeeennn s 5.750 |...... 2.75|A0 ...... .. 132,825 |....08/18/2021 ...|....04/01/2037 ...
70522#-AB-4 ..... PECO PALLET HOLDINGS INC .. B | T, 2.BPL .. 3,000,000 |. 100.7640 |... .. 3,022,920 |.... ....3,000,000 R M R 5.920 |...... 5.901 [FMAN .... .. 132,707 |....02/16/2023 ...|....03/02/2028 ...
713448-CQ-9 ... PEPSICO INC 1,2 e 1.EFE ...1,292,180 |...91.4360 |... 914,360 |.... ... 1,262,436 e (9,722) oo e e 4.250 |...... 2.581 A0 ...... ... 42,500 |....11/09/2020 ...|....10/22/2044 ...
713448-DV-7 ..... PEPSICO INC .... 1,2 e ...89.2960 |... 1,660,906 |.... ....2,130,749 e (7,997) Lo e e 4.000 |...... 3.105 [MN ...... . 74,400 |....02/03/2022 ... |....05/02/2047 ...
718546-AR-5 ..... PHILLIPS 66 . 1, ...97.3410 |. 1,411,445 . 1,451,291 |.. (216) |. .3.900 |......3.877 . 56,550 |....02/26/2019 .. 03/15/2028 ...
74005P-BN-3 ... LINDE INC ..uiiiiiiiniiiiiiiii i e ciiiiie s e ccviie e e enaes 1, ...97.5590 [.......oeeenns 1,365,826 |.... .1,400,000 |. ... 1,399,352 L0595 i o e 2.650 |...... 2.693 |FA ...... . 37,100 |....01/29/2015 ... |[....02/05/2025 ...
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740189-AM-7 ..... PRECISION CASTPARTS CORP .....ceevvvvennrrervnnnneeeenns foen vee | nnnnns 1,2 e L ACFE e 8,008,629 |...97.9460 |.............. 7,860,167 |.....cevvenns 8,025,000 |.......ceunnn. 8,022,338 |..eevneriiiinnnns forriiinnnnn 1,850 |eeiiiiiiiiiins o e 3.250 |...... 3274 | e fovvveininn 11,592 |, 260,813 |....06/01/2015 ... |....06/15/2025 ...
740816-AH-6 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE .... N A |- TAFE L. .. 2,118,160 |. 101.5290 |.....eennnneen 1,685,381 |.... .1,660,000 |.. 2,049,228 |.eeniiieiiiieee e (17,464) | o e 4.875 |...... 3.076 [AO ...... ... 80,925 |....11/12/2019 ...|....10/15/2040 ...
740816-AL-7 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE .... 1 | LAFE L ...87.8130 [.coevrnnnnnns 8,424,779 |.... .9,594,000 |.. 210,495,233 |oeeeiiiiiiiens o (52,945) | o e 3.619 |...... 2.791 ....09/27/2019 ...|....10/01/2037 ...
740816-AM-5 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE .... 12 .. 1.AFE ..|... ...78.1900 |... 1,282,000 |.. e 1,298,488 |.eeeiiiiiieee [ (B81) | e e 3.150 |...... 3.070 ...08/27/2019 ...|....07/15/2046 ...
740816-AN-3 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE .... 12 .. 1.AFE ..|... .. 433,625 |...76.2400 |... 890,000 [aenniinnnnn 434,081 o [ 279 [ e o 3.300 |...... 3.889 ....08/30/2023 ...|....07/15/2056 ...
74170*-BY-4 ..... PRINME PROPERTY FUND LLC N A e 1.6 s .. 6,000,000 |. 104.6390 |... 6,278,340 |.... 026,000,000 [..eneeeeenniieee foereeeriieeee e e e 5.590 |...... 5.590 ...02/17/2023 ...|....03/15/2033 ...
75458*-AB-5 ..... RAYBURN COUNTRY ELECTRIC COOPERATIVE INC . .|--2.BPL ... . 106.4460 |... 2,126,734 |.... .... 1,997,946 R M R 6.040 |...... 6.040 ....03/17/2023 ...|....12/31/2042 ...
75513E-BY-6 ..... RTX CORP .. .. 2.AFE ..|... . 108.0940 |... 1,837,598 |.... ....2,018,275 (84,211) [eeeeeeiiieeee Jeemnniieeeeennn feenns 7.200 |...... 1.834 ...12/10/2020 ...|....08/15/2027 ...
75513E-CH-2 . RTX CORP L2.AFE .. ...96.3740 |. .. 3,705,580 |. .4,108,237 |.. .. (87,329) |. .3.500 |......1.136 ....12/10/2020 .. 03/15/2027
75513E-CJ-8 . RTX CORP L2.AFE .. ...93.0040 |. .. 1,274,155 |. 1,717,469 |.. .. (12,914) | .4.800 |......3.060 ....12/10/2020 .. 12/15/2043
75513E-CK-5 ..... [RTX CORP .. L2.AFE .. ...87.4580 |. 1,823,499 |. .2,613,016 |.. ..(16,270) |. .4.350 |......2.834 ....12/10/2020 .. 04/15/2047 ...
756109-AW-4 ..... REALTY INCOVE CORP ... .. 1.GFE ..|... .. 997,210 |...93.4550 |... 934,550 |.... 998,377 [eeeeeeemniineee foreereneen 219 | oo e 3.250 |...... 3.283 ...06/13/2019 ...|....06/15/2029 ...
76169#-AT-0 ..... REYES HOLDINGS LLC .... |- 1.GPL L .. 3,000,000 |. 101.6500 |... 3,049,500 |.... 023,000,000 eenniiiiiiiiees v e fo e 4.910 |...... 4.910 ...04/28/2023 ...|....05/17/2032 ...
76711%-AA-8 ..... RI0 GRANDE LNG, LLC ... evevenens |2.CPL e . 109.8900 |... 6,593,400 |.... 26,000,000 |..eneeeeeniiiees foereeeriieee e o e 6.670 |...... 6.673 ...06/16/2023 ...|....07/11/2033 ...
776743-AL-0 ..... ROPER TECHNOLOGIES INC 2 s .. 2.AFE ..|... ...82.3370 |... 002,085,698 |...ooiiiiiiiiinns i 316 e [ e 1.750 |...... 1.767 ....08/18/2020 ...|[....02/15/2031 ...
797440-BK-9 ..... SAN DIEGO GAS & ELECTRIC CO ...oeeeeveneeeeeeemmeeeeeee o wee [ v [T s .. 1.FFE ..|... . 107.6540 |... eeeenneeeeeeen 840,000 [oeeniiiennnnn 520,086 [ [ (3,5684) e e e 6.000 |...... 4.366 ....07/31/2018 ...|....06/01/2039 ...
822582-AD4 ... SHELL INTERNATIONAL FINANCE BV ... .. 1.DFE ..|... . 115.0680 |... 3,296,698 |..............2,865,000 |.............. 3,664,881 [.......ccoooeriiis Jonnnnnnn (38,904) [ i e 6.375 |...... 3.892 ....10/30/2019 ...|....12/15/2038 ...
828807-CY-1 ..... SIMON PROPERTY GROUP LP .. 1.GFE ..|... ...96.1490 |... 2,499,874 |.... 2,818,767 oeeeeeeeeiiiieee foeeeeeenan (8,760) |eeeeeceeeiees o e 3.250 |...... 2.963 ...02/10/2022 ...|....11/30/2026 ...
832696-AK-4 ..... J M SMUCKER CO ... .. 1,217,616 |...98.1040 |... 1,177,248 |.... .... 1,202,876 v e (2,273) | o | 3.500 |...... 3.295 ....11/21/2016 ...|....03/15/2025 ...
84857L-B*-1 ..... SPIRE INC .......... 2,000,000 |. 104.5760 |. ..2,091,520 |. 22,000,000 |+eeeennieeeeennns ferreeeeeees . .5.800 |......5.800 ....02/24/2023 .. 03/15/2033
854403-AE-2 ..... [LELAND STANFORD JUNIOR UNIVERSITY .. 1,976,130 |...82.2580 |. .. 1,438,692 |. 1,951,075 |.. (7,275) | ......2.813 ....10/20/2020 .. 06/01/2044
85440K-AA-2 ..... LELAND STANFORD JUNIOR UNIVERSITY .. . . 12,230,712 |...86.2140 |. ..9,098,163 |. 12,050,555 |.. .. (43,836) | .3.647 |......2.821 ....12/12/2019 .. 05/01/2048
85440K-AD-6 ..... LELAND STANFORD JUNIOR UNIVERSITY ....covvvennieviiinas fun one . 12,000,000 |...66.9800 |. ..8,037,600 |. 12,000,000 |.. | 243 |......2.413 ....05/28/2020 .. 06/01/2050 ...
855244-AQ-2 ..... [STARBUCKS CORP ... 1,583,226 |...98.2140 |. .. 1,524,281 |. . 1,552,000 1,559,915 |.. (5,138) . .3.800 |......3.440 ...03/11/2019 .. 08/15/2025 ...
855244-AR-0 ... STARBUCKS CORP ... ...98.4910 |... 1,359,176 |.... .1,380,000 |.. ....1,410,281 2+ (5,8%8) [eeveiiiiiiiiiiiis e e 4.000 |...... 3.483 ....056/02/2019 ...|....11/15/2028 ...
86787E-BC-0 ..... TRUIST BANK ... ...99.3730 |... 1,902,993 |.... 1,915,000 |.. 1,914,979 | e 145 e e e 3.200 |...... 3.205 ....03/12/2019 ...|....04/01/2024 ...
871829-AZ-0 ..... SYSCO CORP ...97.7740 |... 3,236,319 |.... .3,310,000 |.. 003,335,205 oeeeniiiiiiiiiees e (16,184) | o e 3.750 |...... 3.225 ....09/07/2016 ...|....10/01/2025 ...
871829-BC-0 ..... SYSCO CORP ...96.6000 |... 3,516,240 |.... .3,640,000 |.. e 3,871,765 eeeeeiiiiieee o (13,280) [ o e 3.300 |...... 2.903 ....02/10/2022 ...|....07/15/2026 ...
87303*-AA-9 ..... THL CREDIT DIRECT LENDING IV FUNDING LL .... ...96.6597 |... 1,004,522 |.... e 1,182,346 [ i e [ e 5.000 |...... 5.000 ....09/02/2022 ...|....07/15/2025 ...
89156H-AA-5 ..... TOTE SHIPHOLDINGS LLC ... ...93.4840 |... 2,383,842 |.... e 2,784,532 |oeeeeeeeiiiieeee [ (10,858) | e e 3.400 |...... 2.714 ...11/10/2020 ...|....10/16/2040 ...
89788M-AN-2 ..... TRUIST FINANCIAL CORP ... . 101.7940 |. .. 3,410,099 |. .3,352,854 |.. .6.047 |......6.009 ....06/07/2023 .. 06/08/2027 ...
89837L-AH-8 ..... TRUSTEES OF PRINCETON UNIVERSITY ...93.1270 |. ..6,518,890 |. .7,000,000 .7,000,000 |.. ) 4.201 |......4.201 ....05/17/2022 .. 03/01/2052
902494-AX-1 ..... TYSON FOODS INC ........ ...98.8400 |. 1,253,291 | .1,268,000 .1,272,65 |.. ..(12,289) | .3.950 |......2.952 ....10/02/2019 .. 08/15/2024
907818-DT-2 ..... UNION PACIFIC CORP . ...91.5000 |. ..3,111,000 |. .3,400,000 4,178,235 |.. ..(28,000) | .4.821 |......3.234 ....02/10/2021 .. 02/01/2044
907818-EB-0 ..... UNION PACIFIC CORP . ...88.2900 |. ..945,000 924,928 |.. . 1,101 .3.375 |......3.572 ....02/03/2021 .. 02/01/2035 ...
907818-EJ-3 ..... UNION PACIFIC CORP ... ...85.6050 |... . .2,610,000 |.. ....2,873,910 e (8,321) [ e e 4.050 |...... 3.379 ...06/08/2022 ...|....03/01/2046 ...
91159H-HN-3 ... US BANCORP ... ...93.9040 |... 2,347,600 |.... .2,500,000 |.. .... 2,494,905 e 1,930 i e e 2.375 |...... 2.458 ....07/19/2016 ...|....07/22/2026 ...
91159H-JF-8 ..... US BANCORP ... ...98.5640 |... 3,745,432 |.... +0:3,800,000 [-eeneeeenniiieee Jereeerniieeeeenn e e e 4548 4.550 ....07/19/2022 ...|....07/22/2028 ...
913017-BP-3 ..... RTX CORP . 108.9900 |... 8,250,724 o e (85,837) | o e 6.125 |...... 4.298 ....08/05/2014 ...|....07/15/2038 ...
91324P-AR-3 ..... UNITEDHEALTH GROUP INC .. . 109.3990 |.......eeneeeen.218,798 |eiiiiiiiennnntn 200,000 foiiiinnneeeenn230,888 e e (1,899) | e e 5.800 |...... 4.172 ....08/30/2018 ...|....03/15/2036 ...
91324P-DX-7 ..... UNITEDHEALTH GROUP INC ...86.4630 |.................864,630 |.............. 1,000,000 |.................994,440 |ooenniiinninnns forviiinnnnn 819 e [ e 2.000 |...... 2.094 ....05/13/2020 ...|....05/15/2030 ...
914744-AB-3 ..... UNIVERSITY OF NOTRE DAME DU LAC . . 100.3330 |... . e 2,648,535 |oeeneieieiiieee oo (29,775) | o e 4.900 |...... 2.555 ...05/28/2020 ...|....03/01/2041 ...
914744-AD-9 ..... UNIVERSITY OF NOTRE DAME DU LAC .... .. 80.8810 |... 3,781,187 |.... .... 4,521,705 e 5,037 i e e 3.438 |...... 3.666 ....04/16/2019 ...[....02/15/2045 ...
914748-AA-6 ..... |UNIVERSITY OF NOTRE DAME DU LAC . ...81.1510 |. .. 6,552,943 |. .8,811,030 |.. ..(21,3%) | .3.3% |......2.860 ....12/04/2019 .. 02/15/2048 ...
92343V-DY-7 ..... VERIZON COMMUNICATIONS INC ....eevvvniiiiiinnnniiinnnnns .. 4,783,600 )...98.5780 |.............. 4,544,446 |.... .4,610,000 |. ....4,676,188 (18,988) [..ooeeeeeeeeeeeees Jovviviiiiiiiiiiies foennn 4125 |...... 3.646 ...11/15/2017 ... |....03/16/2027 ...
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92343V-EU-4 ..... VERIZON COMMUNICATIONS INC ...covvveniiiiiiiininieennns 2 s L 2AFE e 9,129,950 |...96.7520 |.............. 7,807,886 |.....ccvvnnnnn 8,070,000 |..cevunnnnnnnn 8,820,400 [...cccvvvenieennn Jovnnnnnn QP21 V) I AR R 4.016 |...... 2.260 [ .oeees foeviiinnnnnnnn 25,207 viiiinns 324,091 |....07/29/2021 ...|....12/03/2029 ...
92343V-GG-3 ..... VERIZON COMMUNICATIONS INC ..eevveeneeeeeeeieeeeeeeeees o wee | e [ 1,2 s .. 2.AFE ..|... ...93.1390 [..oeeeennnnnns 1,862,780 |.... .2,000,000 |.. e 1,998,235 |oeeeeiiiiiiieee e 798 s e e 1.450 |...... 1.491 NS ...... . 29,000 |....03/11/2021 ...|....03/20/2026 ...
92343V-GH-1 ..... VERIZON COMMUNICATIONS INC ...evvvvnnviviinineeeevnnnns foo wee e 1,2 s .. 2.AFE ..|... ...90.4040 |......oeennnns 2,517,751 |.... 2,786,019 foeenniiiiiiens i (214) s e e 2.100 |...... 2.090 [MS ...... . 58,485 |....03/24/2021 ...|....03/22/2028 ...
92343V-GJ-7 ..... VERIZON COMMUNICATIONS INC ..eeveeeeeeeeeenieeeeeeeees [ wee | e [ 1,2 s .. 2.AFE ..|... ...86.2420 |.............. 1,724,840 |.... e 2,010,574 e e (1,364) | o e 2.550 |...... 2.466 [MS ...... ... 51,000 |....11/05/2021 ...|....03/21/2031 ...
927804-FL-3 ..... VIRGINIA ELECTRIC AND POWER CO ....ovvvvvvvvnnnvevvvnnnsfone vee | [1,2 it .. 2.AFE ..|... ...85.4150 [.........eeens 2,522,305 |.... 03,493,021 |oeeniiiiiiiiiees [ (22,224) | e e 4.000 |...... 2.7 ... .. 118,120 |....06/14/2021 ...|....01/15/2043 ...
940663-AC-1 ..... WASHINGTON UNIVERSITY .eeeeeeeeeeieeeeeeeneeeeeeennn foovee | [1,2 s .. 1.BFE ..|... ...80.5160 |... ....29,790,920 |.... +..36,802,495 |oeeeieiieiiiiieee [ 3348 | e e 3.524 |...... 3.552 | AD ...... 1,303,880 |....06/02/2022 ...|....04/15/2054 ...
94974B-GA-2 ..... WELLS FARGO & CO ..ovvvveeneeeeiiiiieeeeevvnieeeeevnee o ven | e | s .. 2.AFE ..|... ...98.6680 |[.............. 2,323,631 |.... i 2,354,525 o el 781 e e e 3.300 |...... 3.330 [MS ...... .. 77,715 |....09/02/2014 ...|....09/09/2024 ...
95000U-2G-7 ..... WELLS FARGO & CO ... |- 2.AFE ... ...88.8570 [...ccevnnnnnns 5,553,563 |.... 6,353,517 |oeeeieeiiiieee e (16,194) | o e 2.879 |...... 2.571 1171772021 ... 10/30/2030 ...
95000U-3B-7 ..... WELLS FARGO & CO . L2.AFE .. ...97.4820 |. ..9,626,348 |. .9,607,485 |.. ... 887 | .4.897 |......5.262 ... 12/19/2023 .. 07/25/2033
983024-AN-0 . WYETH LLC .... 1.FFE .. . 109.6920 |. .. 1,914,125 |. .2,074,055 |.. ..(18,309) | .5.950 |......4.092 ....03/04/2019 .. 04/01/2037
98389B-AH-3 . XCEL ENERGY INC . L2.AFE .. . 112.1110 . ..2,637,972 |. .3,130,102 |.. .. (50,222) |. .6.500 |......3.245 ....08/11/2021 .. 07/01/2036 ...
98459L-AC-7 ..... YALE UNIVERSITY e eeeeeee e eeeemeee [ wee [ [1,2 s .. 1.AFE ..|... ...65.8850 [.....coeennnnn 3,623,675 |.... . . 25,500,000 |..eneeeeeiiiieee forreeeiiieie e o e 2.402 |...... 2.402 ...06/02/2020 ...|....04/15/2050 ...
98978V-AK-9 ..... PV =2 I IS 1 ORI el Bt | 2.AFE ...99.4460 |... . 620,000 |.. 635,749 [oooeeiiiiiiiiines v (9,379) | oo e 4.500 |...... 2.881 ....06/05/2019 ...[....11/13/2025 ...
(03000@-AB-5 ..... CRISTAL-782 PORT FINANCING INC . 112.6400 |... . .2,000,000 |.. 22,000,000 [-eeneeeeenniiieee forrerrrnieeeeee e o e 6.830 |...... 6.832 ....08/22/2023 ... |....04/04/2038 ...
L3551#-AN-2 ..... FERRERO INTERNATIONAL S.A. ..... . 101.4750 |.......oeeeens 3,044,250 |.... 023,000,000 eenniiiiiiiines o e foi e 4.960 |...... 4.960 ....05/11/2023 ...|....06/20/2030 ...
L3551#-AR-1 ..... FERRERO INTERNATIONAL S.A. ..... AL . . 102.3750 |[...ceennnnnnns 1,023,750 |.... e 1,000,000 -eenneeeeenniieee forreeeniiieeee e o e 5.200 |...... 5.200 ....05/11/2023 ...|....06/21/2035 ...
L9082%-AX-7 ..... TRAFIGURA FUNDING SA ... Couennn 1 2.APL .. 7,000,000 |...97.1720 |....oevnnnnnnn 6,802,040 |.... 07,000,000 [eenniiiiiiinnes v e [ [l 7.340 |l 7.340 ....02/24/2023 ...|....03/30/2033 ...
N4281@-CL-7 ..... KONINKLIJKE VOPAK NV ... Cevenns 1 2.AIF .. 3,000,000 |. 101.8340 |.............. 3,055,020 |.... 283,000,000 |-eenneeeeenniiieee foreereriineeeee e e e 5.160 |...... 5.160 ...04/05/2023 ...|....06/19/2029 ...
N5828#-AB-6 ..... MODEC FINANCE B V (R 2.CPL .. 6,000,000 |. 112.8820 |.............. 6,772,920 |.... 026,000,000 eeeniiiiiiiiines v e foi e 7.490 |...... 7.490 ....07/18/2023 ...|....07/15/2030 ...
00695*-AA-0 ..... AURIZON FINANCE PTY LTD. .. 2.A FE 1,000,000 . 111.7010 |. .. 1,117,010 |. .1,000,000 |.. .6.750 |......6.750 ....07/26/2023 .. 07/26/2030
03092*-AG-0 ..... DALRYMPLE BAY FINANCE PTY LTD . B [ 2.BFE 5,000,000 |. 117.9560 |. ..5,897,800 |. .5,000,000 |.. .7.160 |......7.160 ....03/30/2023 .. 07/06/2035
07160#-AR-0 ..... ORICA FINANCE LIMITED ...... ACeis ...2.B .. 1,000,000 . 105.2040 |. .. 1,052,040 |. .1,000,000 |.. .5.820 |......5.819 ....02/23/2023 .. 10/16/2032 ...
08806#-AG-2 ..... TABCORP_FINANCE PTY LTD ..2.CPL 3,000,000 |. 104.7810 |. .. 3,143,430 ). .3,000,000 .3,000,000 |.. .6.690 |......6.690 100,350 |....12/01/2022 .. 03/01/2030 ...
1019999999. Subtotal - Bonds - Industrial and Miscellal - Issuer
Obligations 784,166,470 | XXX 708,439, 185 743,700,378 773,425,078 (3,201,801) XXX XXX XXX 8,410,559 27,123,438 XXX XXX
00842B-AJ-6 ..... ABMT 2015-5 A9 - CMO/RMBS ... A ...89.8757 |... ..925,181 |.... 1,029,401 |.. ....1,083,115 13,860 [ e [ 3.500 |...... 2.841 | MON ..... ...3,002 |... . 36,029 |....09/29/2016 ...|....07/25/2045 ...
00842E-AC-5 ..... ABMT 162 A3 - CMO/RMBS . A ...90.4436 |. . ..784,729 836,876 |.. 14,646 |. .3.500 |......2.135 ...01/27/2020 .. 03/25/2046 ...
00842T-AD-0 ..... ABMT 2016-1 A4 - CMO/RMBS e A ...88.9229 |. . ..138,457 135,794 |.. (1,032) | .3.000 |......3.392 ....01/11/2016 .. 12/25/2045 ...
12647P-AL-2 ... CSNC 2013-7 A11 - CMO/RWBS .. e [ e AL ...90.3175 |... 866,167 |.... 975,798 i e (940) [ [ e 3.500 |...... 3.122 ....04/29/2020 ...|....08/25/2043 ...
22944P-AA-5 ... CSMC 2013-TH1 A1 - CMO/RVBS .... 1A ...86.0698 |.......oeennnt 2,837,937 |.... 3,146,842 s [ 21478 | e e 2.130 |...... 3.093 ....04/26/2016 ...|....02/25/2043 ...
36261H-AA-8 ..... GSVBS 2021-PJ5 A1 - CMO/RVBS .. LA ... 78.1452 [.....iiils 8,994,903 |.... 11,432,221 e [ 3286 | o e 2.000 |...... 2.082 ...05/14/2021 ...|....10/25/2051 ...
36262A-AB-0 ..... GSVBS 2021-PJ3 A2 - CMO/RMBS ... 1A ...81.8580 [...ccevnnnnnns 4,822,258 |.... 776,902 e o 28,598 s e e 2.500 |...... 5.597 ....06/29/2023 ...|....08/25/2051 ...
36262C-AB-6 ..... GSVBS 2021-PJ A2 - CMO/RMBS ... LA . ...81.8494 |... ....11,330,702 |.... . ...12,745,120 2123 L e 2.500 |...... 3.622 ....07/05/2023 ...|....01/25/2052 ...
36262J-AB-1 GSVBS 21GR2 A2 - CMO/RMBS 1A ... 17,848,874 |...81.8437 |... ...18,872,084 |.... ...23,058,698 |.. ...17,901,449 e 52,576 [ e e 2.500 |...... 6.581 ...09/22/2023 ... |....02/26/2052 ...
362620-AB-5 . GSVBS 2021-GR1 A2 - CMO/RMBS 1A .. . 17,984,693 |...82.1310 |. 17,710,591 |. 21,563,823 18,092,403 |.. ..108,030 |. .2.500 |......5.130 ....06/31/2023 .. 11/25/2061 ...
46592P-AR-2 ..... | JPMMT 21INV1 A5A - CMO/RMBS . 1.A .. 2,667,800 |...79.5782 |. .. 2,447,248 |. .3,075,274 .2,687,473 |.. 11,345 |. .2.500 |......1.121 ....04/28/2022 .. 10/25/2051
46592X-AC-8 . JPUNMT 2021-13 A3 - CMO/RVBS . 1A .. . 28,089,078 |...81.7763 |. .22,859,496 |. 27,953,677 28,058,323 |.. .. (34,987) | .2.500 |......2.435 ...1072772021 .. 04/25/2052
46644V-AD-8 ..... JPMNMT 154 1A4 - CMO/RMBS .. 1.A .. ...90.7000 |. 121,227 . ..133,657 141,386 |.. . 2,875 |. .3.500 |......2.360 ....02/18/2020 .. 06/25/2045
46644V-BJ-4 . JPNNT 154 2A2 - CMO/RMBS .. 1A .. ...88.4049 |. .. 1,645,653 |. . 1,861,495 .1,844,552 |.. ... 361 .3.000 |......3.155 ....11/01/2015 .. 06/26/2045 ...
46645G-AC-2 ..... JPMNMT 156 A3 - CMO/RMBS ... A ...90.8154 |... 588,505 |.... ..648,023 |.. e (2,493) e e e 3.500 |...... 3.149 ...10/27/2015 ...|....10/25/2045 ...
46647J-AC-4 ..... JPUNT 2016-4 A3 - CMO/RVBS LA ...90.2869 |... 655,313 |.... ..725,812 |.. L1089 i [ e 3.500 |...... 2.935 ...11/21/2016 ...|....10/25/2046 ...
46647S-AE-0 ..... JPMNMT 2017-3 1A3 - CMO/RMBS .... 1A ...90.1689 |... ..1,397,200 |.... . 1,549,537 |.. (17,228) | e o 3.500 |...... 2.708 ....02/06/2020 ...|[....08/26/2047 ...
46648H-AC-7 ..... JPMNMT 2017-2 A3 - CMO/RVBS .. LA ...89.6953 |.............. 1,558,547 |.... 1,737,602 e 1,782,624 [ L7 FOR RN RN 3.500 |...... 2.989 ....056/24/2017 ...|....05/28/2047 ...
46654T-AB-4 ..... JPMNMT 2115 A2 - CMO/RVBS e |4 e LA . ...85.1681 [...ccevnnnnnns 9,824,234 |.... 11,535,105 |.. ...11,695,429 vo foeeeennn. (33,696) | JUUP SO 3.000 |...... 2.802 ....12/20/2021 ...|....06/25/2052 ...
46655D-AC6 ..... JPUNMT 222 A3 - OMO/RMBS ......coeevvvennviivvnnnnnnnnnnnsfons voe | wnnnnns LI TA o 18,986,269 |.. 81.8180 |............. 16,378,717 |ovveennnnnns 20,018,471 |...ccovnennns 19,129,859 [..oivvvviiiiiinn Jovnnnnnnns 8,74 | i e 2.500 |...... 3.030 ...02/24/2022 ... |....08/26/2052 ...
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B1772N-AJ-6 ..... MSRM 2021-5 A3 - CMO/RMBS A 7,918,249 [...81.8465 |.............. 6,366,415 |....eeeennnn 7,778,479 |.ocoeennnnnnns 713,144 oot e (5,642) |oevvveeeeeeeeiiens o et 2.500 |...... 2.248 | MON ..... ....08/19/2021 ...|....08/25/2051 ...
B7647L-AA-9 ..... OCMT 2021-1 A1 - CMO/RMBS ... A 7,718,917 |...81.8013 |.............. 6,197,009 |.... ... 7,695,323 (21,712) | e s 2.500 |...... 2.251 | MON ..... ....04/14/2021 ...|....05/25/2051 ...
749350-AA-2 ..... RCKT 2021-1 A1 - CMO/RMBS ... A ...1,375,622 |...81.8551 |.............. 1,391,218 |.... 1,378,465 |oeenniiiiiiiens [ 2,843 | o e 2.500 |...... 5.669 [ MON ..... ....06/06/2023 ...|[....03/27/2051 ...
749384-AA-1 ... RCKT 2021-5 A1 - CMO/RMBS ... A .... 31,265,153 [...81.7469 |... ... 27,994,597 |.... ...31,324,416 7,910 [ e e 2.500 |...... 3.695 | MON ..... ....07/06/2023 ...|....11/27/2051 ...
74938V-AA-1 ... RCKT 2021-4 A1 - CMO/RMBS ... A .. 30,280,151 |...81.8408 |... ... 24,449,161 |.... ...30,267,124 L (21,821) [ e e 2.500 |...... 2.312 [MON ... . ....09/21/2021 ...|....09/25/2051 ...
749381-AB-7 ..... RCKT 222 A2 - CMO/RMBS A 2,968,436 |...81.6957 |.............. 2,564,107 |.... e 2,992,353 |oeeeeeiiieees [ 3,559 [oeiiiiiiiieiie e feeees 2.500 |...... 3.061 [MON ..... ... 78,465 |....02/17/2022 ...|....03/25/2052 ...
T4939K-AE-6 ..... RCKT 2021-6 A5 - CMO/RMBS . A ...85.8367 [....coounnnnns 4,989,889 |.... ....5,837,524 e () [ e e 2.500 |...... 2.448 [MON ..... .. 145,331 |....12/14/2021 ... |....12/25/2051 ...
75409T-AG-0 ..... RATE 21J3 A7 - CMO/RMBS ... A ...85.9164 |... ....18,998,268 |.... ...22,438,523 o (28,938) |oeeeeeeeeeeeen e e 2.500 |...... 2.201 | MON ..... .. 555,628 |....10/05/2021 ...|....09/25/2051 ...
81745L-AD-5 ..... SEMT 2014-4 A4 - CMO/RMBS . AL ...90.4153 |. ..671,287 |. .. 742,448 L TT7,118 . 19,363 |. .3.500 |......2.500 . 25,986 |....02/18/2020 .. 11/25/2044
81745M-AA-9 ..... SEMT 2013-2 A - CMO/RMBS .. A ...83.9614 |. ..989,858 |. . 1,178,944 1,076,482 |.. . 5,207 |. .1.874 |......3.703 . 22,093 |....12/03/2015 .. 02/25/2043
81746G-AA-1 ..... SEMT 2017-7 A1 - CMO/RMBS A ...89.8880 |. 1,611,132 | .1,681,129 1,735,455 |.. (5,429) |. .3.500 |......2.892 ...10/02/2017 .. 10/25/2047 ...
81746R-AU-3 ..... SEMT 162 A19 - CMO/RMBS A .. 88.7606 |... ..267,632 |.. 273,617 e 817 s e s 3.500 |...... 3.065 ....07/21/2016 ...|....08/25/2046 ...
81746X-AA-4 ..... SEMT 2017-3 A1 - CMO/RMBS ... A ...89.8870 |... ..988,404 |.. 980,070 e 2,182 [ e e 3.500 |...... 3.638 ....03/13/2017 ...|....04/25/2047 ...
81747K-AA-1 ... SEMT 2021-1 A1 - CMO/RMBS ... A ...81.8%01 |... . 1,529,067 |.. 1277444 i e 6,885 | e e 2.500 |...... 5.119 ....04/05/2023 ...|....03/27/2051 ...
81748A-AG-9 ..... SEMT 2020-3 A7 - CMO/RMBS ... A ...82.2664 |... .1,500,000 |.. 1,544,288 s [ (10,002) | o e 3.000 |...... 2.579 ....03/12/2021 ...|....04/25/2050 ...
81748K-AA-0 ... SEMT 2020-2 A1 - CMO/RMBS ... A ...85.0753 |...ceovunieennn 551,694 |oooiii il 648,478 | 659,196 | [ (85) | e e 3.500 |...... 3.169 ....12/28/2021 ...|....08/25/2050 ...
81748\-AA-6 ..... SEMT 2020-1 A1 - CMO/RMBS ... A . ...90.1407 |... cevevneeeneen 1,163,564 [onniinnnn 1,216,661 | [ 18,445 L [ [ 3.500 |...... 2.474 ....01/08/2020 ...|[....02/25/2050 ...
81748-AA-4 ..... SEMT 2021-4 A1 - CMO/RMBS .....eevvenieeienniiiaeecennns foan s e [4 s AL .. 9,662,107 |...81.9213 |.............. 9,800,367 |.... 2..9,680,106 |..eeeeeeenniiinee foreeeennn 17,999 | o e 2.500 |...... 5.517 ...07/25/2023 ...|....06/26/2051 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 268,099,468 [ XXX 235,795,801 268,513,657 270, 162 XXX XXX XXX
30285F-AE-9 ..... FREMF 14K40 B - CMBS 4. A .. 6,703,607 |...98.5146 |.............. 6,250,754 |.... ....6,388,140 [oovviiiiiiiiiiins e (83,186) [-eoeeeeeeeeeieeees Jevveeieiiiiiiiiens o 4.182 ....10/19/2020 ...|....11/25/2047 ...
30289U-AS-1 ... FREMF 2016-K56 B - CMBS ... N A .. 1,286,183 |...96.2756 |.............. 1,116,797 |.... 1,217,886 |eeeeeeeeiiees [ (24,251) |eeeeeeeeeeeees o e 4.077 ...03/12/2021 ...|....06/25/2049 ...
30292C-AJ-6 ..... FREMF 2014-K38 B - CMBS ... 4. A .. 7,892,880 |...99.3595 |......oeennn 7,630,809 |.... e 7,688,690 [oeviiiiiiiiiiiinn e (127,039) |- eeeeeeeeeeeeeeees e s 4.339 ....08/18/2021 ...|....06/25/2047 ...
30292C-AL-1 FREMF 2014-K38 C - CMBS 4 A . 16,704,801 |...99.3394 |. . 15,894,306 |. 16,000,000 16,011,515 |.. .(246,399) | 4752 |.. ....05/26/2021 .. 06/25/2047
30292G-AN-8 . FREMF 2014-K39 B - CMBS 4 A 1,090,469 |...98.6097 |. ..986,097 |. .1,000,000 1,014,526 |.. ..(31,948) |. .4.238 |.. ....07/22/2021 .. 08/26/2047
30292G-A0-1 FREMF 2014-K39 C - CMBS 4 A ...98.5994 |. .. 4,170,755 |. .4,230,000 4,185,775 |.. 35,833 |. .4.238 |.. ....05/02/2016 .. 08/25/2047
30292P-AE-8 ..... [FREMF 2015-K45 B - CMBS .14 A ...97.6393 |. .. 3,954,390 |. .4,050,000 .4,030,500 |.. 502 | .3.724 |.. ...06/01/2020 .. 04/27/2048 ...
30292R-AJ-3 ..... [FREMF 2015-K46 B - CMBS |4 A ...97.4734 |. ..2,139,541 |. .2,195,000 12,241,312 |.. .. (41,378) | .3.817 |.. ....01/06/2022 .. 04/27/2048 ...
30293lI-AE-2 ... FREMF 2015-K50 B - CMBS ... 4. A ...97.2244 |.............. 8,915,476 |.... .9,170,000 |.. B 3 5T R RPN (<" 372D AU AU PN 3.909 ....08/18/2021 ...|....10/26/2048 ...
30296A-AS-6 ..... FREMF 2017-K61 B - CMBS ... N A ...95.3974 |....ooonnnnnns 3,262,590 |.... .3,420,000 |.. 3,581,529 |oeeeieiiiiieee et (B5,574) | o e 3.814 ....03/16/2021 ...|....12/27/2049 ...
30302X-AE-9 ..... FREMF 2017-K65 B - CMBS ... 4. A ...96.4634 |.............. 2,652,745 |.... .2,750,000 |.. 002,906,450 |o.enniiiiiiiiinns v (44,954) | o e 4.214 ....03/16/2021 ...|....07/25/2050 ...
30305K-AG-9 ..... FREMF 2017-K69 B - CMBS ... N A ...94.8%81 [.ccerninnnnns 2,543,269 |.... .2,680,000 |.. 2,617,489 o e 11,690 | e e 3.854 ....09/27/2022 ...|....10/25/2049 ...
30305K-AJ-3 ..... FREMF 2017-K69 C - CMBS ... 4. A ...93.8585 [.........eenns 2,711,571 |.... ....2,918,986 e (9,521) e e e 3.854 ....09/26/2022 ...|....10/25/2049 ...
355638-AJ-9 ... FREMF 2014-K37 B - CMBS ... N A .100.0000 |....ccvvnennns 1,125,000 |.... e 1,125,000 eeeeieeeeiiieee foeeeeees (22,289) |-eeeeeeeeeennies foeeeeeeiiiis e 4.601 ...02/23/2022 ... |....01/25/2047 ...
35563B-AL-4 ..... [FREMF 2014-K37 C - CMBS 4 1A .. . 100.0000 |. .. 1,260,000 |. .1,260,000 |.. .. (23,313) |. .4.601 |.. ....08/20/2019 .. 01/25/2047 ...
357080-AU-7 ..... FREMF 2017-K66 B - CMBS ... N P v [4 e | 1AL 961747 [t 1,894,643 |.... .1,970,000 |.. ....1,850,730 |..... 28,182 e e s 4171 ...09/26/2022 ... |....08/25/2050 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 70,204,883 | XXX 66,508, 744 67,924,000 68,400, 184 (767,870) XXX XXX XXX 239,484 2,833,822 XXX XXX
006346-AW-0 ..... ADMSO 231 A2 - ABS .... .. 1.6 FE ..|... 2,699,892 |. 102.7830 |...evvureeennn 2,775,140 |.... 02,699,381 | i (51 s [ e 6.967 . 70,541 |....07/19/2023 ...|....07/15/2053 ...
07359B-AA-5 ..... BEACN 211 A - ABS .. 1.FFE .. 8,153,364 |...88.8972 |. ..7,520,700 |. .8,227,550 |.. .2.250 |.. ... 12/14/2022 .. 10/22/2046
106230-AC-9 ..... BRELPO 2022 A3 - ABS . 1AFE .. 7,000,000 |. 103.2710 |. .. 7,228,970 |. .7,000,000 |.. 543 .. ....12/08/2022 .. 09/01/2052
1265711-AE-0 ..... CNH 2021-B B - ABS . 1AFE .. 1,999,901 |...91.4175 |. .. 1,828,349 |. .2,000,256 |.. .0.900 |.. ....07/20/2021 .. 01/16/2029
148550-AA-4 ... CASTLELAKE SECURED AVIATION ASSET LLC 20 . J1FPRL L 6,090,102 |. 103.4980 |. .. 6,467,379 |. .6,095,747 |.. .6.500 |.. ....03/16/2023 .. 07/31/2036 ...
18977C-AB-0 ..... COSERV 2022 A2 - ABS |- TAFE Ll 4,999,840 . 102.3660 |.............. 5,118,300 |.... . . 5,001,300 |eeeneeeeeiiiieee foreeeennn 1,460 | e e 5.321 ...12/07/2022 ...|....02/15/2050 ...
20633K-AA-6 ..... TUNES 221 A2 = ABS ...evveuniiiiiiinnniiiiiiiiieiieinninns foee ane LAEFE L 6,591,017 ]. 101.0800 |.............. 6,822,900 |.....nnnnn 6,750,000 |...couunnnnnns 6,621,102 |...oveeneeniinnnn fooeennnn 30,059 [ooiiviiiiiiiiinn Joviiiiiiiiiiiinnns foeees 6.500 ...12/08/2022 ... |....01/20/2073 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY
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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
232989-AB-9 ..... DLLMT 231 A2 = ABS ..iiiieiiiiiiiiieeeeeiniieeeeeenans fon eee | s 4 .. 1.AFE .. . 100.0336 |............. 24,158,108 |............. 24,150,000 |............. 24,149,001 [ooovieiiiiiieees Joviniins 1,282 | o e 5.780 |...... 5.787 [MON ... |ovvvnniiiiens 42,652 |..ooovnnnnnnns 798,748 |....05/17/2023 ...|....11/20/2025 ...
24702C-AJ-3 ... DEFT 222 C - ABS .... 4 e | LEFE L ...98.3766 |.....coennnnnn 5,410,712 |.... .5,500,000 |.. 5,499,432 | el BB s o e 4.740 |...... 4.749 ....07/12/2022 ...|....07/22/2027 ...
24702H-AL-T7 ..... DEFT 2023-1 D - ABS 4 [ 2B FE L . 100.7771 [ 2,267,484 |.... 002,262,643 o o (4,320) | o e 6.800 |...... 6.590 ....03/28/2023 ...|....03/22/2029 ...
24702V-AL-6 ..... DEFT 2021-2 D - ABS 4 e | LEFE L ...98.7698 |....cevnnnnnns 5,778,035 |.... 5,849,965 |oeeniieiiiiiiees e AT e o e 1.210 |...... 1.214 ....09/14/2021 ...|....06/22/2027 ...
24703G-AE-4 ..... DEFT 232 C - ABS .... 4 | LFFE L . 100.2651 |.....cceeennns 1,508,977 |.... 1,499,821 Lo e 3 e [ 6.060 |...... 6.065 ....06/12/2023 ...|....01/22/2029 ...
24703G-AF-1 ..... DEFT 232 D - ABS .... 4 e [ 2.BFE L. . 100.7631 [.oeeeeeennnnns 8,393,563 |.... 8,328,739 | e 287 s e e 6.740 |...... 6.747 ...06/12/2023 ...|....07/23/2029 ...
247031-AF-6 ..... DEFT 2022-1 D - ABS 4 [ 2B FE L ...97.9448 |........eeeens 2,938,344 |.... 02,999,767 oeeeiiiiiiiiiees i 280 | i e 3.330 |...... 3.359 ....03/10/2022 ...|....01/24/2028 ...
403951-AE-6 ..... HPEFS 2022-3 C - ABS .... N .. 1.EFE ..|... . 100.2221 |...ceenneennns 8,719,320 |.... 8,700,597 eeieieiiiiieee o 1,024 | o e 6.130 |...... 6.243 ....10/12/2022 ...|....08/20/2029 ...
40440Y-AF-6 ..... HPEFS 211 D - ABS ..... 4 1AFE .. ...98.7316 |. .. 1,948,860 |. 1,970,797 |.. .1.030 |......1.571 ....08/16/2022 .. 03/20/2031
40441J-AF-8 ..... HPEFS 2021-2 D - ABS . 4 .1.DFE .. ...97.1550 |. ..8,088,155 |. .8,146,050 |.. ......4.694 ....06/26/2022 .. 03/20/2029
40441R-AE-3 ..... HPEFS 2022-1 C - ABS . 4 .1.BFE .. ...96.5584 |. .. 4,789,295 |. . 4,821,953 |.. .1.960 |......5.8%5 ....01/25/2023 .. 05/21/2029 ...
40441R-AF-0 ..... HPEFS 2022-1 D - ABS .... 4 | LEFE L ...94.9689 |.....coeeennnt 4,226,117 |.... 8,439,961 | 90391 s [ e 2.400 |...... 2.607 ...08/02/2022 ...|....11/20/2029 ...
40441T-AF-6 ..... HPEFS 2022-2 D - ABS .... 4 | LEFE L ...97.8910 [..ocoevnnnnnns 9,789,102 |.... . . ...10,003,230 |oeevneiiiininnnes forveeennnnn,899 | [ e 4.940 |...... 5.025 ....06/17/2022 ...|....03/20/2030 ...
43351R-AA-3 ..... MUSIC 221 A - ABS 4 [ 1GFE L ...93.2500 |....ccennnnnns 9,884,500 |.... .. 10,600,000 |............. 10,246,230 |..cevveerieeeennnn fooeeeeena 106,762 | fereiieeeeeneees oo 5.000 |...... 6.104 ....08/16/2022 ...|....05/22/2062 ...
44328U-AF-3 ..... HPEFS 2023-2 D - ABS . 4 [ 2B FE L . 101.6139 |... 7,700,000 |oevveeneeeennn 7,699,977 [ i 67 e i e 6.970 |...... 7.077 ....09/19/2023 ...|....07/21/2031 ...
46590U-AA-O ..... HENDR 182 A - RMBS .... N .. 1.AFE ..|... ...89.5570 |...ooiiiiieeenn 798,337 e 891,429 879,93 | 30262 s e e 3.960 |...... 4.197 ....08/17/2022 ...|....10/15/2075 ...
466159-AA-8 ..... HENDR 2010-2 A - RMBS ... 4. .. 1.AFE ..|... ...96.4169 |... 380,174 s e (80833) [ [ e 4.070 |...... 1.719 ....02/18/2021 ...|....01/15/2048 ...
46617L-AA-9 ..... HENDR 133 A - RMBS 2 ... .. 1.AFE ..|... ...90.8855 |... 540,381 |.... ....659,587 o (18,856) [oeeeeeeeeeeeeennn e oo 4.080 |...... 1.673 ...11/13/2020 ...|....01/17/2073 ...
46618A-AA-2 ..... HENDR 2014-2 A - ABS .... 2. .. 1.AFE ..|... ...86.8904 |... 453,553 |.... 521, ....574,880 e (6,434) [ | e 3.610 |...... 1.841 ...0172172021 ... |....01/17/2073 ...
46618H-AA-T7 ..... HENDR 2014-3 A - RMBS 2 1AFE .. ...86.4089 |. ..854,049 |. .988,381 .905,866 |.. . 6,573 |. .3.500 |......5.227 ....08/17/2022 .. 06/15/2077
46618L-AA-8 ..... HENDR 2015-1 A - RMBS 2 1AFE .. ...84.6257 |. ...93,637 | 110,648 119,681 |.. (834) |. .3.260 |......2.066 ....11/13/2020 .. 09/15/2072
46620D-AA-2 ..... HENDR 161 A - RMBS . 4 1AFE .. ...86.6059 |. ..2,300,437 |. 2,656,214 .2,221,383 |.. . 1,607 |. .3.410 |......6.745 ... 11/17/2022 .. 06/15/2067
46620V-AA-2 ..... HENDR 172 A = RMBS ...oeveiiiiiiiiie e foee e .14 1AFE .. ...85.7074 |. ..285,581 |. ..333,204 .366,893 |.. (4,140) [ .3.530 |......2.191 ....09/17/2020 .. 09/15/2072 ...
46655B-AA-4 ... J G WENTWORTH L LLC = ABS .eeeeeeeeeeeeeeeeeeeeennnas feen o |4 1.FFE .. .. 78.8600 |. ..3,681,716 |. .4,668,674 .4,668,674 |.. .3.210 |......3.210 ...03/03/2022 .. 02/15/2079 ...
46655X-AA-6 ..... HENDR 21A2 A - RMBS 4. .. 1.F FE ..|... ...89.0100 |... ....26,030,404 |.... 29,244,359 |.. ...29,244,358 . 4.550 |...... 4.550 ....11/07/2022 ...|....02/18/2070 ...
872480-AA-6 ..... TIF 2020-1 A - ABS . N .. 1.FFE ..|... ...89.3193 |... ....735,387 ... (5,493) | 2.090 |...... 2.230 ....11/18/2021 ...|....08/21/2045 ...
872480-AE-8 ..... TIF 2021-1 A - ABS . 4. .. 1.F FE ..|... ...85.6037 |... ....696,682 .. 19,633 | 1.650 |...... 4.167 ....06/06/2022 ...|....02/20/2046 ...
88240T-AC5 ..... ERCOTT 2022 A3 = ABS ...eeeveieeeeeennneeeeeeenneeeeeene [oee o | oo 4 ... .. 1.AFE ..|... ...98.2180 |... ... 1,894,760 ....665 [ 5.057 |...... 5.062 ....06/08/2022 ...|....08/03/2048 ...
88315L-AG-3 ..... TMCL 2020-2 A - ABS (R 4 .. 1.F FE ..|... ...90.3758 |... ... 4,822,273 ...(686) |. 2.100 |...... 2.090 ....02/15/2022 ...|....09/20/2045 ...
88315L-AL-2 ..... TMCL 211 A - ABS Cevenns 4 ... .. 1.FFE ..|... ...87.2550 |...ccoonnnnnns 1,349,543 |.... .... 1,387,064 .31,132 [ 1.680 |...... 5.99% ...06/17/2022 ...|....02/20/2046 ...
88315L-AS-7 ..... TMCL 2021-3 A - ABS .[C......]2 1FFE .. ...85.8658 |. .. 1,295,486 |. .1,432,114 |.. . 6,121 .1.940 |...... 3.091 ....02/15/2022 .. 08/20/2046 ...
89680H-AA-O ..... TCF 2020-1 A - ABS . 4 1.FFE .. ...88.6889 |. .. 3,097,098 |. . 3,492,094 .3,408,371 |.. . 6,402 |. 2,110 |......2.731 ....02/10/2022 .. 09/20/2045
89680H-AE-2 ..... TCF 211 A - ABS ..... 4 1FFE .. ...86.6971 .. 4,567,177 |. .5,267,969 4,787,343 |.. . 132,727 . .1.860 |......4.358 ....06/14/2022 .. 03/20/2046
910208-AC-1 ..... UNIELC 2022 A3 - ABS . . 4 L 1AFE .. . 104.4290 |. ..7,518,888 |. .7,200,000 .7,048,416 |.. . 591 .5.516 |......5.667 ...11/09/2023 .. 12/01/2052
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 215,419,008 [ XXX 210,133,862 219,065,951 216,496,534 815,394 XXX XXX XXX 824,818 7,959,094 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,337,889,828 | XXX 1,220,877,592 1,315,895,662 1,326,835,453 (2,884,116) XXX XXX XXX 10,087,771 43,961,230 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 1,575,686,284 [ XXX 1,393,582,834 1,509,668, 789 1,557,645,371 (4,644,026) XXX XXX XXX 16,750,921 49,579, 366 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 643,210,355 | XXX 588,440, 355 671,318,341 645,942,928 255,927 XXX XXX XXX 1,719,993 16,716,984 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 150,137,999 | XXX 134,867,665 144,734,032 147,673,197 (889,635) XXX XXX XXX 419,484 4,977,738 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 378,811,522 | XXX 362,362,509 380,847,420 379,849,213 958,762 XXX XXX XXX 2,467,803 13,846,815 XXX XXX
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Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
2459999999. Total - SVO Identified Funds XXX XXX XXX | XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX | XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 2,747,846,160 | XXX 2,479,253,363 2,706,568,582 2,731,110,708 (4,318,972) XXX XXX XXX 21,358,202 85,120,903 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALLS 1,654,654,223 1B ..$........... 300,612,743 1C.$............ 25,467,507 1D .$............. 32,522,515 1E..$............. 55,870,442 1F ..$........ 149,458,660 1G..$........... 228,225,257
1B ..164,846,323 2B ..$ .. 99,453,039 2C..$.. .20,000,000
1C 3C
1D 4C
1E 5C
1F
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23281#-12-4 ... [CYPRIUM PARALLEL INVESTORS V LP ......eeewe fevvevevnnni e e 21,952.210 |........... 25.00]....... 0.000].............. 2,354,538 |..... 107.257 oo 2,354,533 |.............. 2,195,221 |0 e 253,815 [c.uuunniiiiiiiiiiiiiiin [ 159,312 | o e 159,312 .. 2.APL ..|.. 12/14/2023 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 2,354,533 XXX 2,354,533 2,195,221 253,815 159,312 159,312 XXX XXX
172606-7€-6 .. |C|0N ARES DIVERSIFIED CR F 7.16 PFD ...... | ........... | ....... | .................. 240,000.000' ........... 25.00| ....... 0.000 f..eeveunnnnns 6,000,000 |...... 25.374 |.ovveieennns 6,089,772.............. 6,000,000 ).............. 101,433 |.oovveeeeenns 149,167 [o.vvvvvvvnnnnininnnnnn Lo Jeveeeeieieeiiieiies foviiiiiiiiiiiiiiin e e .. 1.F PL ..]..03/02/2023 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 6,000,000 XXX 6,089,772 6,000,000 101,433 149,167 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 8,354,533 [ XXX 8,444,305 8,195,221 101,433 402,982 159,312 159,312 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

4509999999 - Total Preferred Stocks 8,354,533 XXX 8,444,305 8,195,221 101,433 402,982 159,312 159,312 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.$.. TE 8 e 1F LS 6,000,000 1G .8 ...
1B 2C..$
1Cc 3C..$
1D 4C ..$
1E 5C..$...
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
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3 4 7 8 10 11 12 13 14 15 16 NAIC
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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 .. ...117,532.000 |.... . 12,936,747 12,936,747 ..6,326,728 |.. ...161,401 |... .... 246,890 |... 246,890 |... . |.. 10/24/2023 ..
00287Y-10-9 ... [ABBVIE ORD ....18,079.000 |.... .. 2,801,703 ..2,801,703 ... 317,937 |.. ...107,028 |... ...(120,045)|... ... (120,045) |... . |- 01/02/2013 ..
005098-10-8 ... [ ACUSHNET HOLDINGS ORD ....71,254.000 |.... ...4,501,115 ..4,501,115 ..3,304,712 |.. ....43,814 |... . 1,196,408 |... ... 1,196,403 |... .| 11/13/2023 ..
009158-10-6 ... [AIR PRODUCTS AND CHEMICALS ORD .. ....14,931.000 |.... .. 4,088,108 ..4,088,108 . 1,786,204 |.. ....62,670 |... ...(265,691)]... ... (265,691) ... L |- 12/12/2023 ..
015271-10-9 ... [ALEXANDRIA REAL ESTATE EQ REIT ORD .. ..9,466.000 |.... .. 1,200,005 ..1,200,005 . 1,071,168 |.. ....46,383 |... ...(178,907)|... ... (178,907) |... . |.. 08/23/2020 ..
02079K-10-7 ... [ALPHABET CL C ORD .38,846.000 |.... ...5,474,567 ..5,474,567 ..4,030,564 |.. . 2,017,757 |... ...2,017,757 |... . |- 03/01/2023 ..
02079K-30-5 ... [ALPHABET CL A ORD . ...154,696.000 |.... . 21,609,484 21,600,484 . 8,032,186 |.. . 7,960,656 |... ...7,960,656 |... . | 12/26/2018 ..
022095-10-3 ....[ALTRIA GROUP ORD ... ....39,899.000 |.... ...1,609,526 ..1,609,526 ..1,576,090 |.. ... (214,258)|... ... (214,288) ... . |- 06/22/2022 ..
023135-10-6 ... [AMAZON COM ORD ...181,453.000 |.... . 27,569,969 .27,569, 969 16,823,508 |.. .. 12,237,476 |... . |- 08/13/2023 ..
025816-10-9 ... [ AMERICAN EXPRESS ORD .43,108.000 |. 8,075,853 |. ..8,075,853 |.. ..1,409,752 . 1,706,646 .. 06/12/2002 ..
03027X-10-0 ... [AMERICAN TOWER REIT .18,029.000 |. 3,892,101 |. ..3,892,101 |.. ..2,486,8%4 .. 80,634 .. 03/07/2023 ..
032095-10-1 ... [AMPHENOL CL A ORD . .43,661.000 |. 4,328,115 |. ..4,328,115 |.. ..1,636,315 . 1,003,766 .. 03/16/2020 ..
037833-10-0 ... [APPLE ORD ...244,441.000 |.... . 47,062,226 47,062,226 .... 780,307 |.. .. 15,302,007 |... . |.. 11/25/2008 ..
05550J-10-1 ... [BJS WHOLESALE CLUB HOLD ORD ... .. 161,108.000 |.... . 10,739,459 ...10,739,459 . 6,107,266 |.. .. 19,519 |... . |- 06/24/2023 ..
084670-70-2 ... |BERKSHIRE HATHAWAY CL B ORD ... ....44,041.000 |.... . 15,707,663 .. 15,707,663 ..9,016,564 |.. ..2,103,398 |... . |- 1071172022 ..
09247X-10-1 ... [BLACKROCK ORD ..1,844,434 |.. . 326,739 |... . |- 09/29/2022 ..
100557-10-7 ... | BOSTON BEER CL A ORD ..1,155,425 |.. ... (46,772)... . |- 12/14/2023 ..
110122-10-8 ... | BRISTOL MYERS SQUIBB ORD .... . . ..1,560,355 |.. ... (922,247)... . |- 03/29/2023 ..
125896-10-0 ... | CMS ENERGY ORD ....10,317.000 |.... ... 561,399 |.. .... (54,267)... . | 1071272022 ..
132152-10-9 ....| CAMBRIDGE BANCORP ORD .. ....23,609.000 |.... ... (322,490)... . |- 08/02/2019 ..
14316J-10-8 ... | CARLYLE GROUP ORD .... .40,680.000 |. . 39,030 .. 06/16/2023 ..
159864-10-7 ... | CHRLS RIVER LABS ORD ... .15,850.000 |. . 293,226 .. 09/29/2022 ..
16119P-10-8 ... | CHARTER COMMUNICATIONS CL A ORD . .22,791.000 |. . 1,111,793 .. 03/13/2023 ..
16359R-10-3 ....| CHEMED ORD .. 2,571.000 |. .. . ...214,100 .. 08/24/2023 ..
166764-10-0 ... | CHEVRON ORD . .47,095.000 |. .149.160 |.. ..7,024,690 |.. ..(1,428,391) .. 11/20/2020 ..
184496-10-7 ... | CLEAN HARBORS ORD .. ....15,279.000 |.... 174.510 ..2,666,338 244,383 |... . | 11/09/2023 ..
191216-10-0 ... | COCA-COLA ORD .. 116,020.000 |..................6,837,059 |......... 58.930 ..6,837,059 ... (163,515) |... . |- 10/05/2023 ..
20451N-10-1 ... [ COMPASS MINERALS INTERNATIONAL ORD ....47,180.000 [....ovvennnnnnnnnn 1,194,598 | 25.320 ..1,194,508 . |- 1272172023 ..
228368-10-6 ... [ CROWN HOLDINGS ORD ... ....85,512.000 [.......0evveeen. 7,874,800 |......... ..7,874,800 . |- 10/26/2023 ..
235851-10-2 ....[DANAHER ORD ....19,265.000 |.... . . |- 09/20/2017 ..
254687-10-6 ... [WALT DISNEY ORD .... .30,387.000 |.... . , .... 103,620 |... . . |- 06/16/2022 ..
25754A-20-1 ....[DOMINOS PIZZA ORD . 9,920.000 |. 412,230 |.. .4,089,322 |.. . 653,034 ...653,034 .. 09/22/2022 ..
30034W-10-6 ... [EVERGY ORD .. .11,632.000 |. ..52.200 |.. . 607,190 |.. . 579,591 (124,811) . (124,811) .. 09/25/2020 ..
30040W-10-8 ... [EVERSOURCE ENERGY ORD 9,930.000 |. ..61.720 |.. .612,880 |.. . 714,392 (219,652) . (219,652) .. 10/12/2022 ..
30231G-10-2 ... [EXXON MOBIL ORD .... .92,194.000 |. ..99.980 |.. (951,442) . (951,442) .. 07/30/2021 ..
30303M-10-2 ... [META PLATFORMS CL A ORD .50, 140.000 |. .363.960 |.. 11,713,707 11,713,707 .. 11/714/2022 ..
369550-10-8 ... [GENERAL DYNAMICS ORD ....30,382.000 |.... 250.670 ... 247,058 |... 247,083 |... . |- 12/08/2023 ..
384109-10-4 ... [GRACO ORD ....41,814.000 |..................3,627,783 |......... . 758,257 |... ...758,257 |... . |- 02/28/2023 ..
404030-10-8 ... |H AND E EQUIPMENT SERVICES ORD .. ....16,058.000 [.....ovvvnnnnnnnn... 840,155 | .. 22,764 ... ... 22,764 |... . |.. 12/15/2023 ..
42226A-10-7 ... |HEALTHEQUITY ORD ....21,728.000 [....ovvvennenee.. 1,440,566 |......... .. 59,718 |... ....59,718 |... . |.. 07/07/2023 ..
426281-10-1 ... | JACK HENRY AND ASSOCIATES ORD ... ....19,984.000 |.... . 239,352 |... ...289,352 |... . |- 11/16/2023 ..
427866-10-8 ... |HERSHEY FOODS ORD ....17,075.000 |.... ... (217,781))... .. (217,781) ... . |- 10/05/2023 ..
43300A-20-3 ....|HILTON WORLDWIDE HOLDINGS ORD ... ....15,355.000 |.... . . ... 855,734 |... 855,734 |... . |- 06/23/2021 ..
437076-10-2 ... |HOME DEPOT ORD ........ 19,594.000 . ... 491,613 |.. .601,340 |... ...601,340 |... . |- 03/18/2005 ..
443320-10-6 ....|HUB GROUP CL A ORD 9,156.000 .. 841,803 |.. . 766,903 .. 74,900 . 74,900 .. 12/13/2023 ..
461202-10-3 ... | INTUIT ORD .. ....18,803.000 |................ 11,752,439 ........625.030 |..... 1,752,439 ... . 4,827,887 |.. . 4,418,782 .. ...4,418,782 |.. .. 03/02/2023 ..
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461871-10-7 ... | INVITATION HOMES ORD ... e e ....32,808.000 |.... . . . 817,139 |.. ..9,186 |... ....34,120 |... .... 146,652 |... R 146,652 |... ... |- 05/09/2022 ..
46625H-10-0 ... | JPMORGAN CHASE ORD ....48,457.000 |.... ...8,242,536 ..8,242,536 ..1,744,452 |... 1,744,452 ... . |- 0170272001 ..
478160-10-4 ... | JOHNSON & JOHNSON ORD .. ....76,302.000 |.... . 11,959,575 .11,959,575 (1,253,429)... ..(1,253,429) |... . |- 03/16/2023 ..
482480-10-0 ... ....11,149.000 |.... ...6,480,914 ..6,480,914 ..2,296,127 |... ...2,206,127 |... . | 03/15/2023 ..
512807-10-8 ... .. 7,413.000 |.... ..5,806,306 ..2,690,622 |... .. ...2,690,622 |... . |- 03/26/2020 ..
518439-10-4 ....[ESTEE LAUDER CL A ORD .. ... 245,421 .. ... (245,421) ... .. 06/09/2023 ..

. |-. 03/05/2021 ..
.| 12/14/2028 ..
. |-. 03/15/2028 ..

.. 03/24/2020 ..
.. 11/01/2023 ..
.. 06/25/2003 ..
. |.. 0471272021 ..

.. 03/17/2023 ..

532457-10-8 ....[ELI LILLY ORD
570600-10-8 ... [MARKETAXESS HOLDINGS ORD ...
573284-10-6 ... [MARTIN MARIETTA MATERIALS ORD ...
576360-10-4 ... [MASTERCARD CL A ORD ..
580135-10-1 ... [MCDONALD'S ORD
594918-10-4 ....{MICROSOFT ORD ....
617446-44-8 ... | MORGAN STANLEY ORD

.... 571,350

....17,527.000 |....
.29,797.000 |
.26,964.000 |.
145,036.000 |
....66,212.000 |....

..8,744,3%
12,708,718 |..
..7,995,09 |..
.54,539,337 |..

7,995,096 |
. 54,539,337 |

.979,477
19,756,804
....544,925 |...

640491-10-6 ... | NEOGEN ORD ....79,768.000 |.... ... 161,491 |... 161,491 |... .

65330F-10-1 ... |NEXTERA ENERGY ORD ... .. 116,011.000 |.... ... (530,565)|... ... (530,565) [... . |-. 10/05/2023 ..
654106-10-3 ... |NIKE CL B ORD . ....78,451.000 |.... (665,593).... .... (665,593) |... . |- 03/13/2023 ..
65473P-10-5 ....|NISOURCE ORD .. ... 22,772.000 |.... nn2,835 | 2,635 |... .| 12/13/2028 ..
67066G-10-4 ... |NVIDIA ORD .36,912.000 |.... . . 12,885,241 |... ..12,885,241 |... . |.. 09/30/2022 ..
67103H-10-7 ... | 0 REILLY AUTOMOTIVE ORD .. ..1,908.000 |.... .... 885,455 |.. ... 143,889 |... 143,889 |... .. 05/03/2023 ..

.. 03/17/2023 ..

..7,021,785 .
.. 065/24/2023 ..

68902V-10-7 ... | OTIS WORLDWIDE ORD ... .
13,789,212 |..

701094-10-4 ... [PARKER HANNIFIN ORD

....78,482.000 |....
.29,931.000 |

5,111,492 |..
10,172,960

....801,180 |... 801,180 |...

3,616,251

. 13,789,212 |

717081-10-3 ... [PFIZER ORD .. 108,523.000 | 3,124,377 | ..3,124,377 |.. ..3,124,317 .673,661 . (673,661) .. 11/09/2023 ..
718172-10-9 ... [PHILIP MORRIS INTERNATIONAL ORD . 147,492.000 | . 13,876,047 |. 13,876,047 |.. 11,629,120 . (923,967) .. 09/27/2023 ..
741120-10-1 ... [PRESTIGE CONSUMER HEALTHCARE ORD .23,699.000 | ..1,450,853 |.. . 1,372,017 .78,835 .. 10/06/2023 ..
742718-10-9 ... [PROCTER & GAMBLE ORD ......... .67,982.000 | ..9,962,082 |.. ..3,647,279 . (341,270) .. 09/27/2022 ..

743606-10-5 ... [PROSPERITY BANCSHARES ORD ... ....69,426.000 |.... ..4,702,223 ..3,784,072 |.. ....918,151 ... . |.. 1072772023 ..
75513E-10-1 ... .56,138.000 |.... ..4,723,451 4,774,174 |.. ...(673,265)|... . |-. 09/06/2023 ..
75886F-10-7 ... [REGENERON PHARMACEUTICALS ORD ..3,068.000 |.... ..2,694,504 ... 481,062 |... . |.. 08/30/2019 ..
78377T-10-7 ... [RYMAN HOSPITALITY PROP REIT ORD . ....10,490.000 |.... ..1,154,529 ....203,308 |... . |-. 06/29/2023 ..
78409V-10-4 ... [S&P GLOBAL ORD ....11,543.000 |.... ...5,084,922 |........ 440.520 ..5,084,922 . 1,218,710 |... . |.. 06/16/2022 ..
79466L-30-2 ... |SALESFORCE ORD ....52,873.000 |.... . 13,913,001 |........ 263.140 13,913,001 . 6,902,570 |... .| 11/02/2022 ..
800422-10-7 ... [JOHN B SANFILIPPO AND SON ORD . .17,126.000 |. .. 1,764,663 |. .103.040 |.. ..1,764,663 |.. .210,776 .. 03/01/2023 ..

80517M-10-9 ... [ SAVERS VALUE VILLAGE ORD . .50,821.000 | .. 17.380 |.. . 883,269 |.. . 793,99 .. 89,275 .. 12/11/2028 ..
816851-10-9 ... [SEMPRA ORD ...........cceees .74,253.000 | . 74730 |.. ..5,548,927 |.. ..4,624,062 (117,478), . (117,478) .. 03/23/2023 ..
817565-10-4 ... [SERVICE CORPORATION INTERNATIONL ORD .20,003.000 | ..68.450 |.. ..1,369,205 |.. ..1,356,968 .. 12,238 12,238 .. 03/17/2028 ..
824348-10-6 ... | SHERWIN WILLIAMS ORD ... .13,281.000 | .311.900 |.. ..4,142,344 |.. ..2,115,005 . 990,364 990,364 .. 05/01/2020 ..
829827-10-6 ... [SITIME ORD .. 7,612,000 |..eeviiiiiennnnn 920,273 | 122.080 .... 803,299 |.. .. 125,974 |... ...125,974 ... .. 10/25/2023 ..

.. 10/11/72023 ..

... 266,650 |...

83088M1-10-2 ... [ SKYWORKS SOLUTIONS ORD ... ....17,937.000 |.... . .

861025-10-4 ... [STOCK YARDS BANCORP ORD ... ....23,847.000 |.... ....289,300 |... . |- 10/13/2028 ..
86614U-10-0 ... [SUMMIT MATERIALS CL A ORD .. ....32,251.000 |.... ... 133,413 ... .| 1172172028 .
872540-10-9 ... ....22,843.000 |.... ... 324,509 |... . |-. 03/18/2015 ..
874039-10-0 ... [ TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD ... ....69,506.000 |.... . 1,864,282 ... . . |.. 03/29/2023 ..
880779-10-3 ... [ TEREX CORP ....30,404.000 |.... ... (78,937)|... (78,937) |... .. 08/17/2023 ..

. |- 0171172023 ..
.. 06/11/2028 ..
.. 1171772023 ..

88160R-10-1 ... [ TESLA ORD
882508-10-4 ... | TEXAS INSTRUMENTS ORD
883203-10-1 ... [TEXTRON ORD ...

....30,541.000 |....
.49,948.000 |.
....18,817.000 |....

...3,835,386 |...
233,749
....55,612 |.

..1,513,263 ..1,457,651 |..
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883556-10-2 ... [ THERMO FISHER SCIENTIFIC ORD .. e e ....14,737.000 |.... ...7,822, ..7,822, ... 544,086 |.. ..5,158 |... ....10,895 |... ... (293,266)|... R ... (293,266) |... ... | 08/31/2011 ..
887389-10-4 ... [ TIMKEN ORD ....16,264.000 |.... 118,313 | . |- 10/02/2023 ..
802672-10-6 ...  TRADEWEB MARKETS CL A ORD .. ..2,420.000 |.... ....3,479 ... . |- 12/14/2023 ..
89400J-10-7 ... [ TRANSUNION ORD .11,530.000 |.... . 11,072 ... . |- 12/13/2023 ..
902252-10-5 ....| TYLER TECHNOLOGIES ORD . ..9,436.000 |.... .... 957,386 |... . |- 03/10/2023 ..
907818-10-8 ... |UNION PACIFIC ORD .42,640.000 |.... . 1,791,692 |... . . . |- 03/24/2023 ..
911312-10-6 ... |UNITED PARCEL SERVICE CL B ORD .. ....34,723.000 |.... ...5,459,497 .. 5,450,497 ...(571,368)|... ... (571,368) |... . | 08/17/2023 ..
91324P-10-2 ... | UNITEDHEALTH GRP ORD ....26,4009.000 |.... . 13,903,546 .13,903,546 (97,977 (97,977) |... . |- 03/16/2020 ..
918790-10-9 ... | VAIL RESORTS ORD ..6,381.000 |.... ...1,362,152 |........ 213.470 ..1,362, 152 ... (158,759)|... ... (158,759) ... . | 03/07/2022 ..
92826C-83-9 ....|VISA CL A ORD .... .52,191.000 |. . 13,587,927 |. 13,587,927 |.. .2, 744,725 .. 03/24/2020 ..
94106L-10-9 ... | WASTE MANAGEMENT ORD ... .21,510.000 |. 3,852,441 |. .. ..3,852,441 |.. . 488,081 . .. 09/27/2023 ..
98980F-10-4 ... | ZOOMINFO TECHNOLOGIES ORD 131,037.000 |. .. 18. .. 2,422,874 oo 2,822,874 [ [ [ [ . 1,108,947 .. 07/24/2023 ..
60176J-10-9 ... [ALLEGION ORD ....13,620.000 [.................. 1,725,518 |........ 126.690 . , . |- 1272172028 ..
G1151C-10-1 ... [ACCENTURE CL A ORD ... ....29,801.000 |.... . 10,457,469 10,457,469 . | 03/17/2023 ..
G4705A-10-0 ... ....18,133.000 |.... ...5,132,908 ..5,132,908 . |- 05/31/2023 ..
(654050-10-2 ... [LAZARD ORD .. ...149,305.000 |.... 5,195,814 ..5,19,814 . | 11/09/2023 ..
(66095L-10-9 ... [APTIV ORD ... . ....52,685.000 |.... ...4,726,898 ..4,726,898 . |.. 11/09/2023 ..
(84737-10-0 ... [STERIS ORD .. B [ ....33,328.000 |.... . | 1171772022 ..
H01301-12-8 ... [ALCON ORD ... .. .|C...... .42,174.000 |.... .... 403,605 |... .. 09/27/2022 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 708,549,293 XXX 708,549,293 345,020,827 534,443 7,545,190 141,387,777 2,028,030 139,359,747 XXX XXX
31338#-10-4 ... |FEDEHAL HOME_LOAN BANK OF BOSTON ....vvvvvvvvvvvennnes |RF ........ | ........ | ................... 27,927.000 |......oeeennnnn 2,792,700 |........ 100.000 f.....ccevnnnnns 2,792,700 |..evunniiiiinnnnnn 2,792,700 [.ooveveniniiiiiiiiiniinine fooniiiiiiiis 217,433 o o feeiiiii | [ .. 04/18/2022 ... eees wennns
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 2,792,700 XXX 2,792,700 2,792,700 217,433 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 711,341,993 XXX 711,341,993 347,813,527 534,443 7,762,623 141,387,777 2,028,030 139,359,747 XXX XXX
969251-68-5 ....|WM BLAIR: INTL LDRS R6 ....cevvvuniiiiiunnniiiiinnnnnas | ........... | ........ | ............... 4,157,646.735 [......ccvvnennns 81,573,029 |......... 19.620 |oovvennnnnns 81,573,029 |....ouuuiinns 72,464,129 |..ouniiiiiiiiniiiiiiis v 400,898 [..iiivvviiiiiiiiiiiiiiins foeeiniiiinns 9,108,900 [..oivvvveniiiiiiiininns foeiiiiiiinnnns 9,108,900 |.iievvvniiiiiiinnnnns . 12/14/2023 L)t el
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 81,573,029 XXX 81,573,029 72,464,129 400,898 9,108,900 9,108,900 XXX
5409999999. Total - Common Stocks - Mutual Funds 81,573,029 XXX 81,573,029 72,464,129 400,898 9,108,900 9,108,900 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX
46138E-11-5 ... | INVESCO S&P SC INFO ....11,950.000 |.... .... 576,588 J 8- Y RN 7.8% |.. . |- 12/19/2023 ..
464287-65-5 ....| ISHARES:RUSS 2000 ETF .. ....17,067.000 |.... ...44.245 ... ... 44245 . . |- 1272172028 ..
464288-84-4 ....| ISHARES:US OIL E&S ETF ... .. 187,368.000 |.... ... (224,324)... (224,324) |... L |- 12/22/2023 ..
464288-85-1 ... | ISHARES:US 0&G E&P ETF ... ....86,900.000 |.... ... (282,454)... ... (282,454) |... .| 12/22/2023 ..
46432F-83-4 ....| ISHARES:CORE MSCI TIS ...2,573,499.000 |.... 17,491,628 |... . | 03/17/2023 ..
78464A-59-9 ....[SPDR S&P SFTWRE & SVC 15,311.000 |.... . |- 12/20/2023 ..
78464A-71-4 ... [SPDR S&P RETAIL ....21,915.000 |.... . . |- 12/19/2023 ..
78464A-78-9 ... [SPDR S&P INSURANCE ETF . ....48,569.000 |.... ....2,812 ... . |- 12/20/2023 ..
78464A-87-0 ... [SPDR S&P BIOTECH ....14,127.000 |.... ....3,560 |... . |- 12/26/2023 ..
78468R-54-9 ....[SPDR S&P OIL&GAS E&S .15,894.000 |. .. 48,237 .. 12/21/2023 ..
78468R-55-6 ... [SPDR S&P OIL&GAS EXP .19,606.000 |. .. 40,448 .. 12/21/2023 ..
81369Y-86-0 ... [SEL SECTOR:RL EST SPOR . 322,894.000 |. . 12,931,905 |. .12,931,905 |.. 12,770,624 . 161,281 .. 12/19/2023 ..
81369Y-88-6 ... [SEL SECTOR:UTIL SPDR . M .- 151,883.000 |. .. 9,618,750 |. ..9,618,750 |.. ..9,597,634 . .. 21,120 .. 12/13/2023 ..
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 217,174,521 217,174,521 189,458, 358 5,438,996 17,351,204 17,351,204 XXX
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03149*-10-6 ... [AMICA LIFE INSURANCE COMPANY ....50,000.000 ....383,173,410 |..... 7,663.468 ... 383,173,410 |....cceeenns 318,000,000 (9,707,484) ....(9,707,484) .. 09/07/1994 .| .eves e
03153@-10-7 ... [AMICA PROPERTY AND CASUALTY INSURANCE CO . ....10,000.000 78,632,141 |..... 7,863.214 78,632,141 |....oooeee 51,620,193 (709, 163) (709, 163) .. 06/16/2005 .| oot weenns
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 461,805,551 XXX 461,805,551 369,620,193 (10,416,647) (10,416,647) XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 461,805,551 XXX 461,805,551 369,620,193 (10,416,647) (10,416,647) XXX XXX
5989999999 - Total Common Stocks 1,471,895,004 XXX 1,471,895,004 979, 356,206 534,443 13,602,516 157,431,234 2,028,030 155,403,204 XXX XXX
5999999999 - Total Preferred and Common Stocks 1,480,249,627 XXX 1,480, 339,399 987,551,427 635,876 14,005,498 157,590,546 2,028,030 155,562,516 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C .8 ... TE.S e, TF LS e 168 e
1B 2C..$
1C 3C..$..
1D 4C ..$ ...
1E 5C..$...
1F
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36179L-A5-1 ......... G2 AC9928 - RIBS ... .|....11/01/2023 ... |Direct ... .. 26,175 |..

3617HT-EH-5 ......... G2 BJ5536 - RMBS ... .|--..12/01/2023 ... |Direct ... .. 30,883 |..

3617HT-YK-6 ......... G2 BJ6114 - RUBS ... ...12/01/2023 ... [Direct ... .. 35,959 [..

3617J9-BV-9 ......... G2 BK8144 - RUBS ... .|Direct ... .. .. 39,906 |..

91282C-JG-7 ......... UNITED STATES TREASLRY ... . .|FED BUY .. ... 18,748,438 |.. ... 17,750,000 |..

91282C-J-4 . .. [UNITED STATES TREASWRY .... ...12/19/2023 ... [FED BUY .. .... 4,465,887 |.. .... 4,350,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 23,347,248 22,232,923

196480-3P-0 ......... COLORADO HSG & FIN AUTH ..eeeeeeeeeeee e e e eeet e e e e e e e e e e e e e e e e e e e e e e e e e e e e e ennnneeeeees ...04/27/2023 ... [RBC CAPITAL MARKETS .. .eeneeeeeemnneeeeemnneeeeemen e e eeennnnseeeemnnnaseeernnnaaeeennnnnnnseeennnnnsseeennnnnnees |oennunnaeeeennnnnseeeemnnnnnaeeenns |oononeeeeennnnnnaeeees 10,644,500 |....ccvvvennieeennnns 10,000,000

196480-119-4 ......... COLORADO HSG & FIN AUTH ... . |RBC-FI ... .... 3,568,130 |.. .... 3,400,000 |..

31320Q-E5-1 . ..|FH SD2856 - R\BS ... .| FED BUY . 4,316,706 . 4,408,668

313200-G9-8 . ..|FH SD8324 - RIBS ... .|FED BUY .. . 9,921,159 10,162,519

3136BJ-BX-2 . ..|FNR 2021-72 PC - CMO/RMBS 07/25/2023 ... [DAIWA FI 36,810, 157 45,365,878

3140NK-L5-8 ......... FN BY3047 - RMBS . |-...09/20/2023 ... | FED BUY ...21,120,907 |.. ... 21,503,736 |..

31400S-QC-8 ......... FN CB6750 - RUBS ... . |--..09/27/2023 ... |FED BUY .. ... 10,327,602 |.. ... 10,657,312 |..

3140XL-FD-5 ......... FN FS4663 - RMBS ... .|...08/03/2023 ... |FED BUY .. e 2,307,075 |veiiieieciiiis 2,391,332 |..

3140XM-M7-8 ......... FN FS5781 - RMBS .|-...10/06/2023 ... .... 7,086,735 |.. ... 7,419,451 |..

340740-Y9-6 ......... FLORIDA HSG FIN CORP REV .. .|-...10/06/2023 ... |Citigroup Global Markets, Inc .... 5,500,000 |.. .... 5,500,000 |..

34074M-22-0 ......... FLORIDA HSG FIN CORP REV .... veer)|-...10/06/2023 ... [Citigroup Global Markets, Inc. . .... 2,500,000 |.. .... 2,500,000 |..

452030-TA-9 ......... ILLINOIS HSG DEV AUTH REV ... ..|-...10/04/2023 ... [PERSHING LLC .... 4,000,000 |.. .... 4,000,000 |..

45505T-P3-9 .. .| INDIANA ST HSG & CMNTY DEV AUTH SINGLE F ... ...10/12/2023 ... [J.P. Morgan Securities LLC ... ...10,000,000 |.. ...10,000,000 |..

45505T-P4-7 . ..[ INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . 10/12/2023 ... | J.P. Morgan Securities LLC .5,000,000 .5,000,000

63968M-N3-9 . .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . 01/26/2023 ... [JP MORGAN FI . . 5,500,000 . 5,500,000

641279-UD-4 . .. [NEVADA HSG DIV SINGLE FAMILY MTG REV 01/27/2023 ... |JP MORGAN FI .... .5,750,000 .5,750,000

83756C-3U-7 ......... SOUTH DAKOTA HSG DEV AUTH . |--..01/19/2023 ... |BOFA SECURITIES INC. ...16,000,000 |.. ...16,000,000 |..

91523N-GII-0 ......... UNIVERSITY WASH UNIV REVS AM COML PAPER ... . |-...09/14/2023 ... |BARCLAYS CAPITAL INC .. ... 1,435,575 |.. .... 1,500,000 |..

91754R-T2-3 ......... UTAH ST BRD HIGHER ED REV o [---.02/09/2023 ... | TRADEWEB DIRECT LLC ...eeerruuseeemenneeeeemnnneeeeeennue e e e eennna s s e eemena e e eeemnnn s eeeennnaaeeeennnaneeeennnnn [eeeeemnnnnnaeeemnnnnaseeeennnnaaaes [oeemmmnnnaeeeennnnaeeeennnnn 7,575 |.. ..

928120-X3-7 ......... VIRGINIA ST HSG DEV AUTH COMNLTH MTG ... . |-...10/05/2023 ... |BOFA SECURITIES INC. ..... ...10,000,000 |.. ...10,000,000 |..

928120-X4-5 ......... VIRGINIA ST HSG DEV AUTH COMHLTH MTG ... o |----10/05/2023 ... | BOFA SECURITIES INC. ...eeeeeeeeneeeeeeeee e e e e eeeni e e e eeeeee e e e e e ene e e e e eemnae e e e eesnnaaeeeeennanaeeeeennnnnaeeee [eeeeeennnnneeeennnnaeeeennnnnaaes [oeeennnnniaeeeennnannns 9,025,000 |.. .... 9,025,000 |..

928120-X5-2 ......... VIRGINIA ST HSG DEV AUTH COMWLTH MTG ... . |....10705/2023 ... |BOFA SECURITIES INC. .... 2,000,000 |.. .... 2,000,000 |..

93978T-50-4 ......... WASHINGTON ST HSG FIN COMMN ...09/22/2023 ... |PERSHING LLC .... 3,955,160 |.. .... 4,000,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 186,776,280 196,093,896 255,485
07160#-AR-0 .........[ORICA FINANCE LTD ...02/23/2023 ... |Voya Investment Management ... .... 1,000,000 |.. .... 1,000,000 |.. .
18055#-CD-2 . .. [CLARION LION PPTYS FD 5.75 01JUN33 03/01/2023 ... [Voya Investment Management . 1,000,000 . 1,000,000

34501*-AC-7 . .INFL TRUST 2023-XV .. 03/09/2023 ... [Voya Investment Management . 1,000,000 . 1,000,000

34501*-AB-9 NFL TRUST 2023-XV .|-...03/09/2023 ... [Voya Investment Management ... .... 2,000,000 |.. .... 2,000,000 |..

668074-H#-7 NORTHWESTERN CORPORATION SD ...03/16/2023 ... [Voya Investment Management ... .... 1,000,000 |.. .... 1,000,000 |..

148550-AA-4 . ..| CASTLELAKE SECURED AVIATION ASSET LLC 20 . 03/16/2023 ... [Voya Investment Management . 6,822,228 . 7,000,000

(03000@-AB-5 . ..| CRYSTAL-782 PORT FINANCING INC ...08/22/2023 ... [Voya Investment Management . 2,000,000 . 2,000,000

05631@-AA-2 . ..|BSCH ISSUER (I) LP .... 03/29/2023 ... |Voya Investment Management . 2,057,143 . 2,057,143

05631#-AA-0 . ..|BSCH ISSUER (I1) LP 03/29/2023 ... |Voya Investment Management . 3,942,857 . 3,942,857

03092*-AG-0 . .| DALRYMPLE BAY FINANCE PT . ....03/30/2023 ... [Voya Investment Management .5,000,000 .5,000,000

29660N-AC-3 KONINKLIJKE VOPAK N V 5.16 19JUN29 ... . |--..04/05/2023 ... [Voya Investment Management ... .... 3,000,000 |.. .... 3,000,000 |..

76169#-AT-0 REYES HOLDINGS LLC 4.91 17MAY32 . ...04/28/2023 ... |Voya Investment Management ... .... 3,000,000 |.. .... 3,000,000 |..

35677@-AA-4 . ..| FREEPORT POWER LIMITED .......... 06/14/2023 ... [Voya Investment Management . 1,000,000 . 1,000,000

76711*-AA-8 . ..|RIO GRANDE LNG LLC 6.67 11JUL33 . 06/16/2023 ... [Voya Investment Management .6,000,000 .6,000,000

006346-AW-0 . ..| ADMSO 231 A2 - ABS . 07/19/2023 ... |BARCLAYS CAPITAL INC ........ . 2,699,892 . 2,700,000

031162-DV-9 . ..| AMGEN INC . 02/15/2023 ... |Bank of America Merrill Lynch . 3,352,786 . 3,355,000

05632*-AA-3 . ..|BSCH I ISSUER (1) . 06/12/2023 ... |Voya Investment Management ... . 920,930 . 920,930

056328-AA-1 ......... BSCH 11 ISSUER (I1) .. .|-...06/02/2023 ... [Voya Investment Management ... .... 1,079,070 |.. .... 1,079,070 |..

073096-B*-9 ......... BAYPORT POLYMERS LLC .... .|--..01/19/2023 ... |Voya Investment Management .... 4,000,000 |.. .... 4,000,000 |..

232989-AB-9 ......... DLLMT 231 A2 - ABS .|....05/17/2023 ... |Bank of America Merrill Lynch .. ... 24,147,759 |.. ... 24,150,000 |..

24702H-AL-T7 ......... DEFT 231 D - ABS ... . |--..03/28/2023 ... | JP MORGAN FI .... 2,266,963 |.. .... 2,250,000 |..

24703G-AE-4 ......... DEFT 232 C - ABS ... .|-...06/12/2023 ... |RBC CAPITAL MARKETS . ... 1,499,785 |.. .... 1,500,000 |..

24703G-AF-1 ......... DEFT 232 D - ABS ... .|--..06/12/2023 ... |RBC CAPITAL MARKETS . ... 8,328,492 |.. .... 8,330,000 |..

24715@-AZ-7 ......... DELOITTE LLP ...05/11/2023 ... .... 5,000,000 |.. .... 5,000,000 |..
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26442T-AE-7 DUKE UNIVERSITY ...12/21/2023 ... [MARKET TAXES CORP 119,000 |..
29660N-AC-3 . .. |ESPAI BARCA FONDO DE TITULIZACION . ....03/31/2023 ... [Voya Investment Management . 3,000,000 . 3,000,000
34501*-AD-5 . .. |FOOTBALL CLUB TERMINAL NTS 2023-XV TRUST . ...08/09/2023 ... [Voya Investment Management . 1,000,000 . 1,000,000
350638-AA-6 . ..| FOUNDRY JV HOLDCO LLC ....eeeeveeinneeees 05/31/2023 ... [Voya Investment Management .5,000,000 .5,000,000
35086@-AL-5 ......... FOUR CORNERS OPERATING PARTNERSHIP LP .. .|-...05/23/2023 ... [Voya Investment Management ... .... 3,000,000 |.. .... 3,000,000 |..
36262A-AB-0 ......... GSVBS 2021-PJ3 A2 - CMO/RMBS .. . |--..06/29/2023 ... | GOLDMAN SACHS AND CO. LLC .. ... 4,875,349 |.. .... 6,042,260 |..
36262C-AB-6 ......... GSVBS 2021-PJ A2 - CMO/RMBS ... .|-...07/05/2023 ... | GOLDMAN SACHS AND CO. LLC .. ... 5,112,914 |.. ... 6,389,895 |..
36262J-AB-1 ......... GSVBS 21GR2 A2 - CMO/RMBS . |--..09/22/2023 ... | BARCLAYS CAPITAL INC ... 18,104,291 |.. ... 23,388,668 |..
362620-AB-5 ......... GSVBS 2021-GR1 A2 - CMO/RMBS .. .|-...05/31/2023 ... | GOLDMAN SACHS AND CO. LLC .. ... 15,572,945 |.. ... 19,308,571 |..
40441R-AE-3 HPEFS 2022-1 C - ABS .... ...01/25/2023 ... .... 4,655,813 |.. .... 4,960,000 |..
44328U-AF-3 . .. |HPEFS 2023-2 D - ABS . 09/19/2023 ... |Wells Fargo Securities LLC . 7,699,110 . 7,700,000
46647P-AR-7 . ..| JPMORGAN CHASE & CO .. 12/18/2023 ... |J.P. Morgan Securities LLC . 4,841,958 . 5,035,000
46647P-CJ-3 . .. [ JPMORGAN CHASE & CO ..... 12/18/2023 ... |J.P. Morgan Securities LLC . 8,424,958 . 9,525,000
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 . 2,000,000 . 2,000,000
57708#-AB-7 ......... 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 ... .... 3,000,000 |.. .... 3,000,000 |..
668074-J*-9 ......... NORTHWESTERN CORPORATION MT ... .|--..03/16/2023 ... [Voya Investment Management ... .... 5,000,000 |.. .... 5,000,000 |..
693475-BR-5 ......... PNC FINANCIAL SERVICES GROUP INC .|-...06/07/2023 ... |MORGAN STANLEY DW INC/ALGO/SOFT .. .... 7,000,000 |.. .... 7,000,000 |..
70522#-AB-4 ......... PECO PALLET HOLDINGS, INC. ........ .|--..02/16/2023 ... |Voya Investment Management .... 3,000,000 |.. .... 3,000,000 |..
740816-AN-3 ......... PRESIDENT AND FELLOWS OF HARVARD COLLEGE .... ...08/30/2023 ... [RAYMOND JAMES/FI
74170*-BY-4 ......... PRINME PROPERTY FUND LLC .|Voya Investment Management ... ..
749350-AA-2 ......... RCKT 2021-1 A1 - CMO/RMBS ... . .|J.P. Morgan Securities LLC ... .o 1,443,194 ..
749384-AA-1 . ..|RCKT 2021-5 A1 - CMO/RMBS ... 07/06/2023 ...|J.P. Morgan Securities LLC . 9,198,035 11,606,353
75458*-AB-5 . ..|RAYBURN COUNTRY ELECTRIC COOPERATIVE INC . 03/17/2023 ... |Voya Investment Management . 2,000,000 . 2,000,000
81747K-AA-1 . .| SEMT 2021-1 A1 - CMO/RWBS ... 04/05/2023 ... |WELLS SECURITIES FI ......... ..1,323,99 . 1,593,380
81748-AA-4 ......... SEMT 2021-4 A1 - CMO/RMBS ... .|-...07/25/2023 ...|J.P. Morgan Securities LLC ... .... 9,985,828 |.. ... 12,363,958 |..
84857L-B*-1 ......... SPIRE INC. .eeeeeeen . |--..02/24/2023 ... |Voya Investment Management ... .... 2,000,000 |.. .... 2,000,000 |..
89788M-AN-2 ......... TRUIST FINANCIAL CORP o [--..06/07/2023 ... [J.P. Morgan Securities LLC .....ccoeuuuuniiiiiiiiiiii it ees [ere e e e e [eeeeeria e 3,353,451 |.. .... 3,350,000 |..
910208-AC-1 UNIELC 2022 A3 - ABS ... ...11/09/2023 ... [J.P. Morgan Securities LLC ... ... 2,347,825 |.. .... 2,500,000 |..
95000U-38-7 . ..| WELLS FARGO & CO ...... 12/19/2023 ... |J.P. Morgan Securities LLC . 9,606,598 . 9,875,000
L3551#-AN-2 . ..| FERRERO INTERNATIONAL S.A. ....05/11/2023 ... [Voya Investment Management . 3,000,000 . 3,000,000
L3551#-AR-1 . ..| FERRERO INTERNATIONAL S.A. ....05/11/2023 ... [Voya Investment Management . 1,000,000 . 1,000,000
L9082%-AX-7 . ..| TRAFIGURA FUNDING S.A. . ....02/24/2023 ... [Voya Investment Management . 7,000,000 . 7,000,000
N5828#-AB-6 . ..|MODEC FINANCE B V ..... ....07/18/2023 ... [Voya Investment Management .6,000,000 .6,000,000
00695*-AA-0 ......... AURIZON FINANCE PTY LTD. ...07/26/2023 ... [Voya Investment M .... 1,000,000 |.. .... 1,000,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 260,893, 169 280,015, 182 448,480
2509999997. Total - Bonds - Part 3 471,016,697 498,342,001 833,225
2509999998. Total - Bonds - Part 5 10,305,956 10,321,009
2509999999. Total - Bonds 481,322,653 508,663,010 833,225
23281#-12-4 ......... |CYPRILM PARALLEL INVESTORS V LP ....iiiuueniiiiiininiiiiiiiiie s e eiiaiie s e e ciaiiesesssenasesssssnnsnesesnnnnnanees | ................ |....12/14/2023 ...|Cyprium Investment Partners LLC .....iiiiiiueiiiiiiiiin i r s e | ...................... 21,952.210 [..oovviiiniiiiiiiannns 2,195,221 |.oiiiiiiiiiiiiiiiin e 0.00 fouuuiiiiiiiiiiiiiiiiiiieeeeanns
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 2,195,221 XXX
172606-7€-6 ......... |CION ARES DIVERSIFIED CREDIT FUND .vvuuniiiiurunniiiiissnnissiiessusssssesssnnssssresssnsssssssssnssesseessnnssssnees | onnneeeeessnnnns [oees 03/02/2023 ...|Voya ........................................................................................................................... | ..................... 240,000.000 ...ooiiiiinnnnniiinnnns 6,000,000 |...ooeuniiiiiiiiiiiiiiiiiannns 0.00 fouuuiiiiiiiiiiiiiiiiiiiieeeenans
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 6,000,000 XXX
4509999997. Total - Preferred Stocks - Part 3 8,195,221
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks 8,195,221
002824-10-0 ......... ABBOTT LABORATORIES ORD ... ....10/24/2023 ... |Various .. ...49,678.000 |.. 5,240,167 |..
005098-10-8 ......... ACUSHNET HOLDINGS ORD ....11/13/2023 ... [Various .. ...79,440.000 |.. .. 3,733,962 |..
009158-10-6 ......... AIR PRODUCTS AND CHEMICALS ORD ... ....12/12/2023 ... |Various ....6,880.000 |.. 1,851,465 |..
02079%K-10-7 ......... ALPHABET CL C ORD ....03/01/2023 ... Bloomberg AMICA ... ....8,178.000 |.. 735,638 |..
023135-10-6 ......... AMAZON COM ORD ....08/13/2023 ... |Bloomberg AMICA ...12,619.000 |.. 1,150,437 |..
03027X-10-0 ......... AMERICAN TOWER REIT .. ....03/07/2023 ... | SANFORD C. BERN EQ .. .... 2,599.000 |..
05550J-10-1 ......... BJS WHOLESALE CLUB HOLD ORD . ....05/24/2023 ... |Various ...35,888.000 |.. . ..
100557-10-7 ......... BOSTON BEER CL A ORD ...12/14/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... .... 3,208.000 |.. .. 1,155,425 |..
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110122-10-8 ......... BRISTOL MYERS SQUIBB ORD .. ....03/20/2023 ... [EVERCORE ISI . ... 27,502.000 |.. ... 1,839,334 [.
14316J-10-8 ......... CARLYLE GROUP ORD ....06/16/2023 ... [ Various ... 56,365.000 [.. ... 1,752,762 |..
16119P-10-8 ......... CHARTER COMMUNICATIONS CL A ORD ... we |....03/13/2023 ... | Various ....4,016.000 [.. .... 1,380,011 .
16359R-10-3 ......... CHEMED ORD ...oeoneiiiiiieeiiiieeeee ....08/24/2023 ... (NATIONAL FINANCIAL SERVICES CORP. ... ... 3,566.000 [.. .... 1,784,759 |..
184496-10-7 ......... CLEAN HARBORS ORD .. ....11/00/2023 ... [Various .. 2. 15,279.000 fouvveeeeiiiiiiiiins 2,421,955 |..
191216-10-0 . ..| COCA-COLA ORD ....... ....10/05/2023 ... Various .. 58,356.000 |.. . 3,332,566

20451N-10-1 . .. | COMPASS MINERALS INTERNATIONAL ORD ....12/21/2023 ... [ SANFORD C. BERNSTEIN AND CO. LLC . 47,180.000 |.. ..1,245,425

228368-10-6 . ..| CRONN HOLDINGS ORD ... ....10/26/2023 ... Various .. 85,512.000 |.. . 6,731,000

369550-10-8 ......... GENERAL DYNAMICS ORD . ....12/08/2023 ... Various .. ... 30,382.000 [.. . 7,642,241 .
384100-10-4 ...02/28/2023 ... |Various .. 14,397.000 |.. .. 1,025,458 |..

...16,058.000 [..
...28,561.000 [..

. |-...12/15/2023 ... | SANFORD C. BERNSTEIN AND CO. LLC ....
....07/07/2023 ... | JEFFERIES LLC
...11/16/2023 ... |Various

404030-10-8 ......... H AND E EQUIPMENT SERVICES ORD
42206A-10-7 ......... HEALTHEQUITY ORD

.. 3,026,233 |..

426281-10-1 ......... JACK HENRY AND ASSOCIATES ORD . K ... 19,984.000 [.. .

427866-10-8 ......... HERSHEY FOODS ORD ....10/05/2023 ... [ SANFORD C. BERNSTEIN AND CO. LLC .... ...17,075.000 |.. .. 3,401,244 |..
443320-10-6 ......... HUB GROUP CL A ORD ... ....12/13/2023 ... [PERSHING LLC ....9,156.000 [.. 766,903 |..
461202-10-3 ......... INTUIT ORD ....03/02/2023 ... EVERCORE ISI . ... 2,500.000 [.. 1,002,670 |..
478160-10-4 . .| JOHNSON & JOHNSON ORD ...03/16/2023 ... [Various .. 14,342.000 |.. . 2,258,704

....08/15/2023 ... Various ..
....06/09/2023 ... [ SANFORD C. BERNSTEIN AND CO. LLC .
....12/14/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC ....
....03/15/2023 ... [Various ..
....11/01/2023 ... [Various ..
...03/17/2023 ... [WILLIAM BLAIR & COMPANY, L.L.C

482480-10-0 . ..|KLA ORD ...
518439-10-4 . .. | ESTEE LAUDER CL A ORD
570600-10-8 ......... MARKETAXESS HOLDINGS ORD ..
573284-10-6 ......... MARTIN MARIETTA MATERIALS ORD .
580135-10-1 ......... MCDONALD'S ORD

.4,106.000 |..
. 7,504.000 |..
.... 1,9561.000 [..
... 3,923.000 f..
... 19,368.000 [..
...90,556.000 [..

. 1,529,560
. 1,342,881

.. 1,205,828 |..
5,013,844 |..

640491-10-6 ......... NEOGEN ORD K .. 1,639,984 |..
65330F-10-1 ......... NEXTERA ENERGY ORD . ....10/05/2023 ... [ Various ...99,275.000 [.. 6,146,705 |..
654106-10-3 ......... NIKE CL B ORD . ....03/13/2023 ... [Bloomberg AMICA ....9,630.000 f.. 1,130,273 |..
65473P-10-5 ......... NISOURCE ORD ... ....12/13/2023 ... [ SANFORD C. BERNSTEIN AND CO. LLC .... ... 22,772.000 |.. .
67103H-10-7 0 REILLY AUTOMOTIVE ORD ....06/03/2023 ... | JEFFERIES LLC 675.000 |.. 628,174 |..
68902V-10-7 . ..| OTIS VWORLDWIDE ORD ... ....08/17/2023 ... Various .. 33,147.000 |.. . 2,682,498
701094-10-4 . ..|PARKER HANNIFIN ORD ....06/24/2023 ... Various 32,133.000 |.. 10,953,132
717081-10-3 . ..|PFIZER ORD .............. ....11/00/2023 ... [Various ..118,878.000 |.. . 4,214,849
718172-10-9 . ..|PHILIP MORRIS INTERNATIONAL ORD . ....09/27/2023 ... Various 18,936.000 |.. . 1,764,944
741120-10-1 . .| PRESTIGE CONSUMER HEALTHCARE ORD ...10/06/2023 ... [ Various 23,699.000 |.. 1,372,017

...10/27/2023 ... [Various .

743606-10-5 ......... K .
...09/06/2023 ... [ SANFORD C. BERNSTEIN AND CO. LLC .

3,970,989 |..

...72,716.000 [..

75513E-10-1 K ...17,116.000 |.. 1,458,616 |..
78377T-10-7 ......... RYMAN HOSPITALITY PROP REIT ORD .... ....06/29/2023 ... | JEFFERIES LLC ... 15,360.000 [.. 1,398,030 |..
800422-10-7 ......... JOHN B SANFILIPPO AND SON ORD .... ...08/01/2023 ... [Bloomberg AMICA ... ..17,915.000 |.. 1,626,032 |..

... 12/11/2023 ... Various ...50,821.000 [..

80517M-10-9 ......... SAVERS VALUE VILLAGE ORD K ..
816851-10-9 SEMPRA ORD ....08/23/2023 ... Various .. ....8,145.000 [.. 1,191,528 |..
817565-10-4 . .| SERVICE CORPORATION INTERNATIONL ORD . ...03/17/2023 ... Various .. 33,983.000 |.. . 2,346,110

....10/25/2023 ... [ SANFORD C. BERNSTEIN AND CO. LLC .
....10/11/2023 ... [ SANFORD C. BERNSTEIN AND CO. LLC .
...10/13/2023 ... [NATIONAL FINANCIAL SERVICES CORP.

....11/21/2023 ... [ SANFORD C. BERNSTEIN AND CO. LLC .
...08/29/2023 ... [Various

..[SITIME ORD .....
..| SKYWORKS SOLUTIONS ORD .
.| STOCK YARDS BANCORP ORD

..| SUMMIT MATERIALS CL A ORD ...
TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD .

829827-10-6 .
83088M-10-2 .
861025-10-4 .
86614U-10-0 .

.7,612.000 |..
17,937.000 |..
26,59.000 |..
32,251.000 |..

.803,299
. 1,749,828
. 1,048,340
.1,106,91

874039-10-0 C... K ...19,215.000 [.. .. 1,729,430 |..
880779-10-3 TEREX CORP .. ....08/17/2023 ... (NATIONAL FINANCIAL SERVICES CORP. ... ... 30,404.000 |.. .. 1,825,951 |..
88160R-10-1 . ..| TESLA ORD ... ....01/11/2023 ... (WILLIAM BLAIR & COMPANY, L.L.C . 7,447.000 |.. .908,723
882508-10-4 . ..| TEXAS INSTRUMENTS ORD ....05/11/2023 ... Various .. 20,207.000 |.. . 3,409,560
883203-10-1 . .| TEXTRON ORD ... ...11/17/2023 ... | JEFFERIES LLC 18,817.000 |.. . 1,457,651

....10/02/2023 ... [Various ..
....12/14/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .
....12/13/2023 ... [Stifel Nicolaus & Co. .......ccuveernnn
...03/10/2023 ... |Bloomberg AMICA ...

887389-10-4 . .| TIMKEN ORD ..
892672-10-6 . ..| TRADEWEB MARKETS CL A ORD
89400J-10-7 ......... TRANSUNION ORD

16,264.000 |..
.2,420.000 |..
... 11,530.000 [..
..10,257.000 |..

. 1,190,247
.216,450
... 181,154 1.,

902252-10-5 ......... TYLER TECHNOLOGIES ORD . K . .... 3,251,181 [.
907818-10-8 ......... UNION PACIFIC ORD ....03/24/2023 ... Various ... 15,692.000 [.. ... 3,101,422 ..
911312-10-6 ......... UNITED PARCEL SERVICE CL B ORD .. ....08/17/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... .... 7,245.000 [.. ... 1,237,280 |..
94106L-10-9 ......... WASTE MANAGEMENT ORD ...09/27/2023 ... [PERSHING LLC ....5,796.000 |..
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CUSIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
98980F-10-4 ZOOMINFO TECHNOLOGIES ORD ... R S ...07/24/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... ..131,0387.000 |.. ... 3,531,821 |..
G0176J-10-9 . .| ALLEGION ORD ........ C 12/21/2023 ... | SANFORD C. BERNSTEIN AND CO. LLC . 13,620.000 |.. . 1,665,052
G1151C-10-1 .........| ACCENTURE CL A ORD . e 03/17/2023 ... | Bloomberg AMICA ......cvvvencenne .8,900.000 |.. . 2,398,683
G4705A-10-0 . ..| ICON ORD ..... ..|C 05/31/2023 ... [ SANFORD C. BERNSTEIN AND CO. LLC . .2,503.000 |.. . 533,569
(654050-10-2 . .| LAZARD CL A Of .|C. 11/09/2023 ... |Various .. ..153,300.000 |.. ..4,443,694
G6095L-10-9 .........|APTIV ORD ......... .. [C... ...11/09/2023 ... [Various .. ...26,875.000 |..eeiiiiiiiiiiiiiees 2,144,922 |..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Trad 152,170,123
969251-68-5 ......... |WM BLAIR: INTL LDRS R6 .. eeveuueeeennnunaseeennunsaaeeannnesaaaeennnnsaaeeennnnnaaeeennnnnnaseennnnnnsseennnnnnnseeennnns | sosnnnnsessennns [on 1271472023 .. [ Wi TET@M BlaiT eeeenieeeeeeteee e e eeeetee e e e eesuse e e e eenens s e s eeennsaeeeennnnnaeeeennnnaeeeennnnnaeeennnnnaeernnnnnns [seennnnnnaseeennnnnnns 20,836.708 [...coeeieniiiiaeeeeiinnnns 400,898
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 400,898
46138E-11-5 ......... INVESCO SEP ST INFO . eeee e e e e e e e e e e e e e e e e e e e e e e e e nnne e e e e e mnnn e e e e ennnnnnnn ....12/19/2023 ... [NATIONAL FINANCIAL SERVICES CORP. ...eieeerruuuseeemmnnnnseeernnnusseernnnnaseeernnnaseeernnnnseeernnnnnsseennnnnnns |ornneseeeemnnnnnaeeees 11,950.000
464287-65-5 ......... ISHARES:RUSS 2000 ETF ... ....12/21/2023 ... [ SANFORD C. BERNSTEIN AND CO. LLC .... ...17,067.000 |..
464288-84-4 . .. | ISHARES:US OIL E&S ETF . ....12/22/2023 ... [NATIONAL FINANCIAL SERVICES CORP. ..187,368.000 |.. . 4,331,431
464288-85-1 . ..| ISHARES:US 08G E&P ETF . ....12/22/2023 ... [NATIONAL FINANCIAL SERVICES CORP. 86,900.000 |.. . 8,380,666
46432F-83-4 . .. | ISHARES: CORE MSCI TIS ....08/17/2023 ... |Bloomberg AMICA .......eevneeeennn ..269,214.000 |.. 15,897,847
78464A-59-9 ......... SPDR S&P SFTWRE & SVC ... ....12/20/2023 ... [NATIONAL FINANCIAL SERVICES CORP. ... ...15,311.000 |.. ... 2,277,878 |..
78464A-71-4 ......... SPDR S&P RETAIL ....12/19/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... ...21,915.000 |.. ... 1,571,961 |..
78464A-78-9 ......... SPDR S&P INSURANCE ETF . ....12/20/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... ... 48,569.000 |.....oiiiiiiiiiins 2,192,993 |..
78464A-87-0 ......... SPDR S&P BIOTECH ....12/26/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... ... 14,127.000 |.. ... 1,257,840 |..
78468R-54-9 ......... SPDR S&P OIL&GAS E&S ... ....12/21/2023 ... |Various ...15,894.000 |..eeevnniiiiiiiiins 1,294,329 |..
78468R-55-6 ......... SPDR S&P OIL&GAS EXP ... ....12/21/2023 ... |Various ...19,606.000 |.. ... 2,643,809 |..
81369Y-86-0 ......... SEL SECTOR:RL EST SPDR . ....12/19/2023 ... [SANFORD C. BERNSTEIN AND CO. LLC .... . ..322,894.000 |.. ... 12,770,624 |..
81369Y-88-6 ......... SEL SECTOR:UTIL SPDR .eernuuieernuuuusanrnnnnesseerennasssesrrnnnsasasennnnasseernnnnsssaennnnnnsseennnnnnssseernnnnnses | osnnnnneesennnn [ons 12/13/2023 ... [ VAT TOUS ..eerruuusssereenu s eeeeeen s sseeres s s eereessseerees e seeeress e teeennn s teeernr s teeernrnnateerrrnnateernns [ennnnnnaseeennnnnnnn 151,883.000 |..eevvnennieeennnnnnnns 9,597,634
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 66,166,975
03149*-10-6 ......... |AMICA LIFE INSURANCE COMPANY ... eiessuussseeemnnunaeeennnnnsaeeeennnnnaeeennnnnsaaeeennnnsaaennnnnnsaasnnnnnnnsaeee | sossnnnnsesenans fonns 11/29/2023 ... | Capital InfUSEiOn toenenniiiieiiii e it e e e e et e e e e eenii e e e eennn e e e eennnn e e e eeennnnaeeennnnnaeeennnnnnaaaees [sonnaeeeernnnnnaeeennnnnnnns 0.000 [ooeiiieiniiiieeannnn 27,000,000 -.neeeennnniaeeeenniaaeeernnies foreeeeenni e eeen e e e eennnnaas
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 27,000,000 XXX
5989999997. Total - Common Stocks - Part 3 245,737,997 XXX
5989999998. Total - Common Stocks - Part 5 67,790,459 XXX
5989999999. Total - Common Stocks 313,528,456 XXX
5999999999. Total - Preferred and Common Stocks 321,723,677 XXX
6009999999 - Totals 803,046,330 XXX 833,225
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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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
36176M-GZ-0 .. | GN 770016 - RMBS ... ..12/01/2023 . | Paydown ... .. 112,077 .... 117,051 . (2,792) ). 112,077 ... ..12/15/2033 .
36177P-B2-0 .. | GN 794556 - RMBS . ..12/01/2023 . [Paydown . . 106,405 |.. .(2,546) .. 104,223 |. ..01/15/2042 .
36179L-A5-1 .. | G2 AC9928 - RMBS . ..12/01/2023 . [ Paydown . . (136,826) ..689,625 |. ..02/20/2064 .
36179M-KZ-2 .. | G2 MAO312 - RMBS . ..12/01/2023 . [Paydown . .(4,702) ..08/20/2042 .
36179M-NC-0 .. | G2 MAO387 - RMBS .... ..12/01/2023 . | Paydown ... ....(5,983) ... ..09/20/2042 .
36179M-VL-1 .. | G2 MAO619 - RMBS ... ..12/01/2023 . | Paydown ... ....(3,362) ... .. 12/20/2042 .
36179M-XW-5 .. | G2 MAO693 - RUBS ... ..12/01/2023 . | Paydown ... .. (2,114))... ..01/20/2043 .
36179V-L6-5 .. | G2 MA6649 - RUBS ... ..12/01/2023 . | Paydown ... (1)) ..05/20/2050 .
36179V-L7-3 .. | G2 MA6650 - RMBS ... ..12/01/2023 . | Paydown ... ... (139)]... ..05/20/2050 .
3617HT-EH-5 .. | G2 BJS536 - RMBS .....ccoeeeeeiieieeeeeeeeeeee [ ..08/01/2023 . [Paydown ... .. (538)]... ..03/20/2069 .
3617K9-F7-6 .. | G2 BN5590 - RMBS .... ..12/01/2023 . | Paydown ... ... (732))... ..07/20/2049 .
3617K9-FR-2 .. | G2 BN5576 - RWBS .... ..12/01/2023 . | Paydown ... ...(1 013) ... ..06/20/2049 .
3617KR-FH-4 .. | G2 B09168 - RMBS . ..12/01/2023 . | Paydown . ..07/20/2049 .
36200E-B2-6 .. | GN 598657 - RWBS . ..12/01/2023 . [Paydown . ..05/15/2035 .
362006-KU-9 .. | GN 600707 - RMBS . ..12/01/2023 . [Paydown . ..12/15/2033 .
36200J-65-4 .. | GN 603081 - RMBS ... ..12/01/2023 . | Paydown ... ..08/15/2033 .
36200K-J4-0 .. | GN 603383 - RWBS .... ..12/01/2023 . | Paydown ... ..01/15/2033 .
36200K-J7-3 .. | GN 603386 - RUBS ... ..12/01/2023 . | Paydown ... ..01/15/2033 .
36200K-KQ-9 .. | GN 603403 - RWBS .... ..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 - RWBS .... ..12/01/2023 . | Paydown ... ..09/15/2033 .
36200N-BP-5 .. | GN 604946 - RWBS .... ..12/01/2023 . | Paydown ... ..01/15/2034 .
36201C-JU-9 ...| GN 579075 - RWBS .... ..12/01/2023 . | Paydown ... ..12/15/2031 .
36201H-W8-2 .. | GN 583971 - RWBS . ..12/01/2023 . [Paydown . ..07/15/2032 .
36201M-89-4 .. | GN 587444 - RMBS . ..12/01/2023 . [ Paydown . ..12/15/2032 .
36202C-2Y-8 .. | G2 002591 - RWBS . ..12/01/2023 . [Paydown . ..05/20/2028 .
362020-6Y-4 .. | G2 002687 - RMBS . ..12/01/2023 . [ Paydown . ..12/20/2028 .
36202C-N8-2 ...| G2 002215 - RWBS . ..12/01/2023 . [Paydown . ..05/20/2026 .
36202C-PT-4 ...| G2 002234 - RMBS .... ..12/01/2023 . | Paydown ... ..06/20/2026 .
36202C-0A-4 ...| G2 002249 - RMBS .... ..12/01/2023 . | Paydown ... ..07/20/2026 .
36202C-00-9 ...| G2 002263 - RWBS .... ..12/01/2023 . | Paydown ... ..08/20/2026 .
36202C-0X-4 ...| G2 002270 - RBS ... ..12/01/2023 . | Paydown ... ..08/20/2026 .
36202C-YG-2 .. | G2 002511 - RMBS ... ..12/01/2023 . | Paydown ... ..11/20/2027 .
36202D-2E-0 .. | G2 003473 - RWBS .... ..12/01/2023 . | Paydown ... ..11/20/2033 .
36202D-50-0 ...| G2 003555 - RMBS . ..12/01/2023 . [Paydown . ..05/20/2034 .
36202D-C9-0 ...| G2 002796 - RMBS . ..12/01/2023 . [Paydown . ..08/20/2029 .
36202D-CR-0 ...| G2 002780 - RMBS . ..12/01/2023 . [Paydown . ..07/20/2029 .
36202D-D5-7 ...| G2 002824 - RBS . ..12/01/2023 . [Paydown . ..10/20/2029 .
36202D-DN-8 ...| G2 002809 - RMBS . ..12/01/2023 . [Paydown . ..09/20/2029 .
36202D-FX-4 .. | G2 002882 - RUBS ... ..12/01/2023 . | Paydown ... ..02/20/2030 .
36202D-J0-5 ...| G2 002971 - RUBS ... ..12/01/2023 . | Paydown ... ..09/20/2030 .
36202D-JR-3 ...| G2 002972 - RBS .... ..12/01/2023 . | Paydown ... ..09/20/2030 .
36202D-YZ-8 .. | G2 003428 - RWBS .... ..12/01/2023 . | Paydown ... ..08/20/2033 .
36202E-5G-0 .. | G2 004447 - RWBS .... ..12/01/2023 . | Paydown ... ..05/20/2039 .
36202E-CA-5 .. | G2 003665 - RUBS ... ..12/01/2023 . | Paydown ... ..01/20/2035 .
36202E-DP-1 .. | G2 003710 - RMBS ... ..12/01/2023 . | Paydown ... ..05/20/2035 .
36202E-GE-3 .. | G2 003797 - RUBS ... ..12/01/2023 . | Paydown ... ..12/20/2035 .
36202E-GQ-6 .. | G2 003807 - RMBS . ..12/01/2023 . [Paydown . ..01/20/2036 .
36202E-HE-2 .. | G2 003829 - RWBS ... ..12/01/2023 . | Paydown ... ..03/20/2036 .
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36202F-AV-8 .. | G2 004520 - RWBS .... ..12/01/2023 . | Paydown ... 61,35 |.. ...61,415 |.... .. 1,607 [..08/20/2039 .
36202F-EW-2 .. | G2 004649 - RWBS . ..12/01/2023 . [Paydown . ..3,164 ..03/20/2040 .
36202F-F8-4 .. | G2 004691 - RUBS . ..12/01/2023 . [ Paydown . ..05/20/2040 .
36202F-FL-5 .. | G2 004671 - RMBS . ..12/01/2023 . [Paydown . ..04/20/2040 .
36202F-LH-7 .. | G2 004828 - RUBS ... ..12/01/2023 . | Paydown ... ..10/20/2040 .
36202F-VN-3 .. | G2 005121 - RBS ... ..12/01/2023 . | Paydown ... ..07/20/2041 .
36202T-DII-3 .. | GN 608617 - RMBS ... ..12/01/2023 . | Paydown ... ..06/15/2024 .
36202T-G4-2 .. | GN 608719 - RMBS ... ..12/01/2023 . | Paydown ... ..11/15/2024 .
36203D-MP-2 ...| GN 346066 - RUBS ... ..07/17/2023 . | Paydown ... ..01/15/2024 .
36203N-5H-7 ...| GN 354648 - RMBS .... ..07/17/2023 . | Paydown ... ..09/15/2023 .
36203R-P9-4 ...| GN 356948 - RMBS .... ..06/15/2023 . | Paydown ... ..06/15/2023 .
36203X-JG-2 .. | GN 362163 - RWBS .... ..11/15/2023 . | Paydown ... ..12/15/2023 .
36204A-FU-4 .. | GN 363879 - RWBS . ..12/15/2023 . [Paydown . ..12/15/2023 .
36204B-LA-9 .. | GN 364921 - RMBS . ..03/15/2023 . [ Paydown . ..02/15/2024 .
36204B-M5-9 .. | GN 364980 - RWBS . ..12/01/2023 . [Paydown . ..04/15/2024 .
36204F-3J-1 .. | GN 369001 - RBS ... ..12/01/2023 . | Paydown ... ..05/15/2024 .
36204H-EK-2 .. | GN 370138 - RBS ... ..10/16/2023 . [ Paydown ... ..12/15/2023 .
36205B-PF-3 .. | GN 385722 - RMBS .... ..12/15/2023 . | Paydown ... ..06/15/2024 .
36205D-AF-5 .. | GN 387106 - RMBS .... ..08/15/2023 . | Paydown ... ..08/15/2025 .
36205Y-QIi-5 .. | GN 404669 - RWBS .... ..12/01/2023 . | Paydown ... ..12/15/2025 .
36206D-DE-4 .. | GN 407901 - RUBS ... ..12/01/2023 . | Paydown ... ..11/15/2025 .
36206F-XH-0 .. | GN 410280 - RMBS ... ..12/01/2023 . | Paydown ... ..09/15/2025 .
36206H-MB-1 .. | GN 411754 - RWBS .... ..12/01/2023 . | Paydown ... ..04/15/2027 .
36206J-4C-5 ...|GN 413119 - RWBS . ..12/01/2023 . [Paydown . ..09/15/2025 .
36206X-PT-4 .. | GN 424434 - RMBS . ..12/01/2023 . [ Paydown . ..08/15/2027 .
36207L-H0-4 .. | GN 435039 - RMBS . ..12/01/2023 . [Paydown . ..02/15/2031 .
36209F-PY-9 .. | GN 470339 - RMBS . ..12/01/2023 . [ Paydown . ..05/15/2029 .
362098-70-7 .. | GN 480551 - RWBS . ..12/01/2023 . [Paydown . ..04/15/2029 .
36200W-4X-7 .. | GN 484238 - RMBS .... ..12/01/2023 . | Paydown ... ..09/15/2028 .
3620AM-M7-4 .. | GN 733982 - RMBS .... ..12/01/2023 . | Paydown ... ..10/15/2040 .
3620AQ-K6-9 .. | GN 736617 - RMBS ... ..12/01/2023 . | Paydown ... ..12/15/2035 .
3620AS-PH-6 .. | GN 738524 - RMBS .... ..12/01/2023 . | Paydown ... ..07/15/2041 .
3620AS-PX-1 .. | GN 738538 - RIBS .... ..12/01/2023 . | Paydown ... ..07/15/2041 .
36210V-E4-9 .. | GN 503355 - RMBS ... ..12/01/2023 . | Paydown ... ..02/15/2029 .
362198-TM-5 .. | GN 270656 - RMBS . ..05/15/2023 . [Paydown . K ..09/15/2023 .
36230L-K8-1 .. | GN 752119 - RWBS . ..12/01/2023 . [Paydown . . 109,316 .(2,619) . 106,6% |. ..01/15/2033 .
36241L-KA-3 .. | GN 782989 - RWBS . ..12/01/2023 . [Paydown . 176,747 .(7,965) . 168,781 |. ..06/15/2040 .
36290R-XII-8 .. | GN 615493 - RMBS . ..12/01/2023 . [Paydown . ..7,922 .7,903 | ..08/15/2033 .
36290R-Y3-1 .. | GN 615530 - RWBS . ..12/01/2023 . [Paydown . 49,674 49,466 |. ..09/15/2033 .
362908-CZ-2 ...|GN 615788 - RMBS ... ..08/15/2023 . | Paydown ... .. 15,881 |.. ...15,887 |.... ..09/15/2023 .
362908-YC-9 ...|GN 616407 - RMBS ... ..12/01/2023 . | Paydown ... 26,146 |.. ... 26,132 |.... ..05/15/2024 .
36290T-FW-4 .. |GN 616781 - RMBS .... ..12/01/2023 . | Paydown ... ..7,880 |.. L T1.874 . ..12/15/2024 .
36290T-GN-3 .. | G2 616805 - RMBS ... ..12/01/2023 . | Paydown ... ..61,030 |.. ..01/20/2025 .
36290T-JK-6 .. | GN 616866 - RMBS .... ..12/01/2023 . | Paydown ... .. 86,532 |.. ..02/15/2027 .
36290X-MY-3 .. | GN 620575 - RWBS .... ..12/01/2023 . | Paydown ... .. 21,018 |.. ..09/15/2033 .
36291G-YY-6 .. |GN 628127 - RUBS ... ..12/01/2023 . | Paydown ... .. 16,620 |.. ..05/15/2034 .
36291L-3U-7 .. | GN 631811 - RMBS ... ..12/01/2023 . | Paydown ... .. 25,886 |.. ..05/15/2024 .
36291L-41I-2 .. | G2 631837 - RUBS . ..12/01/2023 . [Paydown . 22,472 ..06/20/2029 .
36291P-5P-7 ...| G2 634554 - RMBS ... ..12/01/2023 . | Paydown ... ..7,184 ). ..09/20/2024 .
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36291U-E7-6 .. | GN 638358 - RIBS .... ..12/01/2023 . | Paydown ... ...(423))... ..02/15/2035 .
36291Y-EG-8 .. | GN 641935 - RMBS . ..12/01/2023 . [Paydown . ..04/15/2035 .
36297B-JS-1 .. | GN 706873 - RMBS .... ..12/01/2023 . [ Paydown . . ..11/15/2030 .
38374M-DF-3 .. | GNR 2005-081 0B - CMO/RMBS ..12/01/2023 . [Paydown . . 386 263 |.. ..10/20/2035 .
38375U-JX-9 ...|GNR 2014-H12 HZ - CMO/RMBS .........eevvvvvvennns|veeenns .12/0172023 . [Paydown ........oevvvvvviiii]eeneeeeeneennnnnenn |-, 8,839,661 |...........8,839,661 [......... 9,477,102 . (318,928)]... (318 928) |... 8 839 661 ..06/20/2064 .
38378B-6L-8 .. |GNR 2013-012 B = CMBS .......evvvvrvmmnnnnnnnnnnns [ eeeeens ..12/01/2023 . | Paydown ... ....578,130 ..(2,925)]... ..(2,925) ... ..571,521 ..11/16/2052 .
38378K-RB-7 .. |GNR 2013-068 B ~ CMBS ......cooeeveeiiiiiiiicicen [ oo ..12/01/2023 . | Paydown ... .... 329,757 ... (200)... ..08/16/2043 .
38378M-ND-3 .. | GNR 2013-060 GL - CMO/RMBS ...........cooeeeeens [orenns ..12/01/2023 . | Paydown ... .... 130,359 .. (477 ..11/20/2041 .
38378M-UG-8 .. | GNR 2013-053 KA - CMO/RMBS ........cccovviviiiias|veeenn ..12/01/2023 . | Paydown ... .. 563,242 ....581,195 ..(5,621)|... ..10/20/2041 .
38378N-FL-2 .. | GNR 2013-158 AB = CMBS ........eevveemememmnnannns | eeeeens ..12/01/2023 . | Paydown ... .. 128,358 ..(6,087)]... ..08/16/2053 .
383787-6Q-8 .. |GNR 2013-100 MA - CMO/RMBS ..............coeeees [oerens ..12/01/2023 . | Paydown ... 48,443 ... (654)]... ..02/20/2043 .
38378T-AL-4 .. |GNR 2013-071 LA - CMO/RMBS ........coeeeeeeeenns [ oeeins .12/01/2023 . [Paydown ... 59,926 . (330)]... ..10/20/2042 .
38378X-A4-3 .. | GNR 2014-172 AD - CMBS .. ..12/01/2023 . | Paydown . 58,293 |. ..01/16/2046 .
38378X-NN-7 .. | GNR 2014-135 AK - CMBS .. ..12/01/2023 . [Paydown . 28,563 ..08/16/2085 .
38379K-3N-6 .. | GNR 2015-169 AC - CMBS .. ..12/01/2023 . [Paydown . 37,007 ..04/16/2056 .
38379K-6D-5 .. | GNR 2015-163 AH - CMBS ..12/01/2023 . | Paydown ... . 94,408 ..04/16/2056 .
38379K-6M1-5 .. | GNR 2015-171 EA - CMBS .. ..12/01/2023 . | Paydown ... .... 590,833 ....588,848 ..12/16/2052 .
38379K-B9-8 .. | GNR 2015-115 AC - CMBS .. ..12/01/2023 . | Paydown ... .... 158,198 .... 160,595 ..07/16/2051 .
38379K-GP-7 .. | GNR 2015-058 VA - CMBS .. ..12/01/2023 . | Paydown ... ... 415,218 .... 399,031 ..10/16/2038 .
38379K-K8-0 .. | GNR 2015-128 AJ - CMBS .. ..12/01/2023 . | Paydown ... ... 111,462 ... 113,461 ..11/16/2085 .
38379K-TT-5 .. | GNR 2015-093 AB - CMBS .. ..12/01/2023 . | Paydown ... .. 343,674 ... 342,076 . ..01/16/2047 .
38379U-TB-2 .. | GNR 2016-072 AB - CMBS .. ..12/01/2023 . | Paydown ... . . ...97,938 |.... ..04/16/2049 .
38379Y-6L-7 .. |GNR 2016-125 DA = CMBS .......oevvvvrvrrirrieinnns [ e .12/01/2023 . [Paydown ... ..1,780,275 |... ,780,275 ... 1,782,292 ..1.782 945 |.. ..1,780,275 |.... ..12/16/2047 .
38382J-511-2 ...| GNR 2021-056 PE - CMO/RMBS ..12/01/2023 . [Paydown . 1,274,867 ..1,274,867 |.. . 1,279,847 |.. . 1,280,158 ..03/20/2051 .
38382N-GG-6 .. | GNR 2021-027 DC - CMO/RMBS ..12/01/2023 . [ Paydown . 1,004,377 ..1,004,377 .. . 1,100,362 |.. ,102,004 ..02/20/2051 .
831628-C8-3 .. | SBA 100095 - RUBS ... ..12/15/2023 . [Paydown . .16,218 .. 16,218 .. . 17,207 |.. 17,442 ..05/25/2038 .
831628-DL-3 .. | SBA 100107 - RMBS ..12/15/2023 . [ Paydown . .33,758 33,758 |.. .. 34,980 |.. .34,945 ..11/25/2039 .
831628-E7-3 .. | SBA 100158 - RMBS ..12/15/2023 . [Paydown . ,892,561 ..1,892,561 |.. . 2,026,587 |.. ,092,153 ..12/25/2030 .
831628-EC-2 .. | SBA 100131 - RMBS .. ..12/15/2023 . | Paydown ... 635,728 |... ... 635,728 ... 662,204 |.. .. (11,643)]... ..07/25/2042 .
831628-ED-0 .. | SBA 100132 - RUBS ... ..12/15/2023 . | Paydown ... .. 1,105,937 |... ,105,937 (27,229)]... ..10/25/2042 .
831628-EG-3 .. | SBA 100135 - RUBS ... ..12/15/2023 . | Paydown ... ..(6,209)]... ..04/25/2043 .
831628-EM-0 .. | SBA 100140 - RMBS .. ..12/15/2023 . | Paydown ... . (137,432)]... ..01/25/2044 .
831628-EZ-1 .. | SBA 100152 - RUBS .. ..12/15/2023 . | Paydown ... ...(43,152)]... ..06/25/2045 .
83162C-A3-7 .. |SBAP 2018-20 L L - ABS . ..12/01/2023 . | Paydown ... . .(49,052)]... ..12/01/2038 .
83162C-A9-4 .. | SBAP 2019-25 B B - ABS .. ..08/01/2023 . [Paydown . . 190,460 |.. .200,422 |.. ..(9,080) ..02/01/2044 .
83162C-B4-4 .. | SBAP 2019-25 C C - ABS .. 09/01/2023 . | Paydown . . 436,698 |.. .438,196 |.. ..(1,364) ..03/01/2044 .
83162C-C6-8 .. | SBAP 2019-25 G A - ABS .. 07/01/2023 . | Paydown . . 296,560 |.. . 296,560 |.. ..07/01/2044 .
83162C-C7-6 .. | SBAP 2019-20 H H - ABS .. 08/01/2023 . | Paydown . . 595,327 |.. . 595,327 |.. ..08/01/2039 .
83162C-E4-1 .. | SBAP 2020-20A A - ABS ... ..07/01/2023 . [Paydown . . 302,225 .. .302,225 |.. ..01/01/2040 .
83162C-MX-8 .. | SBAP 2003-20 D A - ABS .. ..04/01/2023 . |Various .... ..04/01/2023 .
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-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 ... .. 103,244 ..08/01/2025 .
83162C-PX-5 .. | SBAP 2005-20 K A - ABS .. ..11/01/2023 . [Paydown . ..11/01/2025 .
83162C-0D-8 .. | SBAP 2006-20 C A - ABS .. ..09/01/2023 . | Paydown ... ..03/01/2026 .
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83162C-0H-9 ...| SBAP 2006-20 F A - ABS .. ..12/01/2023 . | Paydown ... .. 55,011 |.. ...55,011 ..06/01/2026 .
83162C-RA-3 .. | SBAP 2007-20 E A - ABS ..11/01/2023 . [Paydown . ..05/01/2027 .
83162C-RH-8 .. | SBAP 2007-20J A - ABS ..10/01/2023 . [Paydown . ..10/01/2027 .
83162C-RL-9 .. | SBAP 2007-20L A - ABS ..12/01/2023 . [Paydown . ..12/01/2027 .
83162C-SP-9 ...| SBAP 2009-20 F A - ABS .. ..12/01/2023 . | Paydown ... ..06/01/2029 .
83162C-VB-6 .. | SBAP 2012-20J A - ABS ... ..10/01/2023 . | Paydown ... ..10/01/2032 .
83162C-VS-9 .. | SBAP 2013-20H A - ABS ... ..08/01/2023 . [Paydown ... ..08/01/2033 .
83162C-VV-2 .. | SBAP 2013-20 J J - ABS .. ..10/01/2023 . [ Paydown ... ..10/01/2033 .
83162C-WY-5 .. | SBAP 1520D CTF - ABS .... ..10/01/2023 . | Paydown ... ..04/01/2035 .
83162C-XY-4 .. | SBAP 2016-20 H H - ABS .. ..08/01/2023 . [Paydown ... .... 496,083 . ..08/01/2036 .
83162C-YB-3 .. | SBAP 2016-20J J - ABS ... ..10/01/2023 . [ Paydown ... ... 445,349 .... 444,366 ..10/01/2036 .
83162C-YN-7 .. | SBAP 2017-20 D D - ABS .. ..10/01/2023 . [ Paydown ... ... 334,264 .... 340,844 ..04/01/2037 .
83162C-YR-8 .. | SBAP 2017-20F F - ABS ..12/01/2023 . | Paydown . . 508,299 |.. .508,299 |.. ..06/01/2037 .
83162C-YZ-0 .. | SBAP 2017-20K K - ABS ..11/01/2023 . [Paydown . . 592,847 .. . 502,847 |.. K ..11/01/2037 .
83162C-ZF-3 .. | SBAP 2018-20 B B - ABS ..08/01/2023 . [Paydown . 1,441,317 ). . 1,441,317 |.. 1,441,317 ..1 441 317 | ..02/01/2038 .
83162C-Z\-8 .. | SBAP 2018-20 F F - ABS .. ..12/01/2023 . | Paydown ... . .... 696,312 ... 747,389 |.. (51,077))... .. (61,077) ... 696,312 |.... ..06/01/2038 .
83162C-ZP-1 .. | SBAP 2018-20 G G - ABS .. ..07/01/2023 . [Paydown ... 380,811 |... .... 380,811 ... 409,682 |.. (28,871))... .. (28,871))... ... 380,811 |.... ..07/01/2038 .
831641-FG-5 .. | SBIC 2016-10 B B - ABS .. ..09/01/2023 . | Paydown ... . ..1,894,059 ...26,663 |... .. 1,894,059 |.... ..09/10/2026 .
831641-FH-3 .. | SBIC 2017-10 A A - ABS .. ..09/01/2023 . | Paydown ... ...1,683,184 |........... 1,683,184 ..1,683,184 |.... ..03/10/2027 .
831641-FL-4 .. | SBIC 2018-10 B B - ABS .. ..09/01/2023 . | Paydown ... 1,324,286 |........... 1,324,237 ..09/10/2028 .
831641-FM-2 .. |SBIC 2019-10 A A = ABS ..o s ..09/11/2023 . | Paydown ... L 1123,723 ). 1,123,723 ..03/10/2029 .
831641-FU-4 .. |SBIC 2210B A - ABS ....oooeeriiiiiiiiieiee [ ..09/11/2023 . |Various . ...8,756,327 |........... 3,822,870 |......... 3,822,870 . (66,543)].... ..09/01/2032 .
912810-QL-5 .. |UNITED STATES TREASLRY ..04/05/2023 . | WELLS SECUHITIES Fl . ...3,672,830 |........... 3,350,000 |......... 3,338,877 341, . 330,910 ..11/15/2040 .
912810-RE-0 .. |UNITED STATES TREASLRY ..03/13/2023 . | Various ..9,692,383 |......... 10,000,000 |........ 10,741,797 10 650,650 |.... (958,267) ..02/15/2044 .
Bank of America Merrill
912810-RQ-3 .. |UNITED STATES TREASLRY .. ..01/25/2023 . |Lynch .... 1,613,828 . 2,000,000 |.. . 1,862,422 |.. . 1,875,919 ..276 ..1,876,195 |. (262,367)|. . (262,367) ..02/15/2046 .
912810-RS-9 .. |UNITED STATES TREASLRY .. ..01/25/2023 . [WELLS SECURITIES FI 4,027,344 .5,000,000 .. ..4,523,392 |.. 4,580,204 ..880 ..4,581,083 |. (553,740)|. . (553,740) ..05/15/2046 .
912828-3F-5 .. |UNITED STATES TREASLRY .. ..12/19/2023 .| FED SELL ... ..18,736,719 20,000,000 |.. 21,323,711 |.. 21,058,183 . (205,343) .20,852,840 |. .(2,116,122)......(2,116,122) ..11/15/2027 .
912828-M5-6 .. |UNITED STATES TREASLRY .. ..03/13/2023 .| JP MORGAN FI . 10,000,000 |.. . 9,885,938 |.. 29,909,001 |vvveieiiiiiiiiiins o 8171 o [ 6,171 ..9,915,172 | (351,890)|. . (351,890) ..11/15/2025 .
912828-U2-4 ...|UNITED STATES TREASLRY ......oooeveeernnnennnn [t |0 12/20/2023 . |FED SELL ...21,000,000 |........ 22,247,344 |........ 21,929,976 |.. (230 063)]... (230,063) |... .21,699,912 | [ (1,909,873)]...... (1,909,873)]... ..11/15/2026 .
912828-YU-8 .. |UNITED STATES TREASLRY .......oooovvrriniinninnn [ oenns ..12/20/2023 .| FED SELL ... ...20,000,000 |........ 20,796,875 |........ 20,595,481 |.. L (145, 711)]... . (145,711) |... 20,449,770 |oveveiiiiiiiienns [ (1,819,301)f..... (1,819,301)]... ..11/30/2026 .
91282C-CE-9 ...|UNITED STATES TREASLRY .......cooovveeeeeeeeeeeees [ o .12/19/2023 .| FED SELL ... .... 5,000,000 ]......... 4,991,758 |.......... 4,993,443 |.. oo 1,150 ). J 1,150 |... 4,994,594 | [ (545,961)]........ (545,961)]... .. 65, ..05/31/2028 .
0109999999 Subtotal - BondS - U.S. Governments 139 372,367 145,613,387 150,303,670 149,262,011 (1,612, 120) (1,612, 120) 147,625,522 (8,253, 156) (8,253,156) 2 823,155 XXX
373384-NZ-5 ...| GEORGIA ST ..03/09/2023 . | WELLS SECURITIES FI ..o fveeeiiiiiiiiiiiieies | 5,491,213 |........... 5,545,000 |......... 5,980,610 |.......... 5,720,551 |oooeeeiiiiiiininin [ [QRTCIIK)) R [QRCIVK) N R R 5,708,948 |...eevvvvrvvrnnnn Joeeeeens (217,734) ..11/01/2025 .
373385-CA-9 ...| GEORGIA ST ..01/30/2023 .| BARC BOS ... ...2,730,450 |.......... 3,000,000 |......... 3,000,000 . 3,000,000 |[.. ..3,000,000 |.... (269,550) ..02/01/2033 .
605580-5T-2 .. |MISSISSIPPI ST . . ..01/30/2023 . | BARC BOS ... ...3,427,106 |........... 3,150,000 ..3,252,210 |.. .. ..3,251,778 |.... . 175,328 , , ..11/01/2035 .
0509999999. Subtotal - Bonds - U.S. States, Temtones and Pc ions 11,648,769 11,695,000 12,282,658 11,972,761 (12,036)! (12 036) 11,960,726 (311,967) (311,957) 181,683 XXX
074527-NA-6 .. | BEAUMONT TEX INDPT SCH DIST ..cevvvvvvveeiiienns [eeeenn e 03/09/2023 . | BARC BOS ......evvvvvvevens Jooveiiiieiiiiiiieiins |, 1,000,040 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.ooooeeeiiiiiiiiins feeveniiiiiiiiiiins oo oo e e 1,000,000 |.eevvvevevvennnnn Jooreeeeinieenns 40 ..02/15/2025 .
564096-L8-6 .. |MANOR TEX INDPT SCH DIST .....evvvummmmmnnnnnnnnn [ereees ..01/30/2023 . [RAYMOND JAMES FI . ...2,091,100 |.......... 2,000,000 |......... 2,505,160 .. 2,445,849 |.... (354,749) ..08/01/2033 .
573777-BD-0 .. |MARTINSVILLE TEX INDPT SCH DIST .. ..03/09/2023 . |Baird Funds ...1,014,380 |.......... 1,000,000 |......... 1,000,000 ..1,000,000 |.... ... 14,380 ..02/15/2027 .
678519-E2-1 .. | OKLAHOMA CITY OKLA ...ooovvereninni [ s ..01/30/2023 . | RBC-FI ...2,276,095 |.......... 2,670,000 |......... 2,715,123 ..2,699,981 |.... (423,886) ..03/01/2033 .
720560-QP-9 .. |PIERCE CNTY WASH SCH DIST NO 400 CLOVER .....|[....... ..03/09/2023 . [Stifel Nicolaus & Co. oo, 2,987,730 |.......... 3,000,000 |......... 3,000,000 . ........3,000,000 |.... . (12,270) , . ..12/01/2026 .
93974C-PM-6 ... | WASHINGTON ST ...evvvvvvrrrieerieiiriiieiieeeeeeenes [ eeeees ..05/31/2023 .| Various .....oooeeeeiiiiies Jooeeeieiiiieiieiiiees |oeeeees 8,583,760 |.......... 8,000,000 ]......... 9,931,981 |.......... 9,453,766 |.....ooovveeeeeeens fovennnns (17,583)]. i | (17.583) oo fornnnns 9,436,183 |....vvvvvrvrnnnns |oeeenns (852,433))........ (852,433)]..0vvvveees 311,351..08/01/2039 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 17,953,095 17,670,000 20,152,264 19,604,014 (22,000) (22,000) 19,582,013 (1,628,918) (1,628,918) 491,987 XXX
196480-3P-0 .. | COLORADO HOUSING AND FINANCE AUTHORITY ...... |....... ..11/01/2023 . [Call @ 100.00 ...105,000 |... .. 105,000 ...111,767 e (174)).. . (174) ). .(6,593)]...........(6,593)|... ..05/01/2049 .
196480-NH-6 .. | COLORADO HOUSING AND FINANCE AUTHORITY ...... |....... ..11/01/2023 . |Call @ 100.00 ...90,000 |... .. (399)]... ...(3%5) ... .(3,103)[........... (3,103)|... ..11/01/2050 .
25477P-NT-8 .. | DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL ... |....... ..12/01/2023 . |Various .... ..03/01/2049 .
3128E2-VX-1 .. |FH D96030 - RMBS .......oooeeiiiiiiiiiiiiiis ..05/01/2023 . |Various .... ..05/01/2023 .
3132AE-EY-8 .. |FH ZT1951 - RMBS ........cccvvvvvvvvvvvvnnnnnnnnns ..12/01/2023 . |Paydown ....ovvvvvvviiiiiiii]eeeeeeeeeeeeeeeeeeees el 62,407 ., 62,407 .l 64,050 lllllll 68,376 | e (86,9890 e (5,969) s e 62,407 s e i ..05/01/2049 .
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3132DM-K2-0 .. |FH SD0313 - RMBS .... ..12/01/2023 . | Paydown ... .... 301,792 .... 322,540 (29,640) ... ...(29,640) |... ..04/01/2050 .
3132DN-V2-6 ...|FH SD1533 - RMBS . ..12/01/2023 . [Paydown . .570,971.. .548,132 |.. ..09/01/2052 .
3132D0-E5-1 ...|FH SD2856 - RMBS . ..12/01/2023 . [ Paydown . .. 31,161].. ..30,511 |.. ..05/01/2053 .
3132DW-G9-8 .. |FH SD8324 - RMBS . ..12/01/2023 . [Paydown . . 241,203 .. . 235,562 |.. . ..05/01/2053 .
3132VM-HD-0 .. | FH Q61127 - RUBS ... ..12/01/2023 . | Paydown ... .... 170,301 ... 170,221 . 170,148 |.. . 170,301 |.... ..01/01/2049 .
3132P-6K-8 .. | FH Q49873 - RMBS .... ..12/01/2023 . | Paydown ... .... 188,004 .... 192,440 . 193,610 |.. . 188,004 |.... ..08/01/2047 .
3132X8-UC-2 ...|FH Q50578 - RWBS .... ..12/01/2023 . | Paydown ... .... 247,705 .... 259,548 . 265,208 |.. ..09/01/2047 .
3132XU-G3-3 ...|FH Q52017 - RWBS .... ..12/01/2023 . | Paydown ... .... 226,159 .... 237,926 .. 11/01/2047 .
3132XU-GZ-2 .. |FH Q52015 - RMBS .... ..12/01/2023 . | Paydown ... .... 147,808 .... 151,919 . . .. 11/01/2047 .
3132XU-JX-4 ...|FH Q52077 - RWBS .... ..12/01/2023 . | Paydown ... ... 257,343 ....270,572 . (18 653)]... .. 11/01/2047 .
3132XU-KF-1 .. | FH Q52093 - RMBS .... ..12/01/2023 . | Paydown ... .... 219,162 ....286,883 .. (12,630)]... .. 11/01/2047 .
3132XU-KT-1 .. | FH 052105 - RMBS .... ..12/01/2023 . | Paydown ... ... 609, 187 ... 639,551 (44,126)|... .. 11/01/2047 .
3132XW-DG-3 .. |FH 053702 - RMBS . ..12/01/2023 . | Paydown . . (275) ..01/01/2048 .
3132XW-DH-1 .. | FH 053703 - RMBS . ..12/01/2023 . [Paydown . ..01/01/2048 .
31336B-JE-7 .. |FH G61161 - RMBS . ..12/01/2023 . [Paydown . ..08/01/2047 .
31335H-XC-2 ...|FH C90675 - RWBS .... ..05/01/2023 . [Paydown ... ..05/01/2023 .
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 .
3133BE-VD-2 .. |FH QE5112 - RWBS .... ..12/01/2023 . | Paydown ... .... 398,473 .... 353,302 ..07/01/2082 .
3133KN-D9-1 ...|FH RAG428 - RIBS .. ..12/01/2023 . [Paydown . 900,114 .. . 766,714 |.. ..12/01/2051 .
3133TC-AU-2 ...|FSPC T-009 A6 - HMBS ..12/01/2023 . [ Paydown . .16, .16 |.. . K ..03/25/2029 .
3136BA-UL-6 .. | FNR 2020-48 AB - CMO/HMBS . ..12/01/2023 . [Paydown . . 318,930 |.. . ..318,930 |. ..07/25/2050 .
3136BF-U2-7 .. | FNR 2021-024 AD - CMO/RMBS ..12/01/2023 . [ Paydown . . 257,693 |.. .260,270 |.. ..257,693 |. ..11/25/2049 .
3136BJ-BX-2 .. | FNR 2021-72 PC - CMO/RMBS . ..12/01/2023 . [Paydown . ..2,184,700 |.. ,772,679 |.. 412,021 ..2,184,700 |. ..10/25/2051 .
3137AN-V7-7 .. |FN 257238 - RMBS ....cooeeeeeieeeeeeeeeeeeee [ .12/01/2023 . [Paydown ... ..06/01/2028 .
3138LM-DD-2 .. |FN AN8199 — CMBS/RMBS .........eevvvvvvvvvnnnnnnns [ ereeens ..12/01/2023 . | Paydown ... ..01/01/2036 .
3138liJ-JA-7 .. | FN AS8356 - RWBS ..12/01/2023 . | Paydown ... ..11/01/2046 .
3138IIJ-X2-9 .. | FN AS8796 - RVBS ..12/01/2023 . | Paydown ... ..02/01/2047 .
31393B-T6-2 .. | FNW 2003-16 A43 - CMO/RMBS .. ..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 .
31400F-B2-2 .. | FN 685957 - RIBS .... ..12/01/2023 . [Paydown . ..09/01/2032 .
31400K-3U-8 .. |FN 690311 - RUBS . ..12/01/2023 . [Paydown . ..04/01/2033 .
31403C-WP-2 ...|FN 745054 - RMBS . ..12/01/2023 . [Paydown . ..09/01/2035 .
31404G-V4-0 .. |FN 768435 - RWBS . ..12/01/2023 . [Paydown . ..01/01/2034 .
3140F7-XE-4 .. | FN BD0676 - RMBS . ..12/01/2023 . [Paydown . ..01/01/2047 .
3140F7-XR-5 .. | FN BD0687 - RMBS .... ..12/01/2023 . | Paydown ... ..09/01/2047 .
3140F7-YD-5 .. | FN BDO707 - RMBS .... ..12/01/2023 . | Paydown ... ..10/01/2047 .
3140FC-KN-7 .. | FN BD4800 - RUBS ... ..12/01/2023 . | Paydown ... ..09/01/2046 .
3140FK-H6-0 .. | FN BE0252 - RWBS .... ..12/01/2023 . | Paydown ... ..09/01/2046 .
3140FU-NS-3 ...|FN BE8500 - RMBS .... ..12/01/2023 . | Paydown ... ..02/01/2047 .
3140FV-HU-3 .. | FN BE9242 - RMBS .... ..12/01/2023 . | Paydown ... ..03/01/2047 .
3140GP-X6-0 .. | FN BH1600 - RMBS ... ..12/01/2023 . | Paydown ... ..12/01/2047 .
3140GS-6N-7 .. | FN BH4476 - RUBS .... ..12/01/2023 . | Paydown ... ..12/01/2047 .
3140GU-JH-1 .. | FN BH5663 - RWBS . ..12/01/2023 . [Paydown . K ..06/01/2047 .
3140GX-B6-7 .. | FN BH8160 - RMBS ... ..12/01/2023 . | Paydown ... ... 202,623 . 205,491 | . 196.870 ..12/01/2047 .
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3140GY-3F-4 .. | FN BHO797 - RWBS .... ..12/01/2023 . | Paydown ... ....52,329 ... .. 54,516 |.. ... (2,187))... ...52,329 |.... ..09/01/2047 .
3140GY-6Z-7 .. | FN BH9887 - RMBS . ..12/01/2023 . [Paydown . .21,947 .23,955 .(2,009) 21,047 |. ..10/01/2047 .
3140H2-FD-5 ...|FN BJ1063 - RUBS . ..12/01/2023 . [ Paydown . .67,617 . . . . 73,504 .(5,887) 67,617 |. ..12/01/2047 .
3140H2-JG-4 ...|FN BJ1162 - RUBS . ..12/01/2023 . [Paydown . 186,984 . 186,984 |.. .191 921 |.. . 194,826 .(7,842) ..186,984 |. ..01/01/2048 .
3140H2-YF-9 .. | FN BJ1609 - RUBS ... .. 12/01/2023 . | Paydown ........covveviiiiiieeiineieiiieieeens e 4127 |l 4127 [oniniiiiiinn, 4,249 L4127 ..10/01/2047 .
3140H3-YJ-9 ...|FN BJ2512 - RMBS .... ..12/01/2023 . | Paydown ... .... 430,679 ... 442,321 ..12/01/2047 .
3140H4-J7-0 .. | FN BJ2985 - RMBS .... .. 12/01/2023 . [ Paydown ......covvvvvvviiiiieneeennenneeieeeeens e 6,561 [ 6,551 ..12/01/2047 .
3140H6-AS-8 .. | FN BJ4516 - RUBS .... ..12/01/2023 . | Paydown ... ..01/01/2048 .
3140H6-22-8 .. | FN BJ5260 - RWBS .... ..12/01/2023 . | Paydown ... ..12/01/2047 .
3140H6-2V-4 .. | FN BJ5255 - RMBS ... ..12/01/2023 . | Paydown ... ..12/01/2047 .
3140HL-JT-4 .. | FN BK6573 - RUBS . ..12/01/2023 . | Paydown ... .... 135,897 ..07/01/2048 .
3140HT-2G-7 .. | FN BL2542 - CMBS/HMBS ..12/01/2023 . | Paydown ... ... 117,450 ..05/01/2039 .
3140HU-RD-0 ...|FN BL3183 - CMBS/RMBS ..12/01/2023 . | Paydown . . 379,266 |.. ..08/01/2037 .
3140JB-AN-6 .. | FN BM6312 - RMBS . ..12/01/2023 . [Paydown . . 254,616 |.. ..08/01/2046 .
3140KE-6T-1 .. | FN BP7157 - RUBS . ..12/01/2023 . [Paydown . . . ..67,976 |.. ..06/01/2050 .
3140KE-CG-1 .. | FN BP6370 - RUBS ... ..12/01/2023 . | Paydown ... ... 197,185 ... 207,229 ..05/01/2050 .
3140KE-RN-0 .. | FN BP6792 - RWBS .... ..12/01/2023 . | Paydown ... ... 127,939 .... 134,476 ..05/01/2050 .
3140KU-NU-2 ...| FN BO8502 - RWBS .... ..12/01/2023 . | Paydown ... ... 224,214 .... 236,126 ..12/01/2050 .
3140KV-K7-4 .. | FN BQ9317 - RWBS .... ..12/01/2023 . | Paydown ... ... 640,646 ....678,585 ..12/01/2050 .
3140KV-KG-4 .. | FN BQ9294 - RMBS ... ..12/01/2023 . | Paydown ... . . .... 575,518 ....608,970 . . . ..12/01/2050 .
3140ML-MZ-0 .. | FN BV6675 - RMBS .... ..12/01/2023 . | Paydown ... 171,747 ... LATLTAT 174,484 ... 174,450 |.. L AT T4T ..04/01/2052 .
3140MR-2K-2 .. | FN BWO777 - RMBS ... ..12/01/2023 . | Paydown ... ,387,219 |t 1,287,074 ,287,845 |.. ..1,337,219 |.... ..08/01/2052 .
3140NK-L5-8 .. | FN BY3047 - RUBS ... ..12/01/2023 . | Paydown ... . .. ...81,538 |.... ..07/01/2083 .
3140Q9-TX-1 .. | FN CA2365 - RMBS . ..12/01/2023 . [Paydown . 208,514 . 209,589 ..09/01/2048 .
3140QA-DC-1 .. | FN CA2798 - RWBS . ..12/01/2023 . [ Paydown . 161,842 . 179,344 ..12/01/2048 .
3140QN-DE-9 ...|FN CB2800 - RMBS . ..12/01/2023 . [Paydown . ..1,291,444|.. . 1,164,679 ..02/01/2052 .
3140QP-28-2 ...|FN CB4369 - RMBS . ..12/01/2023 . [ Paydown . .699,884 .. . 621,290 . K ..07/01/2082 .
3140Q0-DE-2 ...|FN CB4600 - RMBS . ..03/13/2023 . |Various . ,680,250 ..7,201,653 .. . 6,469,978 ,483,767 |. ..09/01/2052 .
3140Q8-0C-8 ...|FN CB6750 - RBS ... ..12/01/2023 . | Paydown ... 17,322 |... .. 117,322 17,322 |.... ..07/01/2083 .
3140XL-FD-5 .. | FN FS4663 - RWBS .... ..12/01/2023 . | Paydown ... ...79,518 |... ... 79,518 |.... ..05/01/2053 .
3140XM-M7-8 .. |FN FS5781 - RUBS ... ..12/01/2023 . | Paydown ... ..08/01/2083 .
31418B-TN-6 .. | FN MA2356 - RWBS .... ..12/01/2023 . | Paydown ... ..07/01/2045 .
31418D-FZ-0 .. | FN MA3783 - RUBS ... ..12/01/2023 . | Paydown ... ..09/01/2049 .
31418D-LY-6 .. | FN MA3942 - RMBS .... ..12/01/2023 . | Paydown ... ..02/01/2050 .
31418D-MV-1 .. | FN MA3971 - RUBS . ..12/01/2023 . [Paydown . ..03/01/2050 .
31418D-RF-1 .. | FN MA4085 - RMBS . ..12/01/2023 . [Paydown . ..07/01/2050 .
34074M-ND-9 ...|FLORIDA HSG FIN COHP REV ..12/01/2023 .| Various . ..07/01/2037 .
34074M-PG-0 .. | FLORIDA HSG FIN CORP REV .. ..12/01/2023 . |Various . ..01/01/2043 .
452028-CJ-3 ...| ILLINOIS HSG DEV AUTH MULTI FAMILY REV . ..08/01/2023 . [Call @ 100.00 ,671,967 . . ..03/01/2048 .
54627D-BV-2 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... ..12/01/2023 . | Various 185,611 |............ 185,611 ... 185,611 |.. ..12/01/2038 .
54627D-EF-4 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... ..12/01/2023 . | Various ... 237,231 ... 237,231 .237,231 |.. ..03/01/2041 .
57419T-ZK-0 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ... ..08/28/2023 . |Call @ 100.00 .. ... 140,000 .... 140,000 . 140,000 |.. ..03/01/2053 .
60416Q-JA-3 .. | MINNESOTA ST HSG FIN AGY HOMEQWNERSHIP F .... ..12/01/2023 . |Various .... ... 982,127 .... 982,538 . 982,460 |.. ..02/01/2051 .
605350-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG ..12/01/2023 . |Various .... .... 107,022 ..107,022 ..12/01/2034 .
60637B-XV-7 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ..12/01/2023 . | Various 1,561,260 |......... 1,591,611 ..11/01/2043 .
6396811-N3-9 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... ..09/01/2023 . |Call @ 100.00 .. ..03/01/2050 .
641279-NX-8 .. |NEVADA HSG DIV SINGLE FAMILY MTG REV .... ..12/01/2023 . [Paydown .... 307,522 ... 307,522 ..11/01/2044 .
641279-UD-4 ...|NEVADA HSG DIV SINGLE FAMILY MTG REV . ..10/01/2023 . [Call @ 100.00 .. 75,000 |.. ..10/01/2053 .
647200-3P-7 .. |NEW MEXICO MTG FIN AUTH ... ..12/01/2023 .| Various .... .. 292,960 ..09/01/2037 .
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677377-2P-7 .. | OHIO HSG FIN AGY SINGLE FAMILY MTG REV ...... ..12/01/2023 .|Call @ 100.00 .. .... 143,300 ..11/01/2041 .
684907-WN-4 .. | ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER R ..12/01/2023 . |Various ....... ..50,771 |.. ..09/01/2050 .
83756C-3U-7 .. | SOUTH DAKOTA HSG DEV AUTH .... ..10/04/2023 .|Call @ 100.00 .. 70,000 o ..11/01/2053 .
880461-2F-4 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY . ..07/01/2023 .|Call @ 100.00 .. .. 90,392 .(3,879)[. .(3,879) ..07/01/2050 .
880461-T7-3 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY ......... ..06/01/2023 .|Call @ 100.00 .... 338,614 . (18,350)f......... (13,350)]... ..07/01/2040 .
88275F-NU-9 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... ..12/01/2023 .|Call @ 100.00 .. .... 170,000 ..09/01/2039 .
88275F-NZ-8 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... ..12/01/2023 .| Various .. 239,227 ..09/01/2038 .
88275F-SH-3 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... ..12/01/2023 .| Various ..03/01/2036 .
915137-5G-4 .. |UNIVERSITY TEX UNIV REVS ....oviiiiivinniniinns ..08/15/2023 .| Call @ 100.00 .. .. (7,454)[... .. (7,454))... . 1 113 550 |.... ..08/15/2026 .
93978X-EQ-9 .. | WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI ... ..12/01/2023 .|Call @ 100.00 ...70,000 |.... ..09/01/2040 .
93978X-ER-7 .. | WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI ... ..12/01/2023 .| Call @ 100.00 .... 205,000 ..205,000 |.... T ..05/01/2041 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 33,630,295 311,512 311,512 34,078,938 109,961 109,961 573,032 XXX
00206R-GQ-9 .. |ATE&T INC ..evvviiiiniiieiiiii e ..10/11/2023 .| Various ........cccoeeerevnn foevvvnnnnnneniinnnnns feuennn... 4,555,506 |...........5,085,000 [......... 5,902,690 |..........5,739,730 |..covvueviiiiinnnnn fooenens [WL755) ] PO SR [(WLR-7) | R N 5,665,205 |...covvneiiiiiinn founnns (1,109,699) (1,109,699)............ 249,912 |..02/15/2030 .
00287Y-AY-5 .. | ABBVIE INC ..08/17/2023 .| Various ........eeeeeeeenn foevemnnnnneeeennnnnns oo 4,475,945 | ........4,750,000 [......... 4,719,526 e 2,975 [oieeeees et 2,975 |... . 4,737,042 |.... (261,097) (261,097)|... ... 116,356 |..05/14/2026 .
00842B-AJ-6 .. | ABMT 2015-5 A9 - CMO/RMBS . ..12/01/2023 . |Paydown .....oevviviinnnnnsforreiiiiiniiiiiiii Joveeenn..... 126,880 |............. 126,880 |............ 129,953 .. (2,447))... e 126,880 [ooiiiiiiiiiiiies [ i ..07/25/2045 .
00842E-AC-5 .. | ABMT 162 A3 - CMO/RMBS ..12/01/2023 . | Paydoun ... ... 102,086 ...99,490 |.... ..03/25/2046 .
00842T-AD-0 .. | ABMT 2016-1 A4 - CMO/RVBS . ..12/01/2023 . | Paydown . ... 8,486 [.. .... 8,59 | o .. 12/25/2045 .
037833-DK-3 .. | APPLE INC .... ..05/10/2023 . |Various . . 7,006,782 .. ..7,021,090 |. (255,151)/. . (255,151) .. 11/13/2027 .
046353-AL-2 .. | ASTRAZENECA PLC .. ..08/17/2023 .|Various . . . 4,507,202 |.. ..4,406,373 |. (289,050). . (289,050) ..11/16/2025 .
05348E-AX-7 .. | AVALONBAY COMMUNITIES INC . ..09/20/2023 .| Various .........eeeeeeenn foevemnnnineeeennnnnes feeeeeeeo. 1,454,394 | 0000...1,550,000 [......... 1,590,583 ..1,574,082 |.... .. (119,688) (119,688) ..05/11/2026 .
07359B-AA-5 .. | BEACN 211 A - ABS ..12/20/2023 . |Paydown .....evveviiinnnns foeviiiiieneeiiiiens feeeen.... 1,079,998 |.......... 1,080,000 [......... 1,040,855 ..1,080,000 |.... ..10/22/2046 .
10112R-AX-2 .. | BOSTON PROPERTIES LP .. ..07/28/2023 .| Various .........ceeeeeeeen foeeemnnineeeennnnnes fonnnn... 3,379,355 |.......... 3,600,000 [......... 3,784,896 ..3,651,051 |.... (271,697) (271,697)|... ..02/01/2026 .
10112R-AY-0 .. | BOSTON PROPERTIES LP .. ..07/28/2023 .| Various .......ccceeeerevnn foevevnnnnenieiinnnnns feueen.... 2,660,266 |...........2,950,000 [......... 2,883,920 ..2,926,840 |.... .. (266,574) (266,574)|... ..10/01/2026 .
10112R-BD-5 .. | BOSTON PROPERTIES LP .. ..07/28/2023 . |Various . . 2,563,807 |.. ..2,538,948 |. (539,489)|. . (539,489) ..01/30/2031 .
110122-CP-1 .. | BRISTOL-MYERS SQUIBB CO . ..09/22/2023 . | PERSHING LLC .504,220 |.. ..479,307 |. . (84,728)]. .. (84,728) ..07/26/2029 .
12189T-AJ-3 .. | BURLINGTON NORTHERN SANTA FE LLC . ..10/10/2023 .|Various .... . 3,982,820 |.. ..3,994,840 |. . 189,260 |. .. 189,260 ..08/01/2028 .
126408-HE-6 .. ..09/20/2023 . |Various .... . (87,301) (87,301)]... ..11/01/2026 .
12647P-AL-2 .. ..12/01/2023 . | Paydoun ... ..08/25/2043 .
148550-AA-4 .. | CASTLELAKE SECURED AVIATION ASSET LLC 20 ... ..12/15/2023 . | Paydon .... ... 132,126 P ..07/31/2036 .
149123-BN-0 .. | CATERPILLAR INC .. ..10/04/2023 . |BOFA SECURITIES INC. ...|eeeeeeemeeeeeeennnnn Jovennnn.. 424,735 (..., 410,000 |............ 509,101 487 697 |.... . (62,962) (62,962)]... ..08/15/2036 .
20030N-BN-0 .. | COMCAST CORP ..03/20/2023 .| JP MORGAN FI ..oovvivvnns Joevvnnieneeiiinins feveennn..... 954,118 |00, 980,000 [......... 1,046,669 ..1,021,500 |.... . (67,381) (67,381)]... ..08/15/2025 .
20030N-CR-0 .. | COMCAST CORP ..05/10/2023 . |UnKNOWN eevvveeeeeennnes foeeennieeeeeenniies feeennnn. 7,057,385 ..ol 7,109,000 |......... 7,173,271 ..7,120,644 |.... . (63,260)......... (63,260)|... ..04/15/2024 .
22044P-AA-5 ...| CSMC 2013-TH1 A1 - CMO/RMBS . ..12/01/2023 . | Paydown .... 200,742 |.... ..02/25/2043 .
US BANCORP INVESTMENTS
231021-AT-3 .. | CUMMINS INC ..09/22/2023 .| INC. 3,417,309 ..09/01/2030 .
25466A-AK-7 .. | DISCOVER BANK .. ..02/06/2023 . |Maturity @ 100.00 100,832 [.......eeer 100,003 [oeeeevnneieeeennn Joemmeeeeeemeee (B oo e (B) [ e 100,000 [oenieeceeiies eeeeeieeeeeeeen TR ..02/06/2023 .
25468P-CR-5 ...|DIS 4.125 12/01/41 MTN ..... ..04/05/2023 .| Jane Street ..... ... 936,820 . (26,340) (26,340)]... ..12/01/2041 .
GOLDMAN SACHS AND CO.
26441C-AS-4 ...|DUKE ENERGY CORP .....evvvnniviiinnnniiniiinnins ..08/17/2023 .|LLC .vvviiiiiiiniiinnnn s oo [ 2,761,114 10111L..3,005,000 |........ 3,160,662 |......... 3,121,140 [..coovvinnnnnnnns [ooeennnes (415 X)) R RO (215K ) 1 AU RN 3,009,777 |.oevvivviiiiinen fovnennns (338,662) (338,662)].....c00nnnnn 77,420 |..09/01/2026 .
Wells Fargo Securities
26884A-BF-9 .. | ERP OPERATING LP .... ..08/17/2023 .|LLC . 2,967,510 |.. 2,220 ..2,220 ..2,988,613 |. . (204,403)|. . (204,403)|. ..11/01/2026 .
29342#-AA-0 .. | ENHANCED CAPITAL CONNECTICUT FUND VI, LL .. ..12/15/2023 . | DIRECT 421,378 |.. ..12/15/2030 .
293420-AA-2 ...| ENHANCED CAPITAL RHODE ISLAND NOTE ISSUE .... ..08/15/2023 .| DIRECT ... ... 360,233 ..12/15/2026 .
MITSUBISHI UFJ
30231G-AT-9 .. | EXXON MOBIL CORP ..09/19/2023 .| SECURITIES (USA), INC. |..eevveevvrvivnnnnns ovnenn... 2,854,710 |.......... 3,000,000 [.......... 3,232,204 ...(38,932)f... ..3,120, ..03/01/2026 .
30265A-AN-4 .. | FREMF 2013-K33 B - CMBS . ..07/25/2023 . |Paydown ....eueeeeeennnnsfoeeeeniiieeeeeenii [oeeee... 33,041,000 |......... 33,041,000 |........ 35,054,157 . (449,847)[... . .33 041,000 |.... ..08/25/2046 .
30291H-AE-7 .. | FREMF 2013-K28 B - CMBS ... ..02/27/2023 . |Paydown ....eeeviiviiinnnns foeviiiiieneeiiiiees feeeee.... 4,375,000 |...........4,375,000 [......... 4,527,762 ..(3,979)[... ... (3,979) [... ..4,375,000 |.... ..06/25/2046 .
30291H-AG-2 .. | FREMF 2013-K28 C - CMBS ... ..03/27/2023 . |Paydown ......uveeeeennnnsfoeeeenniieeeeeenien eeeee.. 11,000,000 |......... 11,000,000 |........ 11,524,844 .(21,223)[... ...(21,223) ... 11,000,000 |.... ..06/25/2046 .
30291J-AL-7 .. | FREMF 2013-K29 C - CMBS ... ..04/25/2023 . |Paydown ......ovviviiinninnsfoeviiiiieneeiiiien feeeee.... 3,910,000 |...........3,910,000 [......... 4,071,288 ...(24,573)[... ...(24,573) ... ..06/25/2046 .
30291K-AN-0 .. [ FREMF 2013-K30 B - CMBS ... ..05/25/2023 . |Paydown .......oeeeeeeeniies]ioennnnnaaaeeennnnnas Jonnnn-... 6,800,000 |.......... 6,800,000 |......... 7,187,750 .. (65,264)[... ...(65,264) ... ..06/25/2045 .
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30291M-AN-6 .. | FREMF 2013-K31 B - CMBS ... ..04/25/2023 . |Paydown .........oeevvvviiii]enennennennnennnnnns |00 2,830,000 |..eeee 2,830,000 |.......... 2,969,324 . 2,843,608 |.. .. (13,608)]... .... 34,266 [..07/25/2046 .
30291M-AQ-9 .. | FREMF 2013-K31 C - CMBS . ..05/25/2023 . [Paydown . ..6,296,000 |.. . 6,654,085 |.. 6,337,472 K . 90,636 [..07/25/2046 .
30291N-AE-4 .. | FREMF 2013-K32 B - CMBS . ..06/26/2023 . [Paydown . ..4,055,000 |.. . 4,208,976 |.. 4,070,429 ..4,065,000 |. . 62,823 [..10/25/2046 .
30291N-AG-9 .. | FREMF 2013-K32 C - CMBS . ..06/26/2023 . Paydown . . 7,000,000 |.. .7,370,781 |.. . 7,079,028 ..7,000,000 |. 123,811 [.. 10/25/2046 .
30291R-AA-3 .. | FREMF 2013-K34 B - CMBS ... ..07/25/2023 . | Paydown ... ... 11,075,000 |........ 11,794,698 |........ 11,238,247 |.. .11,075,000 |.... ..00/25/2046 .
30291V-AE-6 .. | FREMF 2013-K35 B - CMBS ... ..08/25/2023 . |Paydown ... ... 12,555,000 |........ 13,448,196 |........ 12,776,001 |.. .12,555,000 |.... ..12/26/2046 .
30291V-AG-1 .. | FREMF 2013-K35 C - CMBS ... ..08/25/2023 . | Paydown .........ceevvviiiii]eeeinennenenennnnnns |00 9,783,000 | 9,783,000 |........ 10,486,153 |.......... 9,931,633 |.. ..9,783,000 |.... ..12/26/2046 .
30291W-AN-4 .. | FREMF 2014-K36 B - CMBS ... ..10/25/2023 . |[Paydown .........coovvvviiiioeriiniiniiniinnnnnns | 7,355,000 | 7,355,000 |......... 7,981,435 . 7,538,216 |.. .. 7,355,000 |.... ..12/26/2046 .
30291W-AQ-7 .. | FREMF 2014-K36 C - CMBS . .. 1172772023 . |Paydown .......coovvvvveiiiioeneenennnnnnennnnnns |oeneen... 2,940,000 | 2,940,000 ..2,945,411 |.. ..2,940,000 |.... ..12/26/2046 .
30295A-AN-8 .. | FREMF 2016-K722 B - CMBS ..03/27/2023 . | Paydown ... 600,000 ...602,848 |.. .. 600,000 |.... ..07/26/2049 .
30206X-AS-7 .. | FREMF 2017-K724 B = CMBS .........evvvvvmmmmnnnns [ereens .. 11/27/2023 . [ Paydown .. .. 1,000,000 |......... 1,066,914 .. 12/27/2049 .
341081-FG-7 .. |FLORIDA POWER & LIGHT CO ..09/29/2023 . [ JEFFERIES LLC ....... 5,000 f.evvvrrennnnes 6,423 ..06/01/2042 .
36261H-AA-8 .. | GSMBS 2021-PJ5 A1 - CMO/RMBS ..12/01/2023 . | Paydown ... . 609,902 |.. .605,518 |.. ..10/25/2051 .
36262A-AB-0 .. | GSMBS 2021-PJ3 A2 - CMO/RMBS ..12/01/2023 . [Paydown . . 151,256 |.. . 122,045 |.. ..08/25/2051 .
36262C-AB-6 .. | GSMBS 2021-PJ A2 - CMO/RMBS . ..12/01/2023 . [Paydown . . 456,59 |.. . 443,515 |.. ..01/25/2052 .
36262J-AB-1 .. | GSMBS 21GR2 A2 - CMO/RMBS .... ..12/01/2023 . | Paydown ... .. 329,970 ... 255,417 ..02/26/2052 .
362620-AB-5 .. | GSMBS 2021-GR1 A2 — CMO/RMBS ..........evvvvvnns [ ereeens .. 12/01/2023 . [Paydown ......covvvvvviiiiiienneniiieieneeeens | 798,794 [ 758,794 1............ 651,277 ..11/25/2051 .

US BANCORP INVESTMENTS
369550-AT-5 .. | GENERAL DYNAMICS CORP ........coeeeereeeeeneeeeens [ oo ..04/05/2023 .| INC. oooeeeeiiiiiiiiiiiins e | 871,270 |.......... 1,000,000 ..11/15/2042 .
40438P-AE-2 .. | HPEFS 2020-2 C - ABS .. ..04/20/2023 . | Paydown ... ..07/22/2030 .
40440Y-AE-9 .. | HPEFS 211 C - ABS ..12/20/2023 . | Paydown ... ..03/20/2031 .
40440Y-AF-6 .. |HPEFS 211 D - ABS ..12/20/2023 . | Paydown ... ..03/20/2031 .
412822-AD-0 .. | HARLEY-DAVIDSON INC ... ..04/26/2023 . |Various . .. 1,730,000 . (66,998)].... ..07/28/2025 .
437076-AS-1 .. | HOME DEPOT INC ..03/17/2023 . MarketAxess e [ e 8,826 [ 8,000 ...(1,720) ..12/16/2036 .
452308-A0-2 ...| ILLINOIS TOOL WORKS INC . ..05/10/2023 . |Various . .9,000,000 |.. (922,225)). . (922,225) ..09/15/2041 .
46590U-AA-0 .. |HENDR 182 A - RMBS ... ..12/15/2023 . [ Paydown . ..10/15/2075 .
46592P-AR-2 ...| JPMMT 21INV1 ASA - CMO/RMBS . ..12/25/2023 . [Paydown . ..10/25/2051 .
46592X-AC-8 .. | JPMMT 2021-13 A3 - CMO/RMBS . ..12/01/2023 . [Paydown . 1 966,741 ..04/25/2052 .
466159-AA-8 .. |HENDR 2010-2 A - RMBS ... ..12/15/2023 . [ Paydown . . 123,026 ..01/15/2048 .
46617L-AA-9 .. |HENDR 133 A = RMBS .......evvvvvmmmnnnnnnnnnnnnnnns [ eeeeens ..12/15/2023 . | Paydown ... .. 64,463 |.. ..01/17/2073 .
46618A-AA-2 .. [HENDR 2014-2 A - ABS .. ..12/15/2023 . | Paydonn ... ..01/17/2073 .
46618H-AA-7 .. [HENDR 2014-3 A - RIBS ..12/15/2023 . |Paydown ... ..06/15/2077 .
46618L-AA-8 .. [HENDR 2015-1 A - RIBS ... ..12/15/2023 . | Paydonn ... ..00/15/2072 .
46620D-AA-2 .. [HENDR 161 A = RUBS ..vooevoreeeieeieeieeans | e ..12/15/2023 . |Paydown ... ..06/15/2067 .
4B620V-AA-2 .. [HENDR 172 A = RUBS ....eeveveevacnenceencnenns | e | 12/15/2023 . |Paydomn ..ecvececeeecees oo oo 21,672 [ 20,672 [ 20,179 [ 28,133 [ [ (2,860) | [ (2,860 | e 20,672 [ [ ..09/15/2072 .
J.P. Morgan Securities

46625H-RY-8 .. | JPMORGAN CHASE & CO ...oeeveeeeeeeeeeeeeeeeeee [ s L. 12/18/2023 L |LLC woovviiiiiiiiiiii e | 12,917,153 |......... 13,420,000 |........ 14,091,034 |........ 13,867,694 [..oovvvviiiiiiiiins [ (102,353) [+vvvvvvevnnnnnnnnns foeeennn (102,353) [ fonnnnns 13,765,341 ..02/01/2028 .
46644V-AD-8 .. | JPMMT 154 1A4 - CMO/RVBS ..12/01/2023 . | Paydown ... ....15,287 |... .. 15,842 |.. oo (559)]... ....(555)|... ...15,287 |.... ..06/25/2045 .
46644V-BJ-4 .. | JPMMT 154 2A2 - CMO/RMBS ..12/01/2023 . [Paydown . 114,245 . 113,085 |.. . 113,184 1,061 .. 1,061 114,245 | ..06/26/2045 .
46645G-AC-2 .. | JPMMT 156 A3 - CMO/RMBS . ..12/01/2023 . [Paydown . .. 80,326 |.. 80,621 ..(1,324) .(1,324) ..10/25/2045 .
46647J-AC-4 .. | JPMMT 2016-4 A3 - CMO/RMBS ..12/01/2023 . [Paydown . .. 47,120 |.. 47,026 . (495) ....(495) ..10/25/2046 .
46647S-AE-0 .. | JPMMT 2017-3 1A3 = CMO/RMBS ......eeveennnnnnn [ eeeeen e 12/01/2023 . | Paydoun .... .... 287,663 . 293,980 |.. (12,182) ... ...(12,182) |... ..08/26/2047 .
46648H-AC-7 .. | JPMMT 2017-2 A3 - CMO/RMBS .. ..12/01/2023 . | Paydown ... .... 123,548 ... 125,707 ..(2,826)]... ....(2,826) ... ..05/28/2047 .
46654T-AB-4 .. | JPMMT 2115 A2 - CMO/RVBS ..12/01/2023 . | Paydown ... .. 719,409 ... 731,549 . (12,100)).... .. (12,100) |... ..06/25/2052 .
46655B-AA-4 .. | J G WENTWORTH L LLC = ABS ....ovvvvvrvrrrrreinens [ e ..12/15/2023 . | Paydown ... 211,837 . 211 837 |.. ..02/15/2079 .
46655D-AC-6 .. | JPMMT 222 A3 - CMO/RMBS ......ccoeeeeieeeieeeeess [ ..12/25/2023 . |Paydown ... .. 1,177,014 . 1,123,077 |.. ..08/26/2052 .
46655X-AA-6 .. |HENDR 21A2 A = RMBS .........cevvvmmmmmmnnnnnnnnnns [ eeeees ..12/15/2023 . [Paydown .... 795,641 . 755,641 |.. ..02/18/2070 .
530830-BB-4 .. | LOCKHEED MARTIN CORP ......ccovvveeeeeeeenneennnns [ ..05/30/2023 . [ MARKET TAXES CORP ... ... 675,000 .675,000 |[.. , , , , ..12/15/2042 .
58013M-EY-6 .. | MCDONALD'S CORP .....vvvvvvvvvvvveveeeneeeeeeeeeeens [eeneen | 03/20/2023 . | MarketAxess .............. 900,000 965,530 ..o [, (5,054)]0vvvvnnnnniniiiinn e (5,054) |.cceeeeeeeeeeeees foninnnnns 960,475 ..o [ (80,761))......... (80 F(10] 21,460 |..01/30/2026 .
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594918-AD-6 .. | MICROSOFT CORP ... ..04/05/2023 . |Various .... ...2,256,971.......... 2,006,000 |......... 2,525,878 ..(3,629) ... ... (176,619)[........ (176,619))... .... 28,562 [..06/01/2039 .
594918-BK-9 .. | MICROSOFT CORP ... ..01/31/2023 . |Various .... ...2,015,817 |.......... 2,000,000 |......... 2,206,650 .. (141,402)]........ (141,402)|... .. 19,028 (.. 11/03/2035 .
Wells Fargo Securities
59523U-AN-7 ...|MID-AMERICA APARTMENTS LP . ..09/20/2023 . [LLC . . 2,100,000 |.. . 2,091,180 |.. . (123,419)|. . (123,419)[. .61,110 [..06/01/2027 .
59562V-AR-8 .. | BERKSHIRE HATHAWAY ENERGY CO ..10/04/2023 . | PERSHING LLC . . 490,000 |.. .609,009 |.. (94,905)|. ...(94,905) . 33,708 |..00/15/2037 .
609207-AT-2 .. | MONDELEZ INTERNATIONAL INC .....evvvvvvvvmnmnnnns|venennn e 09/22/2023 . MARKET TAXES CORP ... 318,000 .... 328,074 ..(55,402)]..........(55,402)|............... 8,332 |..04/13/2030 .
61746B-DJ-2 .. | MORGAN STANLEY ........evvvvvvvvrrnnnnnnnnnnnnnnnnns [ eeeees ..02/26/2023 . [Maturity @ 100.00 ...... |......ceeeeeeeeeennn |-t 3,825,000 |............. 3,825,000 |......... 3,966,756 ..02/25/2023 .
61772N-AJ-6 .. | MSRM 2021-5 A3 = CMO/RMBS ..o [ oo .12/01/2023 . [ Paydown ..08/25/2051 .
65341*-AA-9 .. |NEXTERA ENERGY PIPELINE HOLDINGS (LOWMAN ... |....... ..11/30/2023 . | Redemption @ 100.00 ... ..08/01/2052 .
653418-AA-7 .. |NEXTERA ENERGY TRANSMISSION HOLDINGS LLC ....{....... ..12/21/2023 . | Redemption @ 100.00 ... .. 12/21/2042 .
655844-All-8 .. | NORFOLK SOUTHERN CORP . ..08/09/2023 . [ Various 1,435,000 |......... 1 435 000 ..05/17/2025 .
655844-BL-1 .. | NORFOLK SOUTHERN CORP . ..02/15/2023 . [Maturity @ 100.00 2,577,000 |......... 2,496,936 . ..02/15/2023 .
655844-BP-2 ...| NORFOLK SOUTHERN CORP ..03/09/2023 . [Loop Capital Markets .. .. 3,000,000 .- (2 760) |... ..01/15/2024 .
67647L-AA-9 .. | OCMT 2021-1 A1 - CMO/RWBS . ..12/01/2023 . [Paydown ...(8,940) ... ..05/25/2051 .
MORGAN STANLEY &
68389X-AV-7 .. | ORACLE CORP .. ..10/04/2023 . | COMPANY ... .885,000 |.. .919,373 |.. (1, .(1,477) K (161,730)]. . (161,730) ..07/08/2034 .
71713U-AT-9 .. | PHARMACIA LLC .. ..09/11/2023 . [MARKET TAXES CORP . 2,700,000 |.. . 3,390,957 |.. (85,112) (85,112) ..3 062 846 |. (204,032)|. . (204,032) ..12/15/2027 .
749350-AA-2 .. | RCKT 2021-1 A1 - CMO/RWBS . ..12/01/2023 . | Paydown ... .. 83,487 .. ..67,572 |.. 15,915 .15,915 ...83,487 |. ..03/27/2051 .
749384-AA-1 .. |RCKT 2021-5 A1 - CMO/RMBS . ..12/01/2023 . | Paydown . ..1,911,805|.. . 1,791,662 |.. 119,491 119,491 ..1,911,805 |. ..11/27/2051 .
74938V-AA-1 .. |RCKT 2021-4 A1 = CMO/RMBS ......coovveeeeeeeennss [ oo e 12/01/2023 . | Paydoun .... 1,826,747 |......... 1,851,579 ...(25,358)]... ...(25,358) ... ..09/25/2051 .
74938W-AB-7 .. |RCKT 222 A2 = CMO/RMBS .........ooovverrrennnnnnnn [ oo ..12/01/2023 . | Paydown ... .... 186,042 .... 175,985 028,880 [eeviiiiiiiiiiiiiins [ 8,880 |... ..03/25/2052 .
T493%K-AE-6 .. |RCKT 2021-6 A5 - CMO/RMBS ........oooeeeereennnnc [ oenens .12/25/2023 . [Paydown ... ... 434,497 .... 436,534 .. (1,921))... ..12/25/2051 .
75409T-AG-0 .. |RATE 21J3 A7 - CMO/RMBS .......covvvvvveeeeeeeens [ eeees ..12/01/2023 . [Paydown ..1,389,168 |......... 1,413,478 ..1 389 168 |.... ..09/25/2051 .
75458*-AB-5 .. | RAYBURN COUNTRY ELECTRIC COOPERATIVE INC ....{....... ..06/30/2023 . | Redemption @ 100.00 ... R 2,054 ...l 2,054 K ....2,054 |.... U .. 12/31/2042 .
75513E-BY=6 .. |RTX CORP ...ovvnniiiiiiiiiceeececeeeeeccccn [ e ..10/20/2023 .| Various .....ccooeveeiiiien foereeeeeneiennnenenes Joeeeeenns 3,506,984 |........... 3,300,000 |......... 4,408,536 |......... 4,081,207 [oevvvvreiieiiiinnns [ (110,004)]....ccoeeeeeeeeeen [ (110,004) |..oovveeeeeeeeens o 3,971,203 | s (464,309)........ (464,309) ..08/15/2027 .
NATIONAL FINANCIAL
756109-AW-4 .. |REALTY INCOME CORP .........evvvvmvmmmmmnnnnnnnnnns [ ereeens ..09/22/2023 . | SERVICES CORP. .oevvvvvii]oeeeeieieeiiiieieeees oo, 543,864 |............. 610,000 |............ 608,298 |............ 608,840 [......coeeeiiiiinn [erviiiiiiiinns TN PO R LI O A 608,966 |...evvvrrrrrrnnns |oereennns (65,102)f......... (65,102) ..06/15/2029 .
81745-AD-5 .. | SEMT 2014-4 A4 - CMO/RWBS .... ..12/01/2023 . | Paydown ... .. 57,99 |.. ..11/25/2044 .
817451-AA-9 .. | SEMT 2013-2 A - CMO/RMBS .. ..12/01/2023 . | Paydown . 79,376 ..02/25/2043 .
81746G-AA-1 .. | SEMT 2017-7 A1 - CMO/RMBS . ..12/01/2023 . [Paydown . . 134,506 ..10/25/2047 .
81746R-AU-3 .. | SEMT 162 A19 - CMO/RMBS . ..12/01/2023 . [Paydown . 44,637 ..08/25/2046 .
81746X-AA-4 .. | SEMT 2017-3 A1 - CMO/RMBS . ..12/01/2023 . | Paydown ... .. 74,588 |.. ..04/25/2047 .
81747K-AA-1 .. | SEMT 2021-1 A1 - CMO/RMBS ... ..12/01/2023 . | Paydown ... ..03/27/2051 .
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 .
81748MI-AA-4 .. | SEMT 2021-4 A1 - CMO/RUBS .......cooeeeeeereeecns [ oeens ..12/01/2023 . | Paydown ... ..06/26/2051 .
872480-AA-6 .. | TIF 2020-1 A = ABS .......evvvvmmmnnnnnnnninnnnnans [ eeeees ..12/20/2023 . | Paydown ... ..08/21/2045 .
872480-AE-8 .. | TIF 2021-1 A = ABS ....eevvrirenennnennnnnennnnnnns [ eeeens ..12/20/2023 . | Paydown ... ..02/20/2046 .
87303*-AA-9 .. | THL CREDIT DIRECT LENDING IV FUNDING LL ... ..12/01/2023 . [DIRECT ... ... 336,857 ... 336,857 . ..07/15/2025 .
88315L-AG-3 .. | TMCL 2020-2 A - ABS ..12/20/2023 . | Paydown . . 692,202 |.. .693,049 |.. . 692,827 ..09/20/2045 .
88315L-AL-2 .. | TMCL 211 A - ABS .... ..12/20/2023 . | Paydown . .160,000 |.. . 137,975 |.. . 140,269 ..02/20/2046 .
88315L-AS-7 .. | TMCL 2021-3 A - ABS ..12/20/2023 . [Paydown .. .... 148,400 .... 139,629 ..08/20/2046 .
89156H-AA-5 .. | TOTE SHIPHOLDINGS LLC ... ..10/16/2023 . (Call @ 100 00 ... 150,000 .... 165,750 ..10/16/2040 .
89680H-AA-0 .. | TCF 2020-1 A - ABS ..12/20/2023 . [Paydown ... 410,125 .... 398,390 ..09/20/2045 .
89680H-AE-2 .. | TCF 211 A = ABS ... [ e ..12/20/2023 . [Paydown .... 584,375 ....512,367 . ..03/20/2046 .
902494-BG-7 .. | TYSON FOODS INC ... ..09/28/2023 . |Maturity @ 100.00 .. ....500,000 .... 499,305 . 500,000 |.... U ..09/28/2023 .
907818-DY-1 .. |UNION PACIFIC CORP ..03/16/2023 . | DAIWA FI ... .... 3,000,000 |......... 2,987,615 ..2,997,540 |.... . (63,900)|... ..01/15/2025 .
91324P-CQ-3 ...| UNITEDHEALTH GROUP INC .. ..01/31/2023 . |Various .... .. 2,817,000 |.......... 3,225,272 ..3,132,09 |.... (289, 166) (289, 166)... ..07/15/2035 .
GOLDMAN SACHS AND CO.
91324P-DX-7 ... | UNITEDHEALTH GROUP INC .....ccceeeeeiiiiiiicceeas [ e .09/22/2023 . [LLC . .. 525,000 ... 520,574 ..521,968 |.... . (92,281)]......... (92,281)]... ..05/15/2030 .
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92343V-FF-6 .. | VERIZON COMMUNICATIONS INC .....oovveeeeeeeeeeeen [ oo ..10/20/2023 .| Various .....ccooeveeiiiien foereeeeeneiennnenenes Joeeeeenns 2,997,298 |........... 3,270,000 |......... 3,527,840 |.......... 3,460,930 |...ooeeeeiininnnnn [ (R D] R RO (33,501) oo [ 3,427,430 |ooeveeieieeins o (430, 131)[........ [CXUREID] R 98,781 [..03/22/2027 .
DAIWA SECURITIES
927804-FV-1 .. | VIRGINIA ELECTRIC AND POWER CO ................ [.oeeis ..09/20/2023 . | AMERICA INC. ..ocoovveiis |oeeeeeeiieeeeeeeeeees e, 2,647,451 )........... 2,850,000 |......... 2,838,857 |.......... 2,845,289 [...uvvviiiiiiiiiinn feeeeeeeee 891 | [, 1% I O M 2,846,181 [..ocoeiiiiiiiii [ (198,730)f........ (198,730)[-vvvvvnnnnnn 71,697 |..11/15/2026 .
US BANCORP INVESTMENTS
92826C-AK-8 .. |VISA INC ... ..01/31/2023 .| INC. ..... 449,989 . 565,000 |.. .560,842 |.. .561,287 .19 ... 19 ..561,306 |. (111,317)). L (111,317) ..04/15/2040 .
931142-CY-7 .. | WALMART INC ..05/30/2023 . | BOFA SECURITIES INC. ...555,959 |... .. 551,000 ...627,820 .618,370 |.. ..(1,064)]... ...(1,064)]... . 617,306 |.... . (61,347)]......... (61,347)|.... ..10/25/2040 .
TRUIST SECURITIES, INC.
95000U-2A-0 .. | WELLS FARGO & CO ....cevvvvvveeeiiiiiiiiiiiiieeeees [ eeeees L. 12/19/2023 .| i | | 9,434,3% [........... 9,930,000 ........ 10,429,072 |........ 10,267,538 |...oovveeiiiiiiiins oo (71,528)..ceeeeiieiiiiiiins oo, (71,528) oo [ 10,196,014 |...oooeeeeeenenns fonnnnn (761,620)|........ (761,620)]............ 384,560 |..05/22/2028 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 279,505,002 285,043,019 299,377,670 288,920,758 (1,390,540) (1,390,540) 289,975,944 (10,470,941) (10,470,941) 7,225,029 XXX
2509999997. Total - Bonds - Part 4 482,668, 133 494,731,709 515,746,557 500,747,999 (2,725,183) (2,725,183) 503,223, 144 (20,555,011) (20,555,011) 11,294,836 XXX
2509999998. Total - Bonds - Part 5 10,350,241 10,321,009 10,305, 956 10,305,956 44,285 44,285 4,549 XXX
2509999999. Total - Bonds 493,018,374 505,062,717 526,052,513 500,747,999 (2,725,183) (2,725,183) 513,529, 100 (20,510,726) (20,510,726) 11,299,384 XXX

4509999997. Total - Preferred Stocks - Part 4

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks
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002824-10-0 ...| ABBOTT LABORATORIES ORD . ..04/19/2023 . |Various .... ... 7,602.000 |... 846,214 |... . 133,212 |............ 834,624 |........ (701,412)|.... (701,412) |... 133,212 |.... e 713,002 ..o 713,002 |...

00287Y-10-9 ...| ABBVIE ORD ... ..04/19/2023 . |Various .... ..21,908.000 |......... 3,462,598 |... B 1,150,187 |..........3,540,552 |...... (2,390,365)|.... (2,390,365) |... 21,150,187 [ s 2,312,410 |....... 2,312,410 |...
SANFORD C. B

005098-10-8 ... | ACUSHNET HOLDINGS ORD ..12/20/2023 . [ AND CO. LLC .. ...8,186.000 ... .... 429,250 ..429,250 |....

009158-10-6 ...| AIR PRODUCTS AND CHEMICALS ORD . ..04/19/2023 . | Various .. 3,347.000 |... ... 382,237 . (628,976)).... ..382,237 |....
SANFORD C. BERNSTEIN

015271-10-9 ... | ALEXANDRIA REAL ESTATE EQ REIT ORD . ..12/18/2023 . [ AND CO. LLC .. ..11,437.000 |... I 1,701,612 |......... 1,666,028 |........... 35,584 |.... . 1,701,612 |.... ... (225,812)]........ (225,812))...

02079K-30-5 ... | ALPHABET CL A ORD ..12/21/2023 . | Various ..97,866.000 |... ..(3,345,587).... (3,345,587) |... ..5,632,253 |....... 5,632,253 |...

023135-10-6 ...| AMAZON COM ORD ..12/20/2023 . |Various .... ..45,660.000 |........ . ...927,853 |.... ...927,853 |...

025816-10-9 ... | AMERICAN EXPRESS ORD .. ..06/07/2023 . |Various .... ..27,172.000 |......... 4,647,621 |... . (392,132)).... (392,132) |...
SANFORD C. BERNSTEIN

03027X-10-0 ... | AMERICAN TOWER REIT ...ovvvveeeiiiiiiieiiiiiins [ ..12/18/2023 . [AND CO. LLC ....oovevinis |oeennnns 6,676.000 |......... 1,408,532 | | 1,369,366 |............ 966,505 |........... (9,454) |+ o s (9,454) |- ovvveeiiiiine [ 1,369,366 [ooeniiiiiiiis e 34,165 [ooooennns 34,165 |..ovvvnnnnns 30,881 |.cueins e
SANFORD C. BERNSTEIN

032095-10-1 ... | AMPHENOL CL A ORD ....oovveeeiiiiiieeeeiiiiieeee [ ..04/19/2023 . [AND CO. LLC ...ooovevinns |oenennnns 3,797.000 [............ 202,970 | | 144,089 |............ 289,104 |........ (145,045) [ [ s (145,045) [oonnveiiienns o 144,059 s e 148,911 |......... 148,911 | 1,59 | s
SANFORD C. BERNSTEIN

037833-10-0 ... | APPLE ORD .....eoveiiiniiiininiiiiiiiieneiiiieenen [ e ..04/19/2023 . [AND C0. LLC ....oovvvevins forneenns 21,256.000 |......... 3,566,082 |..cvnvviiieeeeiiins | 67,854 |......... 2,761,792 |...... (2,693,938)|..ccceniiiiieiens i feeees (2,693,938) [coevvveeiiiiins Joieen 67,854 | [ 3,498,228 |....... 3,498,228 |......ceennn 4,889 |cnins e
SANFORD C. BERNSTEIN

05550J-10-1 ... | BJS WHOLESALE CLUB HOLD ORD .........ccevviiuuns [ ernnees ..04/19/2023 . [AND CO. LLC ...ooevveeninn forneeens 10,636.000 |............ 803,500 [vveeeeiirienieeiin feeiiiiiis 771,340 [ovvveeennn. 703,678 .oeceunnnee Lo P U 67,662 [cooeeeeiiniieees [eeneene 771,340 [ s 32,160 |........... 32,160 [ovveeeeeiiiieiei s e

NATIONAL FINANCIAL

058498-10-6 ...|BALL ORD . ..04/14/2023 . | SERVICES CORP. . ... 2,756,912 |... B 2,684,661 |......... 2,768,157 |..........(83,496)[.... (83,49) ...

084670-70-2 ...| BERKSHIRE HATHAWAY CL B ORD .......ccovueeeeees [ ennns ..09/18/2023 . | Various ...9,883,331 ... 8,023,439 |......... 8,657,849 |........ (634,410)|.... (634,410) |...
SANFORD C. BERNSTEIN

09247X-10-1 .| BLACKROCK ORD .....oeerieumiiiineeiiiiiiieeeeeies [ ..12/06/2023 . [AND CO. LLC ...oevvveeens [ 127.000 f.ooeeennnes 94,377 | o, 74,643 |............. 89,9% |.......... (15,883 [ s (15,363) [euveeeeeiiiies [ 74,643 |..veeeeennns
SANFORD C. BERNSTEIN

110122-10-8 ...[BRISTOL MYERS SQUIBB ORD R ..04/19/2023 . [ AND CO. LLC .. ..4,401.000 |... 209,664 209,664 |....

..37,298.000 . (401,268)|. . (401,268)

11133T-10-3 ... BROADRIDGE FINANCIAL SOLUTIONS ORD . ..06/14/2023 . |Various . . 4,601,513 |.. ..4,601,513 |.
125896-10-0 ... [CMS ENERGY ORD ......... ..12/13/2023 . |Various . ..47,388.000 2,739,978 |.. . (261,104)). . (261,104) ..2,739,978 |.
132152-10-9 ... [ CAMBRIDGE BANCORP ORD . ..12/14/2023 . |Various . ..64,260.000 . 4,255,158 |.. ..(1,082,278)]. ..(1,082,278) .. 4,255,158 |. (324 335)
14316J-10-8 ... CARLYLE GROUP ORD ... ..12/14/2023 . | JEFFERIES LLC ..15,685.000 493,522 | e e e ..493,522 |. ...143,321

159864-10-7 ... [CHRLS RIVER LABS ORD .. ..04/19/2023 . | Various .. 18,364.000 |... 4,026,937 4,026,937 [ooeeeiiiiiiiinns [ (164,702)).nlll (164,702) ...
SANFORD C. BERNSTEIN

16119P-10-8 ...[CHARTER COMMUNICATIONS CL A ORD ........oeveees | eeennne ..12/2172023 . [AND CO. LLC ...ooovvvinis |oeennns 4,053.000 [......... 1,469,144 [oooees [ 2,919,137 |.ovnnn 1,374,372 | 1,544,764 [ | [ 1,544,764 | [ 2,919,137 | e (1,449,993)(...... (1,449,903 (.. oo e
SANFORD C. BERNSTEIN

16359R-10-3 ... [CHEMED ORD .......ccoiiuriiriiniiiiiiiineiiiiieens | eeeenne .. 12/14/2023 . [AND CO. LLC ...ovvvvvenins forneneanns 985.000 |...vvveennnn 576,485 [ooeeeeeiiiiiieeein [ 495,467 vveeiiiiiiiieiiin e i e e e e 495,467 | 81,018 81,018 oo 3% [ s
SANFORD C. BERNSTEIN

191216-10-0 ... [ COCA-COLA ORD ..04/19/2023 . [ AND CO. LLC .. 393,107 |... . 387,433 ....393,110 |........... (5,677)[.... (5,877) |oeeeeenniieeees [oeeeennnn 387,433 [ |l 5,674 [, 5,674 |...

20825C-10-4 ... | CONOCOPHILLIPS ORD ......ceeeeuiiieeeeaeiiieeee [ ..08/28/2023 . | PERSHING LLC . ...5,319,680 |... I 3,616,581 ..5,319,912 |......(1,703,331)[.... (1,708,331) |oeeeeiiiieeeees |-ennnnn 3,616,581 | |l 1,708,009 ...l 1,703,099 |...

22160K-10-5 ... | COSTCO WHOLESALE ORD .........ccovvvrreeriiinnns fonnnee ..10/05/2023 . [Various ........ccccevinns |oueennnns 9,980.000 {......... 5,651,838 |...cvviiieeiiiiies i 3,998,458 |.......... 4,585,870 |........ (557, 412)]. v i o (857, 412) f.vvveeeiiaees o 3,998,458 [..ooovriiiiiinn founnens 1,653,380 |....... 1,653,380
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235851-10-2 ... | DANAHER ORD ..10/02/2023 . |Various .... ...9,688.000 |.........2,638,285 |... 1,279,328 ..2,571,389 |......(1,292,061)|.... (1,292,061) |... ..1,368,967 |....... 1,358,967 |...

254687-10-6 ... WALT DISNEY ORD .. ..04/19/2023 . |Various . ..10,533.000 1,049,393 21,187,717 |.. ...272,610 | ...272,610 , . (138,324)

254709-10-8 ...| DISCOVER FINANCIAL SERVICES ORD ..08/15/2023 . |Various . ..21,793.000 2,273,315 . 1,034,786 |.. ..(1,007,223)]. ..(1,097,223) 1,238,528 1,238,528

256677-10-5 ...| DOLLAR GENERAL ORD ..09/07/2023 . |Various . ..17,574.000 |......... 2,213,791 |... 1,400,713 |..........4,327,598 |...... (2,917,884)|.... (2,917,884) [... .. 804,078 |......... 804,078 |...
SANFORD C BERNSTEIN

25754A-20-1 ... | DOMINOS PIZZA ORD ....ooeeeniiiiiieeiiiiieeeeees [ ..04/19/2023 . [AND CO. LLC ...vvvvreeens [ 863.000 |.....eeennnn 281,226 [oooeeeeiiieeeeeeis [ 324,656 . T [ e e 25,713 [oueeeieeeeiis [enenn 324,656 [ e (43,430)[.......... (43,430)

20444U-70-0 ... | EQUINIX REIT ORD . ..12/18/2023 . |Various .... ...4,260.000 |......... 3,309,561 |... . 1,592,134 (1,198,293) |.... W1 T17,426 . 1,717,426 |...

3003411-10-6 ... | EVERGY ORD ......oceeveuriieieriiiiiieeeeeiiieen [ ..12/13/2023 . |Various .... ..71,724.000 |......... 3,702,635 |... I 4,161,314 (352,278) |... .. (458,678)|........ (458,678)]...
SANFORD C. BERNSTEIN

3004011-10-8 ...| EVERSOURCE ENERGY ORD ........ccevverreeiicuieenns [ vennns ..12/13/2023 . {AND CO. LLC ...ooevveenns fereeens 20,907.000 |......... 1,269,649 ..ol [ 1,504,108 ,752, T80 e e (248,735) [evveeeeiiiaes [ 1,504,108 |..ovveeeeeiiiiis fonins (234,459)|........ (234,489)|............. L7287
SANFORD C. BERNSTEIN

30303M-10-2 ... | META PLATFORMS CL A ORD ......ooeeeniiiieeeeeas [ ..04/19/2023 . [AND CO. LLC ..oevverennis |oeennns 4,360.000 571,552 . -7V 1N RUUUURRRRSUR IR R 46,870 [oeeeeeiiiieees [ 571,852 [oeeveeiiiiiiiaes e 371,737 |......... 71,737 [ s s

384109-10-4 ... | GRACO ORD ....eeeeeuiiriieeaeiiiiieeeeesiiieeeeen [ e ..05/03/2023 . | JEFFERIES LLC ....ocoeensfernnnn 24,541.000 ,800,984 ,650, B P LTUR: S/ AP 1,800,984 [..ovovveiiiiiiins forneenis 136,586 |......... 136,556 |...vvveeennnn 1,634 [ s
SANFORD C. BERNSTEIN

42226A-10-7 ... | HEALTHEQUITY ORD ..cevvvviieieeiiiiiiceeeiiiies [ e ..12/19/2023 . [AND CO. LLC ..ooovvrviinis |oeeennnns 6,823.000 3 O U FF 458,037

43300A-20-3 ... [HILTON WORLDWIDE HOLDINGS ORD .. . ..12/20/2023 . |Various .... ... 3,796.000 ... ... 478,129 .... 479,663 |........... (1,534)[.... (1,534)]... ..478,129 |....

437076-10-2 ... |HOME DEPOT ORD .....cevvviireniiiiinineniiiiieens [ ..04/19/2023 . |Various .... ..11,578.000 |... .. 200,492 . 3,657,027 |......(3,366,535)[.... (3,366,535) |.... ..290,492 |....
SANFORD C. BERNSTEIN

461202-10-3 ... | INTUIT ORD ...oovreniiiiiieeeeiiiieeeeesiiiieeees [ ..04/19/2023 . [AND CO. LLC ...ooovevinns |oenennnns 1,635.000 |............ 725,873 [oeeeeeeiiiiieeeen [ 670,178 |......eeeen 161,137 | 19,337 [oveeeeeiiiies e e 19,337 |oeeeeeiiiiieees | 670,178 |ooeeiiiiiiiaiies | 55,695 [........... 55,69 |..oooiinnnns 1,508 | e
SANFORD C. BERNSTEIN

46187W-10-7 ...| INVITATION HOMES ORD .. ..12/18/2023 . [ AND CO. LLC .. ..8,568.000 ... 204,312 |... ... 368,669 .. 253,956 |.......... 114,714 |.... TAT14 | | 368,869 [ | (74,388).n (74,358)]...

4,735,205
. 1,566,356
. 709,570
. 1,136,912

..23,693 |..
. 1,545,926 |..
.637,141 |..
.687,591 |..

..35,311.000
9,458.000
2,005.000
2,705.000

46625H-10-0 ... | JPMORGAN CHASE ORD ..
478160-10-4 ...| JOHNSON & JOHNSON ORD .
482480-10-0 ... [KLA ORD ....
512807-10-8 ... | LAM RESEARCH ORD .

..12/06/2023 . |Various .
..12/14/2023 . |Various .
..04/19/2023 . |Various .
..12/21/2023 .| Various .

5,064,875
...(53,273)
.. 197,102
1,265,682

5,088,568
1,492,654

..(4,711,512)].
. (115,763)|.
. (119,000))-
. (449,321)).

..(4,711,512)
. (115,763)
. (119,000)
. (449,321)

..1 545 926 |.
..637,141
..687,591 |.
..1,024,477 |....

532457-10-8 ... |ELI LILLY ORD ..ooeovmiiiiiieiiiiiieeeceiieen [ ..12/14/2023 . |Various . ...4,188.000 ... 1,024,477 ..1,632,138 |........ (507,661)|.... (507,661) |-eevveeeeeeeens o 1,024,477 | [ 996,771 [ 996,771 |...
SANFORD C BERNSTEIN
573284-10-6 ...|MARTIN MARIETTA MATERIALS ORD ........cccocns [oennne ..04/19/2023 . [AND CO. LLC ...ovvvreeens [ 576.000 |............ 205,320 |- | 193,824 [oveeiiiiiiiiins o e e e [ [ 193,824 |..ovveeiiiiiiis o 11,495 |l 11,495
SANFORD C. BERNSTEIN
576360-10-4 ... | MASTERCARD CL A ORD .....eevveeieeiiiiieeeeecis [ s ..12/19/2023 . {AND CO. LLC ...ovvvreeens [ 678.000 |............ 287,742 [eeeeeeiieeeeis [ 197,458 |............ 235,761 |.......... (38,303)-cceeevieeeeeen [ s (38,803) |-eeeeviieeeeees oo 197,458 oo s 90,284 |........... 90,284
57667L-10-7 ...| MATCH GROUP ORD ... . .. 11/13/2023 . |Various .... 110,111.000 |......... 3,321,795 |... . < 1,276,773 ... [ PO 1,276,773 |ooviviieeeeiies |00 5,845,278 | e (2,523,483)...... (2,523,483)|....
580135-10-1 ... | MCDONALD'S ORD ... I ..04/19/2023 . |Various .... ... 2,374.000 |... 660,122 |... . ....625,620 |......... (68,709)[.... . (68,709) |... e | TR IO 103,211 |......... 103,211 |...
58933Y-10-5 ... | MERCK & C0 ORD ....eoeviuirriieiaiiiiiieeeeniins [ e ..03/16/2023 . [Various .......cceeeemnunn foueeeens 20,192.000 |......... 2,120,144 | o 17,008 |.......... 2,240,302 |...... (2,223,200)- v [ s (2,223,299) [oveeeeeeiiiians [ 7,008 [oeeeeeiiiiiiins [ 2,103,141 |....... 2,103,141
SANFORD C. BERNSTEIN
594918-10-4 ... | MICROSOFT ORD .....ccorivriiieeeeiiiiiineeeiiiiins [ .. 12/22/2023 . [AND C0. LLC ....oevveeiins forneens 21,325.000 |......... 6,833,699 | | 899,485 |......... 5,114,162 |...... (4,214,876)[...ceeeeeeiiiins [oeeeiiiinieeiiis [ (4,214,676) |.oeeeeiiiieeees [ 899,485 [ooviiiiiiiiiiins foreenn 5,934,214 |....... 5,934,214 [ LI L
617446-44-8 ... | MORGAN STANLEY ORD .......ccccuvveeeeeeiiiiieneen [ e ..07/05/2023 . [Various .......ccceeeeeeuns feueeeees 25,637.000 |......... 2,481,140 | | 2,333,743 |......... 2,179,688 |.......... 154,085 [oeeeeeiiiieees oo feeeees 154,085
WILLIAM BLAIR &
640491-10-6 ... |NEOGEN ORD .......cevveieeiiiiiiiiieeeiiieeeees [ ..12/14/2023 . |COMPANY, L.L.C .....ccee fereeeees 10,788.000 197,341 | e o e e

65339F-10-1 ... | NEXTERA ENERGY ORD . ..12/13/2023 . |Various .... ..12,902.000 ... .... 923,536 . (123,832)).... (123,832) |...
..4,269,592 |..

654106-10-3 ... NIKE CL B ORD .. ..12/20/2023 . |Various . ..32,500.000 .. 466,767 |. .. 466,767 K
65473P-10-5 ... | NISOURCE ORD . ..04/19/2023 . |Various . ..76,361.000 .1,873,100 |.. . (220,719)). . (220,719) ..1,873,100 |.
67066G-10-4 ...[NVIDIA ORD ... ..06/17/2023 . [Various .. ..20,562.000 . 3,963,163 |.. ...968,232 |. ...958,232 ..3,963,163 |.

67103H-10-7 ...| 0 REILLY AUTOMOTIVE ORD . 200,524 |....

..01/27/2023 .| Jefferies Company
SANFORD C. BERNSTEIN

200,524 . (610,588)).... (610,588) ...

68902V-10-7 .| OTIS WORLDWIDE ORD ....ceovnvvivieeaaiiiieeeeenns [ e ..04/19/2023 . [AND CO. LLC ...ooovevinns |oenennnns 3,193.000 |............ P N 262,121 [eeeeiiiiiiinniin [ s e s e [ 262,121 [ooeiiiiiiiiiins [ 45 |, L
SANFORD C. BERNSTEIN

701094-10-4 ... | PARKER HANNIFIN ORD ......ovvveeeiiiiiiieeeiiis [ e ..04/19/2023 . [AND CO. LLC ..ooovveviinis |oeennnns 2,202.000 |............ AU L1 U A LU o P O P (P 780,172 | s (70,012)|......... (V02 | R A

717081-10-3 ...|PFIZER ORD ....ooeeeniiiiiieeeiiieeeeeeiieeee [ ..12/19/2023 . [Various .......cceeeeeeeuns feeeeins 70,819.000 [......... 2,076,385 |..evveeeeeeiiiieeees [, 3,100,112 |......... 3,098,175 |........ (414,874)|. e [ s (414,874) [cooeeeeens [ 3,100,112 [oeeeeiiiiiiies | (1,023,788)|...... (1,023,758) .. 97,989 [..oooees s
SANFORD C. BERNSTEIN

718172-10-9 ...| PHILIP MORRIS INTERNATIONAL ORD ............cce | .eeeeee ..04/19/2023 . [AND CO. LLC ..oovvrernnns |oeennns 8,112.000 |............ 825,468 ...ooeeniiiieeeeis [ 792,702 |coeeennnnes 428,118 |.......... (4,895)]- e [ s (4,395) | oo 792,702 foveeeeeiiiiinns fereeeenns 32,766 |........... 32,766 |............. 15,674 |ccoinn e

SANFORD C. BERNSTEIN
742718-10-9 ...|PROCTER & GAMBLE ORD ........eeeveeeeeuveeeeeee [ennns ..04/19/2023 . [AND C0. LLC .evvveeeennns o 5,591.000 |............ 844,087 [ooeeeeiiieeeeees e, 750,398 |............ 847,372 |.......... (96,974)). oo foeeeeeeei | (96,974) |.oovvveeeeeeees oo 750,398 [oeoeiiiiiiiiies [ 93,689 |........... 93,689 |.............. 5106 |..ccouve e
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SANFORD C. BERNSTEIN
743400-10-3 ... |PROLOGIS REIT .eevvvviviiiiiiiiiiiieeciiiccccceeees [ eeeen .12/18/2023 . [AND CO. LLC ...ooooeereies oot 30,953.000 |......... LT Y L R N 2,978,173 |.......... 3,489,332 |........ (511,189 . o s (511,159) oo [ 2,978,173 |ovvveiiiiiiiiinns |oeeees 1,120,342 |....... 1,120,342 | 101,264 [ e
SANFORD C. BERNSTEIN
743606-10-5 ...|PROSPERITY BANCSHARES ORD .......ccoveveeviieenss [ eeeenn ..12/13/2023 .| AND CO. LLC .. ..3,200.000 |... 211,035 |... 186,917 .. 186,917 |.... ...24,118

75513E-10-1 ...

75886F-10-7 ...
773903-10-9 ...

776696-10-6 ...
780259-30-5 ...

78377T-10-7 ...
78400V-10-4 ...
79466L-30-2 ...

800422-10-7 ...
808513-10-5 ...

816851-10-9 ...

817565-10-4 ...

824348-10-6 ...

861025-10-4 ...
866674-10-4 ...
872540-10-9 ...

874039-10-0 ...
88160R-10-1 ...

882508-10-4 ...
883556-10-2 ...

902252-10-5 ...

907818-10-8 ...
911312-10-6 ...
91324P-10-2 ...
918790-10-9 ...

02826C-83-9 ...

94106L-10-9 ...

G1151C-10-1 ...
G4705A-10-0 ...

654050-10-2 ...

G6095L-10-9 ...
68473T-10-0 ...

RTX ORD ...

REGENERON PHARMACEUTICALS ORD ..
ROCKNELL AUTOMAT ORD ..

ROPER TECHNOLOGIES ORD
SHELL ADR EACH REP 2 ORD ..

RYMAN HOSPITALITY PROP REIT ORD ..
S&P GLOBAL ORD
SALESFORCE ORD

JOHN B SANFILIPPO AND SON ORD
CHARLES SCHIIAB ORD

SEMPRA ORD

SERVICE CORPORATION INTERNATIONL ORD

SHERMWIN WILLIAMS ORD

STOCK YARDS BANCORP ORD ....
SUN' COMMUNITIES REIT ORD
TJX ORD ...

TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD
TESLA ORD ....

TEXAS INSTRUMENTS ORD
THERMO FISHER SCIENTIFIC ORD ...

TYLER TECHNOLOGIES ORD

UNION PACIFIC ORD
UNITED PARCEL SERVICE CL B ORD ...
UNITEDHEALTH GRP ORD
VAIL RESORTS ORD

VISA CL A ORD

WASTE MANAGEMENT ORD

ACCENTURE CL A ORD
1CON ORD

LAZARD ORD

APTIV ORD ....
STERIS ORD ...

..10/17/2023 .

..04/19/2023 .
..04/19/2023 .

..05/15/2023 .
..08/28/2023 .

..12/18/2023 .
..11/15/2023 .
..12/15/2023 .

.04/19/2023 .
..03/10/2023 .

..12/13/2023 .

..12/20/2023 .

..12/12/2023 .

.. 11/27/2023 .
..11/01/2023 .
..01/27/2023 .

..04/19/2023 .
..04/26/2023 .

..04/19/2023 .
..05/03/2023 .

..04/19/2023 .

04/19/2023 .
..11/09/2023 .
.11/28/2023 .
..11/09/2023 .

..12/20/2023 .

..04/19/2023 .

..04/19/2023 .
..12/14/2023 .

..12/22/2023 . [LLC

..04/19/2023 .
..07/26/2023 .

Various ....
SANFORD C. B
AND CO. LLC ..
Various ....
NATIONAL FI
SERVICES CORP. .
PERSHING LLC ....
NATIONAL FINANCIAL
SERVICES CORP. .
Various
Various
SANFORD C. BERNSTEIN
AND CO. LLC
Various
SANFORD C. BERNSTEIN
AND CO. LLC
SANFORD C. BERNSTEIN
AND CO. LLC
SANFORD C. BERNSTEIN
AND CO. LLC
SANFORD C. BERNSTEIN
AND CO. LLC ..
Various ....
Various ....
SANFORD C. BERNSTEIN
AND CO. LLC ..
Various ....
SANFORD C. B
AND CO. LLC ..
Various
SANFORD C. BERNSTEIN
AND CO. LLC
SANFORD C. BERNSTEIN
AND CO. LLC
STIFEL NICOLAUS EQ ....
JEFFERIES LLC
Various
SANFORD C. BERNSTEIN
AND CO. LLC
SANFORD C. BERNSTEIN
AND CO. LLC
SANFORD C. BERNSTEIN
AND CO. LLC
Various
J.P. Morgan Securities

SANFORD C. BERNSTEIN
AND CO. LLC ..

Various

..12,076.000

............ 789.000
........ 65,370.000

......... 9,833.000
........ 13,980.000

......... 6,838.000

..17,191.000

............ 821.000

......... 3,708.000

..32,178.000 ...

267.000 |...

..2,749.000 |...

..12,471.000 |...

...6,044.000 ...
..20,154.000 |...

... 3,463.000 ...
... 4,221.000 ...

..5,488.000 ...

... 2,370,137 |...

215,503 |...
3,330,495 |.

... 1,704,9% |...
...3,086,560 |...

531,871 |...
1,184,904 |...

B 2,888,411

. 1,252,646
B 1,207,900

...... 5,809,840 |..cuiiiiiiieiiiies | 6 281:299
............. 80,168 | [eeeeeinnnn 72,145
......... 4,301,088 |.ccnniiiieeeeiiins | 4,729,124
............ 734,740 [oveeeeeiieees [l 767,01
............ 967,609 |....evvieeeieiiiiees |, 989,142
......... 1,915,946 ..ol [ee... 1,364,601

1,979,554

............ 309,345

............ 747,079

125,826 |...

..1,021,227 |...

525,661 |...
.. 3,581,549 |...

614,783 |...
2,421,011 ...

776,615 |...

239,832 |...
...5,670,771 ...

109,759

... 424,414

615,138
1,195,459

............ 263,187

............ 799,916
...937,225

...2,082.000 |......... 1,102,102 |... ....613,134
......... 6,433.000 [......... 1,437,830 |...oevreeennnnnnnnann fornnnnn.. 1,387,212
......... 6,026.000 |......... 1,437,448 |......oooeiiiiiiiiins |oennnn... 940,489
......... 1,366.000 |............225,830 [coooeeniiiiiiiannns ferniennnnnn. 130,191
......... 2,591,000 |...cennnnn 723,349 [oeeeeiiiiiiceeis [ 733,418
......... 8,434.000 |.........2,151,971 [l [onelll 1,874,000
......... 3,995.000 |............ 140,428 |l [ennnnnnll 127,208

. 213,108
I SO 4,797,747

..2,935,663 |..

. 1,723,319 |..

... 192,638
. 3,110,415

1,597,005

4,036,968

.......... 1,533,306
.......... 1,251,962

............ 214,208

. 1,063,061 |..

. 1,077,326 |..

....208,984 |..
. 4,876,001 |..

2,840,210 |......

(118,572))....
. (174,762)|.

(146,003)

(311,473)

(84,107)

. (734,994)).
(568,277)|....

. (464,192))....

. (174,762)

[ PO 2,340,455 |...

(146,003)

(311,473)

(84,107)

(358,993) |....

. ...(17,342) ...
........ 2,244,331

. (734,994)
(568,277) |...

(464,192) |...

(118,572) |...

..2,888,411

...74,066 |....

........ 6,281,299

........ 1,364,601

........... 263,187

........... 799,916

........ 1,387,212
........... 940,489
........... 130, 191

........... 733,418
........ 1,874,090

........... 127,208

..2,935,653 |.

446,808 |....
..1,035,700 |....

109,759 |....
..1,723,319 |.

.. 4,823,025 |...

615,138 |....
.. 1,195,459 |....

..937,225 |....
..613,134 |....

.. (518,273)

............ 8,023

(428,086)

(22,271)

.......... (21,533)

.......... 551,345

(1

(35,821)
,241,476)

(52,837)
(160,609)

(10,069)
277,881

(471,460)

............ 8,023
(428,086)

(22,271)

...16,067 |....
256,236 |.
. 596,813

(10,069)
277,881

1,858,660 |...

....85,062 |...
...149,194 |...

(35,821)[...
...... (1,241,476)/...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted | Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
H01301-12-8 ... ] ALCON ORD .....coeeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiann [ ..04/19/2023 . |Various ........oooeeeeeees |oeeennns 18,839.000 |......... 1,346,657 [0 e 1,209,761 |.......... 1,201,413 |.......... (81,653)]..cvvvveeniiiiiin foveeieiiiiiiiiieies foviiiinns (81,653) |..oeeeeeeeeeeeees founnnns 1,209,761 |ooveeeeeeeeeeees foeeennnn 136.8% |......... 136,896 [..ovvveeiiiiiiiiis fooeeeenn el
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 205,022,891 XXX 157,326,633 181,767,102 (36,265,998) (36,265,998) 157,326,633 47,69, 258 47,696,258 1,861,892 XXX
31338#-10-4 ...|FEDERAL HOME_LOAN BANK OF BOSTON .............. | ....... |..04/03/2023 .|DIRECT ..................... | ......... 2,108.000 |............. 210,800 [.oooeeeieiiiiiiiiiiees | 210,800 [..ooeennnns 210,800 [ovvevevrrrnnnnnnnne fooeeeeeiiiiiiienes fovveiiiiiiiiiieees fooviiiiiiiiiiiiiiins foeveiiiiiiiieeens i, 210,800 [ooeeeeiiiiiinins foviiiiiiiiiiies o e, 3,544 |..cuinns e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 210,800 XXX 210,800 210,800 210,800 3,544 XXX
969251-68-5 ...|WM BLAIR: INTL LDRS R6 ........ceevvvveennunnnnnns | ....... |..06/22/2023 .|Unknown .................... | ....... 256,805.342 |......... 5,000,000 [ oo 4,473,549 |.......... 4,473,549 [o.ovvvvnvnninninnnn e feviiiiiiiiiiiiiees fooeeiiiiiiiiiiiiiis e foiie, 4,473,549 ..o fonnnnnnd 526,451 |.......... 526,451 |.oeeeiiiiiiiiiiiieens [
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 5,000,000 XXX 4,473,549 4,473,549 4,473,549 526,451 526,451 XXX
46432F-83-4 ... | ISHARES:CORE MSCI TIS ..ooeveeeeiieiiiiiiieieeees | e | 11/14/2023 .| Various .........eeeeeeeens fooennn 465,825.000 |........ 28,604,141 | [ 26,944,702 |........ 26,677,621 |......... 267,080 |.eeveeeeiiiiiiiins o e 267,080 |ooeeeeieiieieens oo 26,944,702 |...ooooviiiinnnns [ 1,749,439 |....... 1,749,439 |............ 171,766 |........ .......
81369Y-70-4 ...| SEL SECTOR: INDUST SPDR .........cevvvuneunnnnnnnns |vereen |t 04/06/2023 . [Various ........cccceeeeees fovennns 211,417.000 |........ 20,940,226 |...oooeeiiiiiiiiiiiee e 21,010,813 |........ 20,763,264 |.......... 247,580 |..ooeeeeeeeeieeees oveiiiiiiiiiiiiiies foeiiiinn 247,550 |.uvvvveriiiiiinns e 21,010,874 [..ccoooeeiiiiiies fovennnnns (70,648))......... (70,648)]............. 30,963 |..eees aennnns
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 49,634,367 XXX 47,955,514 47,440,885 514,630 514,630 47,955,576 1,678,791 1,678,791 202,729 XXX
5989999997. Total - Common Stocks - Part 4 259,868,057 XXX 209,966, 4% 233,892,336 (35,751,368) (35,751,368) 209,966,557 49,901,500 49,901,500 2,068,165 XXX
5989999998. Total - Common Stocks - Part 5 65,423,808 XXX 67,790,459 67,790,459 (2,366,651) (2,366,651) 607,995 XXX
5989999999. Total - Common Stocks 325,291,865 XXX 277,756,955 233,892,336 (35,751,368) (35,751,368) 277,757,016 47,534,849 47,534,849 2,676,160 XXX
5999999999. Total - Preferred and Common Stocks 325,291,865 XXX 277,756,955 233,892, 336 (35,751,368) (35,751,368) 277,757,016 47,534,849 47,534,849 2,676, 160 XXX
6009999999 - Totals 818,310,239 XXX 803,809,468 734,640,334 (35,751,368) (2,725,183) (38,476,551) 791,286, 116 27,024,123 27,024,123 13,975,544 XXX




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

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ | Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal (Decrease) | Accretion |Recognized| 13 -14) Value Disposal Disposal Disposal Year Dividends
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 oo fennennn. 3,360,000 |....... 3,354,960 |....... 3,359,731 [......... 3,354,960 |.... AT 4,77 |.
716973-AG-7 .. [PFIZER INVESTMENT ENTERPRISES PTE LTD . |C......]..05/16/2023 .| CITIGROUP GLOBAL MKTS/SALOMON .|..05/16/2023 .|Various . ...6,720,000 |.......6,709,987 |....... 6,749,501 [......... 6,709,987 |....
THL CREDIT DIRECT LENDING IV FUNDING LL
87303%-AA-9 .. | oiiiiiiie e [ ..10/26/2023 . |DIRECT ..ivvvnniiiiiinnnniiiniinnnnns ..12/01/2023 L|DIRECT ivvvnvvivivnnnnniinne fovvennnnnnns 241,009 |.......... 241,009 |.......... 241,009 |............ 241,009 |.oeveenniiiiiininns foonnniiiins v oo [ Lo i oo [ 4549 i
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 10,321,009 10,305,956 10,350,241 10,305,956 44,285 44,285 4,549
2509999998. Total - Bonds 10,321,009 10,305, 956 10,350,241 10, 305, 956 44,285 44,285 4,549

4509999998. Total - Preferred Stocks

G13

SANFORD C. BERNSTEIN AND

002824-10-0 .. | ABBOTT LABORATORIES ORD .......eeeverivccnn | eeeeens ..03/01/2023 . [Various ...........ccceeeeeeerrnnnns ..04/19/2023 . [CO. LLC .eeeveeeeeciiiiieees Joeeiis 5,392.000 |......... 541,839 |......... 605,201 |............ 541,839 |ooooiiiiiiiiiis i [ e e e 63,362 |........... 63,362 |............ 2,750 [oeeeeeiiiiiiens
SANFORD C. BERNSTEIN AND

005098-10-8 .. | ACUSHNET HOLDINGS ORD ......cccrvcuvemrnaens | weeeenn ..11/09/2023 . [J.P. Morgan Securities LLC ..... ..12/20/2023 . [CO. LLC .eovveeeeiiiiiceees Joeis 13,709.000 |......... 749,907 |.......... 857,523 |..uveennn 749,907 [eeeeeeiiiiiiies e oo [ e o e 107,616 |......... 107,616 |............ 2,673 [oeeeeiiiiiiiens

WILLTAM BLAIR & COMPANY, L.L.C NATIONAL FINANCIAL

023135-10-6 .. | AMAZON COM ORD ......eoveeriiiiiiieeeeeiiies | eeeeens 1.00/28/2023 . [ .eviiiiiiiiiiie e ..12/15/2023 . [SERVICES CORP. .........cc |oeereenees 6,551.000 |......... 823,793 |......... 978,588 |............ 823,793 |.eeeeiiieiiees oo feeeeeeiiieceen e [ e e 154,795 |.......... 184,795 [.ooeiiiiiiiiies |
SANFORD C. BERNSTEIN AND

03027X-10-0 .. | AMERICAN TONER REIT ....occveviiiiiiiiiiins | eeeens ..03/09/2023 . [Various ............cceeeeeeerrinnns ..12/18/2023 . [C0. LLC .eveveeeeiiiiiceees Joeis 13,681.000 |....... 2,723,941 |....... 2,886,439 |......... 2,728,981 | o e e e e s 162,498 |......... 162,498 |........... 63,135 |
SANFORD C. BERNSTEIN AND

05550J-10-1 .. | BJS WHOLESALE CLUB HOLD ORD ..........ccoe |eeeeenn ..02/24/2023 . [Bloomberg AMICA ........cceeeeeens ..04/19/2023 . [CO. LLC .eeeveeeieiiiiiieees Joereis 1,493.000 |......... 109,734 |......... 112,789 |............ 109,734 | [ s o e e s 3,085 [..oeeenennne 3,085 [oeeeeiiiiiiiiiees e
NATIONAL FINANCIAL

058498-10-6 .. |BALL ORD ......eeeeeiiuemeieeeeiiiiiieeeeeeies | aeeeens ..03/13/2023 . |Various . ..04/13/2023 . [ SERVICES CORP. . RO I 55,490.000 |.......3,079,005 |....... 2,849,094 |......... 3,079,005 |.... (229,911)
SANFORD C. BERNSTEIN AND

084670-70-2 .. | BERKSHIRE HATHAWAY CL B ORD ......ccceees | eeeeenn ..02/16/2023 . Bloomberg AMICA .. ..04/19/2023 .[CO. LLC .... e |- ...1,098.000 |......... 338,966 |.......... 355,045 |.... 338,966 |.... ...16,078 |....

09247X-10-1 .. | BLACKROCK ORD .. .10/06/2023 . |Various . 12/06/2023 . |Various . K ..10,783.000 .7,296,526 |.......7,586,023 |. ..7,296,52% |. ..289,497 |.

125896-10-0 .. [CMS ENERGY ORD .... ..03/10/2023 . |Various . ..12/13/2023 . |Various .... [N I 14,620.000 |......... 891,597 [......... 799,101 [ooeeeeeenn891,897 [ e o e e e e (92,497)]....
SANFORD C. BERNSTEIN AND

22160K-10-5 .. | COSTCO WHOLESALE ORD ........eeveeerevinns | eeeeens ..03/13/2023 . [Bloomberg AMICA ........cceeeeeeens ..09/20/2023 . [CO. LLC ..eeveerieiiiiieees Joeeiis 1,358.000 |..........654,933 [......... 723,080 |.ooeeieennn664,933 [ i e e e [ 68,147

235851-10-2 .. | DANAHER ORD .......oovcvvvveieiiiiiiiininiiiins | eeeeens ..03/17/2023 . |Various . ..05/03/2023 . [Various .... ...5,5614.000 |....... 1,335,455 |....... L O R L O ) U AP R 47,081

254709-10-8 .. | DISCOVER FINANCIAL SERVICES ORD ......... |..c.... ..08/17/2023 . |Various . ..07/05/2023 . [Various .... oo |oeeeenn.21,009.000 |.......2,067,876 |....... 2,404,589 [......... 2,067,876 [.ocoeiiiiiiiiies Jooriiiieiiiii e e e o e 336,682

256677-10-5 .. | DOLLAR GENERAL ORD .........coveviiivnnnnnns | weeeens ..04/12/2023 . [Various .... ..00/07/2023 . [Various .... [ R 26,335.000 |.......5,886,586 |....... 3,368,379 |.... (2,518,207)

300341-10-6 .. |EVERGY ORD ......ceevvereeriiiiinieeeeiiiinns | eeeeens ..02/03/2023 . [ JP Morgan . ..11/09/2023 . [Various .... [N I 11,438.000 |......... 704,297 |......... 615,061 |.... (89,236)

300401-10-8 .. | EVERSOURCE ENERGY ORD .........ccceviivvens | weneenn ..02/08/2023 . [Various . ..12/13/2023 . [Various .... [ R 22,953.000 |.......1,840,649 |....... 1,321,686 |......... 1,840,649 |.... (518,963)

43300A-20-3 .. |HILTON WORLDWIDE HOLDINGS ORD .. [ ..08/17/2023 . |Various . ..12/20/2023 . |Various .... [N I 14,728.000 |.......2,012,231 |....... 2,556,139 |......... 2,012,231 543,908

478160-10-4 .. | JOHNSON & JOHNSON ORD .......ceevevveviicnnn [annnns ..02/07/2023 . [Various ..........ccevuvereeeiinnnns .. 12/14/2023 . [Various .......ccccooeeuveens |oeriinnnns 5,976.000 |......... 992,716 |.......... 954,362 |............ 992,716 (38,354)
SANFORD C. BERNSTEIN AN

482480-10-0 .. |KLA ORD ..02/24/2023 . [Bloomberg AMICA .. ..04/19/2023 .[C0. LLC .... 847.000 |......... 321,370 |.......... 306,589 |.... 321,370 |.... (14,781))....

512807-10-8 .. | LAM RESEARCH ORD ... ..03/13/2023 . |Various . ..05/17/2023 . |Various .... oo |oeeeeenn.. 3,641,000 |....... 1,749,087 |....... 2,003,670 |......... 1,749,087 |.... 254,583 |....
SANFORD C. BERNSTEIN AND

532457-10-8 .. |ELI LILLY ORD ...eeveeeeeeiiiiiiieeeeieees | eeeeens ..03/16/2023 . [EVERCORE ISI ....ooeevieeeeeines ..04/19/2023 . [C0. LLC .eevveeeeiiiiiieees Joeeiiees 944.000 |......... 308,601 |.......... 349,123 |........... 308,601 |-eeeeeeeeiiiiin [ e fo e e s 40,522 |........... 40,522 [eeeeeiiiiiiiies e
SANFORD C. BERNSTEIN AN

573284-10-6 .. | MARTIN MARIETTA MATERIALS ORD ......ccco. |eeeeenn ..03/10/2023 . Bloomberg AMICA ..04/19/2023 .[CO. LLC .... ..324,559 324,559 |....
SANFORD C.

576360-10-4 .. [MASTERCARD CL A ORD ......oooevveerinnnnnnnns [ eeeens ..03/13/2023 . |Bloomberg AMICA .. ..12/19/2023 .| C0. LLC .... . ... 981,518 |....... 1,067,478 |.... 981,518 |....

57667L-10-7 .. | MATCH GROUP ORD ... ..08/04/2023 . [Various . 11/13/2023 . |Various . ..76,504.000 .3,031,288 |....... 2,245,483 |. ..3,031,288 |. . (785,805).

NAT [ONAL J.P. Morgan

617446-44-8 .. | MORGAN STANLEY ORD ........ccvvvrveviiiunnns [annnees ..04/12/2023 . [CORP. ....eevvviiiiiiiiieeiiiiieees ..07/05/2023 . [LLC ..evvveeeieiiiiiiieeeeis | 7,377.000 |......... 631,005 |.......... 633,932 |..uvnennn 631,005 |.ooeeeeiiiiiiiiins foiiiiiii e i e L e 2,927 [ovvnnnnnnns 2,927
WILLIAM BLAIR & COMPANY, L.L.C WILLIAM BLAIR & COMPANY
640491-10-6 .. |NEOGEN ORD .......cevvvvveviiniinnneeiiiiiens [ nneaes ..03/20/2023 . [ .eeiiieiiiiiee e .. 12/14/2023 L[L.L.C woveeeiiiieeeeis | 3,966.000 [........... 72,977 | 77,229 |ooeeeinnnne 72,977 ooeiiiieiiiii foeeiniiis e fo s i s 4,252 [ouninnnnnns 4,252
SANFORD C. BERNSTEIN AND
65330F-10-1 .. | NEXTERA ENERGY ORD .... A T ..01/30/2023 . [ JP Morgan .. |--12/13/2023 .| CO. LLC ..evvvviieeis eieeeen.. 9,187,000 |......... 692,588 692,588 |.... . . o | JUVUR R (142,274)[........ (142,274)|.
65473P-10-5 .. | NISOURCE ORD . ..02/03/2023 .| EVERCORE ISI ... ..03/01/2023 .| SANFORD C. BERN EQ ....... |.ccce.nn 21,322.000 |......... 582,274 582,274 |.... (10,926) (10,926)|.

SANFORD C. BERNSTEIN AND
68902V-10-7 .. | OTIS WORLDWIDE ORD ......ccvvveeeeeeiieees [ ..03/29/2023 . [EVERCORE IS ..oeevevvveeeenneee. ..04/19/2023 .{C0. LLC wvvveeeeeeiiiaaee o, 3,632.000 |......... 299,889

299,889 |..ooeeeiiieeeees oo feeeeeeiiiiiee i feeeeeeiiiis e e (1,28)|........... (1,228)] s |,
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SANFORD C. BERNSTEIN AND
717081-10-3 .. [PFIZER ORD ....eeeeemenieeeeennieeeeeennennns .| EVERCORE ISI ...eiieeiiiiieeeeeens ..12/19/2023 .|C0. LLC weeveieeeiiiieees 520,847 |evvvueennn 834,983 [ e e s e e e (314,087)]........ (314,087)|........... 23,295 [.ooiiiiiiiins
SANFORD C. BERNSTEIN AN
718172-10-9 .. [PHILIP MORRIS INTERNATIONAL ORD .. .|Various . ..04/19/2023 .|C0. LLC .... 411,309 |.... .
742718-10-9 .. [PROCTER & GAMBLE ORD .. .|Various . ..04/19/2023 .|Various ........ccceeeerrrees [oeneen.. 16,870,000 |.......2,373,656 |....... 2,413,934 |......... 2,373,656 |....
SANFORD C.
743606-10-5 .. [PROSPERITY BANCSHARES ORD ..........eeunen. JJVarious ..oiceeeeiniiiiiii ..12/13/2023 .|C0. LLC ..eevvvrrivvnninnnnns |0 20,827,000 |....... 1,228,898 |....... 1,312,563 |......... 1,228,898 |ovveeniiviiiiinns v i [ e [ e 83,666
SANFORD C. BERNSTEIN AND
75513E-10-1 .. [RTX ORD .... .|Various . 09/27/2023 .{CO. LLC . .......2,678,596 |. .. 3,604,337 | (925,740) ..
78409V-10-4 .. [ S&P GLOBAL ORD . .| Jefferies Company .. ..11/15/2023 .|Various .... oo foeeeeennnn 3,214,000 |.......1,111,821 [....... 1,290,147 |......... 1,111,821 178,326
SANFORD C. BERNSTEIN AND
800422-10-7 .. [ JOHN B SANFILIPPO AND SON ORD ............ .| Bloomberg AMICA .......ccevvennnnns ..04/19/2023 .| C0. LLC wevevvneeeeeniinieees [oreeeennnnt.700.000 |...........64,841 [.......... TA25 [ 64,841 oo e e e e [ s 6,284 [.ooeeenne 8,284 | [
808513-10-5 .. [ CHARLES SCHIWAB ORD .........cccvvvvnnniennnns .| Bloomberg AMICA ......cevvvvnnnnnns ..03/10/2023 .|Bloomberg AMICA ........... |.........10,577.000 [......... 761,909 [.......... 656,193 |............ LRIV R APPSR RN RN KRR N RN (105,716)]....vvv. (105,716) [cevvnciiiiiieees [oeviiiiiiniieiens
NATIONAL FINANCIAL SERVICES SANFORD C. BERNSTEIN AND
861025-10-4 .. [STOCK YARDS BANCORP ORD ...........ceceeennn B N .. 11/27/2023 .| C0. LLC .evvvnniiiviieeeees oot 5,213,000 |[......... 208,616 |......... 238,606 |............ 20071 [ O N R R R RN 29,990
911312-10-6 .. | UNITED PARCEL SERVICE CL B ORD ... .|Various . ..11/09/2023 .|Various .......cccoeeeeeeeeee [oeeeenn.. 18,546,000 |.......3,297,079 |....... 2,813,089 |......... 8,297,079 [ooeeeeeiiiiiieeen Joemmmeeeeeennns e e e e e (483,990)
91324P-10-2 ...| UNITEDHEALTH GRP ORD .|Various . ..11/28/2023 .|Various .... oo [ereeenn.. 3,902,000 |.......1,838,420 |....... 1,968,772 |......... 1,838,420 |vveeneiiiiniins [ i [ e [ s 130,352
SANFORD C. BERNSTEIN AND
92338C-10-3 ...| VERALTO ORD ...cevvvnniiriinnniiiiiiinnns JUnKNOUN L ..10/12/2023 .|C0. LLC .evvvvnvvvvviineeees |oveeennn.. 6,421,667 [......... 193,975 |......... 506,500 [............ 193,975 |ovveeiiiiiiiiins oo e o e e s 312,525
NATIONAL FINANCIAL SERVICES
G54050-10-2 .. [LAZARD ORD .....ccevvumniriiinnineeeeiinannns JOORP. i .. 12/22/2023 .|Various ........ccceeeerrnnnn [oeeeenn. 80,774,000 |.......1,005,115 |....... 1,065,227 |......... B[00 T ) R R R ) RO R 60,112 |...........60,112 [........... 30,774 |oveveiiiiiiinnnnn
SANFORD C. BERNSTEIN AND
G84737-10-0 .. [STERIS ORD ....uivviervnnniiiiiinnnniiniinnnnns .| Bloomberg AMICA ......covvvvvnnnnns ..04/19/2023 .1C0. LLC ...oevevvvvvnnnnnnees oo, 1,818,000 |......... 323,737 [.......... 338,306 |....ounnnnns R T S O S P AP PN TR TTOr 14,568 [, 14,568 |oeeeniiiiiiiiens o
5019999999. Subtotal - Common Stocks - Industri ellaneous (Unaffiliated) Publicly Traded 55,082,570 58,288, 181 (3,205,611) 522,446
81369Y-50-6 .. [SEL SECTOR:ENERGY SPDR ...........ccvvuennns EVERCORE IS ...ovvvvviniiiiiinnnns ..04/19/2023 .|Various ........cceeeenrennns [orne.. 43,629,000 |.......3,352,828 |....... 3,737,612 |......... 3,352,828 [..coiiiiiiiiiiiins Jovrriiiniiiiinie feereeiiiiii e e e e 384,784 |......... 384,784 |........... 34,700 |eevvnniiiiinnnns
NATIONAL FINANCIAL SERVICES NATIONAL FINANCIAL
922908-36-3 ...| VANGUARD 500 IDX ETF ...ovvvvivvnnnniinnes CORP. wueiiiiiiriiiiiiiiiiiiiinees ..11/09/2023 .| SERVICES CORP. ............ |.........16,570.000 |.......6,149,450 |....... 6,603,626 |......... 6,149,450 |..oovviiiiiiinnnn foviinniiiiniinnnns foovvvvniinniiiiinns fovviinniiiiinn fovviiiins i e 454,176 |......... 454,176 |........... 50,848 |.....ooiiiiiinnnns
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 10,341,238 9,502,278 838,960 85,549
5989999998. Total - Common Stocks 65,423,808 67,790,459 (2,366,651) 607,995
5999999999. Total - Preferred and Common Stocks 65,423,808 67,790,459 (2,366,651) 607,995
6009999999 - Totals 75,774,049 78,096,415 (2,322,366) 612,543
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks XXX
031538-10-7 .......... [Amica Property & Casualty INSUranCe COMPANY ........orvoveosssrsossssssmsssssssssssssssssssssnsesssensssssssssssessenees [ ... 12287 ........ [...... 260115568 ....... | [:THE N I o OO A 10,000.000
1199999. Subtotal - Common Stock - U.S. P&C Insurer 78,632,141 XXX
03149*-10-6 ........... |Amica Life Insurance Company 383,173,410 50,000.000
1299999. Subtotal - Common Stock - U.S. Life Insurer 383,173,410 XXX
1899999. Total Common Stocks 461,805,551 XXX

1999999 - Totals 461,805,551 XXX XXX
1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CUSIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total




/13

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

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
UNITED STATES TREASURY ......ccceevviiiiiivnnnniiininns |onneennens | eveveennnns ..12/20/2023 L] FED BUY iivvvvniiiiiiiniiniiiiiiiin e 06/30/2024 . |.......... 38,337,454 | [ 24,905 [ e o 38,750,000 |.......... 38,312,549 |...evvnnnnnnns 584,444 ..o e 3.000 |.......... 5197 | dD e oo e 549,660
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 38,337,454 24,905 38,750,000 38,312,549 584,444 XXX XXX XXX 549,660
0109999999. Total - U.S. Government Bonds 38,337,454 24,905 38,750,000 38,312,549 584,444 XXX XXX XXX 549,660
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds XXX XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX XXX XXX
2419999999. Total - Issuer Obligations 38,337,454 24,905 38,750,000 38,312,549 584,444 XXX XXX XXX 549,660
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX
2509999999. Total Bonds 38,337,454 24,905 38,750,000 38,312,549 584,444 XXX XXX XXX 549,660
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX XXX XXX
7709999999 - Totals 38,337,454 24,905 XXX 38,312,549 584,444 XXX XXX XXX 549,660
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 38,337,454 1B.. 1C..$ ... TE.S e, TF LS e 168 e
1B 2A..$ ... . 2B.. 2C..$
1Cc 3B.. 3C..$
1D 4B .. 4C.$ ...
1E 5B .. 5C .8 e,




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

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AMICA MUTUAL 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 *

Bank of America ......cccccceeeiiiiiiiieeannne oo Charlotte, NC oo | e e s [ [eee e 11,619,823 |..XXX.
PNC Bank, N.A. .. . Pittsburgh, PA .. . . (115,645,682) |.. XXX.
Citizens Bank ... Providence, RI .. .1,823,506 [..XXX.
JP Morgan .......... Columbus, OH XXX.
0199998 Deposits in ... 2 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 167,241 [ XXX
0199999. Totals - Open Depositories XXX XXX (101,325,764)| 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 (101,325,764)| XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 250 | XXX

0599999 Total - Cash XXX o

(101,325,514)] XXX

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

1. January.....n (93,203,530) 4. (88,078,967) 7. (97,009,188)] 10. October.......[...cccerunne. (102,858,630)
2. February...|.cccoeonenns (81,515,762) 5. (82,296,797) 8. (109, 351,550) 11.  November...|....cccccoon. (80,716,715)
3. March (96,530,055) 6. June (103,942,968) 9. September (97,260,290)| 12. December (101,325,514)

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

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

QOTEH29-6 ........ ALLSPRING: TRS+ I | SN T 09/05/2023 L1

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 3 2
25160K-20-7 ........ [ [ | 12/21/2023 ......... Looeeeeeseereserereenae X e 113,100,923 [oveoveverrsrerresessreeseneas ) 1,376,190
8309999999. Subtotal - All Other Money Market Mutual Funds 113,100,923 463,092 1,376,190

1,376,192

8609999999 - Total Cash Equivalents

463,092

113,100,926

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:



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

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits For the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama
Alaska ..
AriZONA ..o

Arkansas .........ccoeeeiiiiiiineenn,
California .

Colorado .......ccovevveiiiiiiiicien,
Connecticut ........ccoveeiiiiieiiies

Delaware ........

© ® N O RN

District of Columbia
10, Florida .....coovvevieiiiiiiiiciecieciee
11.  Georgia

12, Hawaii .cocooooeeiiiiiiiicicicecees

B TR T =1 o T T | B I O SR FS TS STP KOOSR RSTUSRU NSRS USRSR NSO
14, MHNOIS wovvveeveevecieeieereeieeeeeeeeeee e L s | e [ereeeene e eneeneeneene[orrereeneese e [ [
BT 11 T 1= = Y |\ O ST FS TSRS P NSRS RSSO RSRRRSRSRP NSRS
16, 1OWA oo A | | s [ [ [ [
17, KANSAS ..o S [t | e [eree e nneneene [reereeneeneeneeneeneenene [reereenee e neeneeneenene [eeeeee e
18.  Kentucky .....cccoeoveeiiiiiiiiics KY oo | e [ e i [
19.  Louisiana .......cccceeveeeeeneeieeieeens LA | s | e [ e [oeere e nes [
20. Maine ....ccooovveiiiiii e ME oot et ] e e [reeerre s [ e
21. Maryland ..., MD o | e e s [ [
22. Massachusetts ..........cccooeveennene MA | ] e e eies [reeerre s [ e
23.  Michigan ..o MI [ ] s o s [ [
24. MiIiNNesota .......cccceeveeiieieniinies IMIN | e [ [ e [
25.  MiSSiSSIPPI ...cuveueeiiiiiciciees MS [ | e [ [ [ e
26.  MiSSOUN ...oovveiieiiiiiiceeeee e MO [eiie ciiei] e [eeeenreee e snenns [eee e e e [reere e eees oo
27. Montana ......ccceeeeiiieieiieiees IMT s | e e e [oeesineesrresrneesrrees e e e e e e e ere e s e e e srne [ere e
28, NEbraska .......ccoeevveveeeeieiieec et NE ot ] e [eeeeeeee e e e seeeenes oeereeeeeee e eneenenes oeereeeene e eenes oreeee e
29, NEVAA ..ot NV e ] et [oeeeeneeneeneeneeneeneenes [oreseeneeneeneeneeneenienns [oeeseeneeneeneeneeneeneenns eeeneeneeneenee e eneeeenes
30. New Hampshire ......cccceevveeennenne NH | e free e [ e e
31. NewJersey ......coccovvciciicicnne

32. New MexXiCO ......cccovevvvrvireinecnnn.

33, New YOrK ..cccoovveiiieiienieiceies

36.  ONiO .o
37. Oklahoma ......ccccoeveiiiiiiiieees
38, Oregon ...cccoovrvrieiinenesieae e

39. Pennsylvania
40. Rhode Island

43. TenneSSEe .....cccccevveereeneeneeienanns

44, TeX8S .eoooiiiiieiieeieeeeeeeeees

45, Utah ..o

46.  Vermont ........cccceeeveviinvinieieeene

47, Virginia ......ooooeiiiieeees

48. Washington .........ccceevrvirnennen.

49. West Virginia

50.  WISCONSIN ..ooovviiiiiieieeieeieeee

51.  Wyoming ......cccceveiviieciiiicenne

52. American Samoa

53, GUAM ..cceiiiiiiiiieeesee e

54. Puerto RiCO ......cccovevieiiiiiiieeen,

55. U.S. Virgin Islands VL . R e |
56. Northern Mariana Islands ........... MP e ] e e ees [reeerre s [ e
57. Canada .......ccccooeeeiiiiieiiies CAN [ | et se e [oeerie e e nies [oeere e enieenieenieees [eee e e e e ee feesee e e e
58. Aggregate Alien and Other ......... OT [ XXX XXX

59. Subtotal XXX XXX 3,504,311 2,886,254 1,151,774 948,632

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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