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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES ......ooeevviieiececie ettt naes oo 155,898,460 155,898,460
1.02 All other governmMEeNts ..........cccceeveereeiieeiieeieeseeseeseeseeseesseeseeseeseesees e foeveeen 00000 L e [
1.03 U.S. states, territories and possessions, etc. guaranteed 17,028,149 17,028,149
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEEA ...t e 63,646,670 |............ 4.565 |....... 63,646,670 ..o [ 63,646,670
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ... 338,027,227 |............ 24.243 |...... 338,027,227 |...oeeecnes o 338,027,227 |........... 24.243
1.06 Industrial and MISCEIANEOUS ...........ccceiiririeieeeieieeeeeeeeeeeieeeeeeeeeeeee e 533,284,724 |........... 38.247 |...... 533,284,724 |....oovoes | 533,284,724 |........... 38.247
1.07 HyDrid SECUMHES ....cveveiiiieieteteicc ettt [ereeeeenenas 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
1.08 Parent, subsidiaries and affiliates ................ccceevveeiieeeeee e e [eeeeeieenes 0.000 [ oo oo | 0.000
1.09 SVO identified fuNds ..........ccccoeiiiiniiiii ]
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit .........cccccveviiiiiiiiiiiiecr e
1.12 Total long-term bonds ...........c.coiiiiiiiice e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ............cccevvnnrrrrnccicienn e 15,264,040 |............. 1.095 |...... 15,264,040 | foeene 15,264,040 |............. 1.095
2.02 Parent, subsidiaries and affiliates ............c..cooevvievieeeeeiee e e o 0.000 oo oo o | 0.000
2.03 Total preferred StOCKS ........ceiiririrrrieeeieeencserssie e e 15,264,040 |............. 1.095 |...... 15,264,040 | forene 15,264,040 |............. 1.095
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ............c.ccco.fooeeee 57,448,387 |............. 4120 |........ 57,448,387 | o 57,448,387 |............. 4.120
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccoovvererereeeeec oo 760,200 |.....coon.. 0.055 |............. 760,200 |- [ 760,200 |............. 0.055
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cccerieveeeevessoerieenineineinees [oeiieeiens 0.000 [ oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ..............cooovveevieeeeeeeeeeeeeeeeee e o 0.000 oo oo o | 0.000
3.05 MUUAI fUNDS ... 7,434,043 |.............. 0.533 |........ 7,434,043 | o 7,434,043 |............. 0.533
3.06 Unit iNVESIMEN IUSES .....evviiiciciciei e e [ 0.000 [-.eeeeeeeeeieeeieins e [ oo 0.000
3.07 ClOSEA-ENA FUNAS .....cooveieieiieieieieeccccee e e [oeeeeieienens 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
3.08 Exchange traded funds ...........ccoeeveereeiiininiceeeeeeeeeeee e 13,519,796 |............ 0.970 |........ 13,519,796 [ [ 13,519,796 |............ 0.970
3.09 Total COMMON STOCKS .....c.veeeeceeiiiiirireresieie et s 79,162,426 |............. 5.678 |........ 79,162,426 |.....oovoeccs [ 79,162,426 |............ 5.678
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.eveueueuieiiereeeeeeeeeeeeeseteseteseeses s s sesesesessasseseseseseses oo eseeseeeneeesenenenns [reneseenenas 0.000 [oevrerereece
4.02 Residential mortgages .... 0.000 |. e |
4.03 Commercial MOMGAGES ..........covivererieririeierierireereeseesee e seeseseesessssesns|eoeiens 55,228,8% |............ 3.961 |....... 55,228,894
4.04 Mezzanine real estate 10ans .............c.ccocoiiiiiiiiicii
4.05 Total valuation allowance ...
4.06 Total MOortgage l0aNns ..........cccveciiiiiiiiiiieciee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ceueueereeririeiereieieieeesieieeseeeesese e [ 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
5.02 Properties held for production of iNCOME ...........oeeveeeeoennnrneeeienenes o i 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
5.03 Properties held fOr SAIE ............cccveveevevieeeieeeeecee et ses e oo [oerieeniens 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
5.04 Total re@l @StAtE .........ccoeeeveeeeeeeeecceeee e e [ 0.000 [emeeeeeeeeeieinreiees frreeirnieeeeens [ o 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccooriieeinininnnseeeeenesesseeeeeeene oo 1,459,226 |............ 0.105 |......... 1,459,226 ..o [ 1,459,226 |............. 0.105
6.02 Cash equivalents (Schedule E, Part 2) .........cccooveecevinnnnnicecnens froeen 10,907,094 |............. 0.782|........ 10,907,094 |...coviiies [ 10,907,094 |............. 0.782
6.03 Short-term investments (Schedule DA) ..........cccooiorirrecerenenesneeeeees i i 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|ooo.... 12,366,320 |............. 0.887|....... 12,366,320 ..o [ 12,366,320 |............ 0.887
7. CONTAC IOBNS ......viiiiiiieeeeeeeiec et [ 11,812,094 |............. 0.847 |....... 11,812,094 | e 11,812,094 |............. 0.847
8. Derivatives (Schedule DB) ..........ccoiiiiiiiiieieeeee e
9. Other invested assets (Schedule BA) ...........cccooiiiiiiiiiiiiee
10. Receivables for SECUNIES ............cociiiiiiiiiiiii s
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) ....ccooiiiiiiiiiieeeeee s
13. Total invested assets 1,394,318,356 100.000 | 1,394,318,356 1,394,318,356 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

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

3.1 T0talS, Part 1, COIUMN 13 ...ttt e bbb b E e E £ E e b e S b £ S E e e E £ £ E e e E e S E e e E e e E e e E e £ E e e b e e b e e b e e b e e b e ebeaae s eR e e R e e b e e b e e b e s b e b e b et e b b

B2 o] e= = =T R A O] [¥T T PSR

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

Deduct amounts received on disposals, Part 3, CHElR 15 ... AR....... R B B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o ... N . . . Y - B N B
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other-than-temporary impairment recognized:

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

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

Lo B o] e= S =T R O] ¥ Ty TR

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEmMDEr 31 OF PrIOT YEAT .......c.cvvvieieiereieieeeieieie ettt <oeeesenenennas 62,510,968
Cost of acquired:

2.1 Actual cost at time of acqUISIION (Part 2, COIUMN 7) ..ottt bbbt bt bbbt bbbt b e b b e e R e e b e e aeetesbestestestesaesbeere e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... et ae eabesb e e b e e b e e Lo et e s b e s b e e b e s e ebs heatesses et e s e e
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
B2 o] e= =T R A O] [¥T T B S

J oo (= o) e FTotoTU o | PP PERRPRORTRORNY
Unrealized valuation increase/(decrease):

Lo I o] = E N =T TR o 10 oo TN PPN

LT o] e= S =T B A O o)W 0TI PSS
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 ..........ccouiiiiiuiiiteeeeeeeetete ettt etee e et e e et et et eaestesestetessete st etessetens et esssaess et ess et eseeseseasesessesensasessaae ceeeseseeseseaneaes 7,282,075
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, COIUMN 13 ... b s s a e sb e b sn s sae e

Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN T ... e bbb bbb s b s b e e b e b e s b e e E e e h e e b e e b e e b e s b e s e e saesaeas 8 SR e SR e e R e e R e e b e e b e s b e e r e r e nne e

L0 e = S e Ty i A O o] [0 o T T
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......cococvrvrirrererereeiiririeieieseeies coceeeeeneeenns 55,228,894
el e= Y= TV Lo I [ o 1= T g Lo SO
SUDLOLAI (LINE 11 PIUS LINE T2) ..viuiiiiiietetiteiesiitsisie ettt ettt st et sese e e se st sesesesase e e es s esebesesese e se a2 a4 e b e s e s e s e st e e s a8 b b e b e s ere e se s s b et e b e s e se e eees s bt ebesese e e S eseseeescacanans 55,228,894
[DI=Yo (U1 8 o) e= 1Mo F=Te (g g 11 C=To IR= 10 T TU o PPN

Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) ........cciiiiiiiiiiiieieieteieiee sttt b s s e s eanas 55,228,894
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PrOI YEAI ..........cccuiuiiriiiriiiitetetetiet ettt tesesee st st st ese bt sesese st ssssesesesesesase s ss s esebesesesese e ss s esebebebesasn s ses <oesessnennas 116,264,985
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 5,472,145

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ........c.cuiuiiiiiieieieieee et sosesseseaneninas 17,732,213 e 23,204,358
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 5,050, 111

5.2 TOLAIS, Pt 3, COIUMN 9 ...ttt ee st es e es s es e es b8 e8 e e8 b a8 E 28 b 828 b8 eh bbb e b es bbb es e e (399,118) .o 4,650,993
Total gain (10ss) 0N diSPOSAIS, PArt 3, COIUMN 1O ....c.oiuiiiieiiiietieietii ettt sttt te st te st et e st e tese st esessesessesessese s e b eseebesseseseesesseseseesebe s ebessesensebeseebesesaesenna esesseseseenesenenes 783,884
Deduct amounts received on diSPoSalS, PArt 3, COIUMMN 16 ...........c.coviuiuiiietieieteeeeeeteeetese et ete et ete et eteetetes et es et essetessetess st eseesessesesessetessesensssessasenssaessssens Seseseeseneneaen 32,332,547
[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 ... bbb b b e b b e s b s b e s E e e b e e b e s b e s b e s a e s b e s b e as 8 SRS SR e e R e e R e e b e e b e b e neenenne 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) .......ccecviririiiriiierereririieesisie ettt sttt sesese e e s s s sesesesessss 2esesesseeaenens 112,571,672
[DI=Ye (U1 i o) e=T Mo P=Te (g a1 1 C=To IR= 10 T U OO

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciiiioiiiiiiieieiitisiiie sttt sttt sttt se e se e s b sesese e sess et sebebesese s ssss s sesesesese e s Seseseanenenanas 112,571,672

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PriOT YEAI ...........eoviuiiiieiiiettiiete sttt etest et et st esestesestesessesessesessese s eseseebassasessssesessesessesessesessesessebenssbesesbenes Sebeseenenes 1,164,077,458
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ccviuiiiiuiiiteeetee ettt e tete et ete et et e e et et et eae et ese et esessese et ese et et e s esessatessasesessesessesessese st etesesensatenssaensassenteseneesenean 156,738,240
AACCIURL OF GISCOUNT ...ttt ekttt sttt ettt te st te st e be e et e e beseebeseebeseesesessesessesessese s eseseesese e s ese e b ese a8 ese e s ese e s eseeses e s b e s b ens b essebeseesesensesessesessebe s esenen 3,903,436

Unrealized valuation increase/(decrease):

g R - Ty G I 0] 1T oo O

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt ettt e et ee e ....(795,323)

4.3, Part 2, SECHON 2, COIUMN T3 ...ttt ettt s s e st et e s e s e e eees e s e e e s s e s e s eseseseseae et s eseeesenene e s eseeesenenens 10,270,981

4.4, Pt 4, COIUMN T Lottt ettt ee e e8 et s 28288 £ 28 E e 8 eE e 8o bt b b eE b e h s e b b e b b ee bt eb et nb bt e e (2,026,028) 7,449,631

Total gain (10ss) 0N diSPOSAIS, PArt 4, COIUMN 1O .....ocuiiiiiiiiiii ettt e et et e se st esesaese st esessetessese s e seseeseseesese e s esessesessesessebe s ese s ebeneebensabenssaesesaans seesseseneesennas (3,662,524)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ciiuiuioiieieieeeeeeteee ettt e et e e e et e e et eaeeseseeseseseseaseeneseneesennane 123,843,731

DedUCt AaMOTtIZALION OF PrEMIUM .......cuiiiiiietiiete ettt ettt ettt et est et e e et ese et es e et es e sesessese st eseseeseseesese s es e s ese s esesseses s et essesess et es st ese s ese st ese st eses s et essesese s esssen ceseseseeseseanenes 2,111,360

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 s ettt e e e et e a2 s e s e e e e e a e st e e e e e £ e st s e e et e et a s s et ee et e ssebees nsnsesasasananaesasas 239,452

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt ettt et e et et e s et et et e s e s s s es e s es e s e b et esesese et eses e s et eseseseaseses e s et et et essae st eses s e sesesesessaseseses et e s ek eb e et e et n e et e bbbk e bttt nenens teteseaeseaeneenenas 239,452
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LINE 2 ........ccccooviiiiiiiiiiiini st e
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9+10) .......ccccviueirieirieririetiisteestesesesesaereseese s s s sesssse s ssesessessssesessens cesesesenes 1,202,311,696
[DLte [N le o) =TI gTeT g E=Te Lo Ty (=T o JR=Ta 4o USSP

Statement value at end of current period (LINE 11 MINUS LINE 12) .....ciiiciiiiuiiiitiiitei et sietestete s te st et be e besesbesessessssesessesessesessesesesessesesssbesessessssesesaass sessesennane 1,202,311,696
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccoceevveerieerieeeec e 155,898,460 |................ 117,735,451 | 149,833,974 |................ 239,730,786
Governments 2. CANAAA ... s s [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 155,898,460 117,735,451 149,833,974 239,730,786
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 17,028,149 15,490,177 17,171,938 16,951,144
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 63,646,670 52,295,055 65,024,050 62,035,000
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 338,027,227 303,360,346 338,111,335 345,906,448
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeeee oo 505,312,474 |.............. 460,414,882 |............... 508,045,192 |................ 512,474,796
Il_dentifieLch F‘;ff‘lfjs’(v (ij"gf‘l',i?te? Bar;k 9. CANAUA ..o 2,626,000 |..cocoovvnnneee 2,600,210 |coooviienes 2,701,503 | 2,523,000
oans, Unaffiliated Certificates o .
Deposit and Hybrid Securities 10.  Other Countries 25,346,250 25,050,139 25,330,025 25,277,266
(unaffiliated) 11.  Totals 533,284,724 488,065,231 536,076,720 540,275,061
Parent, Subsidiaries and Affiliates 12.  Totals
13. Total Bonds 1,107,885,230 976,946,261 1,106,218,016 1,204,898,439
PREFERRED STOCKS 14.  United States .......ccccoevvevvevecvneirniee e 15,264,040 |................ 15,298,906 |................ 15,196,036
Industrial and Miscellaneous 15, CaANAAA ..o s [ [
(unaffiliated) 16. _ Other Countries
17. Totals 15,264,040 15,298,906 15,196,036
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 15,264,040 15,298,906 15,196,036
COMMON STOCKS 20. United States ... 16,277,187 |.. ... 16,277,187 |.. ... 44,746,020
Industrial and Miscellaneous 21, CANAAA ..o e 127,981 [ 127,981 [ 117,045
(unaffiliated), Mutual Funds, Unit 22. Other Countries 2,757,258 2,757,258 1,622,128
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 79,162,426 79,162,426 46,485,193
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks 79,162,426 79,162,426 46,485,193
26. Total Stocks 94,426,466 94,461,332 61,681,229
27. Total Bonds and Stocks 1,202,311,696 1,071,407,593 1,167,899,245

S104
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Quality and Maturity

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Distribution of All Bonds Owned December 31, at Bo
2

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 7,779,557 |............. 16,317,289 |............. 10,679,233 |.............20, 150,410 |........... 100,971,971 oo . XXX e 155,898,460 ... 1401 159,852,916 [ 149 | 155,898,460

1.2NAIC 2 ..

T3NAIC 3 s
TANAICA .o

1.5NAICS ..

TBNAICG ..o

1.7 Totals

7,779,557

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

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

3.1 NAIC 1 ..

3.2NAIC 2 ..

3.3NAIC 3 ..

BANAICA ...
35NAICS
BBNAICE ...

.................. 671,571

............. 13,865,261

............... 2,491,316

3.7 Totals 671,571 13,865,261 2,491,316 17,028,149 1.5 18,453,989 1.7 17,028,149
4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e 1,327,227 | 939,928 |............. 16,898,097 |............. 42,208,005 |............... 2,273,414 |............ D,0. & SR RO 63,646,670 |[......ccvvvrenn 5.7 oo 97,658,624 |.........coovnene 9.1 s 63,646,670

42NAIC2 ..

43NAIC 3 .o
4A4ANAICA ..o

45NAICS ..

4B NAIC B ...
4.7 Totals 1,327,227 939,928 16,898,097 42,208,005 2,273,414 XXX 63,646,670 5.7 97,658,624 9.1 63,646,670
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
BANAIC T oo 8,358,323 |............. 41,983,177 |.coeennee 73,284,211 |........... 82,232,083 |........... 132,169,433 D 0.0 S T 338,027,227 | 30.5 [ 268,964,538 |.....coveerrieenne 25.0 e 335,994,222 |.............. 2,033,005

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

8,358,323

41,983,177

73,284,211

82,232,083

132,169,433

338,027,227

268,964,538

335,994,222

2,033,005
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Quality and Maturity

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Distribution of All Bonds Owned December 31, at Bo
2

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 46,746,6% |.......... 101,699,718 |............. 76,799,183 |.......... 101,800,956 |............. 81,970,377 |............ XXX | 409,016,928 |......covveveene. 3629 [ 413,046,224 |.......oovvvieenne 38.4|.......... 220,715,217 |........... 188,301,711

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

... 14,384,728 |...

...34,939,946 |....

..40,274,008

....24,885,959 |.

9,783,153 |...

... 124,267,795 |..

.116,728,207 |....

.58,472,575 |..

...65,795,220

61,131,423

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 2024 OF THE AMICA LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

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

1 2 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)
12. Total Bonds Current Year
T2 1 NAIC T e 64,883,373 |.......... 160,940,112 |........... 191,525,985 |........... 248,882,770 |........... 317,385,194 [ o 983,617,434 793,282,718 |.......... 190,334,716
122 NAIC 2 ... N 14,384,728 |... ...34,939,946 |.... ..40,274,008 ....24,885,959 |.............. 9,783,153 |... ... 124,267,795 |.. .58,472,575 |.. ...65,795,220
12.3NAIC 3 e () i i [ [ [ o e Jresesesese s [eeenenens XK [ XK e
124 NAIC 4 e (D) i [ [ [ [ [ e [oresesesesesesesesees [eresenens XK [ XK e
125 NAIC S e (D) i i [ [ [ [ [(c) ISR RURPRRRRIRSRINRI RUSIRIIND o, o CINSRINUUTY RRVIOITINRD 0 ¢ COUURTUTN AR RO
12.6 NAIC 6 ... N (c)
12.7 Totals ..o 79,268,101 |........... 195,880,058 |........... 231,799,993 |.......... 273,768,730 |........... 327,168,348 |....coooieiercicne (b) 1,107,885,230 851,755,293 |........... 256,129,937
12.8 Line 12.7 as a % of Col. 7 7.2 17.7 20.9 24.7 29.5 100.0 76.9 23.1
13. Total Bonds Prior Year
T3ANAIC T e 54,469,404 |.......... 175,209,200 |........... 172,199,943 |........... 225,617,968 |........... 330,479,775 |eeeeeeernnieeennnene oo X o XK e 957,976,291 ..o 89.1 | 740,722,112 |........... 217,254,179
132 NAIC 2 e 4,184,001 |............ 43,725,789 |............. 32,058,584 |............ 26,949,098 |............... 9,810,735 116,728,207 |....ooovcecnee 10.9 | 75,245,987 |............. 41,482,220
13.3NAIC 3 ... ISURUUUUUUURURUSUUTUR FUSTURTURTURTURTURTURTURURPI RUSSSIURND. 0.0 CNURUIRUIRN INSURURURND ¢ ¢ CUURURUTN OTOOUUT TR

14.3 NAIC 3 ...

137 TotalS ..o e 58,653,405 |.......... 218,934,990 |........... 204,258,527 |........... 252,567,066 |........... 340,290,510 ..o e D,9,0, SN RPN XXX i (b) 1,074,704,498 |..........c.cco.cc 100.0 |.coceneee 815,968,099

13.8 Line 13.7 as a % of Col. 9 5.5 20.4 19.0 23.5 31.7 XXX XXX 100.0 XXX 75.9
14. Total Publicly Traded Bonds

T4 NAIC T (e e 27,228,159 |.......... 101,367,065 |........... 148,770,933 |.......... 214,105,165 |........... 301,811,396 [ oo 793,282,718 | 71.6 [ 740,722,112 [ 68.9 e 793,282,718

14.2NAIC 2 ... 9,319,294 |... ...18,503,014 |.... ....7,890,294 |..... ....13,932,063 |............... 8,827,910 |... .58,472,575 |.. ...75,245,987 |.... .58,472,575 |..

153 NAIC 3 ..o
154 NAIC A .o [
15.5NAICS ...

144 NAIC4 ... O o O IS O S FET PR SRS
7R Y 2 st O O O O I IS O O AU SRR RSRSRR
T4B NAIC B ..o
14.7 TOtalS .o e 36,547,453 |.......... 119,870,079 |........... 156,661,227 |........... 228,037,228 |........... 310,639,306 |.....c.coevererererercieiees foreieieans 851,755,293 | P 815,968,099 |......cocveveverne 75.9 | 851,755,293
14.8Line 14.7as@ % of COL 7 w..oovveveveeeeeeeee e L3 1B 184 | 26.8 [ 36.5 [ e 100.0 |............ D O & N R D 0% G AT DO TN R 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 3.3 10.8 14.1 20.6 28.0 76.9 XXX XXX XXX 76.9 XXX
15. Total Privately Placed Bonds
154 NAIC T e 37,655,214 |............59,573,047 |.............42,755,052 |............. 34,777,605 |............. 15,573,798 ..o o 190,334,716 |..ocvcveveeeeee 17.2 | 217,254 179 oo 20.2 | D,9, 0, ORI 190,334,716
15.2NAIC 2 ... ..5,065,434 |... ... 16,436, . .10,953,896 |.. 955,243 |... . ..41,482,220 |... . ...65,795,220

15.6 NAIC 6 ...

15.7 Totals ....ccooveeeveeicen ....42,720,648 |...

15.8 Line 15.7as @ % of COl. 7 .eovevevrvenennne fooeiccccc 16.7

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

Section 12 3.9 6.9 6.8 4.1 1.5 23.1 XXX XXX XXX XXX 23.1

(@) Includes $  ooeerinne 185,936,463 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo current year of bonds with Z designations and $ .......cccoceeveeinccinicnnns prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c)Includes $ i currentyear, $ ..o prior year of bonds with 5GI designations and $ ...........ccccccoiiiiicns currentyear, $ oo prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§ ......c.ccccveiienne ; NAIC2 $

........................... S NAIC3 $eveeeecvercceneccenns S NAIC A $ v 3 NAIC S $veeeceeecvervcceneccrs 3 NAIC 6 $ v
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............cccccooiiiiiiiiiiiieeiiies e oreierie e 13,187,456 |.......... 100,258,547 |............ D 9.0, SR RN 113,446,003 |........ccccovevereren 10,2 | 110,630,782 |.....cevvvereenn 1003 | 113,446,003
1.02 Residential Mortgage-Backed Securities ... ,454, . .. 8,017,952 |.. . 3,065,982 |... ...113,424 |.... . . 20,954,139 |.. . ...24,234,730 |... ..20,954,139 |.
1.03 Commercial Mortgage-Backed Securities .......... |............... 1,203,106 |.............. 2,533,826 |...cooeeenen 712,748 [ 19,400 |voveieeiieieeeeies s D.9,0 TN RO 4,469,080 |......cccevvveeee 0.4 |, 5,490,087 [.ooeiiiiieeenn 0.5 | 4,469,080
1.04 Other Loan-Backed and Structured Securities ... 2,121,688 5,765,511 3,877,572 XXX 17,029,238 1.5 19,497,367 17,029,238
1.05 Totals 7,779,557 16,317,289 20,150,410 100,971,971 XXX 155,898,460 14.1 159,852,916 155,898,460

N

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

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

2.05 Totals

w

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

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

............... 2,491,316

3.04 Other Loan-Backed and Structured Securities ... XXX
3.05 Totals 671,571 13,865,261 2,491,316 XXX 17,028, 149 1.5 18,453,989 1.7 17,028, 149
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .............ccevveereereeneeneeneens oo 1,827,227 |..................939,928 |............. 16,898,097 |.............42,208,005 |.............. 2,273,414 .o XX v 63,646,670 | 5.7 [ 97,658,624 | 90T 63,646,670 |...coeovereieieienee

4.02 Residential Mortgage-Backed Securities ...

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

4.05 Totals 1,327,227 939,928 16,898,097 42,208,005 2,273,414 XXX 63,646,670 5.7 97,658,624 9.1 63,646,670
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........c..cccceee.. e 1,145,000 |............. 14,794,718 |............. 53,745,699 |............. 53,209,282 |.......... 113,397,949 |........... D9, 0. TR RO 236,292,648 |...cooovveeee 213 195,749,806 |......coeovevenn 1822 e 236,292,648 |....ooveieeeee
5.02 Residential Mortgage-Backed Securities ... 7,079,778 |. .24,463,739 |.. .18,952,100 |.. 19,174,480 |... 5,425,553 [............ XKoo [ 75,095,650 |.. .. ...48,369,877 |... .. 75,095,650 |.cvoieeiieiiieeiie
5.03 Commercial Mortgage-Backed Securities .......... |.................. 133,545 |..ooonnnee. 2,724,721 oo 586,411 |.ooeeeene 60,849 |.ooieiieeeeeeieiene [ XX [ 3,505,525 [...ooeeviiiiiene 0.3 [ 3,593,091 [ 0.3 | 3,101,474 |.ooeis 404,051
5.04 Other Loan-Backed and Structured Securities ... 9,787,473 13,345,931 23,133,404 21,251,764 21,504,450 1,628,954
5.05 Totals 8,358,323 41,983,177 73,284,211 82,232,083 132,169,433 338,027,227 268,964,538 335,994,222 2,033,005
6. Industrial and Miscellaneous
6.01 Issuer Obligations ..........c.ccceveevreircieneiennieenies fovivieenns 22,950,354 |............. 58,888,601 |............. 72,809,884 |............. 88,826,958 |............ 73,604,586 |............ D.9,0. TR RO 317,080,383 |.....ooveveiennenen 28.6 | 323,125,771 | 301 [ 244,691,353 |............. 72,389,030
6.02 Residential Mortgage-Backed Securities ... JO PO 8,796,272 |............. 31,556,157 |............. 33,084,073 |............. 17,893,650 |.....ocveveenee 339,065 |............ D.9,0 NI RO 91,669,218 [....cooieiies 8.3 [ 90,262,505 |...ooveveiieiiinene 8.4 [ 2,342,481 |............ 89,326,737
6.03 Commercial Mortgage-Backed Securities .......... |.............. 6,929,275 |.............. 4,327,754 [oooeeeeeeeeiiee [ e o D.9,0 NI RO 11,257,030 |oovoeeeieie 1.0 [ 25,831,035 |.eiiieie 2.4 [ e 11,257,030
6.04 Other Loan-Backed and Structured Securities ... 22,455,522 41,867,152 11,179,234 19,966,307 17,809,879 XXX 113,278,093 10.2 90,555,120 8.4 32,153,958 81,124,135
6.05 Totals 61,131,423 136,639,664 117,073, 191 126,686,915 91,753,530 XXX 533,284,724 48.1 529,774,431 49.3 279,187,792 254,096,932

~

. Hybrid Securities

7.01 Issuer Obligations .............cc......

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

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ............c.cc......

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 2024 OF THE AMICA LIFE 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 ..........cccccooiiiiriiiieiieeieiees e 26,094,153 |...ocvnnee 74,623,246 |............. 157,318,941 ..o 199,923,017 |..ocoveneee 289,534,496 o T47,493,854 | 67.5 |oeenenne D, G RO, D0, GV AT 675,104,823 |.....ceveneee 72,389,030
12.02 Residential Mortgage-Backed Securities .......... [oocccoccee 20,330,813 |...ccocenee 64,037,848 |............. 56,738,192 |....cocnve 40,134,112 |.ceennnee 6,478,042 .. 187,719,007 [ooeoeeeiiiiie 16.9 [ D.9,0 SN U XXX ovvvries [ 98,392,270 |...ccveunnnee 89,326,737
12.03 Commercial Mortgage-Backed Securities ........ |.cccoeenee. 8,265,926 |......ccvennee 9,586,301 |..ceveeennene 1,299,159 19,231,635 [ 17 s D, G RO, D0, G TR 7,570,554 |.......ocee. 11,661,081
12.04 Other Loan-Backed and Structured Securities . |. 24,577,209 . 47,632,662 16,443,701 .153,440,735 |. . 70,687,645 |.............. 82,753,089
12.05 SVO Identified Funds XXX e e XXX i e e XX e XXX e XXX [ e [eeveeieeieciesicseenee oeeeeeneees XX e XX o
12.06 Affiliated Bank LOANS ........cc.coviiiiiiiiiiiiieiiiiies foeeieeiieiciciecicieciieie ooeieiececieceeieseeieeee ooseeiesiesiesseesessesieese oesessessnssessessesinsinnne Jooesessessessnssnssessessonee Joreneeneenes XKKuimiiniinn foorvemiemieinicicisinee Joeereeieeieeseeiesiesieeieeee Joreseeseenes XKK i foreeeneenes XXXt oo oo
12.07 Unaffiliated Bank LOANS ..........ccccoveeneeneenenniens fooriiiiiiiiiiiis s e e feevreeieseenecseeneeies feeeneeneees XXXt s oo e XX e XXX i oo [
12.08 Unaffiliated Certificates of Deposit
12.09 TOtalS ..o e 79,268,101 |............. 195,880,058 |............. 851,755,293 |............. 256,129,937
12.10 Line 12.09 as a % of Col. 7 7.2 17.7 20.9 24.7 29.5 100.0 76.9 23.1
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccccovviirinininininenens foeciecieeeeens 10,347,639 |.....cocnve 102,604,942 |............. 133,378,694 |............. 191,606,185 |............. 307,681,513 |............ D.9,0 SN U XXX ...745,618,972 671,388,852 |.............. 74,230,120
13.02 Residential Mortgage-Backed Securities .......... ....16,660,055 |... . 51,378,212 |.. 51,692,259 37,476,083 |.. .5,660,504 |.....ocooee XXX i foeeeeeenes XXX e 162,867,113 |. . 75,291,351 |.. .. 87,575,762
13.03 Commercial Mortgage-Backed Securities ........ ... 16,035,923 |... . 15,393,412 |.. .1,664,640 . 34,914,162 |. ...8,676,501 |.. 26,237,662
13.04 Other Loan-Backed and Structured Securities . |. .. 15,609,789 . 49,558,424 17,522,935 131,304,251 |. . 60,611,39% |.. 70,692,856

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

XXX

XXX

13.07 Unaffiliated Bank LOANS ..........ccccevvveiienieiieiien foemieiiiiiiiiiiiiiis i [ foeeeieeiesiesieneeneen [eereeseeseeseeseeseenes fovesreennees XX eiiiiein oo XX oo d XXX i e eeeeieniiees [ e e

13.08 Unaffiliated Certificates of Deposi

13.09 TOtAIS ..o [ 58,653,405 |............. 218,934,990 |............. 204,258,527 |............. 252,567,066 |............. 340,290,510 |- e D\9,9 TN RO D.9,0 TR RU 1,074,704,498 |.......cccceceeeee 100.0 [ 815,968,099 |............. 258,736,400

13.10 Line 13.09 as a % of Col. 9 5.5 20.4 19.0 23.5 31.7 XXX XXX 100.0 XXX 75.9 241
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccoccooviiiiiiiieieneieeees e 20,193,532 70,623,246 |............. 119,935,228 |............. 179,773,564 |............. 284,579,253 ....675,104,823 ...671,388,852 ..o 2.5 | 675,104,823

14.02 Residential Mortgage-Backed Securities ... 11,828,385 |... . 33,358,055 |.. 24,826,391 .. 98,392,270 |. . 75,291,351 |. . 98,392,270 |..

14.03 Commercial Mortgage-Backed Securities ........ |.cccoeennee. 1,336,651 [.ooceeinne 4,854,496 |....cocvenen 1,299,159 [oieiiiiiee 80,249 [ [ XXX 7,570,554 |..oooeeiiiiieeen 0.7 o 8,676,501 |....ooeeiieieenn 008 o 7,570,554

14.04 Other Loan-Backed and Structured Securities . |................ 3,188,884 ... 11,034,281 [............ 10,600,449 70,687,645 60,611,395 70,687,645

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 3.3 10.8 14.1 20.6 28.0 76.9 XXX XXX XXX 76.9 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccccoviririniininininiiine foeeieeiecieeas 5,900,620 |........coc... 4,000,000 |.............. 37,383,714 [ 20,149,453 ....4,955,243 72,389,030 74,230,120 [ooeoviiiiiicecen6.9 [ XXX ovviries [ 72,389,030
15.02 Residential Mortgage-Backed Securities .......... [..cccccoenen. 8,502,428 |.............. 30,679,793 |....cveeee 31,911,800 |.............. 17,893,650 339,065 89,326,737 87,575,762 .81 [ XX o 89,326,737
15.03 Commercial Mortgage-Backed Securities ........ |-..cccccceae. 6,929,275 |....ccoeue 4,731,806 11,661,081 26,237,662 11,661,081
15.04 Other Loan-Backed and Structured Securities . |. 21,388,325 . 36,598, 381 .. 82,753,089 |. ..70,692,856 |. 82,753,089

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 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

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

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

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 of prior Year ..............cccoeveveeues fooveerrneccnns 8,096,558 |....ovorieieieerreeeens [ 8,006,558 |....ccveviiiieeeee
2. Cost of cash equivalents aCqUIred ............ccooeoeeueereeereinineineeeeeeeeseeeeeeees oo 171,487,923 | o 171,487,923 oo
FC T N7t U= oo [T oo TU o O RSO RO RN
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 | 168,677,387 ... [orererccieinns 168,677,387 |.oocveveeeeeeieeieieicieee
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 ............ |ooeooeiiiiiiiiiiiiiins i [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) ettt [oereeee s 10,907,094 ..o o 10,907,094 ..o
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) 10,907,094 10,907,094

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

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

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
5 6

1 2 Location 7 8 Change in Book Value/Recorded Investment 14 15
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
Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
JP1210306 ...eeeeeeeeeeeeeeeee e s Studio City wevveeeeeeii e ....02/02/2015 L. |eeiiiiieeeeenn 4191 [ 857,528 |- eeeeeeeeeeeiiiieeeeennnn feerne e e [ee e e e e e e e e e e eees [eeeerrnne e e e ernne e e ernnnn [ e e e e e e [rere e 1,208,194 |... 12/31/2024 ...
JP1210900 ... Napa ...03/04/2016 .. ....4.015 .1,712,946 |... 12/31/2024 ...
JP1211205 ... Nashville . ...05/17/2016 .. ....3.990 . 6,293,959 |... 12/31/2024 ...
JP1211502 ... Sadsburyville .. ...06/23/2016 .. ... 4167 766,622 . 2,448,525 |...12/31/2024 ...
JP1211700 ... Vista ...11/14/2016 .. ....4.236 ..1,510,388 . 2,550,455 |... 12/31/2024 ...
JP1212104 ... San Marcos ... ...01/03/2017 .. ....4.700 .. 7,535,957 ..10,330,569 |... 12/31/2024 ...
JP1212708 . Lake Worth 09/01/2017 .4.108 |.. ..2,614,216 |.. . 5,402,850 |... 12/31/2024 ...
JP1213300 . Milwaukee . 12/21/2017 .4.637 |.. ..2,320,328|.. .4,176,3% |... 12/31/2024 ...
JP1213409 . Indianapol is . 01/18/2018 .4.39% |.. ..5,570,345|.. 14,284,495 |...12/31/2024 ...
JP1213508 ... San Marcos ... ...03/29/2018 .. 4.870 399,200 ....547,238 |... 12/31/2024 ...
JP1213607 ... Atlanta .... ...04/12/2018 .. 4.442 .. 12/31/2024 ...
JP1213805 ... Nashville . ...05/24/2018 .. 4.533 .. 12/31/2024 ...
JP1213904 ... Madison ...06/01/2018 ...[.. 4.208 .. 12/31/2024 ...
JP1214407 ... Somerville ... ...11/08/2018 ...[.. 4.459 .. 12/31/2024 ...
JP1214803 ... North Las Vegas .. ...05/15/2019 .. 4.220 . 4,364,136 |... 12/31/2024 ...
JP1215305 ... Nashville ...11/04/2019 .. 3.425 .5,502,386 |... 12/31/2024 ...
JP1215404 ... Philadelphia . ...11/15/2019 .. 3.925 . 3,260,212 ... 12/31/2024 ...
JP1215602 . Atlanta ....... .4.380 |.. L4471 .185,444 (... 12/31/2024 ...
JP1215909 . Over land Park .3.409 |.. ..2,716,650 |.. . 4,408,506 |... 12/31/2024 ...
JP1216402 . Arden .... .3.220 |.. . 2,608,354 |...12/31/2024 ...
JP1216501 ... Yonkers . ...08/06/2020 .. ... 3.490 . 3,227,227 |...12/31/2024 ...
JP1216907 ... Atlanta .... ...09/30/2020 .. ....4.380 ....120,115 ... 12/31/2024 ...
JP1218606 .... Nashville . ...04/18/2022 .. ....3.598 3,177,135 ... 12/31/2024 ...
JP1218705 ... Overland Park .. ...04/25/2022 ... ....4.39% .. 12/31/2024 ...
JP1219307 ... Myrtle Beach ... ...10/06/2022 .. o 4725 .. 12/31/2024 ...
JP1219406 ... Overland Park .. ...02/21/2023 .. ....6.065 .. 12/31/2024 ...
JP1220107 ... Washington ...05/26/2016 .. ....5.280 . e .. 12/31/2024 ...
1220206 ...uniiiiiiiiiiiiiiiii s AUSEIN oevveiii i ...06/15/2016 ...[....oiiiiiiiiiiins 3740 [oeiiiiiiinnnnnns LK 1 O O P U PPPPNN FPPPTTTTUOPPPPTTN 6,473,004 |... 12/31/2024 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 55,228,894 100,509,577 XXX
0899999. Total Mortgages in good standing 55,228,894 100,509,577 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 55,228,894 100,509,577 XXX

General Interrogatory:

1.

2.
3.
4

Mortgages in good standing $
Restructured mortgages $

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

Mortgages in process of foreclosure $

... unpaid taxes $
unpaid taxes $

.. 192,370 interest due and unpaid.

interest due and unpaid.
.. unpaid taxes $

interest due and unpaid.

interest due and unpaid.




S03

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 - Totals




903

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 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
JP1212500 ... Fayetteville .oooovvviriiiiiiiiiiiiiiiens fevvennivvieen AR foeee i [ 06/28/2017 ...4,494,920 |. 4,494,920 |.......... 4,494,920 |...
JP1214506 ... Smithtown .ovvvvvveeeeeeeieieeieieiieiieieees foveeveeennenn e Joveeeees ciiiin [, 12/05/2018 ... 1,762,144 |. 1,762,144 |..........1,762,144 |...
0199999. Mortgages closed by repayment 6,257,064 6,257,064 6,257,064
P1215602 ... Atlanta oo 12/04/2019 oo | e e 2,060 |ooeeieeiiiiiiiiiiiins e e [ e e f 2,90 |oeeeiiiiiiines 2,060 |ooeeeieiiiiiiiiiis e foe
P1212104 ... San Marcos .. 01/03/2017 142,801 |... .. 142,801 |...
JP1213607 ... Atlanta ... 04/12/2018 ..
JP1211502 ... Sadsburyville . 06/23/2016 ..
JP1213300 . . [Milwaukee A2/2172017 ..
JP1216501 . . | Yonkers .. ... 08/06/2020 ..
JP1215909 . . |Overland Park . .01/31/2020 ..
JP1216907 ... Atlanta 09/30/2020
JP1215404 ... Philadelphia .. 11/15/2019
JP1212708 ... Lake Worth .... 09/01/2017
JP1213409 ... Indianapol is .. 01/18/2018 ..
JP1218606 ... Nashville 04/18/2022 ..
JP1213%04 ... Madison 06/01/2018
JP1218705 ... Overland Park . 04/26/2022
JP1216402 ... 05/28/2020
JP1211205 . . [Nashville 05/17/2016 ..
JP1213805 . .. [Nashville ... .05/24/2018 ..
JP1210306 . . | Studio City .02/02/2015 ..
JP1215305 ... Nashville 11/04/2019
JP1211700 ... 11/14/2016
JP1213508 ... San Marcos .. 03/29/2018
P1219406 ..o Over land Park 02/21/2023
0299999. Mortgages with partial repayments 1,025,010 1,025,010 1,025,010
0599999 - Totals 7,282,075 7,282,075 7,282,075




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

ested Assets OWNED December 31 of Current Year

Showing Other Long-Term Inv
6

103

1 2 7 11 Change in Book/Adjusted Carrying Value 18 19 20
NAIC 13 14 17
Designation,
NAIC Current Total
Designation Year's Foreign
Modifier (Depre- Exchange Commit-
and ciation) Change in ment
SVO Unrealized or Book/ for Percen-
CUSIP Admini- Valuation | (Amorti- Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Fair Increase/ | zation)/ Carrying ment Invest- | Owner-
fication Name or Description or General Partner Symbol Value (Decrease) | Accretion Value Income ment ship
Adams Street Private Credit Fund GP, LP
000000-00-0 . |Adams Street Private Credit Fund, LP .......... | .eooeeeees [NEW YORK ooeenienniiiiiiinis e N e e o | 1272672017 [l 1,681,793 2,130,393 |........2,130,393 |......... (146,989) . .evvvveeeiinns feereeriiiiiennes i o s 502,219 |..... 1,350,000 |...... 2.409
Adams Street Senior Private Credit Fund Il B3,
000000-00-0 . |LP ..ooiiuiiiiiiiieiiiiieeeeeiiiiieeeeeeiiieeeeeeeinn | eeeeeeeene [NEWYORK Lo | Y e e e ] 12/0172024 ] 4,130,472 4,130,472 [ooveei 4,130,472 | e o e o e s 4,866,570
000000-00-0 . |AEA Mezzanine Fund II1, LP .. .| AEA Mezzanine Partner |11, LP . 167,145 472,473
000000-00-0 . [Aquiline Technology Growth Fund I, LP . Aquiline Capital Partners .... - ... 984,056 |... 40,948 |..... 1,924,441
Blackstone Management Associates VIII,
000000-00-0 . |Blackstone Capital Partners VIII, LP .... e [reeeeenn aneeeeeen [0, 02/22/2021 L0l Bl 10,757,024 . 12,543,254 |...... 12,543,254 |.......... 467,509 [o..ooooviiinnnns Joovnnnniinnniis forneneeiiiiies e o 636,501 |..... 4,268,340
000000-00-0 . |[Cyprium Investors IV, LP ....covevunnennn .|[Cyprium IV Management, LLC 1,063,327 11,236 .290,507
000000-00-0 . [First Eagle Direct Lending Fund IV, LLC ...... First Eagle Alternative Credit, LLC .... |oeeeeees woveennnnn [ 11702/2018 Lo fencenn e fenel 0. 802,916 ... 2,272,873 [.e00n2,272,873 [orevneien 46,218 |ovniiiiiiiinien Jevevevnveiinnes feivveiiniiiinees Jevinveiniiees e o 6,452,470
000000-00-0 . |First Eagle Direct Lending IV Co-Invest, LLC |... First Eagle Alternative Credit, LLC ... [ccccccs coinnnin ] 12/05/2018 .. |...... B..eel].. 8,430,504 | 3,477,307 |...
000000-00-0 . [GCG Investors IV, LP ......cooeviiiiiiiniininnnnns GCG General Partners, LLC .........evvvuvns foennnnnns ceeeeennn 000, 03/14/72017 L0 ) 3]l 2,642,066 .. 3,873,831 |........3,873,831 | 703,113 |eeeeeiiiiiiiiinns fonininininininns [ e [0 50,263 |
000000-00-0 . |GLC Direct Credit Fund, LP .......ccevveeerrnnnnns GLC Investment Advisors, LLC ......cccces fouveenins coiiiinnn10005/27/2015 L[ v e 471,110 |, 1,072,345 |...
000000-00-0 . |[Goldman Sachs Private Equity Partners XI, LP Goldman Sachs Asset Management, LP ..... |oooeeens ovenneinn[...08/19/2011 Lo foeeens S foriinn s 10,369 |oennnnnns 80,067 |... . .57,788
000000-00-0 . [GoldPoint Mezzanine Partners IV, LP .. GoldPoint Partners, LLC .....cevevneennenn. 2,716,889 |... e (20,799 e e e e 334,900 . 833,817
000000-00-0 . |Graycliff Mezzanine Il Parallel, LP .|Graycliff Mezzanine Il Parallel GP, LP .1,529,880 519,393 . 3,120,505
000000-00-0 . |Graycliff Mezzanine |11, LP . .|Graycliff Mezzanine 111 GP, LP .5,842,096 . 1,665,948
000000-00-0 . |GTCR Fund XIV/A, LP ........... .|GTCR Partners XIV/ASC LP ........ 104,800 ....895,200
000000-00-0 . |H.1.G. Middle Market LBO Fund IV, LP . H.1.G. Middle Market Advisors IV, LLC . 584,530 (138,312) 14,855,127
Hear twood Forestland Advisors VIII, LLC
000000-00-0 . |Heartwood Forestland REIT 111, LLC ....ccoveuen | eeveeeeees JCHAPEL HILL oo [eeeeeeced NG| s foviinees ceeeeeenn [ 07/1472015 [ o .5,982 | 5,730 [oeveeieeennn 5,780 [l e [ o [ e e
000000-00-0 . | 1SQ Global Infrastructure Fund |11 LP | Squared Capital Advisors, LLC ....ccoev Jooeeeenns ceveneennn]...06/22/2022 ... |..ceee e |.l..5,821,039 | 6,696,358 |........6,696,358 |.......... 723,885 [...ceuuvernnrennn forrernnninniinn o [ [ 37,049 4,270,037
000000-00-0 . |KPS Special Situations Fund VI, LP . -|KPS Investors VI, LP .......... ..12,532 ..87,457
000000-00-0 . |LAZARD INT STRGC EQ ACW EX US TRST .... Lazard Asset Management LLC .... s eeeen.01/07/2022 L.l 180 005,880,735 . 5,611,331 [...
Lyme Conservation Opportunities Fund, LP
000000-00-0 . [Lyme Conservation Opportunities Fund, LP ..... |.cecoeeues JHANOVER L.oiieniniiiiiieiiieceiee o e NH e i e [0 0773172019 L[ 18 o0 049,952 | 50,152 |........... 50,152 |.......... (10,580)]cvvvveennvennnne fevnnvennieiinne Joevinvevinieninne fovinveinnns o 25,325 1,000, 32,000 |....... 0.19
000000-00-0 . |Lyme Forest Fund IV, LP . LFF IV GP, LLC ... eeverrrreeen e [ fee e e e 0.040
000000-00-0 . |Lyme Forest Fund V, LP .. LFF V GP, LLC . e - (17, 115))... ,000 |...... 0.052
000000-00-0 . |ManchesterStory Venture Fund, LP ............... ManchesterStory GP1, LLC ......cooeevnnns fouvvenins v [ 1172872018 | L 471,469 | 707,414 |.......... 707,414 |......... (122,835) e feoeeeeieiieeees e o s 56,328 |........ 192,948 |...... 0.620
Midwest Mezzanine Management V SBIC, LLC
000000-00-0 . |Midwest Mezzanine Fund V SBIC, LP .......ccccce |eveereeees | CHICAGD oeveeiiiiiiiiiiiceccs e Tl | i foeviiees ceeeeennn[2007/08/2018 L [ 1ol 2,181,170 | 2,788,797 (1,178,247 | [ s e e 3,391,196 |..... 1,560,932 |.... 17.19%6
000000-00-0 . |Midwest Mezzanine Fund VI SBIC, LP ......ccccoun | eevreeeees [ CHICAGD v oo Tl | s foeiiiees ceeeeenn|-..08/06/2018 L. foecc 1iilll)llll 6,180,218 .. 10,152,742 |... ...682,714 |... ..461,913 |..... 1,766,449 |...... 9.484
000000-00-0 . [Morgan Stanley IFHF SPV, LP .... . Morgan Stanley AIP GP, LP . .. 198
000000-00-0 . [Morgan Stanley Premium Partners Fund SPV, LP .[Morgan Stanley AIP GP, LP . . (2,314) .
000000-00-0 . [Morgan Stanley Private Markets Fund I11, LP . Morgan Stanley AIP GP, LP .... e (407 o [ [ e | 10,315 0.041
000000-00-0 . [Parthenon Investors VII, LP .... Parthenon Investors VII, LP .... .. . e (1,201 e e e e 1] 86,586 ... 0.004
000000-00-0 . |PJC Fund V, LP PJC Partners V, LLC .....ooevveeiiininnnnnns fonees l]....01/08/2020 .. |...... 1.l 5,662,500 ... 5,230,540 ... e (1,084,607)|.cciieeeeee o [ o e |00000.587,500 . 7.217
000000-00-0 . |PJC Fund VI, PJC Partners VI, LLC ... 376,984 |... e (75,383)] s [ e e e [ 1,651,519 | 8.000
000000-00-0 . [Point Judith Venture Fund IV, LP . Point Judith Capital Partners IV, LLC . e (33,854) [ e [ [ e e [ 0.159
000000-00-0 . |Savano Capital Partners Il, LP ... Savano Direct GP |1, LLC .. v... (5,956)... .8, 174 |.......... 4,418 |...... 0.114
000000-00-0 . |Savano Capital Partners I, LP .. .|Savano Direct GP III, LLC . .2,174,604 . 1,752,467
000000-00-0 . |[Sentinel Capital Partners VII, LP Sentinel Managing Company VII, Inc. .... |ocooveens wvvennnenn|...07/14/2023 ... |...... 3.......|........4,855,760 |........ 4,634,264 |... o (158,243)ceeeeeeeees e e e e e 9,139,799
Sentinel Junior Capital Managing Company
000000-00-0 . |Sentinel Junior Capital 11, LP ...coooverniins | evmmemeeas [NEW YORK i e WY ] i [ e, ....08/09/2023 ... [oeoeeiiiiiiii | 492,694 |l 519,637 |.......... 519,637 |.......... (11,87 Jeeeeiieeeeee o e s [ 1,403,433 |...... 0.239
000000-00-0 . |Spark Capital VIII, LP ......ccocuvrreiiiiunnnnnnns | eeeeeeees |BOSTON it Spark Management Partners VIII, LLC ... [occcccos ceeiiis ....07/24/2024 ...|...... 1.......).eeeeen 250,000 ... 238,404 |.......... 238,404 |.......... (11,896)-ceeeevvveeneees fomrreeeeeniins [ s e e 1,750,000 |...... 0.257
Spark Growth Management Partners V, LLC
000000-00-0 . |Spark Growth Management Partners V, LLC ...... |..eeeeeees |BOSTON wooiiiiiinineiiiiiiiinnnciinn feoneeees MA | e i e, ....10/20/2024 ...|...... 1.......]-......... 600,000 |.......... 600,000 |.......... 600,000 |.evvereeriiinnnnn Joovenvnnnnenins fornenneiiiiiiens o fee e s 3,400,000 |...... 0.257
000000-00-0 . |Spectrum Equity X-A, LP ......ccooeeeeerieennnnees | eeeeeeiees [BOSTON i Spectrum Equity X-A, LP ...ccooveeeeiiis o il ....01/17/2024 ...|...... 3.......|....... 1,110,000 |........ 1,057,344 |........1,057,344 |.......... (37,720)]...cceeeeeeees e [ e e o 4,890,000 |...... 0.271
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
6

1 2 3 Location 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
000000-00-0 . [Stonepeak Infrastructure Fund I11, LP ....cccc. [ceeeennns NEW YORK . fevveenes 1] P Stonepeak Associates 11, LLC ....oevvees [orvvvvnns coveiinnn ....02/22/2018 ... foennn e [, 85,853 |.......... 121,823 |.......... 121,823 |..ooeees (B,017) e i e fo 1,691 |......... 11,9% ... 0.001
Thoma Bravo Discover Partners [V[-P], LP|
000000-00-0 . [Thoma Bravo Discover Fund IV, LP ......ccccoven [eeieiinnn CHICAGO ... ....12/08/2022 ... |...... N R 3,613,262 |........ 4,377,724 |........ 4,377,724 |.......... 608,978 |...evvveeernnnnnn foi fo e e [ 1,386,738 |...... 0.136
000000-00-0 . [Thoma Bravo Fund XV, LP .......cccoocvuuuunnnnnns [eeneennnnn CHICAGO ... ....08/02/2022 ...|...... TP PO 11,993,996 |...... 15,196,230 |...... 15,196,230 |....... 2,681,918 | v fovvviiiniiiinnns fooviiiiiiiiiiin e o 3,005,210 ...... 0.171
2599999. Joint Venture Interests - Other - Unaffiliated 92,035,544 112,571,672 112,571,672 5,050,111 6,892,832 | 81,188,616 | XXX
6099999. Total - Unaffiliated 92,035,544 112,571,672 112,571,672 5,050,111 6,892,832 | 81,188,616 [ XXX
6199999. Total - Affiliated XXX
6299999 - Totals 92,035,544 112,571,672 112,571,672 5,050,111 6,892,832 | 81,188,616 [ XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1B..$ 1C.8.. 1D 8 e TE 8 s LT T 1G .8 e
1B 2B..$.. 2C ..$
1C 3B..$.. 3C..$
1D 4B ..$ 4C ..%
1E 5B..% 5C..$ ...
1F
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
000000-00-0 ......... Adams Street Senior Private Credit Fund 11 B3, LP ..ccoooiiiii NEW YORK . Adams Street Private Credit Fund I GP L ........oovvvviiiiiiiiiiiiiiiiiiiiiiiiiiinnas L. 12/0172024 e e A130,472 | e e 4.362
000000-00-0 Adams Street Senior Private Credit Fund II, LP .. . |NEW YORK .| Adams Street Private Credit Fund Il GP, .... ....06/07/2020 ... e .. 1,400, ... 4.362
000000-00-0 . ..|Aquiline Technology Growth Fund II, LP . NEW YORK .. Aquiline Capital Partners .04/28/2022 .. . 419, . 0.822

000000-00-0 Blackstone Capital Partners VIII, LP ... NEW YORK .|Blackstone Management Associates VIII, L .. ....02/22/2021 ... e .. 2,449, ...0.056
000000-00-0 ......... Cyprium Investors IV, LP CLEVELAND . ...|Cyprium IV Management, LLC ....11/08/2014 ... . L4 ... 1.089
000000-00-0 ......... First Eagle Direct Lending Fund IV, LLC .. ...|First Eagle Alternative Credit, LLC ... ....11/02/2018 ...
000000-00-0 ......... First Eagle Direct Lending IV Co-Invest, LLC .... .|First Eagle Alternative Credit, LLC ... ....12/05/2018 ...
000000-00-0 . ..|GCG Investors IV, LP CHICAGO . GCG General Partners, LLC ....03/14/2017 ..
000000-00-0 Goldman Sachs Private Equity Partners XI, LP . NEW YORK .. .| Goldman Sachs Asset Management, LP .. ...08/19/2011 ...

....12/21/2015 ...
....05/15/2018 ..
... 10/23/2024 .. . 104,800

.06/22/2022 ..

.|GoldPoint Partners, LLC
Graycliff Mezzanine |1l GP, LP .
GTCR Partners XIV/AGC LP ...

000000-00-0
000000-00-0 .
000000-00-0 .

NEW YORK
NEW YORK
CHICAGO .

GoldPoint Mezzanine Partners IV, LP ..
..|Graycliff Mezzanine |11, LP
..|GTCR Fund XIV/A, LP ..

000000-00-0 . ..| 1SQ Global Infrastructure Fund 111 LP MIAMI ... | Squared Capital Advisors, LLC .

000000-00-0 . ..|KPS Special Situations Fund VI, LP NEW YORK .. . KPS Investors VI, LP ........ ....09/20/2024 ..

000000-00-0 ManchesterStory Venture Fund, LP WEST DES MOINES ...oooouviiiieeeeciiiiieeeecs Joeeies IA.........| ManchesterStory GP1, LLC ... ....11/28/2018 ...

000000-00-0 Parthenon Investors VII, LP BOSTON .| Parthenon Investors VII, LP .. ....12/20/2023 ...

000000-00-0 . ..|PJC Fund V, LP ... . |BOSTON .. PJC Partners V, LLC .... ....01/08/2020 ..

000000-00-0 . ..|PJC Fund VI, LP .. . | BOSTON .. PJC Partners VI, LLC ... ....08/19/2024 ..

000000-00-0 Savano Capital Partners [I1, LP . ... | BALTIMORE . ..|Savano Direct GP 11, LLC .. ....05/17/2021 ...

000000-00-0 Sentinel Capital Partners VII, LP . ..o | NEW YORK .|Sentinel Managing Company VII, Inc. ....... ....07/14/2023 ...

000000-00-0 . ..|Sentinel Junior Capital II, LP . | NEW YORK Sentinel Junior Capital Managing Company ....08/09/2023 ..

000000-00-0 . ..|Spark Capital VIII, LP .......... . | BOSTON .. Spark Management Partners VIII, LLC .... ....07/24/2024 .. . .. 80,000

000000-00-0 . ..| Spark Growth Management Partners V, LLC BOSTON .. Spark Growth Management Partners V, LLC . ....10/29/2024 .. .. .160,000 |..

000000-00-0 . ..| Spectrum Equity X-A, LP .......cccuneens BOSTON .. Spectrum Equity X-A, LP .......... ....01/17/2024 .. . .660,000

000000-00-0 . ..|Stonepeak Infrastructure Fund 11, LP NEW YORK Stonepeak Associates |11, LLC .. ....02/22/2018 ..

000000-00-0 . ..| Thoma Bravo Discover Fund IV, LP ... . | CHICAGO . Thoma Bravo Discover Partners IV[-P], LP ....12/08/2022 ..

000000-00-0 .........| Thoma Bravo Fund XV, LP ........... ... [CHICAGO ... .......| Thoma Bravo UGP XV, LLC ....08/02/2022 ... .. .. ..
2599999. Joint Venture Interests - Other - Unaffiliated 5,472,145 17,732,213 XXX
6099999. Total - Unaffiliated 5,472,145 17,732,213 XXX
6199999. Total - Affiliated XXX

6299999 - Totals 5,472,145 17,732,213 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 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

603

Adams Street Private Credit Fund GP, LP

000000-00-0 ..... Adams Street Private Credit Fund, LP ......... NEW YORK . 12/26/2017 ..[. 10/09/2024 ..|.... 2,008,537 ...ccoviuvrnenns foumvmeniniinns Lo Lo fis s s 2,008,537 |........ R P A

Adams Street Senior Private Credit Fund |1,

000000-00-0 ..... LP .. | NEW YORK ... . |- 05/07/2020 ..|. 12/01/2024 ..]... 16,868,548 |......(425,127)|..cccuvvernnenns |oorriinnninnnns foneviiiiennnns e (425, 127) e [t 16,443,421 |....... 17,204,175 |...
000000-00-0 ..... Aquiline Technology Growth Fund I, LP ...... NEW YORK ... Aquiline Capital Partners . .. |- 04/28/2022 ..|. 05/14/2024 .|....... B11,970 [ooeeeiiiiiies [ o o o o s 311,970 | 311,970 |...
Blackstone Management Associates VIII,
000000-00-0 ..... Blackstone Capital Partners VIII, LP ........ NEW YORK LP e . 02/22/2021 ..|. 12/31/2024 .|....... 509,341 | o e [ e e e 509,341 |........... 509,341 [oueeeieiiiiiis o i e
First Eagle Direct Lending IV Co-Invest, LLC
000000-00-0 ..coo | eeeeeuiniieie e BOSTON ... First Eagle Alternative Credit, LLC .... |. 12/05/2018 ..[. 10/30/2024 ..|.... 1,191,619 |...ooccuiiiiiins foonriniiiinns [ o o o o 1,191,619 | 1191619 [ [ o s
000000-00-0 ..... GCG Investors IV, LP . | CHICAGO GCG General Partners, LLC . .. |- 03/14/2017 ..|. 10/02/2024 .|

. . 12/21/2015 ..|. 11/08/2024 .. .1,319:608 ..

000000-00-0 ..... GoldPoint Mezzanine Partners IV, LP . NEW YORK .|GoldPoint Partners, LLC .

000000-00-0 ..... Graycliff Mezzanine Il Parallel, LP . NEW YORK .|Graycliff Mezzanine |1 Parallel GP, LP . 04/16/2014 ..|. 06/07/2024 . .| N 522,694 |..
000000-00-0 ..... Grayclitf Mezzanine 111, LP ... | NEW YORK ... Graycliff Mezzanine 11 GP, LP .......... . 05/15/2018 ..|. 12/17/2024 .. . T JUUTR FOUUTOPRTO 5,164,109
000000-00-0 ..... H.1.G. Middle Market LBO Fund IV, LP ........ MIAME o H.1.G. Middle Market Advisors IV, LLC . |. 01/17/2023 ..[. 03/25/2024 .. P/ U U R R R RO

Hear twood Forestland Advisors VIII, LLC

. 07/14/2015 ..{. 10/18/2024 ..

000000-00-0 ..... Hear twood Forestland REIT I11, LLC ........... [CHAPEL HILL .. .
. 06/22/2022 ..|. 09/03/2024 ..

000000-00-0 ..... 1SQ Global Infrastructure Fund I11 LP MIAMI . .|| Squared Capital Advisors, LLC
000000-00-0 ..... KPS Special Situations Fund VI, LP ... NEW YORK .|KPS Investors VI, LP .......... . 09/20/2024 ..|. 11/15/2024 .. .
000000-00-0 ..... LAZARD INT STRGC EQ ACW EX US TRST ... NASHUA Lazard Asset Management LLC . . 01/07/2022 ..|. 02/07/2024 .. (24,956)]...

Lyme Conservation Opportunities Fund, LP

000000-00-0 ..... Lyme Conservation Opportunities Fund, LP .... [HANOVER .. . |- 07/31/2019 ..|. 10/10/2024 . |
000000-00-0 ..... Lyme Forest Fund IV, LP ..ccoeviiiiiiiiinnnnne HANOVER .. LFF IV GP, LLC . . 03/11/2016 ..|. 08/08/2024 ..

Midwest Mezzanine Management V SBIC, LLC
000000-00-0 ..... Midwest Mezzanine Fund V SBIC, LP .... [0 A | R N . 07/03/2013 ..[. 07/01/2024 . |.... 2,514,694 |..
000000-00-0 ..... Point Judith Venture Fund |11, LP . BOSTON ... .|Point Judith Capital Partners Il1, LLC |. 06/03/2013 ..[. 11/19/2024 .. 57,119
000000-00-0 ..... Savano Capital Partners II, LP .. BALT IMORE .| Savano Direct GP |1, LLC . |- 06/22/2016 ..[. 12/04/2024 .| 6,386
000000-00-0 ..... Savano Capital Partners |11, LP .... ... | BALTIMORE Savano Direct GP |11, LLC .... .. |- 0571772021 ..|. 09/17/2024 ......... 763,904 |.. T s . . R e .
000000-00-0 ..... Stonepeak Infrastructure Fund I11, LP ....... NEW YORK Stonepeak Associates Ill, LLC .....c....ee . 02/22/2018 ..|. 07/25/2024 ..|.....ceuv... 149 | fovveiiiiiis foviniiiniiins Jovvviiniiines foviiiiiiniins Jeveviiiiiinnn fovviiniienn 149 i 149 | o e e
2599999. Joint Venture Interests - Other - Unaffiliated 31,946,511 (399,118) (399,118) 31,548,663 32,332,547 783,884 783,884 1,559,847
6099999. Total - Unaffiliated 31,946,511 (399, 118) (399, 118) 31,548,663 32,332,547 783,884 783,884 1,559,847

6199999. Total - Affiliated
6299999 - Totals 31,946,511 (399,118) (399,118) 31,548,663 32,332,547 783,884 783,884 1,559,847
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
89156H-AB-3 ..... TOTE SHIPHOLDINGS LLC A L..87.4360 [....oooninnnnnnn. 577,078 |oeeeiiiinnnnns 660,000 |..eeenniiennnnn GG [0 R R RO R RN 3.450 |...... 3.450 ...01/29/2016 ...|....01/22/2041 ...
912803-FE-8 ..... UNITED STATES TREASLRY .. A L..31.5514 [l 1,893,086 |.... .6,000,000 |.. 2,778,730 |eeeeeeeeiiiieee e 89,280 | [ e 0.000 |...... 3.283 ....056/05/2022 ...|....08/15/2048 ...
912803-FR-9 ..... UNITED STATES TREASLRY .. A ...29.0043 |............nt 3,335,498 |.... 11,500,000 |.. 05,021,402 |oeenniiiiiiiiiiens o 148,690 | o e 0.000 |...... 3.259 ....07/18/2022 ...|....08/15/2050 ...
912803-FT-5 ..... UNITED STATES TREASLRY .. A ...28.6808 |.....coeennnnt 2,868,080 |.... .. 10,000,000 |.. e 8,387,609 |eeniieiiieee [ 127,848 | e e 0.000 |...... 3.208 ....07/19/2022 ...|....11/15/2050 ...
912803-GE-7 ..... UNITED STATES TREASLRY .. A . 27,3290 foeeeiiiiinnnns 1,366,451 |.... ....5,000,000 |.. 21816 e [t 81,089 | o 0.000 |...... 3.149 ....06/17/2022 ...|....02/15/2052 ...
912810-QY-7 ..... UNITED STATES TREASLRY .. A .. 129,815 |...74.7188 |... ..159,000 |.. 137,557 827 e e e 2.750 |...... 3.7% ....09/20/2013 ...|....11/15/2042 ...
912810-RJ-9 ..... UNITED STATES TREASLRY .. A 4,337,193 [...75.9219 |... . 4,345,000 |.. .... 4,339,007 218 [ i e 3.000 |...... 3.009 ....11/04/2015 ...|....11/15/2044 ...
912810-RJ-9 ..... UNITED STATES TREASLRY .. A ...8,024,507 |...75.9219 |... .8,155,000 |.. +...8,050,892 |..eeiiiiiiiiiees [ 3,397 e oo e 3.000 |...... 3.086 ....12/22/2016 ...|....11/15/2044 ...
912810-RK-6 ..... UNITED STATES TREASURY AL . 10,805,313 |...69.4063 |. .. 8,328,750 |. 11,075,290 |.. 33,009 |. .2.500 |......3.014 ....11/03/2015 .. 02/15/2045
912810-RN-0 ..... UNITED STATES TREASURY A . 19,741,963 |...73.7813 |. . 14,940,703 |. 19,828,889 |.. 14,542 |. .2.875 |......3.011 ...07/25/2018 .. 08/15/2045
912834-0P-6 . UNITED STATES TREASURY A . 17,276,200 |...33.6629 |. . 13,465,155 |. 18,880,439 |.. ..606,477 | .0.000 |...... 3.500 ....07/06/2022 .. 08/15/2046 ...
912834-QV-3 ..... UNITED STATES TREASLRY .. A ...33.3021 [..ceeeninnnnns 3,330,211 |.... .. 10,000,000 |.. e A614.279 | 150,802 s e e 0.000 |...... 3.565 ....07/19/2022 ...|....11/15/2046 ...
912834-TV-0 ..... UNITED STATES TREASLRY .. A ...30.5992 [.......oeennns 3,059,916 |.... .. 10,000,000 |.. 4,491,563 o [ 140,048 | e e 0.000 |...... 3.415 ....06/09/2022 ...|....08/15/2048 ...
912834-UY-2 ..... UNITED STATES TREASLRY .. A L..290.1798 [oeeeeeiiennnns 5,835,964 |.... ...20,000,000 |.. 8,976,124 | [ 268172 s e e 0.000 |...... 3.279 ....05/17/2022 ...|....08/15/2049 ...
912834-W-7 ..... UNITED STATES TREASLRY .. A ...28.3037 [...oooiinnnnns 5,660,735 |.... ...20,000,000 |.. 09,140,603 |..eoiiiiiiiiiens [ 288,649 | o e 0.000 |...... 3.108 ....06/24/2022 ... |....05/15/2050 ...
912834-WR-5 ..... UNITED STATES TREASLRY .. ] s [ 1A L L..27.4103 [t 5,482,054 |.... ...20,000,000 |.. 508,922,204 | i 252,205 | o e 0.000 |...... 3.112 ...05/16/2022 ... |....02/15/2051 ...
0019999999. Subtotal - Bonds - U.S. Governments - Obligations XXX 79,752,712 198,069,000 113,446,003 XXX XXX XXX XXX
36176E-NH-0 ..... GN 763892 - RMBS 4 A L..97.0142 | 412,097 e 424,780 |...eeeeeennee 838,622 o e (B83) | [ [ 4.000 |...... 2.432 ....11/01/2013 ...{....10/15/2033 ...
36177J-3Y-3 ..... GN 790814 - RMBS ... 4. A ...96.9887 |... 237,849 39,198 | e (118) | [ e 4.000 |...... 2.108 ....06/23/2019 ...|[....10/15/2032 ...
36177R-NY-3 ..... G2 796706 - RMBS ... N A ...97.6765 |... 81,803 | 89,741 | e 928 | o e 4.000 |...... 0.601 ...03/01/2013 ...|....03/20/2032 ...
36177T-N4-5 ... G2 798510 - RMBS ... 4. A ...98.5565 |... ....3,588 |.. DT [ i e 4.700 |... (11.174) ....09/12/2014 ...|....01/20/2064 ...
361780-GZ-9 ..... GN AB3816 - RMBS ... N A ...91.5461 |... . 869,066 |.. . e 289 [ e fens 3.500 |...... 3.118 ...09/20/2013 ...|....11/15/2042 ...
36179M-KZ-2 ..... G2 MAO312 - RMBS ... 4. A ...90.5093 |... ....416,903 1 (9,782) [ e e 3.500 |...... 2.645 ....09/01/2012 ...|....08/20/2042 ...
36179U-NC-0 ..... G2 MAO387 - RMBS . 4 A ...90.5093 |. 582,792 |.. .. (12,901) | .3.500 |......2.415 ....10/21/2014 .. 09/20/2042
36179W-SR-2 . G2 MA0528 - RVBS . 4 A ...90.5093 |. .719,338 |.. .3.500 |......2.309 ...12/21/2012 .. 11/20/2042
36179V-EX-4 ..... G2 MA6450 - RVBS . 4 A . 100.0749 |. BT i e .5.000 |...... 3.499 ....04/30/2020 .. 04/20/2034
3617K6-FD-9 ..... G2 BN2864 - RMBS . .14 A ...97.2602 |. .1,669,586 |.. .4.380 ....07/16/2019 .. 06/20/2069 ...
36194R-RF-9 ..... G2 AU4086 - RVBS . |4 A ...96.0388 |. .336,006 |.. .4.500 |.. ...08/23/2017 .. 08/20/2046 ...
36200E-B2-6 ..... GN 598657 - RMBS . 4. A 1011618 [ 20,674 |0 20,337 [0 20,660 | o BT e [ e 5.500 ....07/25/2005 ...|....05/15/2035 ...
36200K-J7-3 ..... GN 603386 - RVBS . N A . 102.9634 |..oooeniiieeeennn 96,482 |oeniiieiennn 93,706 [l 97,16 s e (A76) | e | 6.000 ....04/11/2008 ...|....01/15/2033 ...
36200K-KQ-9 ..... GN 603403 - RMBS . 4. A . 103.4795 [..oiiviiieeeennn 98,707 |veeniiiinnnnn 96,388 [l 97,498 | o (1,280) | e e 6.000 ....10/14/2004 ...|....10/15/2034 ...
36200M-TF-0 ..... GN 604550 - RMBS . N A . 100.4246 |..................55,866 |.......ccceeuuennn55,630 [oiiiiiiiiiiiiinn85,290 |eeiiiiiiiis e e 28 s e e 5.000 ....10/07/2004 ...|....08/15/2033 ...
36200M-VW-0 ..... GN 604629 - R\BS . 4. A . 101.8748 |..ooeevennennnn 136,318 |oeeennnnnnnnn 133,809 [ 135,442 | e (B78) s o 5.500 ....10/01/2008 ...|[....09/15/2033 ...
36200N-BP-5 ... GN 604946 - RMBS . N A 1019177 [ 72,562 | 71,196 089,805 | o i 296 | e e 5.500 ....06/11/2007 ...|....01/15/2034 ...
36200U-TA-3 ..... G2 573045 - RMBS . 4 A . 100.1655 |. .5.000 |.. ...04/01/2013 .. 02/20/2035 ...
36201K-AV-8 ..... GN 585120 - RMBS . 4 A . 102.2408 |. .6.000 |.. ...01/09/2003 .. 12/15/2032
362020-6Y-4 ..... G2 002687 - RMBS . 4 A . 101.5519 |. .6.000 |.. ...11/27/2000 .. 12/20/2028
36202C-7L-1 ..... G2 002699 - RMBS . 4 A . 101.6551 .6.000 |.. ...11/27/2000 .. 01/20/2029
36202C-N8-2 . G2 002215 - RWBS . 4 A . 100.4741 ....957 .6.500 |.. ...10/07/1996 .. 05/20/2026 ...
362020-AN-1 ... G2 002713 - RVBS . N A . 101.6729 |... 15,670 |-eeeeeeeeeennen 15,499 [ i 31 e e [ 6.000 ...01/08/2002 ...|[....02/20/2029 ...
362020-D5-7 ... G2 002824 - R\BS . 4. A . 102.5665 |... 8,382 it 6,272 | [t 20 | e e 7.000 ....10/23/2000 ...|[....10/20/2029 ...
362020-DN-8 ... G2 002809 - RVBS . N A . 102.5665 |... 18,799 [t 13,809 | e BT s o e 7.000 ...12/08/2000 ... |....09/20/2029 ...
362020-EZ-0 ..... G2 002852 - RMBS . 4. A . 102.5617 |... e 3,953 e 3870 | e 1T e [ 7.000 ....12/20/1999 ...|[....12/20/2029 ...
362020-2G-9 ..... G2 003443 - RMBS . N A s . 101.8583 |... 84,233 | BB,970 | oD e [ e 5.500 ....11/07/2007 ...|....09/20/2033 ...
36202E-56-0 ..... G2 004447 - RMBS .......ccvviiiiiiinnnniiiiiinnnnninnrennnsfons voe [ nnnnns 4 A 156,422 [...99.6992 |................. 156,342 |...........ooee 156,814 |ovveeneieennnn 156,418 [ i (D e i o 5.000 ...08/01/2009 ... |[....05/20/2039 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
36202E-CA-5 ... G2 003665 - RMBS 4 A 193,359 |. 101.8143 [.....coeennnnnnns 199,770 [ooeevvviinnnnnnns 196,210 |ovvveeneeeennnn 193,727 [ i e i e 5.500 |...... 5.882 ...10/05/2007 ...|....01/20/2035 ...
36202E-CP-2 ... G2 003678 - RMBS ... N A ... 64,965 |. 101.8143 |... ...66,951 |.... 85,758 | 85,048 | e (16) | e e 5.500 |...... 5.819 ....06/22/2007 ...|....02/20/2035 ...
36202E-DP-1 ... G2 003710 - RMBS ... 4. A .. 105,396 |. 100.2390 |... L112,289 [ 112,021 106,384 e [ BT e [ e 5.000 |...... 6.565 ....07/11/2007 ...|....05/20/2035 ...
36202E-FP-9 ..... G2 003774 - RUBS ... N A ... 19,203 |. 101.5953 |... 19,804 | 19,498 [ 19,286 e e T e e s 5.500 |...... 5.885 ....09/06/2007 ...|[....10/20/2035 ...
36202E-GE-3 ..... G2 003797 - RMBS ... 4. A .. 136,991 |. 104.2297 |... L141,066 | 135,342 [ 137,276 i [t T8O e [ [ 6.000 |...... 5.534 ....03/28/2006 ...|[....12/20/2035 ...
36202E-G0-6 ..... G2 003807 - RMBS . N A . 40,904 |. 101.5953 |... e B2,897 | 82,026 e 40,942 s [ B9 e [ s 5.500 |...... 6.276 ....08/08/2007 ...[....01/20/2036 ...
36202E-HE-2 ... G2 003829 - RWBS . 4. A . 44,137 |. 100.1655 |... 246,768 | 46,691 [ 44408 s [l BTT e [ e 5.000 |...... 6.371 ....08/15/2007 ...|....03/20/2036 ...
36202F-AV-8 ..... G2 004520 - RMBS . N A .. 173,168 |...99.6992 |... 172,864 | 73,385 [ 178,202 e e T e e s 5.000 |...... 5.013 ....08/01/2009 ...|[....08/20/2039 ...
36202F-EW-2 ..... G2 004649 - RWBS . 4 AL . 27,876 |...97.3682 |. ...25,812 | .4.500 |......2.491 ....11/09/2010 .. 03/20/2040
36202F-FL-5 ..... G2 004671 - RMBS . 4 A ...97.3242 |. ..156,088 |. .4.500 |......3.520 ....10/01/2010 .. 04/20/2040
36202F-LH-7 ..... G2 004828 - R\BS . 4 A ...97.0232 |. 174,187 . .4.500 |......3.740 ....11/01/2010 .. 10/20/2040 ...
36202F-UN-3 ..... G2 005121 - RUBS ... N A ...93.9220 |... 216,088 |.... 252,558 e e 11275 L [ e 4.000 |...... 2.578 ...09/01/2011 ... |....07/20/2041 ...
36206L-CR-8 ..... GN 414180 - RMBS ... 4. A . 100.0131 |... ....1,089 |.... 1,085 [ [ [ i [l 7.000 |...... 7.173 ....09/01/1995 ...|[....09/15/2025 ...
36207K-H5-2 ..... GN 434152 - RIBS ... N A . 100.1530 |... . 4,446 ... 8532 [ e (18) e e [ 6.000 |...... 4121 ....09/25/2002 ...|[....01/15/2029 ...
36207S-M6-7 ..... GN 440581 - RMBS . 4. A . 100.0069 |... ....2,081 ... 2,074 [ o8 [ i [ 7.250 |...... 7.441 ...05/05/1997 ...|[....03/15/2027 ...
362001-4X-7 ..... GN 484238 - RIBS . N A . 101.4477 |... ....5,420 |.... 5,870 [ e (B0) e e [ 7.000 |...... 6.561 ....02/03/1999 ...[....09/15/2028 ...
3620A6-L5-4 ..... G2 720448 - R\BS . 4. A ...97.3682 |... 232,500 |.... 285,498 s e (5B) [ [ e 4.500 |...... 3.845 ...10/01/2010 ...|....08/20/2039 ...
3620AS-PH-6 ..... GN 738524 - RNBS . N A ...94.8041 164,633 |.... ....179,974 e (T8B) [ e fees 4.000 |...... 3.253 ....07/05/2013 ...|....07/15/2041 ...
3620AS-PX-1 ..... GN 738538 - RMBS . 4. A ...94.8041 |... 376,605 |.... 411,120 PR <17 O R RN 4.000 |...... 3.204 ....07/08/2013 ...|....07/15/2041 ...
3620AT-MV-6 ..... GN 739372 - RMBS . 4 A ...97.2905 |. ..386,686 | .423,906 |.. (1,020) | .4.500 |......3.076 ....12/01/2010 .. 04/15/2040
3620AU-115-9 ..... [GN 740568 - RMBS . 4 A ...97.2871 ..522,811 | .564,190 |.. (1,071) | .4.500 |...... 3.435 ...11/02/2010 .. 10/15/2040
3620AV-FW-7 ..... GN 740981 - RVBS . 4 A ...97.2871 ..188,669 |. .206,955 |.. ... (498) . .4.500 |......3.102 ...11/01/2010 .. 10/15/2040
36211B-YW-8 ..... GN 508425 - RMBS . .14 A . 101.2529 |. 13,394 |. ..13,206 |.. (276) |. .7.500 |......7.561 ....02/16/2001 .. 01/15/2031 ...
36211S-D8-7 ..... GN 521327 - RMBS . |4 A . 102.2625 |. ..152,598 |. .. 149,222 151,472 |.. (270) . .5.500 |......5.044 ....06/09/2005 .. 05/15/2035 ...
362258-ZA-9 ..... GN 781637 - RMBS . 4. A ...99.0542 |... ...98,5%6 |.... ...99,477 |.. .. 496 | 4.500 |...... 4.904 ....09/21/2004 ...|....07/15/2033 ...
36225D-AS-3 ..... G2 080916 - RMBS . N A .100.6017 |... ...50,983 |.... ...50,678 |.. ... (2,852) | 4.875 |...... 5.407 ....05/01/2007 ...|....05/20/2034 ...
36241L-KA-3 ..... GN 782989 - RMBS . 4. A ...97.2905 |... ..408,137 |.... ..419,504 |.. .. (1,079) [ 4.500 |...... 3.513 ....01/01/2011 ...|....06/15/2040 ...
36241L-MH-6 ..... GN 783060 - RMBS . N A ...94.8085 |... 326,174 |.... ..344,035 |.. 4.000 |...... 2.691 ....06/04/2013 ...|....08/15/2040 ...
36290R-Y3-1 ..... GN 615530 - RMBS . 4. A . 101.8699 |... 225,498 |.... ..221,358 |.. 5.500 |...... 5.371 ...09/08/2008 ...|....09/15/2033 ...
36290X-NE-6 ..... GN 620589 - RMBS . N A . 100.4293 |... ...95,240 |.... ...94,833 |.. 5.000 |...... 5.202 ....09/08/2004 ...|....09/15/2033 ...
36291B-5T-0 ..... GN 623758 - RMBS . 4 A . 101.9760 |. .. 143,502 |. .. 140,722 .5.500 |......5.022 ....03/22/2004 .. 01/15/2034 ...
36291S-FIi-5 ..... [GN 636581 - RMBS . 4 A ...99.9805 |. . 1,357 |. .1,358 .6.000 |......5.532 ....10/17/2005 .. 08/15/2025
36291U-E7-6 ..... [GN 638358 - RMBS . 4 A . 101.9981 ..129,460 |. .5.500 |......5.246 ...03/15/2005 .. 02/15/2035
36291X-SM-2 ..... [GN 641424 - RVBS . 4 A ...99.8711 .5.500 |......5.401 ...11/01/2005 .. 05/15/2025
36292B-HC-3 ..... [GN 643827 - RMBS . 4 A ...99.9231 .5.500 |......5.408 ....11/01/2005 .. 08/15/2025 ...
362928-HV-1 ..... GN 643844 - RIBS . N A . 100.0362 |..eeevvenneeeeennn 6,946 |oeeeiiei e 6,943 06,945 | e (D) s e 6.000 |...... 5.461 ...11/29/2005 ... |....10/15/2025 ...
36202K-HD-1 ... GN 651028 - RVBS . 4. A . 100.0174 [ooeeeeeiiiieeenn 4,069 | 4,068 [t 4,066 | e (T) e [ |l 6.000 |...... 5.824 ....12/14/2005 ...|....12/15/2025 ...
36296H-7F-0 ..... GN 692194 - RMBS . N A L 105.4125 | 72,027 e 88,329 88,978 | e () | e e 7.000 |...... 6.797 ....11/17/2008 ...|....11/15/2038 ...
36296H-7H-6 ..... GN 692196 - RMBS . 4. A . 103.1580 [.oovevveeneenennn 89,043 |ouienniiiin 66,929 [ 88,063 | e (BT) s e |l 6.000 |...... 5.551 ....11/17/2008 ...|....11/15/2038 ...
36297B-JT-9 ..... GN 706874 - RMBS . N A 1..98.3866 [...eevennnieeeenn 85,113 |0 86,509 [ 87517 | e (B1T) e e e 4.000 |...... 3.264 ....07/08/2011 ...{....11/15/2030 ...
38374M-DF-3 ..... GNR 2005-081 0B - CMO/RVBS 4. A . 101.6559 |... . .. 884,950 e 1196 i e e 5.500 |...... 5.735 ....11/14/2005 ...|....10/20/2035 ...
38378\1-UG-8 ..... GNR 2013-053 KA - CMO/RNBS 4 ... A ...96.2721 |... 1,009,190 |.. ,017,237 (12,170) oo o s 3.000 |...... 2.676 ...10/23/2013 ...|....10/20/2041 ...
383787-60-8 ..... GNR 2013-100 MA - CMO/RMBS 4. A ...97.5275 |... ..104,029 |.. ....105,039 JR 72X ) B O N N 3.500 |...... 2.970 ....09/23/2013 ...|....02/20/2043 ...
38378T-AL-4 ..... GNR 2013-071 LA - CMO/RMBS .. 4 A ...95.4980 |. ..457,592 .459,400 |.. ... (705) [ .3.000 |......2.859 ...07/31/2013 .. 10/20/2042 ...
38382J-50-2 ... GNR 2021-056 PE - CMO/RBS ..... 4. AL ...74.8928 |... .3,170,952 |. ....3,187,141 |..... A T 1,625 |ooeeiiiiiiiinnes i e 1.500 |...... 1.450 ...02/23/2021 ... |....03/20/2051 ...
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831628-DN-9 ... SBA 100109 = RMBS ...eevvniiiiiiiieiieiiiieeeeeeiiis foe eee | s L.93.1700 [oeeeiiieeeeenn 28,819 | 25,566 [ 26,184 | 39T e [ e 4.206 |...... TA28 IMON oo [ 138 e 1,075 |....08/11/2017 ...|....07/25/2040 ...
831628-E7-3 ..... SBA 100158 - RMBS ...94.5500 |.............. 1,722,461 ool 1,821,746 |0 1,895,419 | [ (12,946) | e e 3.325 |...... 1.757 |MON ... . 60,573 |....12/03/2020 ...|....12/25/2030 ...
831628-EG-3 ..... SBA 100135 - RMBS .100.0600 |.........oe..... 573,448 |ooeennennnnnnn 573,104 [ n616,992 | o (4,243) | [ 5.075 |...... 3.637 | MON ..... . 29,085 |....03/06/2018 ...|[....04/25/2043 ...
831628-EM-0 ..... SBA 100140 - RMBS e . ...98.2610 |... 907,934 oo e (4,037) e e e 4.8 |...... 3.495 | MON ... . 40,900 |....02/05/2019 ...|[....01/25/2044 ...
831628-EP-3 ..... SBA 100142 - RMBS .. . .. 145,439 |...92.4270 |... L 145,602 i [ 439 i e o 3.750 |...... 2.854 | MON ..... ...5,129 |....10/08/2021 ...|[....05/25/2044 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential

Securities 20,909,143 | XXX 18,812,216 20,150,846 20,954,139 XXX XXX XXX 70,644 772,403 XXX XXX
38378K-UB-3 ..... GNR 2013-085 A - CMBS ... A ... 57,002 |...93.1821 |... 20260,567 |oeeeenniieeeeeenn 58,851 | e (751) | e e 1.547 ....07/28/2015 ...|....09/16/2046 ...
38378N-FL-2 ..... GNR 2013-158 AB - CMBS . A .. 900,841 |...93.4475 |... e BTAT0 s [ 8047 L [ e 3.018 ....05/28/2015 ...|....08/16/2053 ...
38378X-NN-7 ..... GNR 2014-135 AK - CMBS .. A .. 365,074 |...88.2017 |... . . 876,470 oo feee e 13,833 | [ e 3.000 ...08/18/2016 ...|....08/16/2055 ...
38379K-6D-5 ..... GNR 2015-163 AH - CMBS .. A .. 776,601 |...84.7901 |... . 784,817 |.. 776,059 i feeeen (3,350) | [ e 2.800 ....11/12/2015 ...|....04/16/2056 ...
38379K-K8-0 ..... GNR 2015-128 AJ - CMBS .. A ...88.8203 |... L.456,802 |.eeeeeeeeeeennn 81,097 | e (18) | e e 2.600 ....07/12/2016 ...|....11/16/2055 ...
3837K-TT-5 ..... GNR 2015-093 AB - CMBS .. A ...92.7793 |. . .1,036,005 .2.500 |.. ....06/04/2015 .. 01/16/2047
38379U-TB-2 . GNR 2016-072 AB - CMBS . A ...88.1287 |. . ..522,575 .2.600 |.. ...05/25/2016 .. 04/16/2049 ...
38379Y-6L-7 ..... GNR 2016-125 DA - CMBS .. 4. LA ...88.6605 |... ..362,926 |.. 5.363,273 i feeenn 34 L e o 2.150 ...09/01/2016 ... |....12/16/2047 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 4,486,143 | XXX 3,976,907 4,426,771 4,469,080 XXX XXX XXX
83162C-C7-6 ..... SBAP 2019-20 H H - ABS .. A 1,326,216 |...86.3850 |. .. 1,145,651 |. 1,326,216 1,326,216 |.. .2.150 |.. ....08/08/2019 .. 08/01/2039 ...
831620-08-4 ..... SBAP 2019-25 H H - ABS AL 4,501,932 |...84.3598 |. ..3,797,819 |. . 4,497,875 |.. .2.310 |.. ....08/08/2019 .. 08/01/2044 ...
83162C-E4-1 ..... SBAP 2020-20A A - ABS ... A 2,570,356 |...86.2229 |.............. 2,216,237 |.... e 2,570,356 eeneeeeiiiiieee e e e e 2.320 ...01/09/2020 ...|....01/01/2040 ...
83162C-PH-0 ..... SBAP 2005-20 B A - ABS .... A . 19,701 [...99.9953 |... 19,700 [t 19,701 [ 19,701 | [ T e [ e 4.625 ....02/08/2005 ...|[....02/01/2025 ...
83162C-PR-8 ..... SBAP 2005-20 G A - ABS .... A 15,917 [. 100.0499 |....ccevveeneeeenn 15,925 | 15,917 [ 15,917 e e e e [ 4.750 ....07/06/2005 ...|[....07/01/2025 ...
83162C-PS-6 ..... SBAP 2005-20 H A - ABS .... A . 100.1007 [oooevvveeneeeenn 88,778 | 48,729 48,700 | o 164 | [ | 5.110 ....07/07/2008 ...[....08/01/2025 ...
83162C-PV-9 ..... SBAP 2005-20 J A - ABS ... A 1001636 [-oeeeeeeneeeeennn 2,481 | 20877 [t 2477 s o] e o e 5.090 ...01/15/2008 ...|[....10/01/2025 ...
83162C-PX-5 ..... SBAP 2005-20 K A - ABS .... A . 100.2759 [.oeevviieeeenn 13,165 | 13,129 130129 | [ 10 e [ | 5.360 ....11/19/2007 ...|....11/01/2025 ...
83162C-0H-9 ..... SBAP 2006-20 F A - ABS .... A . 100.7248 |..ooevveieeeeeena 18,500 e 18,367 [t 18,367 | et 20 s e e 5.820 ....06/06/2006 ...[....06/01/2026 ...
83162C-0P-1 SBAP 2006-20 J A - ABS .... A . 100.4788 |......oeeneeeeennn 50,855 |ouiiiiiiiinnnn 50,613 [0 50,625 | i 8 e [ e 5.370 ....03/11/2008 ...|[....10/01/2026 ...
83162C-0X-4 . SBAP 2007-20 C A - ABS . A . 100.4835 |. .5.230 |.. ....03/06/2007 .. 03/01/2027
83162C-RA-3 . SBAP 2007-20 E A - ABS . A . 100.6063 |. .5.310 |.. ....08/02/2007 .. 05/01/2027
83162C-SE-4 . SBAP 2008-20L A - ABS ... A . 101.8474 |. .6.220 |.. ....12/09/2008 .. 12/01/2028
83162C-SP-9 . SBAP 2009-20 F A - ABS . A . 100.3199 |. .. .4.950 |.. ....06/09/2009 .. 06/01/2029 ...
83162C-SS-3 ..... [SBAP 2009-20H A - ABS A ...99.6800 |. 125,370 |.. .4.450 |.. ....09/25/2013 .. 08/01/2029 ...
83162C-SV-6 ..... SBAP 2009-20J A - ABS ... A ...98.7757 |... 121674 s e (B20) [ [ e 3.920 |...... 3.073 A0 ...... I 1 ....09/26/2013 ...|....10/01/2029 ...
83162C-11Y-5 ..... SBAP 1520D CTF - ABS .... A ...92.6176 |... . .. 03,388,057 |oeeneeeiiiiiiees o 2,412 | e e 2.510 |...... 2.762 [AO ...... ... 21,484 |... ....07/30/2015 ...|....04/01/2035 ...
831620-XY-4 ..... SBAP 2016-20 H H - ABS . A ...89.8309 |... 1,774,498 .. 1,754,032 | 5,983 e [ e 2.040 |...... 2.2 [FA ...... .... 15,083 |[... ....06/25/2019 ...|....08/01/2036 ...
83162C-YM-9 ..... SBAP 2017-20 C C - ABS . A ...92.6353 |... 1,616,765 |.. e 1,618,765 |oeeeeceeiiieee o e e e 3.040 |...... 3.049 [MS ...... ... 16,383 |... ....03/09/2017 ...|....03/01/2037 ...
83162C-YR-8 ..... SBAP 2017-20F F - ABS ... . e 4 A . ...91.2971 ..605,784 |.. RPN RN 2.810 |...... 2.817 (D ....... e 1,419 |... ....06/08/2017 ...|....06/01/2037 ...
83162C-YT-4 ..... SBAP 2017-20G G = ABS ......uiiieirrnnurirerernnnnrrernes fons vee | ennnnns 4 s | TA s 625,679 |...92.4208 |.................578,254 |................ 625,679 [.oeeeeennnnan 825,679 |oiiiiiiiiiiiiiis foeiiiiiiiiiiinnes feeeenniiieeeeeinn feriiieieeeiriaens feeees 2.980 |...... 2.989 [JJ cooiien i 9,323 ...07/06/2017 ...|....07/01/2037 ...
0049999999. Subtotal - Bonds - U.S. Governments - Other Loan-Backed and

Structured Securities 17,015,008 [ XXX 15,193,617 17,084, 169 17,029,238 3,521 XXX XXX XXX 156,745 438,466 XXX XXX
0109999999. Total - U.S. Government Bonds 149,833,974 | XXX 117,735,451 239,730,786 155,898,460 2,256,119 XXX XXX XXX 629,780 2,613,507 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX XXX
373384-M3-7 ... GEORGIA ST ..eiieeiiieeceiiie e | ...... | ....... |1.2 ....... | TAFE ] 2,623,572 |...99.4815 |.............. 2,596,467 |.....ovvnnnnns 2,610,000 |.eeeveennnnnns 2,610,000 |oeevveeniiiiiiinnn forenniniiiiiiins v o o 4.600 |...... 4.5% [FA .ooo [ 50,025 |.....ovunnnnns 120,060 |....07/24/2013 ...|....02/01/2031 ...
373384-Sl-7 ..... GEORGIA ST ..iiiriiiiieeeeiniaaeeeennniaeeeennnnnaeeeenns foen vee [ onnnnes 1o |- TAFE s 2,707,525 |. 100.0780 f.....cceennnns 2,501,950 [...ccevnnnnnns 2,500,000 f.....ccoennnns 2,585,261 |oeeeuieeeeenninns forreeees (12,973) [ooeeeeeeiiieeeee foverrninnnerennns fonnns 4.670 |...... 4.000 {AQ teeee Jerrniiiiaeens 29,188 |....ooeeennnns 116,750 |....06/11/2013 ...|....10/01/2030 ...
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373385-CA-9 ..... L1AFE e 7,000,000 |...88.9678 |.............. 6,227,746 |.eeevnnennnn 7,000,000 |.eeeveennnnnns 7,000,000 |oevvveeniiriiiinns forenniniiniiiins v o o 3.150 |...... 3.150 [FA ...... 220,500 |....06/21/2017 ...|....02/01/2033 ...
686097-3T-3 ..... .. 1.BFE ..|... 2,000,000 |...74.4077 |... .2,000,000 |.. 22,000,000 [-eeneeeeenniiieee forrereriieeeeee e o e 2.765 |...... 2.765 [MN ...... . 55,300 |....10/20/2021 ...{....11/01/2041 ...
68609T-EE-4 ..... .. 1.B FE ..|... .. 488,350 |...89.8523 |... ... 500,000 |eeveeniieennnnnd91,316 [ 480 [ i [ 3.975 |...... 4.146 [IN ...... . 19,875 |....10/10/2018 ...{....05/01/2038 ...
68609T-JH-9 ..... .. 1.BFE ..|... 1,420,000 |...94.8744 |... 01,420,000 |oeeveeneeeennn 1,420,000 [oneeeniiiiieies Jovenneeeeenie feeeeeeees e s 3.702 |...... 3.702 [MN ...... . 52,568 |....02/14/2019 ...|[....05/01/2034 ...
68609T-VA-3 ..... S .. 1.B FE ..|... .. 250,000 |...84.4430 |... ..250,000 |.. PP RN 1.822 |...... 1.822 |IN ...... ....06/10/2020 ...|[....05/01/2031 ...
917542-QV-7 ..... UTAH ST i e ereris e e eerrensseerennmnsseernnnns fonn vee | nnnnes 1 s L AFE s 682,491 1...99.5724 |.................668,275 |................ 671,144 |.oooveeeee e B71,571 | oo (838) | oo e 3.539 |...... 3.410 | ....... ...06/02/2023 ...|[....07/01/2025 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 17,171,938 [ XXX 15,490, 177 16,951, 144 17,028,149 (13,326) XXX XXX XXX 205,013 613,360 XXX XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 17,171,988 | XXX 15,490,177 16,951,144 17,028, 149 (13,326) XXX XXX XXX 205,013 613,360 XXX XXX
041826-6A-1 ..... ARLINGTON TEX INDPT SCH DIST ... |- TAFE Ll .. 2,970,000 |...74.6292 |....oeennnnnnn 2,216,487 |.... e2,970,000 [.eeneeeennniiieee feeererniieeeeene e e 000022289 | 2.289 ... 25,683 |... . 67,983 |....07/02/2020 ...|....02/15/2037 ...
041826-68-9 ..... ARLINGTON TEX INDPT SCH DIST ... |- TAFE L .. 2,210,000 |...73.6409 |.............. 1,627,464 |.... 2,210,000 [eeeniiiiiiinens v e [ 0000222.389 | 2.389 ... 19,946 |... . 52,797 |....07/02/2020 ...{....02/15/2038 ...
150429-K7-2 ..... CEDAR HILL TEX INDPT SCH DIST ... .. 1.AFE ..|... ...1,523,010 |...93.3146 |.............. 1,399,719 |.... e 1,500,000 [-eeneeeeeniiieee foeveernieeeeee e e 40190 | 4177 L. 23,743 |... ... 62,850 |....02/26/2013 ...|....02/15/2035 ...
366155-A7-4 ..... GARLAND TEX INDPT SCH DIST .. 1.AFE ..|... .. 2,750,000 |...95.8871 |....oevnnnnnnn 2,636,895 |.... 2,750,000 [eenniiiiiiinens v e [ 0000042009 ).l 4.009 . 41,649 |... .. 110,248 |....05/04/2012 ... |....02/15/2031 ...
382604-2F-2 ..... GOOSE CREEK TEX CONS INDPT SCH DIST ...eeeevvvneeaes feun e 2 ... LA FE ... .. 1,260,000 |...74.0754 |... e 1,260,000 [.eeneeeeeiiiieee foeveeniieeeeeee e e 2615 2.615 el 12,447 .. . 32,949 |....10/23/2020 ...|....02/15/2039 ...
382604-2G-0 ..... [GOOSE CREEK TEX CONS INDPT SCH DIST 2 LA FE .. 2,000,000 |...72.9369 |. .2,000,000 |.. .2.665 . 20,136 . 53,300 |....10/23/2020 .. 02/15/2040
448492-2R-8 HUTTO TEX INDPT SCH DIST .. 2 LA FE .. ...70.8846 |. .2,085,000 |.. .2.540 . 22,066 . 52,959 |....08/25/2021 .. 08/01/2040
448492-25-6 HUTTO TEX INDPT SCH DIST .. 2 1AFE .. ...69.590 |. . .3,855,000 |.. ......2.690 . 43,208 ....08/26/2021 .. 08/01/2043 ...
590760-TD-6 ..... MESQUITE TEX INDPT SCH DIST . N2 e | LA FE L L..73.1829 [t 1,463,658 |.... 422,000,000 [-eeneeeeenniieee foreeemniieeeeene e e [0022.2.588 |l 2.588 .. 19,554 |... ...09/02/2021 ...|....08/15/2040 ...
644682-D9-4 ..... NEW HAMPSHIRE STATE B | R, .. 1.B FE ..|... . 100.0933 |.............. 1,326,236 |.... e 1,827,227 i o (13,464) | o 50125 4.073 ....09/22/2010 ...|....03/01/2025 ...
702333-5E-1 ..... PASADENA TEX INDPT SCH DIST ... 1,2 LA FE ... L..97.1708 |..ceeeeeeennns 3,439,846 |.... 103,540,000 [..eneeeeeniiieee Joeveernieeeeen e e [0nn40089 | 4.089 ....06/02/2020 ...|....02/15/2030 ...
720424-08-0 ..... PIERCE CNTY WASH SCH DIST NO 010 TACOMA ... 2. BFE ..|.. ...70.4456 |... o 1,020,087 oeeeeiiiiiiiiees v (3,085) [eveeiiiiiiiees o 1000003.082 )l 2.713 ....11/30/2021 ...|....11/01/2045 ...
T74286-AG-3 ..... ROCKWALL TEX INDPT SCH DIST 2 ... LA FE ... . ...74.3403 |... e 1,250,000 [eeeneeeieiiiieee feeveeniieeeeen e e [ 1976 | 1.976 ....08/21/2020 ...|....02/15/2036 ...
T74286-AH-1 ... ROCKWALL TEX INDPT SCH DIST ... 2. .. 1.AFE ..|... .. 1,250,000 |...73.1274 |... 1,250,000 [eenniiiiiiiiees v e [ 0000022.076 |l 2.076 ....08/21/2020 ...|....02/15/2037 ...
T74286-AJ-7 ..... ROCKWALL TEX INDPT SCH DIST ... 2 ... .. 1.AFE ..|... .. 1,000,000 |.. 71.7686 |... 717,686 |.... e 1,000,000 [-eeneeeeeniiieee foeveemniiieeeeene e e 2146 2.146 ...08/21/2020 ...|....02/15/2038 ...
T74286-AK-4 ..... ROCKWALL TEX INDPT SCH DIST .... 2. 1AFE L) .. 1,000,000 |...70.1558 |... 701,558 |.... e 1,000,000 [eeeniiiiiiinnes v e [ 00000.2.180 |l 2.180 ....08/21/2020 ...|....02/15/2039 ...
T74286-AL-2 ..... ROCKWALL TEX INDPT SCH DIST . 2 LA FE .. ...68.8422 |. ..688,422 |. .1,000,000 |.. .2.230 ...08/21/2020 .. 02/15/2040
774286-AM-0 ..... ROCKWALL TEX INDPT SCH DIST . 2 LA FE .. ...64.6926 |. ..811,892 | . 1,255,000 1,253,377 |.. .2.387 ....07/21/2022 .. 02/15/2046
882722-KE-0 ..... TEXAS ST ..... 1 LA FE .. . 102.3565 |. ..962,151 |. ..940,000 ....939,928 |.. . . .5.368 ....04/10/2024 .. 04/01/2029
882722-KF-7 ..... TEXAS ST .. N 1AFE .. . 100.1354 |. .. 9,052,240 |. .9,040,000 10,253,632 |.. .. (61,409) |. .4.247 ....07/26/2022 .. 04/01/2039 ...
882722-N-8 ..... TEXAS ST .. o 1AFE .. ...92.2956 |. ..1,398,278 |. .1,515,000 .1,683,933 |.. ..(10,855) |. ......3.551 ...01/13/2022 .. 04/01/2040 ...
882722-\P-3 ..... TEXAS ST B L .. 1.AFE ..|... ...98.2071 [oooiiiiiinnnns 2,496,746 |.... .2,540,000 |.. 2,689,481 | [ Q70072 N ISR R R 1<) I N 3.793 ....04/07/2020 ...|....04/01/2033 ...
882723-5T-2 ..... TEXAS ST 2 ... .. 1.AFE ..|... ...93.0126 |... 325,000 [oeeernnneeeeenn 319,473 | 899 | e el 30T42 | 3.999 ....10/10/2018 ...{....10/01/2032 ...
882724-HD-2 ..... TEXAS ST 2 e | LAFE L ...93.6086 |... ..2,064,709 |.... 22,195,000 |.ovveenenennnn 2,195,000 [onnnniiiiiiiinns Jovviniiiiiiiiinnn e foiin 00020030819 3.818 ....08/29/2018 ...|....10/01/2032 ...
882830-BH-4 ..... TEXAS TRANSN COMMN 12 .. 1.AFE ..|... .. 68.0007 |[..cccvvnnnnnns 4,916,451 |.... 7,230,000 |eeeveeneeeeen 7,109,908 [onniiiiiiiies e, 364 [ e [ 2,472 ) 2.580 ....08/02/2023 ...|....10/01/2044 ...
928109-YK-7 ..... COMMONWEALTH VIRGINIA .. CF.. . . 1AFE ... ...99.6313 [............ls 4,981,565 |.... .5,000,000 |.. ....5, 184,680 v e (30,349) | s |eeeel40400 .l 3.642 . . . ....06/29/2013 ...|....06/01/2030 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations XXX 52,295,055 62,035,000 63,646,670 (129,347) XXX 634,949 2,210,412 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX 52,295,055 62,035,000 63,646,670 (129,347) XXX 634,949 2,210,412 XXX XXX
04052J-CN-5 ..... ARIZONA INDUSTRIAL DEVELOPMENT AUTHORITY . 2 ... .. 1.BFE ..|... . 101.0974 |... ... 1,314,333 e (1,026) [oeeeeeeeeeeeene feeeeeeeeiiieees |+222226.000 |...... 5.434 ....10/04/2024 ...|....10/01/2053 ...
196479-5T-2 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2. .. 1.AFE ..|... ...97.1508 |[...........e..... 796,637 |ooeeennnnnnn... 820,000 foiiiiinneenn 788,198 |oveeinniiiiiiins oo 894 | e 4200030650 Ll 3.914 ....11/09/2022 ...|....11/01/2046 ...
196480-3P-0 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2 ... .. 1.AFE ..|... . 102.48%4 |.............. 1,783,316 |.............. 1,740,000 |.............. 1,838,755 |oeeeeieeeeemnnns foereeeennn (8,269) |oeeeeieeiciiis feeieeiiiiiiiieee |+ee22.6.500 |...... 5.682 ....04/27/2023 ...|....05/01/2049 ...
196480-A6-4 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2. .. 1.AFE ..|... ...78.1056 |... R M R 1 < VI R, 3.030 ....01/26/2022 ...|....11/01/2036 ...
196480-D6-1 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2 ... .. 1.AFE ..|... ...98.6107 |... ... 2,455,179 e (7,082) oo feeeeeeeiiieeeee |-222225.000 |...... 4.600 L 11722/2022 ... 11/01/2047 ...
196480-MX-2 ..... COLORADO HOUSING AND FINANCE AUTHORITY . .. 1.AFE .. ...93.5476 |. .375,000 |.. .1.666 ....10/02/2020 .. 05/01/2027 ...
196480-MY-0 ..... COLORADO HOUSING AND FINANCE AUTHORITY . .. 1.AFE .. ...92.2709 |. . 480,000 |.. ......1.716 ....10/02/2020 .. 11/01/2027 ...
196480-NC-7 ... COLORADO HOUSING AND FINANCE AUTHORITY ... . 1AFE ... ...87.8925 |... . 300,000 |.. ...300,000 J.ieeeeiiiiiiiiins foovniiiiiiiis v foeeiiiiinn [ 2.042 [ 2.042 ...10/02/2020 ... |....11/01/2029 ...
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196480-ND-5 ..... COLORADO HOUSING AND FINANCE AUTHORITY LAFE e 350,000 |...86.8084 |.................303,829 |.....ccevrrnnnnns 350,000 [....oeiivrnnnnnns KT L0V U FEUR RN RN RN 2.092 |...... 2.092 ....10/02/2020 ...|....05/01/2030 ...
196480-NH-6 ... COLORADO HOUSING AND FINANCE AUTHORITY ... .. 1.AFE ..|... ..693,218 |...94.5832 |... . 660,000 |.. 878,569 oo [ (3,589) [ e e 3.000 |...... 2.380 ...10/02/2020 ...|....11/01/2050 ...
196480-RL-3 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... B I .. 1.AFE ..|... .. 150,000 |...88.0352 |... . 150,000 |.. RN 11004 P A R NN RN 1.939 |...... 1.939 ....01/07/2021 ...|....11/01/2029 ...
196480-RN-9 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2 ... .. 1.AFE ..|... ...82.9666 |... . 150,000 |.. e 150,000 eeeeeiieeeeiiis feeeeeeii e e e 2.119 |...... 2.119 ....01/07/2021 ...{....11/01/2031 ...
196480-RQ-2 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2. .. 1.AFE ..|... ...78.0919 |... . 470,000 |.. SR (0000 R N R N RN 2.419 |...... 2.419 ....01/07/2021 ...|....11/01/2036 ...
196480-YA-9 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2 ... .. 1.AFE ..|... ...83.0836 |... .. 500,000 |.. 500,000 [oeeeemmmnneeeeennn fermreeeemrniiees oereeeiieeeeees e e 2.561 |...... 2.561 ...10/20/2021 ...|....11/01/2032 ...
196480-YB-7 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2. .. 1.AFE ..|... ...78.9033 |... .... 3,215,000 R A R 2.841 |...... 2.841 ....10/20/2021 ...|....11/01/2036 ...
196486-CS-9 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2 ... .. 1.AFE ..|... . 103.8926 |... ....2,021,826 e (9,81) oo e s 6.500 |...... 5.697 ...01/03/2024 ...|....05/01/2054 ...
19648G-E-5 ... COLORADO HOUSING AND FINANCE AUTHORITY . 2 1AFE .. . 101.7759 |. ..3,088,277 |. .3,172,4% |.. (2,225) | .6.000 |......5.333 ....09/18/2024 .. 11/01/2050
20775H-3B-7 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 2 1AFE .. . 101.0928 |. ..808,742 |. .812,968 |.. (224) |. .5.750 |......5.506 ...10/29/2024 .. 11/15/2054
20775H-4G-5 ..... [CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 2 1AFE .. . 102.0218 |. .. 2,040,436 |. .2,058,073 |.. .6.000 |......5.540 ....10/24/2024 .. 05/15/2055 ...
25477P-NT-8 ..... DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL . .. 1.AFE ..|... ...90.1124 |... 943,202 |.... . e 1,046,695 |.eeniiiiiiiieee e e e e 3.236 |...... 3.236 ...08/10/2017 ...|....03/01/2049 ...
264416-AN-8 ..... DUKE UNIV N C REV .. 1.B FE ..|... . 106.4540 |... 574,852 |.... ..540,000 |..eevveeneeennnnn891,297 |oeeiiiiiiiiiins [oeienn (10,036) |oveeeeecciiiiees o e 5.850 |...... 3.084 ....08/19/2024 ...|....04/01/2037 ...
3130AK-09-0 ..... FEDERAL HOME LOAN BANKS ... .. 1.BFE ..|... ...71.2160 |... ..2,136,480 |.... 23,000,000 |eeeveneeeennn 2,997,152 [ e 280 [ e fens 1.800 |...... 1.810 ....01/21/2021 ...|....01/25/2036 ...
3130A0-PR-8 ..... FEDERAL HOME LOAN BANKS ... .. 1.B FE ..|... ...96.4150 |... 4,820,750 |..............5,000,000 |[..............5,000,000 |....eerrrrumunens forrrrrmmniiniiiis Joniiiiiiiiens o e 2.600 |...... 2.599 ...01/19/2022 ...|....02/18/2027 ...
34074M-6C-0 ..... FLORIDA HSG FIN CORP REV .. .. 1.AFE ..|... . 102.8225 |... e 1,281,868 e e (1,519) | e e 6.250 |...... 5.865 ....05/23/2024 ...|....01/01/2055 ...
340740M-PG-0 ..... FLORIDA HSG FIN CORP REV .. 1.AFE ..|... ...89.8569 |... 2670431 | B70,431 | [ e [ e 2.550 |...... 2.550 ....08/25/2016 ...[....01/01/2043 ...
34074M-22-0 ..... FLORIDA HSG FIN CORP REV .. 1.AFE ..|... . 102.0434 |... . .2,995,000 |.. ....2,995,000 ORI FPRTTRP RN 6.565 |...... 6.566 ...10/06/2023 ...|....07/01/2054 ...
45129Y-6U-5 ..... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .... .. 1.B FE ..|... . 104.8137 |... 2,358,308 |.... ....2,377,764 (1,261) [ e e 6.500 |...... 5.803 ....10/29/2024 ...|....01/01/2065 ...
45129Y-V4-5 . IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . .1.BFE .. ...99.7830 |. ..3,796,743 |. .3,875,9% |.. (5,174) | .5.500 |......5.260 ....12/16/2022 .. 01/01/2053
45203\1-TB~7 ILLINOIS HSG DEV AUTH REV ... 1AFE .. . 102.8784 |. ..5,143,920 |. .5,000,000 |.. | .6.558 |......6.558 ...10/04/2023 .. 10/01/2048
45505T-6B-2 ..... | INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . .1.BFE .. . 101.8153 |. ..1,018,153 |. 01,028,191 |.. (259) | .6.000 |......5.598 ....10/30/2024 .. 07/01/2054
45505T-P3-9 ..... | INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . .1.BFE .. . 101.9669 |. .. 3,400,596 |. .3,335,000 |.. | .6.370 |......6.370 ....10/12/2023 .. 07/01/2048 ...
45505T-P4-7 ..... | INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . .1.BFE .. . 101.4428 |. ..4,666,369 |. .4,600,000 . 4,594,952 |.. .103 | .6.400 |......6.408 ...10/16/2023 .. 07/01/2053 ...
45505T-V6-5 ..... INDIANA ST HSG & CMNTY DEV AUTH SINGLE F .... .. 1.B FE ..|... . 101.5956 |... 1,015,956 |.... .1,000,000 |.. 1,029,331 ... (2,530) |. 6.000 |...... 5.541 ....01/31/2024 ...|....07/01/2049 ...
455168-GH-1 ..... INDIANA UNIV REVS .. 1.AFE ..|... ...62.7880 |... 1,930,731 |.... 2,031,067 e 3750 [ e e 3.067 |...... 5.164 ...10/22/2024 ...|....06/01/2060 ...
491309-GX-2 ..... KENTUCKY HSG CORP SINGLE FAMILY MTG REV .. .. 1.AFE ..|... . 102.8873 |... 1,250,081 |.... 1,249,743 o (1,659) [ e e 6.250 |...... 5.819 ....05/16/2024 ...|....01/01/2055 ...
49130T-UR-5 ..... KENTUCKY HSG CORP HSG REV .. 1.AFE ..|... ...99.2163 |... 805,729 e e (1,425) | [ e 3.500 |...... 3.015 ...06/09/2016 ...|[....01/01/2040 ...
49130T-VQ-6 ..... KENTUCKY HSG CORP HSG REV - RMBS ... .. 1.AFE ..|... ...98.8607 |... .. 165,844 s [t (B18) e [ e 4.000 |...... 3.475 ....11/22/2016 ...|....07/01/2037 ...
54627D-BV-2 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... B .. 1.AFE ..|... ...92.9678 |... 751,799 |.... ... 808,666 |.. 808,666 |-.eevveeneeeeennn fernreeeerrniiees foeeeeeiieeeees e e 3.050 |...... 3.050 ...07/22/2015 ...|....12/01/2038 ...
54627D-NK-3 ..... [LOUISIANA HSG CORP SINGLE FAMILY MTG REV . 2 1AFE .. ...96.7034 |. ..2,258,024 |. . 2,335,000 .2,275,669 |.. .5.990 |......6.180 ....00/21/2023 .. 12/01/2053 ...
60416S-5F-3 ..... MINNESOTA HOUSING FINANCE AGENCY - RMBS 2 .1.BFE .. ...93.8085 |. ..1,608,816 |. 1,715,000 1,679,416 |.. .2.657 |......2.770 ....07/25/2022 .. 07/01/2050
60416T-ML-9 ..... MINNESOTA HOUSING FINANCE AGENCY ... 2 .1.BFE .. ...78.2615 |. ..782,615 |. .1,000,000 .1,000,000 |.. .2.770 |......2.770 ....12/08/2021 .. 01/01/2035
60416T-SV-1 ..... MINNESOTA HOUSING FINANCE AGENCY 2 .1.BFE .. ...97.0944 |. .. 4,364,393 |. . 4,495,000 .4,361,617 |.. .4.337 |...... 4.551 ....04/30/2024 .. 01/01/2047
60416T-2Y-7 ..... MINNESOTA HOUSING FINANCE AGENCY 2 .1.BFE .. . 100.0281 ..1,070,301 |. .1,070,000 .1,070,000 |.. .5.461 |......5.462 ....02/08/2023 .. 07/01/2048 ...
60416T-22-4 ..... MINNESOTA HOUSING FINANCE AGENCY ... 2 ... .. 1.BFE ..|... . . 100.5328 |... 1,000,301 |.... 995,000 [-.eneeeeemnniiaaee ferermrnnineeeeennn oo e e 5.591 |...... 5.592 ...02/08/2023 ...|....07/01/2053 ...
60416U-DL-6 ..... MINNESOTA HOUSING FINANCE AGENCY 2. .. 1.B FE ..|... .. 3,115,080 |. 103.9616 |... 03,109,627 oeenniiiiiiiiiees i (5,483) | o e 6.500 |...... 5.946 ....06/17/2024 ...|....07/01/2054 ...
605350-G6-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2 ... .. 1.AFE ..|... .. 1,000,000 |...94.4422 |... e 1,000,000 -eenneeeeeniiieee foereeeriiieeee e e e 5.458 |...... 5.459 ....02/15/2023 ...|....12/01/2043 ...
605350-G7-9 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2. .. 1.AFE ..|... ...92.5641 |... e 1,000,000 [eeeniiiiiiinnes v e fo e 5.508 |...... 5.509 ...02/15/2023 ...|....12/01/2048 ...
605350-L2-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2 ... .. 1.AFE ..|... L..87.3084 |..oeeeeeieee e 118,520 | 135,749 135,749 | e s e e 3.050 |...... 3.050 ....06/24/2015 ...|....12/01/2034 ...
605350-T9-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2. .. 1.AFE ..|... . 103.3605 |.............. 1,033,605 |.............. 1,000,000 |.............. 1,082,492 |..ccooerrrrnnnnns forrrrnnnas (1,618) |veenniiiiees oo e 6.250 |...... 5.757 ....06/05/2024 ...|....12/01/2054 ...
60636A-JD-6 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F . 1. .. 1.BFE ..|... ...83.9570 |... e 2,361,406 |eeneeeeeiiiieee foeeeeeenn (10,978) | o e 4.072 |...... 3.077 ...10/25/2022 ...|....10/15/2044 ...
60636A-MQ-3 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F .... 1. .. 1.B FE ..|... ...77.8210 |... e 1,930,208 |oeenniiiiiiens o (8,854) | e e 3.651 |...... 2.7110 ....03/31/2022 ...|....01/15/2046 ...
60636A-MS-9 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F . 1. .1.BFE .. ...67.3173 |. 1,290,509 |.. .3.086 |......3.662 ....07/07/2022 .. 09/15/2051 ...
60636A-PP-2 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F .... 1, .. 1.BFE ..|... ...73.6983 |... .3,225,000 |. ....2,585,080 |..oiiiiiiniines foviiennnnn 7,630 i i e 3.652 |...... 4.863 ...08/17/2028 ...|....08/15/2057 ...
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60636A-VL-4 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F ............ L ABFE i 1,425,726 |...70.6073 |.............. 1,203,854 |...evennnnn 1,705,000 |.eevnnennnnn 1,439,842 |oeeeiiiiiiiees i LT 21T PO R RN 3.229 |...... 4285 [MN oo s 7,035 |oveeiiiniins 55,054 |....06/22/2022 ...|....05/15/2050 ...
60637B-FA-3 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... .. 1.BFE ..|... ...92.1453 |... ..363,022 |oeeeeiiieeeeennn383,022 | e (28) | e e 2.970 |...... 2.943 ....11/20/2014 ...|....08/01/2036 ...
60637B-XV-7 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... .. 1.B FE ..|... ...79.1295 |... 01,882,619 |ovveeeennn 1,901,529 i e (3,934) e i e 2.625 |...... 2.389 ....04/20/2020 ...|....11/01/2043 ...
63968M-3P-2 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... .. 1.AFE ..|... . 102.2573 |... ..995,000 |-eeevvennneee 1,028,584 |oeeeeieiiiiees et (2,674) | oo e 6.250 |...... 5.721 ....01/26/2024 ...|....09/01/2049 ...
64469D-H7-9 ..... NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM .... .. 1.B FE ..|... ...76.8292 |... . 630,000 |.oeevvennneeeen 830,000 |oeeenniiiiiiinnes foovviiiiiiniis e [ e 2.350 |...... 2.350 ...08/26/2021 ...|....07/01/2034 ...
64469D-H8-7 ..... NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM .... .. 1.BFE ..|... ...90.4810 |... .3,280,000 |.. e 8,254,992 | e 1B e e e 1.500 |...... 1.552 ....01/19/2022 ...|....07/01/2041 ...
64469M-FK-2 ..... NEW HAMPSHIRE ST HSG FIN AUTH MULTI-FAMI .... .. 1.AFE ..|... .. 78.8061 |... ..325,000 |.. K71 [V[V I U RN RN RN RN 2.720 |...... 2.720 ....07/02/2020 ...|....07/01/2035 ...
64469M-FL-0 ..... NEW HAMPSHIRE ST HSG FIN AUTH MULTI-FAMI .... .. 1.AFE ..|... ... 73.9457 |... ..320,000 |.. 00:820,000 |eeeeeieeeeeeiis e e e e 3.100 |...... 3.100 ....07/02/2020 ...|....07/01/2040 ...
647200-3P-7 ..... NEW MEXICO MTG FIN AUTH ... 1AFE .. ...91.5551 ..650,133 |. . 710,100 710,100 |.. .3.100 |......3.100 ....11/18/2015 .. 09/01/2037
647201-MZ-2 ..... NEW MEXICO MTG FIN AUTH ... 1AFE .. ...85.6238 |. .. 1,278,654 |. . 1,493,340 .1,493,340 |.. .1.620 |......1.620 ...04/14/2021 .. 05/01/2042
658207-8U-2 ..... NORTH CAROL INA HOUSING FINANCE AGENCY .1.BFE .. . 103.8860 |. .. 1,194,689 |. .1,150,000 01,196,790 |.. .6.500 |......5.856 ....06/056/2024 .. 01/01/2085 ...
677377-2P-7 ..... OHIO HSG FIN AGY SINGLE FAMILY MTG REV . .. 1.AFE ..|... ...86.5300 |... 493,430 |.... 565,345 |.eeveeieeeeiiiis e 228 | e [ 2.650 |...... 2.713 ...01/02/2018 ...|....11/01/2041 ...
67756Q-NP-8 ..... OHIO HOUSING FINANCE AGENCY .. 1.AFE ..|... ...82.0189 |... 1,260,002 |.... 1,836,274 e e (7). [ e 2.700 |...... 2.692 ....10/21/2021 ...|....03/01/2036 ...
709178-56-9 ..... PENNSYLVANIA ST HIGHER EDL FACS AUTH REV ... .. 1.BFE ..|... ... 77.9474 |... 1,629,101 |.... e 1,896,851 |oeeeiiiiiiiiees e 10,478 | e e 2.942 |...... 3.812 ....07/26/2022 ...|....08/15/2039 ...
762218-Cli-9 ..... RHODE 1SLAND HSG & MTG FIN CORP .. 1.B FE ..|... .. 8,380,510 |. 102.6641 |... 8,213,128 |.... 8,370,336 [oeenniiiiiiinnns foreeennnn (10,974) | o e 6.250 |...... 5.574 ....10/02/2024 ...|....10/01/2054 ...
83756C-3U-7 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. .. 1.AFE ..|... ...98.3555 |... 3,132,623 |.... e 3,185,000 .eenneeeeiiiieee foreeeeiiieeee e e e 4.880 |...... 4.880 ...01/19/2023 ...|....11/01/2053 ...
83756C-MV-4 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. .. 1.AFE ..|... ...99.1846 [...ooeveieeen 34,715 |0 35,000 [ 34,802 | e 49 e e 2.700 |...... 2.900 ....04/08/2019 ...[....11/01/2036 ...
83756C-SA-4 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. .. 1.AFE ..|... ...98.6047 |... ....230,000 UUUURURRR FPRPTRP RN 3.060 |...... 3.060 ....05/16/2017 ...|....11/01/2037 ...
880461-2F-4 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .... .. 1.B FE ..|... ...96.1850 |... 577,110 |.... . 620,176 B . B O R U 3.500 |...... 2.701 ...07/01/2020 ...|....07/01/2050 ...
880461-03-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - .1.BFE .. ...96.1785 |. ..2,269,813 |. .2,360,000 . 2,462,622 |.. .. (14,556) |. .3.750 |......2.992 ....08/21/2024 .. 07/01/2050
880461-T7-3 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY . .1.BFE .. ...98.0547 |. ..480,468 |. ..490,000 .505,073 |.. (3,062) | .4.000 |......3.260 ....06/07/2020 .. 07/01/2040
88046K-HT-6 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY . .1.BFE .. . 102.8121 .. 1,542,182 |. .1,500,000 .1,500,000 |.. .6.49 |......6.495 ....10/05/2023 .. 07/01/2048
88046K-HU-3 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY . .1.BFE .. . 102.4099 |. ..2,048,198 |. .2,000,000 .2,000,000 |.. .6.534 |......6.535 ...10/05/2023 .. 07/01/2083 ...
88046K-NJ-1 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY . .1.BFE .. . 103.149% |. .. 2,062,992 |. .2,000,000 .2,059,163 |.. .6.250 |......5.840 ....06/15/2024 .. 01/01/2085 ...
88046K-PM-2 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .... .. 1.B FE ..|... . 102.9784 |... 1,029,784 |.... .1,000,000 |.. 1,042,638 |.ooevveeieiiiinn e (182) [ o o 6.250 |...... 5.581 ....11/21/2024 ...|....01/01/2055 ...
882117-5V-2 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. .. 1.AFE ..|... ...80.6518 |... 5,282,693 |.... 6,113,496 [...coeemeeiieiies Joeeeneenn (34,836) [ e feeenes 3.660 |...... 3.355 . ....09/14/2023 ...|....07/01/2047 ...
882117-7C-2 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. .. 1.AFE ..|... ...72.5125 |... 1,537,265 |.... 2,125,021 |oeeeeiiiiiiniens o (6,497) | o | 3.100 |...... 2.784 ... 65,100 |....00/12/2024 ...|....07/01/2049 ...
88213A-PA-7 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. .. 1.AFE ..|... ...86.3918 |... 1,822,867 |.... 2,278,045 |.eeeeeeeeenniiee foreeeeenn (39,785) | e e 4.197 |...... 2.118 ... 88,557 |....11/15/2023 ...|....05/15/2048 ...
88213A-PT-6 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. .. 1.AFE ..|... ...78.3633 |... 2,507,626 |.... 2,512,743 |oeeeeiiiiiiiiens foriennn 22,677 s o e 3.480 |...... 5.369 .. 111,360 |....12/22/2023 ... |....06/15/2049 ...
88213A-0L-2 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. .. 1.AFE ..|... ...66.9345 |... 552,210 |.... 552,226 |.eeveeeeeeeenis feeeeeeeeeen 1,850 | e e 2.647 |...... 5.432 . 21,838 |....09/14/2023 ...|[....05/15/2047 ...
88213A-SD-8 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. 1AFE .. ...69.9056 |. ..2,097,168 |. .2,127,263 |.. .2.906 |......5.315 . 87,180 |....08/03/2023 .. 05/15/2048 ...
88258\1-AB-1 ..... TEXAS NATURAL GAS SECURITIZATION FINANCE . 1AFE .. ...98.1350 |. .. 2,649,645 |. .2,700,000 .2,740,601 |.. .5.169 |......5.019 151,193 |....07/27/2023 .. 04/01/2041
88275F-NU-9 . TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE . .1.BFE .. ...83.2135 | ..445,192 | ..535,000 .535,000 |.. .3.200 |......3.200 . 17,597 |....10/15/2015 .. 09/01/2039
91335V-KU-9 . UNIV PITTSBURGH OF THE COMWLTH SYS OF HI . .1.BFE .. ...77.3576 |. ..1,160,364 |. .1,500,000 .1,49,464 |.. .3.005 |......3.025 . 45,075 |....12/05/2019 .. 09/15/2041
914245-BQ-7 ..... |UNIVERSITY DEL ......cccee .1.BFE .. ...81.8792 |. 1,252,752 | 1,270,843 |.. 4.071 |......5.2719 . 62,286 |....08/21/2023 .. 11/01/2050 ...
914455-UG-3 ..... UNIVERSITY MICH UNIV REVS . LA FE ... ...60.2181 |... 3,010,905 |.... 3,194,819 | e 28,246 s e e 2.562 |...... 5.128 . 67,893 |....05/09/2024 ...|....04/01/2050 ...
914455-UH-1 ... UNIVERSITY MICH UNIV REVS ... .. 1.AFE ..|... ...72.5182 |... 2,180,622 |.... 2,991,780 e i 327 e i e 3.504 |...... 3.533 .. 105,365 |....07/21/2022 ...|....04/01/2052 ...
914455-UK-4 ..... UNIVERSITY MICH UNIV REVS ... .. 1.AFE ..|... ...73.1277 |... 5,185,485 |.... e 7,005,434 eeneiiiiiieee o 1,709 | e e 3.504 |...... 3.572 .. 248,469 |....08/11/2022 ...|....04/01/2052 ...
915115-8F-9 ..... UNIVERSITY TEXAS PERMANENT UNIVERSITY FU .... .. 1.AFE ..|... ...74.9166 |... 1,614,453 |.... 2,114,235 Lo o 10162 | [ e 3.376 |...... 3.498 . 72,753 |....08/25/2022 ... |....07/01/2047 ...
915137-56-4 ..... BOARD OF REGENTS OF THE UNIVERSITY OF TE .... .. 1.AFE ..|... .100.6011 |... 1,252,484 |.... e 1,269,718 e e (14,553) | o e 4.837 |...... 3.566 . 60,221 |....08/23/2022 ...|....08/15/2026 ...
915137-5R-0 ..... BOARD OF REGENTS OF THE UNIVERSITY OF TE .... .. 1.AFE ..|... ...94.8074 |... .. 3,686,764 |.... L AT91,491 L [ (29,017) | e e 4.79% |...... 2.739 .. 183,970 |....05/29/2024 ...|....08/15/2046 ...
91514A-GU-3 ..... BOARD OF REGENTS OF THE UNIVERSITY OF TE .... .. 1.AFE ..|... ... 74.3735 |... 855,29 |.... e 1,028,922 e 2,992 | e e 3.354 |...... 4.049 ... 38,571 |....08/30/2023 ... |....08/15/2047 ...
91514A-KD-6 ..... BOARD OF REGENTS OF THE UNIVERSITY OF TE .... .. 1.AFE ..|... ...60.28%8 |... 1,455,999 |.... 02,296,453 |oeniiiiiiiiiens o 2,840 | i e 2.439 |...... 2.692 . 58,902 |....07/26/2022 ...|....08/15/2049 ...
915183-M5-3 ..... STATE BOARD OF REGENTS OF THE STATE OF U . .1.BFE .. ...83.8843 |. .. 1,258,265 |. .1,568,661 |.. .3.351 |......2.292 . 50,265 |....08/05/2021 .. 08/01/2039 ...
915217-XD-0 ..... UNIVERSITY VA UNIV REVS ... . 1AFE ... L..67.1697 [....ooininnnns 2,015,091 |.... .3,000,000 |. 02,397,628 |...oiiiiiiiiiines o 12,786 i i e 2.974 |...... 4.29% . 84,759 |....04/25/2024 ... |....09/01/2049 ...
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915217-XE-8 ..... UNTVERSITY VA UNIV REVS ....oovviiiiiiiiiiiiieeceeeee . 1.AFE ..|oeeeeeee.... 570,000 |...67.1697 |.................403,018 |..........ccen 600,000 |evenneeennnnnnn572,067 [ooiiiiiiiiiiiiiis o 181 [ i e 2.974 |...... 3.250 [MS ..ot |oeriiiiiniieies 5,948 17,844 |....02/15/2022 ... |....09/01/2049 ...
915217-XF-5 ..... UNIVERSITY VA UNIV REVS ... .. 1.AFE ..|... o 120,000 |oeeeeeiieeeeennnnn85,509 [ e T8 [ e [0n2.256 | 4.072 ....07/26/2022 ...|....09/01/2050 ...
915217-XM-0 ... UNIVERSITY VA UNIV REVS ... .. 1.AFE ..|... .5,180,000 |..evveneeennn 3,812,749 [ e 26,999 [ i e 2.584 |...... 4.241 ....07/08/2022 ...|....11/01/2051 ...
91523N-MZ-6 ..... UNIVERSITY WASH UNIV REVS |AM COML PAPER . 1.BFE ..|... 1,500,000 |-eeveeneeeeenn 1,264,866 [.ooeeeeneniiiies e 831 [ e fens 3.704 |...... 4.951 ... 11/19/2024 ... |....12/01/2044 ...
917437-KW-4 ... UTAH HSG CORP SINGLE FAMILY MTG REV .1.CFE ..|... 4,275,000 |oooeeeneennn 4,554,968 [ i (5,989) e i [ 6.250 |...... 5.293 ....09/30/2024 ...|....07/01/2054 ...
91754R-T6-4 ..... UTAH ST BRD HIGHER ED REV ... .1.BFE ..|... . 210,000 |.. 00 210,000 eeeeeeieeeeeniis feeeeeeiir e e e 2.1%6 |...... 2.156 . ....01/22/2021 ...|....08/01/2036 ...
O1764R-T7-2 ..... UTAH ST BRD HIGHER ED REV ... .1.BFE ..|... . 200,000 |.. JRR {0004 R (U RN RN RN 2.206 |...... 2.206 ...4,412 |....01/22/2021 ...|....08/01/2037 ...
91754R-T8-0 ..... UTAH ST BRD HIGHER ED REV .1.BFE ..|... 2.575,000 |oeeeerenneeeenn575,000 |oeennieiiiiiiiees oo e e e 2.2 |...... 2.256 ... 12,972 |....01/22/2021 ...|....08/01/2038 ...
92812U-X5-2 . VIRGINIA HOUSING DEVELOPMENT AUTHORITY . 1AFE .. .3,000,000 .6.534 |......6.534 199,832 |....10/05/2023 .. 11/01/2053
92812V-3C-8 . VIRGINIA ST HSG DEV AUTH .. .1.BFE .. . 1,375,000 .3.061 |......3.061 . 42,089 |....06/16/2021 .. 06/01/2056
92812V-B8-8 ..... VIRGINIA ST HSG DEV AUTH .. .1.BFE .. .1,145,000 |.. ......2.056 . 23,541 |....04/02/2020 .. 04/01/2025 ...
92812V-B9-6 ..... VIRGINIA ST HSG DEV AUTH .. .1.BFE ..|... . . e 4,905,000 .eenneeeeiiiieee foreeeeriieeee e e e 2.143 |...... 2.143 .. 105,114 |....04/02/2020 ... |....04/01/2026 ...
92812V-C2-0 ..... VIRGINIA ST HSG DEV AUTH .. B I .1.BFE ..|... .2,315,000 |.. ....2,315,000 R M R 2.243 |...... 2.243 . 51,925 |....04/02/2020 ... {....04/01/2027 ...
92812V-C9-5 ..... VIRGINIA ST HSG DEV AUTH .. 2 ... .1.BFE ..|... ... 785,000 |.. e (1,828) e o s 3.634 |...... 3.503 . 28,527 |....12/18/2023 ...[....04/01/2050 ...
92812V-D2-9 ..... VIRGINIA ST HSG DEV AUTH .. 2. .1.BFE ..|... 12,086 [ e e 3.834 |...... 4.576 .. 280,457 |....08/01/2022 ...|....04/01/2055 ...
92812V-D6-0 ..... VIRGINIA ST HSG DEV AUTH .. 2 ... .1.BFE ..|... e (8,378) | e e 3.516 |...... 2.961 ... 48,345 |....10/21/2021 ...|....06/01/2040 ...
92812V-D7-8 ..... VIRGINIA ST HSG DEV AUTH .. 2. .1.BFE ..|... (A397) i e e 3.641 |...... 2.698 . 65,538 |....01/31/2022 ...|[....06/01/2045 ...
92812V-F5-0 ..... VIRGINIA ST HSG DEV AUTH .. 2 e | 1B FE Ll ....1,028,183 e (BT38) s o s 2.982 |...... 2.431 . 29,820 |....08/04/2020 ...|....07/01/2040 ...
92812V-K5-4 ..... VIRGINIA ST HSG DEV AUTH .. 2. .. 1.B FE ..|... ....1,010,862 e (AT [ e e 2.806 |...... 2.557 . 28,060 |....09/22/2021 ...[....09/01/2040 ...
92812V-K6-2 ..... VIRGINIA ST HSG DEV AUTH .. 2 .1.BFE .. .1,000,000 |.. ......2.956 . 29,560 |....09/25/2020 .. 09/01/2045
92812V-K7-0 ..... VIRGINIA ST HSG DEV AUTH .. 2 .1.BFE .. .1,000,000 |.. | .3.106 |......3.106 . 31,060 |....09/25/2020 .. 09/01/2050
92812V-R6-5 . VIRGINIA ST HSG DEV AUTH .. 2 .1.BFE .. . 1,205,000 1,210,576 |.. 1,135) [ .2.980 |......2.870 . 35,909 |....12/03/2021 .. 11/01/2040
92812V-R7-3 . VIRGINIA ST HSG DEV AUTH .. -2 .1.BFE .. ..925,000 .925,000 |.. | .3.130 |......3.130 . 28,953 |....01/24/2022 .. 11/01/2045 ...
92812V-R8-1 ..... | VIRGINIA ST HSG DEV AUTH .. .2 .1.BFE .. . 1,475,000 1,393,211 |.. 2,306) |- .3.230 |......3.254 . 47,643 |....06/01/2023 .. 11/01/2050 ...
92812V-R9-9 ..... VIRGINIA ST HSG DEV AUTH .. 2. .1.BFE ..|... .. 1,888,438 |. 1,883,043 R 7 ) U AR R 3.380 |...... 3.283 . 63,375 |....04/16/2021 ...[....11/01/2055 ...
92812V-U2-0 ..... VIRGINIA ST HSG DEV AUTH .. 2 ... .1.BFE ..|... ..601,152 |...60.9806 |.................365,884 |................ 600,000 |........ceeeeeennB00,733 |.eeeeneeeemnnnans fooeeeennae e (132) | oo e 3.026 |...... 3.000 . 18,156 |....08/11/2021 ...|....02/01/2056 ...
92812W-BG-8 ..... VIRGINIA ST HSG DEV AUTH .. 2. .1.BFE ..|... e 1284 s [ e 2.917 |...... 2.989 . 87,510 |....01/18/2022 ...|....11/01/2041 ...
928120-CH-2 ..... VIRGINIA ST HSG DEV AUTH .. 2 ... .1.BFE ..|... e T3 [ o e 3.000 |...... 3.236 ... 30,000 |....02/09/2022 ...|....02/01/2047 ...
928120-ED-2 ..... VIRGINIA ST HSG DEV AUTH .. 2. .1.BFE ..|... 3,255,851 13,082 [ e e 3.750 |...... 4.468 .. 132,000 |....04/28/2022 ...|....04/01/2039 ...
928120-EF-7 ..... VIRGINIA ST HSG DEV AUTH 2 ... .1.BFE ..|... 2,268,461 e 8,138 e e s 4.010 |...... 4.920 .. 105,263 |....05/09/2022 ... |....04/01/2052 ...
93978T-5K-1 ..... WASHINGTON STATE HOUSING FINANCE COMMISS .. 2 1.AFE .. .2,026,942 |.. . 438 |. .6.051 |......6.172 ...09/21/2023 .. 12/01/2052 ...
93978X-EQ-9 . WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI 2 1AFE .. .285,000 |.. .3.000 |......3.000 . ....05/15/2015 .. 09/01/2040 ...
93978X-ER-7 ..... WASHINGTON ST HSG FIN COMMN HOMEQWNERSHI .......... 2. . 1AFE ... ..475,000 |.. ....475,000 PP (TP O U PPTTTP RN 3.150 |...... 3.150 L1247 . ...05/15/2015 ... |....05/01/2041 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue: igations 243,500,098 236,292,648 (102,023) XXX XXX 3,073,763 XXX XXX
3128JL-N6-2 ... FH 1B1412 - RVBS . A . 20,120 |. /() SR FO R R 6.575 |...... 5.969 ....02/13/2007 ...|....12/01/2033 ...
312814-A4-5 . FH G02427 - RMBS . A ..24,294 |. 248 |. .5.500 |......6.952 ....08/01/2008 .. 12/01/2036
3128MJ-20-1 FH GO8771 - RMBS A L 97,797 |. (782) |. .4.000 |......2.414 ....06/05/2019 .. 07/01/2047
31296M-PS-2 . FH A13133 - RMBS . A 44141 [ . (68) |- .5.500 |......5.347 ....10/09/2008 .. 09/01/2033
31297K-YN-6 ..... FH A30717 - RMBS . A . 73,033 [ 4T3 | .5.000 |......6.018 ....10/18/2006 .. 12/01/2034 ...
3132AE-EY-8 ..... FH 271951 - RUBS ... A .. 188,317 |... . . ....200,308 e (2198) | o e 3.500 |...... 2.053 ....09/09/2019 ...|[....05/01/2049 ...
3132DN-V2-6 ..... FH SD1533 - RIBS . A ..918,255 |.. 882,713 [oeeiiviiiiinnes ovvvennnenen (810) | o e 4.500 |...... 5.102 ....09/23/2022 ... |....09/01/2052 ...
313208-Q6-2 ..... FH SD4977 - RMBS . A .6,634,4%8 |.. 06,433,557 |oeeieiiiiiiiieee e 6,646 | e e 5.000 |...... 5.492 ...04/02/2024 ...|....11/01/2053 ...
313200-HS-5 ... FH SD8341 - RMBS . A 883,877 e e 885 L [ e 5.000 |...... 5.463 ....03/14/2024 ...|....07/01/2053 ...
31321P-6K-8 ..... FH 049873 - RMBS . A e 37,476 [...90.0122 a0 82,956 [ 86,612 | 87,856 [ e (225) [ e [ 3.500 |...... 3.021 ....12/20/2017 ...|....08/01/2047 ...
313358-JE-7 ..... FH G61161 - RMBS A 365,683 |...90.0011 |.................321,337 |......cooeeennn 357,086 |onnniinnnnnn 369,943 oo foveinnn (1,295) | o oo 3.500 |...... 2.877 ...12/20/2017 ...|....08/01/2047 ...
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3133A4-3A-2 ..... FH QA9793 - RWBS 4 A 859,455 |...85.9239 |.....coeeiiinnnn 702,736 |evveennneennnnd 817,859 [ooviiiiinnnnns 876,506 |....cccoeeeiiiiees Jovrriinnns (/2515157 ) SR FOPPT R 3.000 |...... 1.926 ....05/28/2020 ...|....05/01/2050 ...
3133AD-J6-4 ... FH 0B6585 - RMBS . N A 1,046,321 |...83.0672 |... ..993,539 |.. ....1,051,974 e (7,351) e e s 2.500 |...... 1.678 ....11/24/2020 ...|....12/01/2050 ...
3133AD-JZ-0 ..... FH 0B6580 - RVBS . 4. A .. 726,042 |...83.0698 |... ..689,826 |.. 1 (2,8%) [ouveeiiiiiiiiiii e e 2.500 |...... 1.434 ....11/24/2020 ...|....12/01/2050 ...
3133AD-2P4 ... FH QB7050 - RMBS ... N A ...83.2507 |... e (2,783) [ e oo 2.500 |...... 1.520 ....12/04/2020 ...|....12/01/2050 ...
3133AY-0F-0 ..... FH QD2254 - RMBS .... 4. A ...88.6105 [...coevunnnennn 414,651 |ooneniiinn 467,947 [ 423,644 | e (918) | e 3.500 |...... 5.197 ...10/06/2022 ...|....11/01/2051 ...
31346Y-MJ-9 ... FH 0A4861 - RMBS N A ...95.5914 |... 915,418 [oeeeeeiiiiieee oeeeeennn (3,838) | oo e 4.500 |...... 1.380 ....04/22/2020 ...|[....12/01/2049 ...
3136BA-UL-6 ..... FNR 2020-48 AB - CMO/RMBS . 4. A ...81.0418 |... .. e 1212387 i oeeeee (5,730) [ o e 2.000 |...... 3.221 ....04/12/2022 ...|....07/25/2050 ...
3136BF-U2-7 ..... FNR 2021-024 AD - CMO/RMBS .. N A ...61.2997 |... .3,316,865 |.. e 83,354,566 |..eneeeeeiiiieee fereeeeee (2,817) | e e 2.250 |...... 2.143 ...03/10/2021 ...|....11/25/2049 ...
3136BT-V6-7 ..... FNR 2024-95 CT - CMO/RMBS . 4 AL ...96.2056 |. .1,032,370 .997,486 |.. .5.000 |......5.590 ....12/18/2024 .. 12/25/2054
S137IN-VT-7 ... FN 257238 - RIBS . 4 A ...99.9793 |. 29,404 ..28,710 |.. .5.000 |......6.592 ....07/01/2008 .. 06/01/2028
S1STHF-TV-7 ... FHR 5460 KN - CMO/RVBS 4 A ...95.4144 |. . . 2,646,630 . 2,569,279 |.. .4.500 |......5.040 ....10/17/2024 .. 10/25/2054 ...
S137THF-TV-7 ... FHR 5460 NH - CMO/RMBS .. N A ...93.4066 |... 1,791,873 |.... e 1,850,548 |..eiiiiiiiies e 882 | e e 4.500 |...... 5.082 ...10/17/2024 ...|....10/25/2054 ...
3137HF-VO-5 ... FHR 5464 JT - CMO/RMBS .. 4. A ...95.4610 |... 2,636,490 |.... ....2,660,972 cen 966 [ i e 4.500 |...... 5.218 ....10/23/2024 ...|....10/25/2054 ...
3137HH-50-0 ... FHR 5460 HT - CMO/RVBS .. N A ...93.8045 |... ....2,003,766 BB [ e [ 4.500 |...... 5.100 ....10/10/2024 ...|....10/25/2054 ...
3138IJ-X2-9 ..... FN AS8796 - RVBS . 4. A ...86.9072 |... e (18) [ | e 3.000 |...... 1.340 ....06/04/2020 ...[....02/01/2047 ...
3138X5-RQ-2 ... FN AU5894 - RIMBS . N A ...96.6340 |... o (2,828) [ e e 4.500 |...... 2.387 ....03/26/2020 ...|[....09/01/2043 ...
313926-EK-7 ..... FNR 2002-90 A1 - CMO/RMBS ... 4. A . 104.3392 |... 472,852 s e (1,050) [ [ e 6.500 |...... 5.980 ....01/14/2008 ...|....06/25/2042 ...
31393B-T6-2 ..... FNW 200316 A43 - CMO/RVBS .. N A ...98.2213 |... 801,509 oo e (892) e [ e 5.260 |...... 5.043 ...03/11/2008 ...|....10/25/2042 ...
31393D-RY-9 ..... FNR 2003-63 A6 - CMO/RMBS . 4. A ...99.3783 |... 836,507 s e 854 | [ [ 4.630 |...... 5.087 ...05/25/2006 ... |....07/25/2044 ...
31394E-DV-7 ..... [FNR 0558E BC - CMO/RMBS 4 A ...99.5850 |. ..16,046 |.. .5.500 |......5.643 ....12/14/2006 .. 07/25/2025
31403A-V3-6 ..... FN 743234 - RIBS . 4 A . 101.6064 |. ..35,169 |.. .5.500 |......5.508 ....12/07/2006 .. 10/01/2033
31404B-NA-6 ..... FN 763685 - RVBS . 4 A . 101.6064 |. .5.500 |......4.912 ...01/28/2004 .. 01/01/2034
31407H-JJ-6 ..... [FN 831065 - RMBS . .14 A ...99.7179 |. .5.000 |......5.283 ....01/24/2006 .. 10/01/2025 ...
3140F9-7J-8 ..... FN BD2696 - RMBS . |4 A ...87.6912 |. .3.000 |......2.633 ....06/05/2019 .. 07/01/2046 ...
3140GS-6N-7 ..... FN BH4476 - RMBS . 4. A ...89.8869 |.......cooeeeeennn80,257 |oveinniiiiinnnnnn 67,086 [ooeiiiiiie 70,184 | o (440) | e 3.500 |...... 2.685 ....12/19/2017 ...|....12/01/2047 ...
3140H2-JG4 ... FN BJ1162 - RVBS . N A ...89.8869 |..........eeeeen.606,457 |ooeeniiieennnnn 674,689 | 701,632 | e (1787 | e e 3.500 |...... 2.818 ....01/05/2018 ...|....01/01/2048 ...
3140H3-GY-6 ..... FN BJ2014 - RMBS . 4. A ...89.8869 |.................706,034 |....ooeeinnnnnn 785,469 [ 808,432 | i (981) | e 3.500 |...... 3.09% ...01/12/2018 ...|....12/01/2047 ...
3140H6-AS-8 ..... FN BJ4516 - RMBS . N A 927774 ... 7,356 e e (1,275) [ [ [ 4.000 |...... 2.531 ....01/25/2018 ...|....01/01/2048 ...
3140H7-PP-6 ..... FN BJ5829 - RMBS . 4. A ...95.4343 |... 739,182 |.... ....802,455 oo o (B272) Lo e e 4.500 |...... 3.854 ....10/18/2018 ...|....06/01/2048 ...
3140HL-JT-4 ..... FN BK6573 - RVBS . N A ...98.1174 |... 374,544 |.... 13,659 e e (BT e e e 5.000 |...... 3.393 ...11/28/2018 ...|....07/01/2048 ...
3140J0-UN-7 ... FN B02420 - RMBS . 4 A ...94.1267 |. ..126,817 |. .140,864 |.. .3.000 |......1.652 ....09/23/2019 .. 08/01/2034 ...
3140KE-5T-1 ..... FN BP7157 - RVBS . 4 A ...85.9239 |. ..958,559 |. 21,171,828 |.. .3.000 |......2.235 ....05/28/2020 .. 06/01/2050
3140KE-CG-1 ..... FN BP6370 - RVBS . 4 A ...85.9239 [ ..928,894 |. 1,147,798 |.. .3.000 |......2.076 ...05/28/2020 .. 05/01/2050
3140KE-RN-0 ..... FN BP6792 - RMBS . 4 A ...85.9549 |. ..1,786,038 |. .2,220,890 |.. .3.000 |......1.957 ....05/28/2020 .. 05/01/2050
3140KU-NU-2 ... FN B08502 - RMBS . 4 A ...83.0715 [. ..583,184 |. 743,676 |.. .2.500 |......1.671 ....11/24/2020 .. 12/01/2050 ...
3140KV-K7-4 ..... FN BQ9317 - RMBS . N A ...83.2507 |... 632,172 |.... . . e 806,183 oo e (771) e [ oo 2.500 |...... 1.635 ...12/03/2020 ... |....12/01/2050 ...
3140KV-KG-4 ..... FN B09294 - RIBS .... 4. A ...83.2655 |... 980,210 |.... 1,177,351 .. e 1,252.136 [ et (B,765) | o e 2.500 |...... 1.622 ....12/01/2020 ...|....12/01/2050 ...
3140NK-L5-8 ..... FN BY3047 - RUBS ... N A ...98.7528 |... .. 3,745,868 |.... .3,793,176 |.. 3,729,517 e e 30362 s e e 5.500 |...... 5.809 ....09/20/2023 ...|....07/01/2053 ...
3140NS-GF-5 ... FN BY9197 - RVBS . 4. A ...95.8557 |... . 1,064,043 |.. 1,051,062 e o 154 L [ e 5.000 |...... 5.199 ....08/26/2024 ...|....09/01/2053 ...
314009-TX-1 ..... FN CA2365 - RMBS . N A ...80.8472 |... e (1,875) oo e oo 3.500 |...... 3.406 ....02/06/2019 ...[....09/01/2048 ...
31400A-DC-1 ..... FN CA2798 - RMBS . 4. A ...95.8615 |... 2,525,040 |.... PR SC1: ) O A RN 4.500 |...... 1.727 .. 118,532 |....04/02/2020 ... |....12/01/2048 ...
31400N-DE-9 ... FN CB2800 - RVBS . 4 ... A ...84.9228 |... 6,378,659 |.... . . ....6,813,736 17,282 s e e 3.000 |...... 4.342 .. 225,334 |....09/20/2022 ... |....02/01/2052 ...
314000-DE-2 ..... FN CB4600 - RVBS . 4. A ...89.0052 |... .. 1,462,764 |.... . 1,643,460 |.. .... 1,489,633 L1109 [ [ e 3.500 |...... 4.929 . 57,521 |....10/06/2022 ... |....09/01/2052 ...
31418D-LY-6 ..... FN MA3942 - RNBS . 4 A ...84.1766 |. ..694,113 |. ..824,592 .866,192 |.. ..(12,340) | .3.000 |......2.359 . 24,738 |....02/10/2020 .. 02/01/2050 ...
31418D-MV-1 ..... FN MA3971 - RMBS ... 4. AL .. 1,065,157 )...83.4910 |... 875,090 |.... 1,048,125 |. ....1,102,730 (10,607) [.oooeeeeeeeeeeeees Jvviiiiiiiiiiiiene foeennn 3.000 |...... 2.338 . 31,444 1....02/10/2020 ... |....03/01/2050 ...
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31418D-RF-1 ..... FN MA4085 — RMBS ........evnvviiiininnnicniiineeecvvneen oo ven | e 4 [ 1A 1,183,741 |...80.7227 |oeeevennniinnnnn 938,968 |........c.... 1,163,203 [..ooevvnnennns 1,204,030 [oevvvvvniiniiiinnn e [ TRIC70 1 R FPPPURTI R 2.500 |...... 2.066 [MON ... |oeeeerrivinnnnns 2,423 ....05/18/2020 ...|....07/01/2050 ...
31418E-08-6 ..... FN MA4978 - RUBS ... 7,725,041 [...96.5009 |.............. 7,759,506 |.... .8,040,863 |.. e 1,733,290 e [ 8,249 e oo e 5.000 |...... 5.634 | MON ..... ... 33,504 |... ....04/15/2024 ...|....04/01/2053 ...
31418E-R7-7 ..... FN MA5009 - RMBS ... B . A .. 2,605,060 |...96.5915 |.............. 2,614,197 |.... .2,706,446 |.. ....2,607,898 e 2,838 i e 5.000 |...... 5.598 | MON ..... L 11217 ....04/10/2024 ...|....05/01/2053 ...
31418E-T5-9 ..... FN MABO71 = RMBS ..oevveeiiieiennineeereennnneernnnnnnaefon vee | onnnnes 4 s | TA o 2,000,272 |...96.5009 |[.............. 1,975,343 |ooovennnnnens 2,046,968 |.............. 2,001,740 fo.ooiiiiiiiiiiins Joeiins 1,468 [ooeevnniiiiiinns Joninniereenines foeees 5.000 |...... 5.357 [MON ..o [oeeerenniiaenns 8,529 ...03/12/2024 ...|....07/01/2053 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 74,380,434 [ XXX 68,351,895 75,422,241 75,095,650 (84,026) XXX XXX XXX 253,185 2,270,855 XXX XXX
3138LM-DD-2 ... FN AN8199 — CMBS/RMBS ........evvvnniirirnnnneeeivininns foeevee | s LR TA s 1,104,641 |.. 87.1868 |...........c.o..n 816,701 [ceeiiinnnnnn 936,726 |...oeeeeennn 1,049,003 [oovvvvvviiiiiiiins foeeeeens (11,346) [ Jovviniiniiniiinnn [ 3.500 |...... 1.343 [MON ..... ....08/07/2020 ...|....01/01/2036 ...
3140HT-2G-7 ..... FN BL2542 - CMBS/RMBS N LA ...87.4021 |... ..1,897,171 |.... .1,827,383 |.. ... 2,052,471 o (19,804) [oeeeeeieeeeee e e 3.830 |...... 0.533 | MON ..... ....05/27/2020 ...|....05/01/2039 ...
35690A-AU-2 ..... FREMF 2016-K58 C - CMBS ... e 4 e [ A L ...97.6866 |... 390,747 |.... ... 400,000 |.. 404,051 i (2,576) [oueeiiiiiiiiiiiis e v, 3.737 |...... 3.070 [MON ..... ...07/31/2020 ... |....09/27/2049 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 3,645,937 [ XXX 2,804,619 3,164,109 3,505,525 (33,726) XXX XXX XXX 119,692 XXX XXX
54627R-AP-5 ... LASGOV 22A A4 - ABS |- LAFE L. .. 4,680,378 |...92.1780 |...eeeennnnnnn 4,378,455 |.... ....4,683,680 02,965 [ooiiieiiiiee e fens 4.475 |...... 4.603 |FA ...... .. 212,563 |....11/20/2023 ...|....08/01/2039 ...
678908-4B-7 ..... OKSDEV 2022 A3 - ABS ... |- TAFE L ...9,230,388 |...95.0730 |....eennnnnnnn 8,794,257 |.... .... 9,230,909 39 [ i e 5.087 |...... 5.101 |FA ...... .. 457,830 |....10/25/2024 ...|....02/01/2052 ...
678908-4E-1 ..... OKSDEV 2022 A3 - ABS ... N .. 1.AFE ..|... 7,584,980 |...91.1606 |.............. 7,019,364 |.... e 1,589,860 |eeneieeiiiiiees [ 3,335 [oeeeiiiiiiieeeen s feeees 4.714 |...... 4.827 [N ...... .. 362,978 |....07/27/2023 ...|....05/01/2052 ...
75458J-AC-1 ..... RAYCSC 2022 A3 - ABS ... e 4L . 1AFE ... 1,624,488 |...70.9790 |.......oce 1,504,755 |.... ... 1,628,954 e 4466 [ e 3.354 |...... 5.164 | D ....... .. 35,552 |....08/28/2024 ...|....12/01/2051 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and

Structured Securities 23,120,233 | XXX 21,696,831 23,820,000 23,133,404 11,114 XXX XXX XXX 351,051 1,068,923 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 338,111,335 | XXX 303,360, 346 345,906,448 338,027,227 (208,661) XXX XXX XXX 3,688,095 11,019,650 XXX XXX
00206R-GQ-9 ..... ATET INC v eeeennas foe eee | s 1,2 e L 2BFE | 1,469,758 |...96.7840 |.............. 1,451,760 |....ccvveennns 1,500,000 |..eevnrennnn 1,487,185 |oveeeeiiiiiies oo 1,514 s e 100042300 L 4.449 ....04/06/2021 ...|....02/15/2030 ...
010392-FL-7 ..... ALABAMA POWER CO 12 .. 1.EFE ..|... .. 246,536 |...82.1170 |... ..245,000 |oeeernnneeeeennn 246,296 |oenniieiiiiiieee e (44) | e 40150 | 4.110 ...08/20/2018 ...|....08/15/2044 ...
025537-AN-3 ... AMERICAN ELECTRIC POWER COMPANY INC .. 12 .. 2.BFE ..|... 1,146,757 |...97.7060 |... .1,150,000 |.. 1,148,589 o 328 e [ 0000042300 ).l 4.334 ....11/28/2018 ...|....12/01/2028 ...
031162-BY-5 ..... AMGEN INC .... 12 .. 2.AFE ..|... ...99.4440 |... .2,176,000 |.. 2,075,762 |eeeeeeeeieeee v (430) [ o 30125 3.108 ....01/22/2019 ...{....05/01/2025 ...
031162-DV-9 ..... AMGEN INC .... 1. L2.AFE .. . 100.0350 |. .. 1,480,518 |. . 1,480,000 .1,479,916 |.. .5.285 ....02/15/2023 .. 03/02/2025
036752-AP-8 ..... [ELEVANCE HEALTH INC .. 1, L2.AFE .. ...85.8170 |. ..600,719 |. . 700,000 .698,262 |.. .2.594 ....03/08/2021 .. 03/15/2031
040555-CH-5 ..... [ARIZONA PUBLIC SERVICE CO . 1 L2.AFE .. ...99.2640 |. ..952,934 | . 960,000 . 1,205,026 |.. v 2.725 ...08/18/2021 .. 09/01/2035 ...
04524X-AA-4 ..... ASP (FEEDER) SPC I1-B3 LP . evevenens |2.CPL e .100.0000 |... ....10,600,073 |.... 10,600,073 |.. +..10,600,073 |.eeneeeeeeiieeee Joeveemniinneeeeee e e 20272810 | 7.810 ....12/01/2024 ...|....03/31/2030 ...
053332-AY-8 ..... AUTOZONE INC 2 s .. 2.BFE ..|... ...99.6330 |... .1,970,000 |.. 1,975,088 e o (25,042) [ o 000030625 | 2.340 ....08/19/2021 ...|....04/15/2025 ...
05348E-AX-T7 ..... AVALONBAY COMMUNITIES INC . 2 s 1.GFE ..|... ...97.6680 |... 10 750,000 |eeevneneeeeennnn 749,328 [ e 882 [ e [00222.950 | 3.018 ....05/19/2016 ...[....05/11/2026 ...
05348E-BF-5 ..... AVALONBAY COMMUNITIES INC . 2 s .. 1.6 FE ..|... ...93.6690 |... ..430,000 |ooeeveenneennnn 442,808 |oeeniiiiiiiieees e (2,875) | [ 40002232300 |l 2.543 ....11/21/2019 ...|....06/01/2029 ...
05631#-AA-0 ..... BSCH ISSUER (1) LP e e o e | e | s L 1.GPL ... . 107.6151 C1,971,429 oo 1,971,429 [ e e e [026.950 | 6.950 ....03/29/2023 ... |....04/30/2048 ...
05631@-AA-2 ..... BSCH ISSUER (1) L P ... - 1GPL L. 1,028,571 |. 107.6151 |... 21,028,571 |ovveeeenn 1,028,571 [ e e [ 000006950 |l 6.950 ....03/29/2023 ... |....04/30/2048 ...
05632*-AA-3 ..... BSCH 11 ISSUER (1) .... L 1.GPL ... .. 460,465 |. 106.3318 |... 489,621 |.... 460,465 |...coeeeveeiieeee Jeeerrrnieeeeeenns e e 222272070 | 7.070 ...06/12/2023 ...|....07/31/2048 ...
056328-AA-1 ..... BSCH 1 ISSUER (1) weveeeeeeeeeieeie e e [ e | s J1GPL L) .. 539,536 |. 105.9021 |... 571,379 |.... 839,535 | e i e [l 72070 7.070 ...06/02/2023 ...|....07/31/2048 ...
05723K-AE-0 ..... BAKER HUGHES HOLDINGS LLC . 1.GFE .. ...96.4530 |. ..150,467 |. 155,151 |.. .3.533 ....06/12/2019 .. 12/15/2027
059165-EC-0 ..... BALTIMORE GAS AND ELECTRIC CO . 1.GFE .. . 107.1990 |. ..1,007,671 |. 1,120,856 |.. .. (11,674) | .4.252 ....06/21/2018 .. 10/01/2036
06051G-GF-0 ..... BANK OF AMERICA CORP ... 1.GFE .. ...97.9270 |. .. 2,575,480 |. .2,621,008 |.. . 1,89 |. .3.912 ....05/28/2019 .. 01/20/2028
06051G-H3-5 ..... BANK OF AMERICA CORP .......ccevvrniiriinnninnieniinnnnfonn oe 1.GFE .. ...95.8690 |. .. 2,435,073 |. .2,680,075 |.. .2.548 ....02/07/2022 .. 02/07/2030 ...
06051G-JB-6 ..... BANK OF AMERICA CORP ......eeeerenereeermnnneeeeeennnnefen oee 1.GFE .. ...87.8960 |. .. 3,366,417 |. .3,941,216 |.. ......2.014 ...01/26/2021 .. 04/29/2031 ...
06051G-KD-0 ..... BANK OF AMERICA CORP .... 1.GFE ... ...84.1960 |... 2,736,370 |.... 002,886,942 | o 38,550 [ o 0002572 4.2 ....06/25/2022 ... |....10/20/2032 ...
06051G-KM-0 ..... BANK OF AMERICA CORP ... .. 1.G FE ..|... ...99.6050 |... 5,700,000 [.eeneeeeeniiiieee feeveemnieeeeen e e 2020230384 3.385 ....08/17/2022 ...|....04/02/2026 ...
06368F-AC-3 ..... BANK OF MONTREAL .....cevvnnivrerinnnnneecernnineeeevvnnnns oo vee [ e [Tl .. 1.F FE ..|... L.94.5170 [ooooeieeenn......827,024 |oeeienneeennnn . 875,000 foniiiiiinn 874,490 e e 295 | e [ 10280 1.285 ....09/09/2021 ...|....09/15/2026 ...
073096-B*-9 ..... BAYPORT POLYMERS LLC |- 1EPL Ll . ...97.1586 |.............. 1,943,171 |..............2,000,000 {.............. 2,000,000 |eeeeueeeeemmmmnns foorreeemmmiiinis e oo e 50150 | 5.150 ....01/19/2023 ...|....02/15/2035 ...
09659-AB-2 ... BOARD OF TRUSTEES OF LELAND STANFORD JUN .. 1. .. 1.AFE ..|... .. 2,764,880 |...74.9750 |... e (2,381 [ e [20.30460 o 4.119 ...12/03/2024 ...|....05/01/2047 ...
12201P-AB-2 ..... BURL INGTON RESOURCES LLC ....evvveunieeernnnnnaaeeemnnnnfon vee [ ennnnns 1onns LA FFE s 827,982 [. 110.8930 [.......cceven.... 718,587 |ooeevvennnnen.. 648,000 |....oeeennnnnn 751,510 e s (183,202) [-eeeevvmniieeeee foverrnnnnnerennns fonnns 7.200 |...... 4.393 ...06/26/2018 ...|....08/15/2031 ...
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126408-GH-0 ..... CSX CORP L AGFE e 1,014,284 |. 104.9930 |.................850,443 |................ 810,000 |..oevvvenneeennn 949,281 [ v (9,093) |oveeeeccciiieees o 1002226.000 ... 4.134 ....11/16/2016 ...|....10/01/2036 ...
126408-GHI-7 ..... CSX CORP .. 1.GFE ..|... ...90.2160 |... 21,000,000 |-eeveeneeeen 1,075,941 [ e (3,057) feeeeeceeeeee oo [ d750 | 4.122 ....11/08/2012 ...|....05/30/2042 ...
144141-0B-1 ... DUKE ENERGY PROGRESS LLC .. .. 1.F FE ..|... .. 81.8780 |.............. 1,686,687 |..............2,060,000 [.............. 1,922,505 |.....cceevvvvnnnns fooriinnnnn 5,051 |ooveiiiiiiiiiiies e oo 4.100 .l 4.665 ....07/20/2022 ...|....05/15/2042 ...
172967-LS-8 ..... CITIGROUP INC .. .. 1.GFE ..|... ...96.1790 |.................961,790 |.............. 1,000,000 f.......oeeeeeenn983,888 |oveeeneeeeenniis foeeeeeennnn30859 | e 2222230520 3.981 ....04/11/2018 ...|....10/27/2028 ...
172067-M0-1 ... CITIGROUP INC .. .. 1.6 FE ..|... ...99.5060 |.............. 3,084,686 |..............3,100,000 |..............3,105,160 |....eeerrrrrnnnns foorennnnn (19,219) |oeeenininniiiies fooeininiiiininnnns |1022223.106 ..o 2.475 ....01/056/2022 ...|....04/08/2026 ...
172967-MS-7 ..... CITIGROUP INC .. 1.GFE ..|... .. 1,000,000 |...87.1520 |... e 1,000,000 [-eeneeeeeniiiieee foeveemniieeeeen e e 2572 2.572 ...05/26/2020 ...|....06/03/2031 ...
18685€-AL-6 ..... CLIFFWATER CORPORATE LENDING FUND .. B | T, . 1.CPL .. |.. .. 2,000,000 |. 106.3741 |... +0222,000,000 [oeenneiiiiiiinens v e [ 002 7.100 ).l 7.008 ...11/04/2022 ...|....12/06/2027 ...
198643-AA-6 ..... TRUSTEES OF COLUMBIA UNIVERSITY IN THE C . N A 1AFE ... ...80.2700 |... eeeennnneeeeen 200,000 [oeenneieenn 170,241 | e TT e e [008.827 s 5.112 ....12/05/2024 ...|....10/01/2042 ...
20030N-BH-3 . COMCAST CORP .....evvvnnnnns 1 1.GFE .. ...93.2840 |. ..2,798,520 |. .. (23,937) | .3.206 ...04/18/2022 .. 01/15/2033
202795-HT-0 ..... [COMMONWEALTH EDISON CO .. 1 1.FFE .. . 108.0980 |. ..786,953 |. (9,758) |. .4.103 ....06/18/2018 .. 01/15/2038
209111-EL-3 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK 1 1.GFE .. . 103.4340 |. ..206,868 |. (1,910) [ ......4.270 ....07/10/2018 .. 03/15/2036 ...
209111-EY-5 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... N A 1.6 FE ..|... ...98.8550 |... 535,7% |.... ....622,090 o (8,812) o e [ee222.5.500 ol 4.160 ...03/21/2018 ...|....12/01/2039 ...
24715@-AZ-7 ..... DELOITTE LLP 1. 1 ...94.1570 |... 2,824,711 |.... +0223,000,000 [eeneiiiiiiiiiees forvvirniiiiin e [ 10000052320 | 5.320 ....05/11/2023 ...|....05/31/2038 ...
254687-DB-9 ... WALT DISNEY CO ... 1 . 100.3240 |... 1,123,629 |.... e 1,129,749 s e (B7,065) [ [ [-222228.500 .. 2.384 ....11/26/2019 ...|....02/23/2025 ...
254687-DF-0 ..... WALT DISNEY €O ..vovvvveeeeeeeiiieeeeevinieeeeeeniins foenvee | neees | s . 102.2450 |... 480,59 |oeeeiiiiiiiiis feee (24,485) | [ [l 72700 2.202 ...11/26/2019 ...|....10/30/2025 ...
254687-FZ-4 ..... WALT DISNEY €O ..eeeeeeeeeeeeeeeeeeeeeemeeeeeeemnnes [ wee | e [ 1,2 i fen ...73.3%0 |... 857,156 | feee e 2,827 s s [+222223.600 ... 4.541 ....06/05/2022 ...|[....01/13/2051 ...
25468P-CR-5 ..... DIS 4.125 12/01/41 MTN ..vvvviivniiiiiniiinneecenne [ eee | e [T [ ...83.7200 |... e 1,086,328 [ v 2,440 | o e 4125 4.622 ....07/20/2022 ...|....12/01/2041 ...
26441C-AS-4 ... DUKE ENERGY CORP ......eeeeeenneeeeremnnneeeermmnanneens foon wee | e [ 1,2 i fen ...96.8040 |... 484,020 |.... 490,108 |oeeeveeeiieeeeenn e 5,864 [ s [0022.2.650 ol 3.891 ...03/20/2018 ...|....09/01/2026 ...
26442C-AE-4 ... DUKE ENERGY CAROLINAS LLC . . 105.1760 |... 1,104,348 |.... e 1LA04,767 e o (21,545) [ o 0000062060 ).l 2.956 ....10/07/2021 ...|....04/15/2038 ...
26442T-AC-1 ..... [DUKE UNIVERSITY ..... ...80.7950 |. ..2,730,871 |. .3,630,751 |.. .3.580 ....06/31/2022 .. 10/01/2048
26442T-AE-T7 ..... DUKE UNIVERSITY .. ...73.1900 |. ..6,228,469 |. .6,549,228 |.. .5.084 ....10/08/2024 .. 10/01/2046
26442T-AG-2 . DUKE UNIVERSITY .. ...64.0570 |. ..688,613 |. .. 711,786 |.. .5.166 ....05/10/2024 .. 10/01/2050
26442T-AH-0 ..... [DUKE UNIVERSITY ..oovvrriiiiiiiiiiiieeicciiieeeccveniis o e ...62.0790 |. .. 4,277,243 |. .6,890,000 .5,081,9%1 |.. . 4.442 ....06/23/2024 .. 10/01/2055 ...
26884A-BF-9 ..... ERP OPERATING LP ..o eeees feen e ...96.9190 |. ..484,595 |. .498,669 |.. ......3.000 ...11/08/2016 .. 11/01/2026 ...
291011-BB-9 ..... EMERSON ELECTRIC CO . 105.8480 |... 94736 | e (12,408) | e [ 60125 3.321 ....02/03/2022 ...|....04/15/2039 ...
29660N-AC-3 ..... ESPAI BARCA FONDO DE TITULIZACION .. . 104.3531 |... 2,000,000 |-eeeeuneeeeemnnnn fererereeennineeee eeeeiieeeeeees feeeeeeeeeeieieeee |+ee...6.660 | 6.661 ....08/31/2023 ...|....06/30/2032 ...
30040W-AL-2 ..... EVERSOURCE ENERGY ...85.5750 [.......eeeennn402,208 |oeeiinnniinnnn 470,000 foniiiinnnnnd68,830 | e 172 | e 1000022550 L 2.5%4 ....03/08/2021 ...|....03/15/2031 ...
341081-EV-5 ..... FLORIDA PONER & LIGHT CO .. . 102.2040 |.................403,706 |.................395,000 [.....ccoeeeeeenddB,673 |ooeeeniiiiiiiiies feeeeee s (3,349) | e |22 .5.650 ...l 4.204 ....07/26/2022 ...|....02/01/2037 ...
341081-FE-2 ..... FLORIDA POWER & LIGHT CO .. . ...95.2200 |... . .. 290,379 v feeen (1,828) | e 50125 | 3.766 ...01/26/2018 ...|....06/01/2041 ...
341081-FG-7 ..... FLORIDA PONER & LIGHT CO .. .. 128,456 |...82.4080 |... ... 100,000 |.. 123,719 [ oo (13 [ s 1240050 o 2.343 ....08/24/2020 ...|[....06/01/2042 ...
341081-GV-3 ..... FLORIDA POWER & LIGHT CO .. 1,288,768 |...99.9130 |. .. 1,298,869 |. .1,300,000 .1,288,888 |.. .5.660 ....06/29/2024 .. 06/15/2054 ...
34501*-AE-3 ..... FOOTBALL CLUB TERMINAL NTS 2023-XV TRUST . 2,000,000 |. 102.1433 |. ..2,042,867 |. .2,000,000 .2,000,000 |.. .5.753 ....08/09/2023 .. 10/05/2038
350638-AA-6 ..... FOUNDRY JV HOLDCO LLC ...cevveeneeiiiannnns 3,000,000 |...99.6300 |. ..2,988,900 |. .3,000,000 .3,000,000 |.. .5.722 ....04/25/2023 .. 01/25/2038
35086@-AL-5 ..... FOUR CORNERS OPERATING PARTNERSHIP LP . 104.9090 |. ..2,098,179 |. .2,000,000 .2,000,000 |.. .6.440 ....06/23/2023 .. 07/12/2033
35677@-AA-4 ..... FREEPORT POWER LIMITED .. . B .. . 103.1143 |. ..783,641 .783,641 |.. ......6.001 ....06/14/2023 .. 10/15/2034 ...
369550-BJ-6 ..... GENERAL DYNAMICS CORP ... 12 1.F FE . ...82.5230 |... .2,800,000 |.. e 2,754,877 e e 968 | e 4250 ) 4.356 ...05/05/2022 ...|....04/01/2050 ...
375558-BG-7 ..... GILEAD SCIENCES INC 12 2.AFE ...94.2400 |... . 810,000 |.. 868,368 |...eevvunniiiiiinn fernnennnnn (4,652) [ e [ 140600 ... 3.741 ....10/25/2017 ...|....09/01/2035 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC . 12,5 . 2.A FE ...97.0760 |... .2,300,000 |.. e 2,303,810 [oeeneeeeeniiieee foeeeeennes (1,478) | o 2222030691 o 3.619 ....08/11/2017 ...|....06/05/2028 ...
38141G-XH-2 ..... GOLDMAN SACHS GROUP INC ... 12 2.AFE . ...93.8010 |... .2,850,000 |.. 03,087,228 e e (85,261) [ o 10022232800 ).l 2.386 ....04/29/2021 ...|....03/15/2030 ...
38141G-2R-8 ..... GOLDMAN SACHS GROUP INC ... 12,5 . 1.F FE . ...97.2030 |... ... 500,000 |-eveenneeeennn 500,000 [nniieiiiiiiiiies e e e [nnl30615 | 3.616 ....03/11/2022 ...|....03/15/2028 ...
38143U-8H-7 ..... GOLDMAN SACHS GROUP INC . N VA 2.AFE ...98.9650 |... 1,300,000 |oevveenneeennn 1,300,979 [oniiiiiiinies v (17 e i 0002030750 | 3.659 ...11/09/2016 ...|....02/25/2026 ...
40414L-AM-1 ... HEALTHPEAK OP LLC 1. 2.A FE ...99.8350 |... reeerrnnneeeeenn81,000 |eeiini 80,995 [ e BT e e [2222230400 .. 3.4% ...01/13/2015 ... |....02/01/2025 ...
428240-BV-0 ..... HEWLETT PACKARD ENTERPRISE CO . 1, 2.BFE. ...96.1840 |... 1,322,530 |.... 1,362,607 [oeeneiiiiiiiiees v 285 e s 1022225.000 ).l 5.118 ....09/12/2024 ...|....10/15/2034 ...
45138L-AT-0 ..... IDAHO POWER CO ..oeevvveennnes 1. 1.F FE . . 101.4920 |. ..2,029,840 |. .1,99,744 |.. ......6.269 ....10/15/2007 .. 10/15/2037 ...
456866-Al-4 ..... TRANE TECHNOLOGIES CO LLC . 1., 2.A FE . 104.59%0 |.............. 6,275,760 |.... .6,000,000 |. ....6,000,000 J....oooiiviniiinns foviiiiinniiin Jeveeieniiiiiiinnn foiiiinn el 6,443 ) 6.443 . 1172171997 ... ... 11/15/2027 ...
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459200-KP-5 ..... INTERNATIONAL BUSINESS MACHINES CORP ........ccevvuuns |oen von [ eemnnnn 1,2 e L1GFE e 1,771,538 |...68.0500 |.............. 1,531,125 [ 2,250,000 |.....cceennnns 1,792,323 [oooeeiiiiiiiieees v 8,134 | [ e 3.430 |...... 4.776 ....06/09/2022 ...|....02/09/2052 ...
46647P-AR-7 ..... JPMORGAN CHASE & CO ... 12,5 | LFFE L. ...96.9370 |... e 1,295,102 e e 10,980 [ e e 4.005 |...... 4.829 ....12/18/2023 ...|....04/23/2029 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO ... 12,5 L | LR FE L ...97.9160 |... 1,050,120 foeeeneiiiiiiens o (11,839) | o e 4.452 |...... 3.086 ....06/26/2019 ...[....12/05/2029 ...
46647P-CJ-3 ..... JPMORGAN CHASE & CO ... 12,5 | LEFE L. ...90.8130 |... e 2,827,392 e oot 81,077 s e e 2.069 |...... 4.483 ....12/18/2023 ...|....06/01/2029 ...
46647P-CR-5 ..... JPMORGAN CHASE & CO ... 12,5 | LEFE L ...84.3700 |... 2,242,555 |.... 2,374,861 o [ 34,802 | o e 2.545 |...... 4.197 ....06/25/2022 ...|....11/08/2032 ...
46647P-DC-7 ..... JPMORGAN CHASE & CO ... 12,5 | LFFE L. ...95.7350 |... 526,543 |.... 550,000 [...eeeeemnniineee feeeemrnniieneeenen oo o e 4.586 |...... 4.587 ...04/19/2022 ...|....04/26/2033 ...
46647P-EB-8 ..... JPMORGAN CHASE & CO ... 1.2, 1L ...99.8700 |... ..1,398,180 |.... .. e 1,400,000 [oeenniiiiiiiiees v e fo e 5.012 |...... 5.014 ....01/16/2024 ...|....01/23/2030 ...
46647P-EC-6 ..... JPMORGAN CHASE & CO ... 1.2, 1. ...99.4430 |... .. 1,392,202 |.... .1,400,000 |.. .... 1,400,000 UUUURRURRR FPRTTRRP RN 5.336 |...... 5.337 ...01/16/2024 ...|....01/23/2035 ...
491674-BG-1 ..... KENTUCKY UTILITIES CO 1, 1. ...94.6510 |. ..686,220 |. ..725,000 .925,556 |.. ..(10,285) |. .5.125 |......2.880 ....08/24/2021 .. 11/01/2040
536218-BH-8 ..... LION INDUSTRIAL PROPERTIES LP . 1 ...97.4774 |. ..974,774 |. .1,000,000 .1,000,000 |.. .5.490 |......5.490 ....01/19/2023 .. 02/02/2035
539830-BB-4 ..... LOCKHEED MARTIN CORP ... 1 ...83.2590 |. .. 4,162,950 |. .5,000,000 |.. | .4.070 |......4.070 ... 12/12/2012 .. 12/15/2042 ...
548661-AH-0 ..... LOWE'S COMPANIES INC ... . 106.0550 |... 2,009,742 |.... . ....2,085,102 o (56,724) oo e e 6.875 |...... 3.457 ...03/29/2016 ...|....02/15/2028 ...
548661-CL-9 ..... LOWE'S COMPANIES INC ... . 103.6770 |... ..438,000 |.. ....543,449 o (7,215) [ e e 5.800 |...... 3.315 ....06/24/2021 ...|....10/15/2036 ...
548661-D0-7 ..... LOWE'S COMPANIES INC ... . ...77.5060 |... .1,000,000 |.. e BTT40T e e 2951 s [ e 4.050 |...... 4.964 ....06/12/2022 ...|....05/03/2047 ...
548661-EE-3 ..... LOWE'S COMPANIES INC .. 499,470 |...68.5040 |................. 342,520 |........eeeeenn 500,000 [ooevvenennennnnnd99,549 | oo 21 e [ e 2.800 |...... 2.807 ....09/13/2021 ...|....09/15/2041 ...
575718-AE-1 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY .. 1,703,800 |...88.6380 |... . reeeennnneee 1,490,000 [ooeneeennnn. 1,655,251 oo [ (10,878) e e [ 3.959 |...... 2.893 ....08/17/2022 ...|....07/01/2038 ...
575718-AG-6 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY .. .. 2,500,000 |...67.4830 |... 1,687,075 |..............2,500,000 |..............2,500,000 [....ccouuriirrinnn Jovrmnnnrrniinnnnns foovvviiiiis i fenns 2.989 |...... 2.989 ....12/17/2019 ...|....07/01/2050 ...
575718-AJ-0 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY .. .. 3,000,000 |...67.8440 |... 2,035,320 |.... . 283,000,000 [-eeneeeeenniieee forreeeriieeee e e e 3.067 |...... 3.067 ...03/01/2022 ...|....04/01/2052 ...
576360-AK-0 ..... MASTERCARD INC .. 935,522 |...80.1370 |... 761,302 |.... ..950,000 |.. 936,393 |.oevveniiiiiiiiens foenniiinnnn 350 | e e 3.950 |...... 4.046 ....07/22/2022 ...|....02/26/2048 ...
57708#-AA-9 ..... MATTERHORN EXPRESS PIPELINE, LLC 1,000,000 |...99.2423 |. ..992,423 |. .1,000,000 .1,000,000 |.. .5.630 |......5.630 ....01/18/2023 .. 06/30/2034
58013V-FC-3 ..... MCDONALD'S CORP .. ...84.1070 |. ..2,523,210 |. .3,000,000 .2,949,410 |.. 4.450 |......4.572 ....07/26/2022 .. 03/01/2047
605417-CD-4 ..... MISSISSIPPI POWER CO . ...65.1600 |. ..488,700 |. . 750,000 742,612 |.. .3.100 |......3.155 ....06/24/2021 .. 07/30/2051
617446-8C-6 ..... MORGAN STANLEY ..evveiiiiiiiiieiciiiiee e ecveiiieeeeees foee e ...99.6130 |. .. 1,698,402 |. .1,705,000 .1,712,385 |.. .4.000 |......3.212 ....12/06/2017 .. 07/23/2025 ...
617446-8G-7 ..... MORGAN STANLEY .. e e e e eeeeee e eeees foee s ...97.4250 |. ..389,700 |. . 400,000 431,769 |.. 4.431 |......2.367 ...03/24/2021 .. 01/23/2030 ...
617446-80-5 ..... MORGAN STANLEY ... ...99.1020 |... . 500,000 |.. ... 500,000 2.188 |...... 2.188 ....04/23/2020 ...|....04/28/2026 ...
61744Y-AP-3 ..... MORGAN STANLEY ... ...96.4360 |... ....3,131,545 3.772 |...... 2.7%5 ....01/03/2022 ...|....01/24/2029 ...
B1747Y-EL-5 ..... MORGAN STANLEY ... ...85.6490 |... ... 2,292,032 2.943 |...... 4.205 ....06/25/2022 ... |....01/21/2033 ...
B1747Y-FK-6 ..... MORGAN STANLEY . 100.0650 |... ....550,000 5.173 |...... 5.175 ....01/16/2024 ...|....01/16/2030 ...
637432-BS-3 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN . . 103.0940 |... ... 300,000 7.350 |...... 7.346 ....11/06/1996 ...[....11/01/2026 ...
641062-AY-0 ..... NESTLE HOLDINGS INC .. 67.7010 |... ....2,195,557 2.500 |...... 2.515 ...09/07/2021 ...|....09/14/2041 ...
65341*-AA-9 ..... NEXTERA ENERGY PIPELINE HOLDINGS (LOWMAN . . 101.4748 |. ..969,331 |. .955,243 |.. .6.550 |......6.551 ... 11/18/2022 .. 08/01/2052 ...
653416-AA-7 ... NEXTERA ENERGY TRANSMISSION HOLDINGS LLC . . 102.4600 |. .. 1,020,332 |. 995,834 |.. .6.090 |......6.090 ....12/16/2022 .. 12/21/2042
65342%-AC-4 . NEXUS GAS TRANSMISSION, LLC .... . 101.1069 |. ..2,022,138 |. .2,000,000 |.. | .5.890 |......5.890 ....04/06/2023 .. 05/01/2035
655844-BV-9 . NORFOLK SOUTHERN CORP ... ...76.8750 |. ..768,750 |. 878,124 |.. . 2,066 |. .4.050 |......4.856 ...05/09/2022 .. 08/15/2052
655844-BY-3 . NORFOLK SOUTHERN CORP ...79.7380 |. .830,281 |.. (4,006) . 4,150 |...... 2.994 ....08/17/2021 .. 02/28/2048 ...
655844-CD-8 ..... NORFOLK SOUTHERN CORP ... ...69.2410 |... . .1,750,000 |.. .... 1,410,164 e 1077 e o s 3.400 |...... 4.739 ...05/09/2022 ...|....11/01/2049 ...
666807-BD-3 ..... NORTHROP GRUMMAN CORP ... ...93.8900 |... 1,877,800 |.... .2,000,000 |.. ....2,210,410 PR (172 B R A RN 5.050 |...... 4.139 ....12/12/2012 ...|....11/15/2040 ...
666807-BW-1 ..... NORTHROP GRUMMAN CORP ... . 102.8410 |... 2,056,820 |.... .2,000,000 |.. 2,083,588 |...oeeieiiiiiieee foeeeeenn (68,940) |eeeeceees e e 7.875 |...... 4.153 ....09/02/2021 ...|....03/01/2026 ...
668074-H#-7 ..... NORTHWESTERN CORPORATION 8D ... . 100.9977 |... 1,009,977 |.... e 1,000,000 [eeeniiiiiiinnes v e fo e 5.570 |...... 5.570 ....03/16/2023 ...|....03/30/2033 ...
668074-J*-9 ..... NORTHWESTERN CORPORATION MT ... . 100.9977 |... 2,019,954 |.... 22,000,000 |-eeneeeeenniieee forrereriieeeee e o e 5.570 |...... 5.570 ....03/16/2023 ...|....03/30/2033 ...
668444-AA-0 ... NORTHWESTERN UNIVERSITY ... ...84.6900 |... 1,502,172 |.... 2,155,107 feeeneiiiiiiiiens e (10,398) | o e 4.198 |...... 3.168 ....11/01/2019 ...|....12/01/2047 ...
668444-AC-6 ..... NORTHWESTERN UNIVERSITY ... ...91.5640 |... 1,355,147 |.... e 1,538,959 e o (3413) | e e 4.643 |...... 4.241 ...09/21/2023 ...|....12/01/2044 ...
668444-AN-2 ..... NORTHWESTERN UNIVERSITY ... 79,7240 it 3,707,166 |.... 4415648 o i (2,036) [ o e 3.868 |...... 417 ....10/10/2024 ...|....12/01/2048 ...
668444-AQ-5 . NORTHWESTERN UNIVERSITY ...73.6560 |. .. 1,964,406 |. .2,394,787 |.. .3.662 |......4.179 ....12/13/2024 .. 12/01/2057 ...
68389X-AE-5 ..... ORACLE CORP .. . 107.2230 [.....coeeennns 1,190,175 |.... .1,110,000 |. 51,437,169 s o (18,827) | o el 6.500 |...... 3.676 ...10/13/2017 ... |....04/15/2038 ...
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68389X-AH-8 ..... ORACLE CORP ...vvveiviiriiiiiniieris s eennaas L 2BFE s 495,889 . 103.6490 |.......ccevnnnnns 393,866 |................ 380,000 [................. 468,865 |......coeeeeeiiees fevreiinnns (4,445) |oeeeeeeeiiiies o i 6.125 |...... 3.988 ....03/14/2018 ...|....07/08/2039 ...
693475-BR-5 ..... PNC FINANCIAL SERVICES GROUP INC ... .. 1.GFE ..|... . 101.6710 |..cceennnennns 2,643,446 |.... 022,800,000 |..eneeeeeiiiieee foreeeeriieee e o e 5.582 |...... 5.585 ....06/07/2023 ...|....06/12/2029 ...
69353R-EK-0 ..... PNC BANK NA (DELAWARE) .. 1.F FE ..|... ...99.7010 |... 3,483,921 o o 7,399 e [ e 2.950 |...... 3.168 ....03/14/2019 ...|....02/23/2025 ...
693627-AY-7 ..... DUKE ENERGY INDIANA LLC ... |- 2.AFE ... . 105.1380 |.oeeevvnnnneeeen 494,149 |l 470,000 [oeeeennnneeenn 554,821 | ot (8,207) | e e 6.120 |...... 4.034 ....12/11/2019 ...{....10/15/2035 ...
695114-CD-8 ..... PACIF I CORP |- LFFE L . 100.4520 |.............. 1,004,520 |.............. 1,000,000 |.......cc..... 1,313,243 |ooeevniiinnnnnns forreennnn (21,313) v oo e 5.750 |...... 2.725 ....08/18/2021 ...|....04/01/2037 ...
70522#-AB-4 ..... PECO PALLET HOLDINGS INC .. N L T, .. 2.BPL ..|.. .. 1,000,000 |. 102.8118 |... e 1,000,000 [-eeneeeeeniiieee foreeeeriineee e e e 5.920 |...... 5.901 ...02/16/2023 ... |....03/02/2028 ...
713448-C0-9 ... PEPSICO INC 12 .. 1.EFE ..|... .. 1,174,730 |...84.8190 |... o 10158,142 L [ (5,882) | e e 4.250 |...... 3.150 ....02/03/2022 ...|....10/22/2044 ...
718546-AR-5 ..... PHILLIPS 66 12 .. 2.AFE ..|... ...96.9740 |... reeeennnnneeennD75,000 [eeiiiieinnnn 575,896 oo [ (T18) [ [ e 3.900 |...... 3.877 ....02/26/2019 ...|[....03/15/2028 ...
740816-AD-5 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE . 1. 1AFE .. . 103.9190 |. ..2,161,515 |. .. (37,984) |. .5.625 |......2.870 ....03/30/2022 .. 10/01/2038
740816-AH-6 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE . 1 1AFE .. ...95.8760 |. ..575,256 |. (7,212) | .4.875 |......2.982 ....01/14/2020 .. 10/15/2040
740816-AL-7 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE . 1 .1.AFE ...85.8640 |. .. 1,682,934 |. .3.619 |......2.905 ....056/06/2022 .. 10/01/2037 ...
74170*-BY-4 ..... PRINME PROPERTY FUND LLC N A e 2.4 s ...99.4098 |... 1,988,1% |..............2,000,000 |..............2,000,000 [.oeeemmmmmiieeeenn Joommmnreeemmnnns foreeeeeeis s et 5.590 |...... 5.590 ...02/17/2023 ...|....03/15/2033 ...
75458*-AB-5 ..... RAYBURN COUNTRY ELECTRIC COOPERATIVE INC .....ccvvuen foun vee | mnneen [T i .. 2.BFE ..|... . 102.1823 |....ooveeneennn 978,969 |ouinnniiinnnnn 968,062 [oiiiiiinennnn858,062 | o e [ 6.040 |...... 6.040 ....03/17/2023 ...|....12/31/2042 ...
75513E-CJ-8 ..... 2 s .. 2.AFE ..|... ...88.6470 |... . eeeeennnneee 1,340,000 [o.enniiennnn 1,666,845 | [ (18,015) [ e e 4.800 |...... 3.060 ....12/10/2020 ...|....12/15/2043 ...
75513E-CK-5 ..... 2 s .. 2.AFE ..|... ...82.0400 |... 1,058,316 |.............. 1,290,000 |.............. 1,606,300 [......ceeverrrenn Jornnnnnnn (10,386) [oniiiiiniiiiie Jovviniiiiiiiiii fennns 4.350 |...... 2.834 ....12/10/2020 ...|....04/15/2047 ...
76169#-AT-0 ..... REYES HOLDINGS LLC ..eeeeeeeernieeeeemmnnneeeeemnneeees foonwee | e [T fen 1.6 PL ..|... ...98.3046 |... 1,966,093 |..............2,000,000 |...cceeuneeeen2,000,000 .eeneeeemmnnnnnee fovvemmmminineeen o fooeeeeis e 4.910 |...... 4.910 ....04/28/2023 ...|....05/17/2032 ...
T6711*-AA-8 ..... RI0 GRANDE LNG, LLC B I, ...2.CPL ..|.. . 105.5894 |... ..3,167,681 |..............3,000,000 |.............. 3,000,000 |..ceoeerrrrrmnnnns forrrrrmmniiniiiis o [ |l 6.670 |...... 6.673 ....06/16/2023 ...|....07/11/2033 ...
776743-AL-0 ..... ROPER TECHNOLOGIES INC .. 12 .. 2.AFE ..|... ...82.1770 |... 687,821 |...oeeeeeenennn 837,000 [oeeeennneeeeenn 836,188 [eeeeeciiiiiees e 125 | o e 1.750 |...... 1.767 ...08/18/2020 ...|[....02/15/2031 ...
822582-AD4 ... SHELL INTERNATIONAL FINANCE BV L1 .. 1.DFE ..|... . 108.8200 |... .. 1,292,782 |.... o 1,505,282 oo e (16,890) | o e 6.375 |...... 3.877 ....10/30/2019 ...|....12/15/2038 ...
832696-AK-4 ..... J M SMUCKER CO ... 1 .2.BFE .. ...99.6650 |. ..498,325 |. .500,208 |.. .3.500 |......3.295 ....11/21/2016 .. 03/15/2025
84857L-B*-1 ..... SPIRE INC ... 1 L2BYE .. . 101.7883 |. ..1,017,883 |. .1,000,000 |.. | .5.800 |......5.800 ....02/24/2023 .. 03/15/2033
854403-AD-4 ... LELAND STANFORD JUNIOR UNIVERSITY 1. 1AFE .. ...84.7640 |. .. 1,358,767 |. . 1,653,861 |.. 2,553) | .4.013 |......3.733 ....09/21/2023 .. 05/01/2042
85440K-AA-2 ..... LELAND STANFORD JUNIOR UNIVERSITY ....covvvennieviiinas fun one -1 1AFE .. ... 77.4410 | .. 2,923,398 |. .4,219,510 |.. .. (13,726) |. .3.647 |......2.931 ... 12/12/2019 .. 05/01/2048 ...
85440K-AD-6 ..... [LELAND STANFORD JUNIOR UNIVERSITY 1 1AFE .. ...59.4050 |. .. 3,760,337 |. .6,330,000 .5,619,181 |.. 13,287 |. 2,413 |......2.964 ...09/21/2023 .. 06/01/2050 ...
855244-A0-2 ..... STARBUCKS CORP -1 .. 2.AFE ..|... ...99.4710 |... 616,720 |.... ... 620,000 |.. 621,006 B ) B O R N 3.800 |...... 3.440 ....03/11/2019 ...|....08/15/2025 ...
871829-AZ-0 ..... SYSCO CORP ... 1 ..2.BFE ..|... ...99.3480 |... 2,483,700 |.... 2,506,364 e (12,531) oo e e 3.750 |...... 3.231 ....09/07/2016 ...[....10/01/2025 ...
871829-BC-0 ..... SYSCO CORP ... 12 .. 2.BFE ..|... ...97.9540 |... 1,469,310 |.... 1,506,614 o (4,946) [ | e 3.300 |...... 2.951 ....02/10/2022 ...|....07/15/2026 ...
87303*-AA-9 ..... THL CREDIT DIRECT LENDING IV FUNDING LL ....ceovvneefos von | eneee | s J1LFPRL L) ...98.0044 |... 5,782,865 |.... 5,900,620 [.oeeeeeeeeiiieeeen Jeerrnnineeeeennne fereeeeeees e [ 5.000 |...... 5.000 ....09/10/2021 ...|....07/15/2025 ...
89788M-AN-2 ..... TRUIST FINANCIAL CORP .. 1.6 FE ..|... . 101.5810 |... 1,528,794 |.... R PO AR (115D ) AR AU N 6.047 |...... 6.009 ...06/07/2023 ...|....06/08/2027 ...
89837L-AE-5 ..... TRUSTEES OF PRINCETON UNIVERSITY ... 1AFE ... ...75.2190 |... 188,048 |.... 200,510 foueneeeeemniieeee foeeerrnieeeee 95 | e e 3.627 |...... 5.162 ....12/05/2024 ...|....07/01/2046 ...
89837L-AH-8 ..... TRUSTEES OF PRINCETON UNIVERSITY 1AFE .. ...84.3930 |. .. 4,219,650 |. 25,000,000 |eeveeniiiiiiiins foreiiiiiiiis . 4.201 |......4.201 ....06/17/2022 .. 03/01/2082 ...
907818-DT-2 ..... UNION PACIFIC CORP . 1.GFE .. ...86.8560 |. .. 1,354,954 |. .1,560,000 1,903,759 |.. ..(13,314) | .4.821 |......3.234 ....02/10/2021 .. 02/01/2044
907818-EC-8 ..... UNION PACIFIC CORP . 1.GFE .. ...74.8740 |. .. 1,197,984 |. .1,600,000 1,873,379 |.. ..3,337 |. .3.875 |......4.766 ....06/09/2022 .. 02/01/2055
907818-EJ-3 ..... UNION PACIFIC CORP . 1.GFE .. ...79.8640 |. ..798,640 | .1,000,000 970,601 |.. 674 |. .4.050 |......4.245 ....06/08/2022 .. 03/01/2046
91150H-JF-8 . US BANCORP ... 1.GFE .. ...99.1090 |. 1,000,000 |oeeveeniiiiiiiiins foeeniiiiiii . ......4.550 ....07/19/2022 .. 07/22/2028 ...
91159H-JJ-0 ..... US BANCORP ... 1.GFE ..|... . 102.3010 |... . . .... 1,392,191 e (B,844) e e e 5.850 |...... 5.414 ...12/19/2023 ...|....10/21/2033 ...
91324P-AR-3 ... UNITEDHEALTH GROUP INC 1FFE ). . 103.0140 |... 515,070 |.... . 500,000 |.. 572,243 PR U7 ) O A U 5.800 |...... 4.172 ....08/30/2018 ...|[....03/15/2036 ...
914744-AB-3 ..... UNIVERSITY OF NOTRE DAME DU LAC . |- TAFE L. ...93.2330 |... .. 1,496,390 |.... .1,605,000 |.. ....2,098,705 o (24,435) | e e 4.900 |...... 2.563 ....08/04/2022 ...|....03/01/2041 ...
914744-AD-9 ..... UNIVERSITY OF NOTRE DAME DU LAC .... B | R, .. 1.AFE ..|... ...75.8410 |... 2,844,038 |.... .3,750,000 |.. ... 3,324,263 12,481 [ e e 3.438 |...... 4.268 ....08/17/2023 ...|....02/15/2045 ...
914748-AA-6 ... UNIVERSITY OF NOTRE DAME DU LAC .... 12 .. 1.AFE ..|... ...73.9950 |... .6,237,000 |.. 5,183,069 |..eeeeeiiiiiieee e 918 | e e 3.3% |...... 4.531 ...12/18/2024 ...|....02/15/2048 ...
91481C-AD-2 ..... TRUSTEES OF THE UNIVERSITY OF PENNSYLVAN . 12 .. 1.B FE ..|... ...59.2300 |... e 1261 [ e 002,396 |l 5.135 ....11/20/2024 ...|....10/01/2050 ...
92343V-GK-4 ..... VERIZON COMMUNICATIONS INC 1,2 e .. 2.AFE ..|... ...75.6930 |... . . ....2,045,765 e (2,289) | e s 3.400 |...... 3.212 ...09/28/2021 ...|....08/22/2041 ...
927804-FL-3 ..... VIRGINIA ELECTRIC AND POWER CO ... 1,2 e .. 2.AFE ..|... ...79.7340 |... 645,845 |.... . 810,000 |.. ....975,502 o (T18) [ | e 4.000 |...... 2.547 ...06/14/2021 ...|....01/15/2043 ...
927804-FY-5 ..... VIRGINIA ELECTRIC AND POWER CO 1, L2.AFE .. ... 74.7250 |. ..186,813 |. ..250,000 .276,231 |.. (808) | .3.800 |......3.140 ....01/05/2022 .. 09/15/2047 ...
92826C-AK-8 ..... VISA INC ..... 1, . 1.DFE ..|.. ...72.9500 |... 255,325 |.... ..350,000 |. ....347,921 108 e o e 2.700 |...... 2.748 ...03/31/2020 ... |....04/15/2040 ...
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940663-AC-1 ..... WASHINGTON UNIVERSITY ..vvniiiiininniiiiiniieeneennnns foee vee | nennns 1,2 e L ABFE i 7,099,639 [...72.5470 |.............. 5,382,987 [....ccvvunnnns 7,420,000 |.............. 7,112,800 |oevvveiieiiiiiinn foreniieinns L < 728 N O R RN 3.524 |...... 3783 [A0 coeees [ 85,202 i 261,481 |....08/31/2023 ... |....04/15/2054 ...
95000U-2A-0 ..... WELLS FARGO & CO ... .. 2.AFE ..|... .. 1,020,887 |...96.9270 |... .1,004,000 |.. 1,008,828 |...oeeeeiiiiieee e (1,910) [ o e 3.584 |...... 3.373 [N ...... . 35,983 |....01/03/2018 ...|[....05/22/2028 ...
95000U-3J-0 ..... WELLS FARGO & CO ... .. 1.EFE ..|... .. 2,800,000 |. 100.3300 |... .2,800,000 |.. 002,800,000 eenniiiiiiiines o e foi e 5.198 |...... 5.200 [JJ ....... L 72,772 |....01/16/2024 ... |....01/23/2030 ...
95000U-3K-7 ..... WELLS FARGO & CO . .. 1.EFE ..|... 4,200,000 |...99.4050 |... .4,200,000 |.. ....4,200,000 UUUURRURRR FPRTTRRP RN 5.499 |...... 5.500 [WJ ....... .. 115,479 |....01/16/2024 ...|....01/23/2035 ...
983024-AN-0 ..... WYETH LLC ©.oveeieeeciieeeeeerveeeeecceeiieeeeevvneen [ eee [ e [T .. 1.F FE ..|... .. 858,763 |. 104.4280 |... JR X B O R N 5.950 |...... 4.092 [AO ...... ... 41,353 |....03/04/2019 ...|....04/01/2037 ...
98389B-AH-3 ..... XCEL ENERGY INC ..eeeeeeeeeeeeemnneeeeeeenneeeeeeenns fon vee [ v [T s ..2.BFE ..|... 1,553,196 |. 106.8060 |... 1,186,615 |.... .... 1,456,293 o (24,879) e e e 6.500 |...... 3.225|dJ ....... . 72,215 |....08/11/2021 ...|....07/01/2036 ...
98459L-AC-7 ..... YALE UNIVERSITY .ovviiiiiiiiiiiiieeeccieieecevvnieeee oo eee e [ 1,2 s .. 1.AFE ..|... 3,156,445 |...59.6150 |... 2,177,140 |.... 03,158,201 [ e 1796 | e e 2.402 |...... 3.091 ....10/25/2024 ...|....04/15/2050 ...
(3000@-AB-5 ..... CRISTAL-782 PORT FINANCING INC ... ..2.CFE ..|... .. 1,000,000 |. 105.4599 |... 1,054,599 |.... e 1,000,000 -eenneeeeenniieee foreeeeriieee o e e 6.830 |...... 6.832 ....08/22/2023 ... |....04/04/2038 ...
L3551#-AP-5 ..... FERRERO INTERNATIONAL S.A. .. 2,000,000 |...97.7455 |. .. 1,954,910 |. .2,000,000 |.. .5.100 |......5.100 ....06/11/2023 .. 06/20/2033
L9082%-AX-7 ..... TRAFIGURA FUNDING SA . 3,000,000 |...97.1875 |. ..2,915,624 |. .3,000,000 |.. oo 7.340 ....02/24/2023 .. 03/30/2033
N4281@-CL-7 ..... KONINKLIJKE VOPAK NV . S ...2.B .. 1,000,000 |...99.9953 |. .1,000,000 |.. .5.160 |......5.160 ....04/056/2023 .. 06/19/2029 ...
N5828#-AB-6 ..... MODEC FINANCE B V .eeeeeeeeeeeieeeeeeeeeeeeeeeeenes [oee wen | G R o] .. 3,000,000 |. 108.9471 |... . 283,000,000 [-eenneeeeeniiiaee forrereriineeeee e o e 7.490 |...... 7.490 . ...07/18/2023 ...|....07/15/2030 ...
03092*-AG-0 ..... DALRYMPLE BAY FINANCE PTY LTD . Couennn 1 .. 2,000,000 |. 113.0563 |.............. 2,261,126 |.... 222,000,000 eenniiiiiiiiines v e fo e 7.160 |...... 7.160 {JJ ....... .. 143,200 |....03/30/2023 ... |....07/06/2035 ...
07160#-AR-0 ..... ORICA FINANCE LIMITED Cevenns 1T B .. 1,000,000 |. 101.9942 |.............. 1,019,942 |.... . .. e 1,000,000 -eenneeeenniieee foereeeriiieeee e e e 5.820 |...... 5.819 [A0 ...... ... 58,200 |....02/23/2023 ...|....10/16/2032 ...
08806#-AG-2 ..... TABCORP_FINANCE PTY LTD ...uvivvivvnnniiiiiennnnninniennsfonn oas C...... 1 L2 0PL e 1,000,000 |. 103.9485 |.............. 1,039,485 |.............. 1,000,000 |.............. 1,000,000 f...oovvveneininne Jovnvinnniniinnnns fooeiiiiiiiiiis i fonnl 6.690 |...... 6.690 [MS ...oo orrriiniinnn 22,300 foiiiiiiinnnns 66,900 |....12/01/2022 ... |....03/01/2030 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 320,461,989 | XXX 287,318,275 319,281,474 317,080,383 XXX XXX XXX XXX
00842B-AJ-6 ..... ABMT 2015-5 A9 - CMO/RMBS .....eoveeeeeieenieeeeeenees A 478,511 ]...89.0903 |.................416,227 |.....oeeeeenne. 467,196 [ooooeeenennnneens A74,566 |...oeeeeenneeeee foeeeennnn (7,982) | oo e 3.500 |...... 3.154 ...09/29/2016 ...|....07/25/2045 ...
00842T-AD-0 ..... ABMT 2016-1 A4 - CMO/RMBS A .. 117,047 |...88.4634 |... L1739 s e 1070 e [ e 3.000 |...... 3.208 ....01/01/2016 ...|....12/25/2045 ...
12646X-AH-5 ... CSMC 2013-1VR3 A1 - CMO/RVBS .. A .. 150,038 |...87.1222 |... . .. e 150,076 |oeeeeeeeeeeeeis feeieieeeii 286 e e e 2.500 |...... 2.452 ....02/05/2020 ...|....05/25/2043 ...
12647P-AL-2 ... CSNC 2013-7 A11 - CMO/RVBS A .. 384,333 |...89.6641 |... L7879 [ 386,121 | e (970) | e e 3.500 |...... 3.030 ....04/29/2020 ...|....08/25/2043 ...
22044P-AA-5 ... CSMC 2013-TH1 A1 - CMO/RVBS .... A 1,120,376 |...85.5177 |... 993,192 |.... 1,161,388 |.. e B8 s e 3108 | e e 2.130 |...... 3.095 ...04/26/2016 ...|[....02/25/2043 ...
33851J-AC-3 ..... FSMT 2018-3INV A3 - CMO/RMBS .. A ...91.5404 |... 701,764 |.... . 766,617 |.. JRRY <7810 8 R (SRR (1173 N FPPRR AU RN 4.000 |...... 3.431 ....07/15/2021 ...|....05/25/2048 ...
33851K-AC-0 ..... FSMT 2020-2 A2 - CMO/RMBS ... A ...85.5107 |. ..465,537 |. ..544,420 .558,531 |.. .3.000 |......2.534 ....07/16/2021 .. 08/25/2050
36261H-AA-8 ..... GSVBS 2021-PJ5 A1 - CMO/RVBS A .. 76.8711 .. 3,404,355 |. . 4,428,656 . 4,399,510 |.. .2.000 |......2.080 ...05/14/2021 .. 10/25/2051
36262A-AB-0 ..... GSVBS 2021-PJ3 A2 - CMO/RMBS A ...81.7536 |. ..1,217,683 |. . 1,489,454 1,218,406 |.. .2.500 |......5.486 ....06/29/2023 .. 08/25/2051
36262C-AB-6 ..... GSMBS 2021-PJ A2 - CMO/RMBS . A ...80.1552 [. ..4,953,081 |. .6,179,363 .5,952,328 |.. .2.500 |......2.986 ....07/05/2023 .. 01/25/2052 ...
362620-AB-5 . GSVBS 2021-GR1 A2 - CMO/RMBS A ...79.7176 |. .. 3,590,450 |. . 4,503,961 .3,877,949 |.. .2.500 |......4.691 ...05/31/2023 .. 11/27/2051 ...
46592P-AR-2 ..... JPMNMT 21INV1 ASA - CMO/RMBS ... A ... 76.7922 |..ocoonnnnnnns 1,885,052 |.... . 2,454,743 |.. 2,159,789 o ot 10,498 | o e 2.500 |...... 1.109 ....04/28/2022 ...|....10/25/2051 ...
46592X-AC-8 ..... JPMNMT 2021-13 A3 - CMO/RVBS . A ...81.3199 |... .3,667,231 |.. 3,681,397 oo e 438 | e e 2.500 |...... 2.428 ....10/26/2021 ...|....04/25/2052 ...
465971-AE-9 ..... JPMNT 247 A3 - RMBS A .. 1,462,088 |...83.4740 |... .1,705,369 |.. 1,465,183 o 3,095 | e e 3.000 |...... 0.536 ....08/07/2024 ...|....04/25/2053 ...
46641C-AH-4 ..... JPMNMT 2014-1 1A9 - CMO/RMBS ... A 341,860 |...93.6018 |... ..346,791 |.. 882,188 e fee 2,849 | [ e 3.500 |...... 3.759 ...03/19/2019 ...|....01/25/2044 ...
46641Y-AA-1 ... JPMNMT 2014-2 1A1 - CMO/RMBS ... A ..33,144 [...97.7341 |... 82,335 [l 32,745 s i (190) | [ e 3.000 |...... 1.755 ....01/27/2021 ...|....06/25/2029 ...
46644V-BJ-4 ..... JPMNT 154 2A2 - CMO/RMBS .. A 1,147,873 |.. 87.6600 |... . 1,159,651 |.. 1,150,044 e e 949 | o e 3.000 |...... 3.147 ....11/01/2015 ...|....06/26/2045 ...
46647E-AA-9 ..... JPMNMT 163 1A1 - CMO/RMBS .. A 484,161 |...90.3344 |. .489,593 .478,802 |.. .3.380 |......3.699 ...03/19/2019 .. 10/25/2046 ...
46647J-AN-0 ... JPMNMT 2016-4 A13 - CMO/RMBS . A . 73,362 |...88.5922 |. 72,591 .. 73,420 |.. (3,483) | .3.500 |......3.227 ....05/12/2021 .. 10/25/2046
46647S-AE-0 ..... JPMNMT 2017-3 1A3 - CMO/RMBS . A ...89.5764 |. 322,482 .334,508 . 1,861 .3.500 |......2.697 ....08/09/2017 .. 08/26/2047
46648H-AC-7 ..... JPMNMT 2017-2 A3 - CMO/RUBS .. A ...88.9746 |. 783,47 .799,083 (4,693) |- .3.500 |......3.095 ...05/24/2017 .. 05/28/2047
46648U-AD-6 ..... JPMNMT 174 A4 - CMO/RMBS ... A ...87.5530 |. ... 76,426 ..76,35% (275) | .3.000 |......2.994 ....02/22/2022 .. 11/25/2048 ...
46654T-AB-4 ... JPMNMT 2115 A2 - CMO/RVBS .. A ...84.1923 |... . 3,183,205 |.. 3,227,702 eeeeeeeeeee o 254 | e e 3.000 |...... 2.809 ....12/20/2021 ...|....06/25/2052 ...
46655D-AC-6 ..... JPMNMT 222 A3 - CMO/RMBS ... A ...80.2073 |... . 13,299,611 |.. LA2,777,331 s [ 88,084 | o e 2.500 |...... 2.943 ....02/24/2022 ... |....08/26/2052 ...
466570-AE-1 ..... JPMNT 243 A3 - RUBS A ...83.4740 |....ccoeeee.et 4,501,328 |.... .5,392,489 |.. e 8,519,802 eeniiiiiiieee e 11818 | o e 3.000 |...... 3.920 | MON ..... .. 13,481 |... ....08/25/2024 ...|....03/25/2054 ...
67647L-AA-9 ..... OCMT 2021-1 A1 - CMO/RMBS A ...80.4129 [.............. 1,206,425 |.... .1,500,287 |.. e 1,625,830 [oeenniiiiiiiiees i 1,850 | o e 2.500 |...... 2.235 | MON ... ....04/14/2021 ...|....05/25/2051 ...
749384-AA-1 ... RCKT 2021-5 A1 - RMBS A .. 81.8167 |..ceeeennnnnns 7,733,146 |.... .9,451,79%4 |.. ....9,169,249 U A JUUP SR 2.500 |...... 2.907 | MON ..... ... 19,691 [... ....02/24/2022 ...|....11/27/2051 ...
74938D-AA-1 ..... ROKT 213 A1 - RMBS ....ccvvvniiiiiiiiiniiiiiiiiiiieaees A 2,440,431 ...80.0379 |.......cceo 2,538,259 |......oeeennn 3,171,322 |oueennnnn 2,477,924 M8 [ i e 2.500 |...... 6.004 [MON ... oveeiiiiiinnnnns 1,321 ...09/21/2023 ... |....07/25/2051 ...
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74938V-AA-1 ... ROKT 2021-4 A1 = RUBS .....cevvnniiiiinnnniiniinnnnnens foee vee | s LR TA s 6,201,036 |...80.3293 |.............. 4,914,443 |.............. 6,117,871 | 6,192,926 [....ccevvviiieees Jovvinnnnnn (5,442) |ovveeeiiiiiiines o e 2.500 |...... 2.323 ....09/21/2021 ...|....09/25/2051 ...
749381-AB-7 ..... RCKT 222 A2 - RWBS 1,079,601 |...81.5202 |... .1,141,491 |.. ....1,096,361 e 8,062 [ e e 2.500 |...... 3.038 ....02/17/2022 ...|....03/25/2052 ...
T4939K-AE-6 ..... RCKT 2021-6 A5 - CMO/RMBS . ...2,304,582 |...86.6461 |... .. 1,987,513 |.... .2,293,829 |.. 002,302,855 ouenieiiiiiiiees forrviinnnenn (860) |veiiciiiins o e 2.500 |...... 2.448 ....12/14/2021 ... |....12/26/2051 ...
75409T-AG-0 ..... RATE 21J3 A7 - CMO/RMBS ... ...9,392,668 |...86.2888 |.............. 7,965,424 |.... 9,231,123 |.. e 9,854,250 |eeneeeeiiiieee e (12,975) | o e 2.500 |...... 2.213 ....10/05/2021 ...|....09/25/2051 ...
75409U-AC-6 ..... RATE 2024-J3 A3 - RMBS ... .. 1,887,627 |...95.7684 |.............. 1,818,834 |.... .1,899,200 |.. 1,887,650 e e 22 e o e 5.000 |...... 5.018 ....00/27/2024 ...|....10/26/2054 ...
81745G-AA-2 ..... SEMT 2013-10 A1 - CMO/RMBS A ...90.93% |... . 706,471 |.. 21156 e e (BBT7) e [ e 3.500 |...... 2.854 ...07/26/2019 ...|....08/25/2043 ...
81745J-A0-1 ..... SEMT 2013-11 B3 - CMO/RMBS A ...96.9470 |... 28,007 |oeiiiiieee e 28,400 | e B | [ e 3.654 |...... 2.859 ....03/10/2020 ...|....09/25/2043 ...
81745L-AF-0 ..... SEMT 2014-4 A6 - CMO/RMBS ... A ...90.9535 |... 19,749 20,191 | e (B01) e e e 3.500 |...... 2.980 ....01/29/2020 ...|....11/25/2044 ...
81745M-AA-9 ..... SEMT 2013-2 A - CMO/RMBS .. AL ...84.0218 |. ..2,102,171 |. .2,501,935 .1.874 |......3.284 ....04/07/2022 .. 02/25/2043
81746D-AA-8 ..... SEMT 2017-5 A1 - CMO/RMBS A ...89.7100 |. ..314,066 | ..350,001 .3.500 |......3.089 ....07/01/2021 .. 08/26/2047
81746G-AA-1 ..... SEMT 2017-7 A1 - CMO/RMBS A ...89.4231 ..292,076 |. ..326,622 .3.500 |......2.952 ...07/30/2019 .. 10/25/2047 ...
81746G-AU-7 ..... SEMT 2017-7 A19 - CMO/RMBS .. 1A .. 179,830 |...88.1277 |... 177,967 |.. 180,817 e e (288) e e e 3.500 |...... 3.183 ....10/02/2017 ...|....10/25/2047 ...
81746L-AA-0 ..... SEMT 2015-3 A1 - CMO/RMBS ... LA .. 183,612 ]...90.3931 |... ..185,819 |.. L1834 s e 1B L [ e 3.500 |...... 3.764 ....03/08/2019 ...|....07/25/2045 ...
81746N-AA-6 ..... SEMT 163 A1 - CMO/RMBS 1A ..707,763 |...89.4632 |... 101,982 | e (285) e e [ 3.500 |...... 3.859 ...06/15/2020 ...|....11/26/2046 ...
81746R-AU-3 ..... SEMT 162 A19 - CMO/RMBS LA .. 186,010 |.. 88.0107 |... LG 184948 s e (1987) L [ e 3.500 |...... 3.327 ....11/20/2017 ...|....08/25/2046 ...
81746X-AA-4 ..... SEMT 2017-3 A1 - CMO/RMBS ... 1A .. 209,485 |...89.2448 |... 298,761 oo e (284) | e e 3.500 |...... 3.637 ...07/30/2019 ...[....04/25/2047 ...
81748K-AA-0 ..... SEMT 2020-2 A1 - CMO/RMBS ... A .. 87.8768 |.......eeeeennn 153,508 |oveenniiinnnnn 174,680 [oeveeeeee e 177,417 s i (150) | oo e 3.500 |...... 3.192 ....12/28/2021 ...|....03/25/2050 ...
81748\1-AA-6 ..... SEMT 2020-1 A1 - CMO/RMBS ... AL ...90.6934 |... <o 1,971,505 |eeniiiiiiiiiees o (22,487) | e e 3.500 |...... 2.950 ...07/12/2021 ...|....02/25/2050 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities XXX 79,167,231 95,570,228 91,669,218 113,112 XXX XXX XXX 176,812 2,406,107 XXX XXX
30202P-AE-8 ..... FREMF 2015-K45 B - CMBS ... 4. 1A ... ...99.4588 |... ..2,327,337 |.... .2,340,000 |.. 2,333,472 e [l 6,444 |ooeiiiiiiiiiins o e 3.612 |...... 3.893 | MON ..... . 85,725 |....11/15/2016 ...[....04/27/2048 ...
30292R-AJ-3 ..... FREMF 2015-K46 B - CMBS ... N 1A ... ...99.5135 |... 676,692 |.... ... 680,000 |.. 680,016 e (6,938) oo e e 3.707 |...... 2.683 | MON ..... . 25,570 |....01/06/2022 ... [....04/27/2048 ...
30293lI-AE-2 ... FREMF 2015-K50 B - CMBS ... 4. 1A ... ...99.0025 |.............. 3,875,949 |.... ....3,915,786 (11,980) feneeiiiiiiinnes Jovvvvniniiniiinnn fonnns 3.792 |...... 3.459 | MON ... .. 150,441 |....08/13/2019 ...|....10/26/2048 ...
30296A-AS-6 ..... FREMF 2017-K61 B - CMBS 4 1.A .. ...97.2835 |. ..1,167,402 |. 1,234,764 |.. ..(18,169) | .3.648 |......2.120 . 45,102 |....09/18/2020 .. 12/27/2049
30302X-AE-9 ..... FREMF 2017-K65 B - CMBS 4 1A .. ...97.5112 [ ..409,547 |. ..420,000 .437,682 |.. (7,712) | .4.074 |......2.225 . 17,431 |....04/09/2021 .. 07/25/2050
30305K-AG-9 ..... FREMF 2017-K69 B - CMBS 4 1.A .. ...96.1676 |. .. 1,682,933 |. .1,750,000 1,700,449 |.. 14,015 |. .3.727 |......4.805 . 66,328 |....09/27/2022 .. 10/25/2049 ...
357080-AU-7 ..... FREMF 2017-K66 B - CMBS e ) 1.A .. ...97.3172 |. ..973,172 . .1,000,000 .954,859 |.. 15,402 |. .4.029 |......5.985 . 41,079 |....09/26/2022 .. 08/25/2050 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities XXX 11,113,032 11,305,000 11,257,030 (8,887) XXX XXX XXX 35,380 431,675 XXX XXX
006346-AW-0 ..... ADMSO 231 A2 - ABS ... .. 1.GFE ..|... . 102.5075 |...cevvnnnnnns 3,075,224 |.... .3,000,000 |.. 02,999,299 eeniiieiiiieee e (1) s e e 6.967 ....07/19/2023 ...|....07/15/2053 ...
07359B-AA-5 ..... BEACN 211 A = ABS eieeiiiiiiiiiee e [een e 1FFE .. ...90.4981 .. 5,395,574 |. .5,962,084 .5,634,219 |.. .2.250 |.. ...02/23/2023 .. 10/22/2046 ...
106230-AC-9 ..... BRELPO 2022 A3 = ABS ......eeeereeneeeermnnneeeerennnens feen o 1AFE .. ...98.3250 |. ..5,211,225 |. .5,300,000 .5,526,463 |.. 5,413 |.. ... 11/12/2024 .. 09/01/2052 ...
12657-AE-0 ..... CNH 2021-B B - ABS .... .. 1.AFE ..|... ...96.5200 |... 965,200 |.... .1,000,000 |.. 999,985 |.oevveniiiiiiiinn foeeniiviennn (143) | e e 0.900 ....07/20/2021 ...|....01/16/2029 ...
148550-AA-4 ... CASTLELAKE SECURED AVIATION ASSET LLC 20 .... L 1.FPL ... ...98.8700 |... 2,420,108 |.... .2,447,767 |.. 02,390,940 eeniiieiiiieee e 30125 s o e 6.500 ....03/16/2023 ...|[....07/31/2036 ...
18977C-AB-0 ..... COSERV 2022 A2 - ABS .. 1.AFE ..|... ...96.73%0 |... 2,128,258 |.... .2,200,000 |.. 02,199,868 ouenniiiiiiiiiees i 120 s [ e 5.321 ....06/25/2024 ...|....02/15/2050 ...
20633K-AA-6 ..... TUNES 2022-1 A2 - ABS ... |- 1LFFE L. ...99.1836 |... .3,000,000 |.. 02,930,949 oeeieiiiiiiieee e (11,762) | o e 6.500 ....12/08/2022 ...|....01/23/2073 ...
24702G-AL-9 ..... DEFT 241 D - ABS |- 2.BFE ..|... . 101.7565 |... 02,999,017 Lo e 29 s [ e 6.120 ....04/08/2024 ...|....09/23/2030 ...
24702H-AL-T7 ..... DEFT 2023-1 D - ABS .. ..2.BFE ..|... . 101.3595 |... . e 1,005,629 |.eeneeeeeiiieee e 10 s e e 6.800 ...03/28/2023 ...|....08/22/2029 ...
24703G-AE-4 ..... DEFT 2023-2 C - ABS 1FFE .. . 101.0679 |. ..707 475 |. . 700,000 ....699,924 |.. .6.060 |.. ....06/12/2023 .. 01/22/2029 ...
24703G-AF-1 ..... DEFT 2023-2 D - ABS .2.BFE .. . 101.7271 .. 3,560,450 |. .3,500,000 . 3,499,502 |.. .6.740 |.. ...06/12/2023 .. 07/23/2029
24704E-AL-2 ..... DEFT 242 D - ABS .... .2.BFE .. ...99.9890 |. ..999,890 |. .1,000,000 .999,920 |.. .5.290 |.. ....10/08/2024 .. 02/24/2031
403951-AE-6 ..... HPEFS 2022-3 C - ABS . .1.BFE .. . 100.6159 |. ..1,006,159 |. .1,000,000 .999,961 |.. .6.130 |.. ....10/12/2022 .. 08/20/2029
403963-AF-8 ..... HPEFS 241 D - ABS ..... .2.BFE .. . 100.3465 |. ..6,020,788 |. .5,997,980 |.. .5.820 |.. ....01/23/2024 .. 11/20/2031 ...
40441R-AF-0 ..... HPEFS 2022-1 D - ABS ... 4 | LAFE L ,726, ...98.8026 |.............. 5,686,089 |.... . s . 5,752,228 o o 10,683 s e e 2.400 ...09/13/2022 ...|....11/20/2029 ...
40441T-AF-6 ..... HPEFS 2022-2 D = ABS ....oviiiivvvnnniniiiininninniiinnnnnsfons voe [ nnnnns 4. LAAFE 3,999,154 |...99.5750 |.......ccee 3,983,001 ... 4,000,000 |...oeuennnnnns 3,999,925 |...ovvviiiiiiinnn Joveeenn e (1,367) oo o oo 4.940 ...05/17/2022 ... |....03/20/2030 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
40444M-AL-5 ..... HPEFS 242 D = ABS ....oevvviiiiiiiiiieeeevieiieeeeevnaa foee v | oo 4 L 2BFE | 1,999,593 . 100.4003 |...........eee 2,008,006 |.......ceennnn 2,000,000 |.eeevuennnnnns 1,999,610 |oovvvveeniieiiinnn fovveniiveeenn 17 s o o 5.820 |...... 6.383 [MON ... |ovvnniiiiinnnnns 3,557 ....06/18/2024 ...|....04/20/2032 ...
43351R-AA-3 ..... MUSIC 221 A - ABS 4 | 1GFE L ...97.8900 |...ccevnnnnnnn 2,933,197 |.... 2,920,914 | e 25,504 s e e 5.000 |...... 6.149 [N ...... .. 17,063 |... ....08/12/2022 ...|....05/22/2062 ...
44328U-AF-3 ..... HPEFS 2023-2 D - ABS .... 4 [ 2B FE L . 101.9007 |... 02,999,809 |oeenniiiiiiiines v 130 s [ 6.970 |...... 7.185 ...09/19/2023 ...|[....07/21/2031 ...
46617L-AA-9 ..... HENDR 133 A - ABS 2 ... .. 1.AFE ..|... 1..92.6687 |..oeeeviiiieeeenn 53,088 |eeiiiieennn 57,234 82,804 s e 382 | o e 4.080 |...... 1.679 ....09/08/2020 ...|[....01/17/2073 ...
46617T-AA-2 ..... HENDR 2014-1 A - ABS .... 2. .. 1.AFE ..|... ...91.0748 |... e 2,210,175 Joviiiiiiiiinns [ 28,692 | [ e 3.960 |...... 7.315 ... 11/17/2022 ...|....03/15/2063 ...
46620J-AA-9 ..... HENDR 171 A - ABS N .. 1.AFE ..|... ...90.3161 |... ... 657,701 |.. 750,011 Joeeeeeeeeeeein feieeeeeen 30488 ot o oo 3.990 |...... 1.872 ...11/23/2020 ... |....08/16/2060 ...
46620V-AA-2 ..... HENDR 172 A - ABS 4. .. 1.AFE ..|... ...87.2310 |... .2,471,060 |.. 002,661,606 |.enneeiiiiniines v (485) | e e 3.530 |...... 2.452 ....038/25/2021 ...|....09/15/2072 ...
46655X-AA-6 ..... HENDR 21A2 A - ABS N .. 1.FFE ..|... ...89.8000 |... s .9,258,597 |.. e 9,258,597 oeeieeieiiiiieee e e e e 4.550 |...... 4.550 ....11/07/2022 ...|....02/18/2070 ...
ATTATD-AA-8 ..... JG WENTWORTH LVI LLC - ABS 4 1FFE .. . 100.0000 |. 9,860,204 .9,860,204 .9,860,204 |.. .6.710 |......6.710 ....08/29/2023 .. 12/31/2077
69380M-AB-2 ..... TXNM A A2 - ABS .. 4 1AFE .. . 103.7690 |. 5,188,450 |. .5,000,000 .5,040,970 |.. .6.028 |......5.965 ....08/21/2024 .. 08/15/2051
82655K-AB-7 ..... VVC 2023-A A2 - ABS 4 1AFE .. ...97.7690 |. .. 3,870,675 |. . 3,959,000 .3,903,967 |.. .5.172 |......5.289 ....06/06/2024 .. 05/15/2043 ...
872480-AA-6 ..... TIF 2020-1 A - ABS .... N .. 1.FFE ..|... ...92.4609 |... 645,223 |.... ..697,833 |oeeeieieeeeenn 618,941 | [ 18,380 | e e 2.090 |...... 7.125 ...11/07/2022 ...|....08/21/2045 ...
88240T-AD-3 ..... ERCOTT 2022 A4 = ABS ....oevvvniiiiirnnnninirnnnnneeenna [ooe o | oo 4. .. 1.AFE ..|... ...95.1540 |... 9,515,400 |.... .. 10,000,000 |.. 09,957,891 | i (488) | e e 5.167 |...... 5.197 ....06/09/2024 ...|....02/01/2052 ...
88315L-AE-8 ..... TMCL 2020-1 A - ABS Cevenns 2 .. 1.FFE ..|... ...94.5052 |... 1,040,338 |.... ....1,100,826 |.. e 1,076,875 |eeeeeeeiiieee e 5722 | e e 2.730 |...... 3.586 ....06/14/2022 ...|....08/21/2045 ...
88315L-AG-3 ..... TMCL 2020-2 A - ABS .. (R 4 .. 1.F FE ..|... ...91.9342 |... 3,088,536 |.... 03,346,444 o [ 2881 e e e 2.100 |...... 2.238 ....06/14/2022 ...|....09/20/2045 ...
88315L-AL-2 ..... TMCL 211 A - ABS Cevenns 4 .. 1.FFE ..|... ...90.3268 |... .. e 1,057,421 s e 107 s e e 1.680 |...... 4.625 ....06/17/2022 ...|....02/20/2046 ...
88315L-AQ-1 ..... TMCL 212 A - ABS Couennn 2 .. 1.F FE ..|... ...91.0526 |... LTTT,333 [l 734,508 | [ 17,881 | [ e 2.230 |...... 4.690 ....00/27/2022 ...|....04/20/2046 ...
88315L-AS-7 ..... TMCL 2021-3 A - ABS .. Cevenns 2 .. 1.FFE ..|... ...86.4939 |... .2,735,333 |.. e 2,625,720 |eeneeeeeiieeee foeeeee 13313 | e e 1.940 |...... 2.940 ...02/15/2022 ...|....08/20/2046 ...
88655A-AA-8 ..... TIF 241 A - ABS .. 1.CFE ..|... ...99.079%4 |... 935,062 |.... ..943,750 |.. 931,931 s e 182 L [ e 5.480 |...... 5.574 ....04/10/2024 ...|....04/20/2049 ...
89680H-AA-O ..... TCF 2020-1 A - ABS . 1.FFE .. ...91.0771 ..639,930 |. ..702,625 .682,645 |.. 2,110 |......2.940 ....02/23/2022 .. 09/20/2045 ...
910208-AC-1 ..... UNIELC 2022 A3 = ABS ....iiiiivveeniiiiinnnnniiiiinnnnsonn oas v [4 o | LAFE L .. 1,878,260 )...97.6650 |.............. 1,953,300 |.... .2,000,000 |.. ....1,880,344 | o 1611 e L e 5.516 [...... 5.972 ...11/09/2023 ... |....12/01/2052 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 112,936,412 | XXX 110,466,693 114,118,359 113,278,093 87,127 XXX XXX XXX 693,803 5,012,587 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 536,076,720 [ XXX 488,065,231 540,275,061 533,284,724 (370,426) XXX XXX XXX 4,388,710 20,774,999 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 747,046,206 [ XXX 645,363,221 839,836,716 747,493,854 1,348,747 XXX XXX XXX 7,788,971 24,592,912 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 186,627,437 [ XXX 166,331,342 191,143,315 187,719,007 107,571 XXX XXX XXX 500,641 5,449,365 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 19,472,540 | XXX 17,894,557 18,895,880 19,231,635 (23,721) XXX XXX XXX 55,337 669,675 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 153,071,743 | XXX 147,357, 141 155,022,528 153,440,735 101,761 XXX XXX XXX 1,201,599 6,519,976 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX | XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 1,106,218,016 | XXX 976,946,261 1,204,898,439 1,107,885,230 1,534,359 XXX XXX XXX 9,546,547 37,231,928 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 634,888,628 1B ..$ .. .164,713,950 1C..$ .. ....7,486,809 1D .$ ... 6,274,041 1E..$........ 22,411,493 1F.$ ... 81,352,905 1G.$............ 66,489,520
1B 2A..$ . 53,615,777 2B ..$.. ...51,051,945 2C..$ .. ...19,600,073
1Cc 3A..$ 3B..$.. 8. ..
1D 4A .8 4B ..$ .. .8
1E 5A...$ 5B..% .. 5.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSvVo
CUsSIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment|Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) | Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
23281#-12-4 ... [CYPRIUM PARALLEL INVESTORS V LP ......eewwe fevveveennni e e 121,960.360 |........... 25.00]....... 0.000]............ 12,264,040 |..... 100.558 | 12,264,040 {............. 12,196,036 [ | 553,686 |....ooeeeiiiiiiiiiieins | (795,328)|.cevveeeeniiiinnne fooeeiiiiiiiiiiiiens feveiiiiieees (795,323))...cuueneinninnnn .. 1.G PL ..|..05/07/2024 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 12,264,040 XXX 12,264,040 12,196,036 553,686 (795,323) (795,323 XXX XXX
172606-7€-6 .. |C|0N ARES DIVERSIFIED CR F 7.16 PFD ...... | ........... | ....... | ................. 120,000.000' ........... 25.00| ....... 0.000 f..eeveunnnnns 3,000,000 |...... 25.201 |oveeiiieenns 3,034,866 .............. 3,000,000f.....cceennnn. 50,717 |vvvveeeens 214,800 |0 e e e e [ .. 1.F PL ..]..03/02/2023 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 3,000,000 XXX 3,034,866 3,000,000 50,717 214,800 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 15,264,040 XXX 15,298,906 15,196,036 50,717 768,486 (795,323) (795,323 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

4509999999 - Total Preferred Stocks 15,264,040 XXX 15,298,906 15,196,036 50,717 768,486 (795,323) (795,323 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.8.. D8 TE 8 s 1F S 3,000,000 1G..$............ 12,264,040
1B 2C ..$
1C 3C..$
1D 4C ..%
1E 5C..$ ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CUsSIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
000899-10-4 ... [ADMA BIOLOGICS ORD ...13,206 .. 15,175 .. ....(1,969) ... . |- 10/01/2024 ..
002824-10-0 ... [ABBOTT LABORATORIES ORD .. . 234,364 238,355 [ Lo 888 [ 8,200 [ [ 6,299 ... . |- 01/26/2006 ..
00287Y-10-9 ... [ABBVIE ORD ... 374,414 ... 181,083 |.. ....28,062 |... . |- 03/20/2024 ..
005098-10-8 ... [ ACUSHNET HOLDINGS ORD .. ... 383,192 ... 263,635 |.. ... 43,405 |... . |- 07/10/2024 ..
009066-10-1 ... [AIRBNB CL A ORD .... 346,265 ... 877,785 |.. ...(31,519) |... . |- 08/05/2024 ..
009158-10-6 ... [AIR PRODUCTS AND CHEMICALS ORD .. .... 465,514 ... 323,071 .. . . ....50,713 |... . |- 02/22/2024 ..
02079K-10-7 ... [ALPHABET CL C ORD .... .. 548,658 ... 297,939 |.. ... 142,638 |... ... 142,638 |... . |- 03/01/2023 ..
02079K-30-5 ... [ALPHABET CL A ORD .... .. 505,620 |.. ... 483,102 |... ...483,102 |... . |- 12/26/2018 ..
022098-10-3 ....[ALTRIA GROUP ORD ... .. 27,820 |... ....27,820 |... . |- 10/23/2020 ..
023135-10-6 ... [AMAZON COM ORD .. .841,3M .. 09/28/2023 ..
025816-10-9 ... | AMERICAN EXPRESS ORD 2,581.000 |. . 282,490 .. 10/11/2022 ..
03027X-10-0 ... [AMERICAN TOWER REIT .. 1,286.000 |. L (41,756) .. 03/07/2023 ..
030420-10-3 ... [AMERICAN WATER WORKS ORD ... .. 1,952,000 [.evvenennnnnnne... 243,004 |........ ... 243,004 . . ....6,203 ... . |- 03/13/2024 ..
032095-10-1 ... [AMPHENOL CL A ORD . ..6,190.000 [o.evvunnininnnnnnnn. 429,896 |......... 69.450 .... 429,8% . 114701 . .... 123,088 |... . |- 03/25/2020 ..
037833-10-0 ... [APPLE ORD .....ccovvveeeiiiiiiiiiiiciccicccccccecceeceeeeees [ evvvvnnnnns [eeeeeencfoiiinnnnnnn. 16,449,000 | 4,119,159 | 250.420 ..4,119,159 ... 234,284 |.. ... 952,233 |... . |- 06/30/2021 ..
05550J-10-1 ... [BJS WHOLESALE CLUB HOLD ORD ..........cevvmmmmmmmnnnnnn [enmmmmnnnnn [eemmmnncforiiiiiiiiinnnn 11,189,000 |t 999,737 | 89.350 .... 999,737 ... 411,286 |.. .... 253,878 |... . |- 06/24/2023 ..
084670-70-2 ... [BERKSHIRE HATHAWAY CL B ORD ......ccvvvvvvvvviniiinnnns [ evnnnnnnnns [ eeeeeencfo. 3,143,000 | 1,424,659 | 453.280 .. 1,424,659 .... 303,677 |... . |- 10/11/2022 ..
09290D-10-1 ... [BLACKROCK ORD . 535,107 L 177,749 . . | 06/14/2024 ..
100557-10-7 ... | BOSTON BEER CL A ORD ...68,395 ... (10,399)... . |- 12/14/2023 ..
110122-10-8 ... | BRISTOL MYERS SQUIBB ORD .... . 136,140 .. 12,637 |... . | 03/16/2023 ..
125896-10-0 ... | CMS ENERGY ORD ..... 43,456 .5,504 .. 10/12/2022 ..
14316J-10-8 ... | CARLYLE GROUP ORD . 127,992 |. .. 25,567 .. 09/04/2024 ..
15118V-20-7 ... | CELSIUS HOLDINGS ORD . .. ...42,855 |.. .. 12/20/2024 ..
159864-10-7 ... | CHRLS RIVER LABS ORD . .. 292,406 |. .184.600 |.. . 292,406 |.. .. 04/22/2024 ..
16119P-10-8 ... | CHARTER COMMUNICATIONS CL A ORD . .. 502,501 |. .342.770 . 502,501 |.. .. 03/13/2023 ..
16359R-10-3 ....| CHEMED ORD ....95,364 [........ 529.800 ...95,364 . |- 08/24/2023 ..
166764-10-0 ... | CHEVRON ORD .. 505,347 .... 505,347 . |- 11/20/2020 ..
184496-10-7 ... | CLEAN HARBORS ORD .. .. 226,458 ... 226,458 . | 11/09/2023 ..
191216-10-0 ... | COCA-COLA ORD . 274,753 . |- 10/05/2023 ..
20451N-10-1 ... [ COMPASS MINERALS INTERNATIONAL ORD . |- 1272172023 ..
227046-10-9 ... CROCS ORD . . . |.. 10/17/2024 ..
228368-10-6 ... [ CROWN HOLDINGS ORD . 617,033 |.. . 598,431 .. 12/20/2024 ..
235851-10-2 ....[DANAHER ORD ... . 313,565 |.. . 130,585 .. 04/06/2020 ..
25754A-20-1 ....[DOMINOS PIZZA ORD . . 407,788 .. 09/11/2024 ..
26142V-10-5 ... [DRAFTKINGS CL A ORD .. 12/20/2024 ..
20362U-10-4 ....[ENTEGRIS ORD ........... .. 11/26/2024 ..
20472R-10-8 ....|EQUITY LIFESTYLE PROP REIT ORD .. . |- 04/22/2024 ..
30034W-10-6 ... |EVERGY ORD . |- 09/25/2020 ..
30040W-10-8 ... [EVERSOURCE ENERGY ORD .. . | 10/12/2022 ..
30231G-10-2 ... [EXXON MOBIL ORD . |- 07/30/2021 ..
30303M-10-2 ... [META PLATFORMS CL A ORD .. .| 1171472022 ..
33767E-20-2 ... [FIRSTSERVICE SUB VTG ORD ... . |- 04/01/2024 ..
369550-10-8 ... [GENERAL DYNAMICS ORD . |- 04/24/2024 ..
384109-10-4 ... [GRACO ORD . |.. 07/28/2022 ..
40171V-10-0 ... | GUIDENIRE SOFTWARE ORD . .. 12/30/2024 ..
404030-10-8 ... |H AND E EQUIPMENT SERVICES ORD .. 12/15/2023 ..
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42226A-10-7 ... |HEALTHEQUITY ORD ..1,457.000 |.... ... 139,799 . 92,418 .. ... 42,892 ... . |- 08/05/2024 ..
426281-10-1 ... | JACK HENRY AND ASSOCIATES ORD ... .. 1,424,000 |.... .. 249,627 . 215,637 |.. ....16,931 |... .| 1171672023 ..
427866-10-8 ... |HERSHEY FOODS ORD .. ...(20,816) |... . |- 10/05/2023 ..
437076-10-2 ... | HOME DEPOT ORD ....40,530 |... . |- 03/25/2020 ..
443320-10-6 ....|HUB GROUP CL A ORD ... ....(1,839) ... .| 12/13/2023 ..
461202-10-3 ... | INTUIT ORD .....ovvvvvmmmmmmnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnns [ oeneennenns fovnnnenonnnn00 984,000 [onnnnnl . 618,444 (11110 628,500 [uuvvvvnnnnnnnnn. 618,444 [ oooiiiiiinnnnnnnn 269,466 |oovveeeeiiiiiiiiiiiiiiiins i 30680 | 34 L e 3,414 |.. .| 11/07/2022 ..
461871-10-7 ... | INVITATION HOMES ORD ... ....(5,005) |... . |-. 05/09/2022 ..
46625H-10-0 ... | JPMORGAN CHASE ORD ...159,546 |... . |.. 07/01/2004 ..
47103N-10-6 ... | JANUS INTERNATIONAL GROUP ORD .......cevvvvreevevennnns [onnnnnnnnns fuvennnid)onin 07,987,000 [onnnieiiiiiiiiinnnnn 58,337 o 7.350 . |.. 07/09/2024 ..
478160-10-4 ... | JOHNSON & JOHNSON ORD .. .144.620 |.. .. 03/16/2023 ..
482480-10-0 ... |KLA ORD ... .630.120 |.. .. 03/15/2023 ..
512807-30-6 ... [LAM RESEARCH ORD ... .. 72.230 |.. .. 03/26/2020 ..
518439-10-4 ....[ESTEE LAUDER CL A ORD .. . . . |- 06/09/2023 ..
52110M-10-9 ... [LAZARD ORD ... 122,403 |.. . | 11/09/2023 ..
532457-10-8 ....[ELI LILLY ORD . .. 227,800 |.. . |- 06/30/2021 ..
56418H-10-0 ... | MANPOWERGROUP ORD . |- 12/16/2024 ..
570600-10-8 ... [MARKETAXESS HOLDINGS ORD .... . |- 12/14/2023 ..
573284-10-6 ... [MARTIN MARIETTA MATERIALS ORD ... . . . |- 1071172022 ..
576360-10-4 ... [MASTERCARD CL A ORD . ... 432,666 |.. . |- 08/13/2023 ..
580135-10-1 ... [MCDONALD'S ORD ......cevvvvviiiiiiiiiiiiiiiiiiinieniieeeees [ ervnennnens [eeeeeenfin. 1,720,000 |, 498,611 289.890 .... 498,611 ... 313,250 |.. ... (11,386)]... . |- 1170172023 ..
594918-10-4 ....[MICROSOFT ORD ... .421.500 |.. ..4,115,105 |.. . 573,308 . 443,826 .. 10/07/2022 ..
617446-44-8 ... |MORGAN STANLEY ORD 125,720 |.. . 648,338 |.. . 299,323 171,210 .. 02/12/2024 ..
632347-10-0 ... | NATHANS FAMOUS ORD ..78.610 |.. ...67,762 |.. .. 59,191 .. 06/13/2024 ..
640491-10-6 ... |NEOGEN ORD .. .. 12.140 |.. 71,043 |.. . 105,822 .. 03/17/2023 ..
65339F-10-1 ... | NEXTERA ENERGY ORD ..71.6% |.. . 510,985 |.. . 435,238 .. 10/05/2023 ..
654106-10-3 ... |NIKE CL B ORD .....eevvvvvvvrrnnrinnnrnnnnnnnennennneennens [ennnnnnnns [0 3,887,000 [onniiininiinnnnnn 204,129 |, 75.670 ... 204,129 ... 382,287 |.. . |- 03/13/2023 ..
65473P-10-5 ... NISOURCE ORD .........eemmmmmmmmmmnnnnnnnnnninnnnninnnnnnnns [oennnnnnnns [0 1,442,000 ...l 53,008 |......... 36.760 ...53,008 .. 38,118 .. .| 12/13/2023 ..
67066G-10-4 ... |NVIDIA ORD ..3,389,882 . 263,651 |.. . | 09/30/2022 ..
67103H-10-7 ... |0 REILLY AUTOMOTIVE ORD .. . 160,083 .. 63,019 |.. . |-. 05/03/2023 ..
688239-20-1 ... | 0SHKOSH ORD . L.75,771 81,112 . |- 08/05/2024 ..
68902V-10-7 ... | OTIS WORLDWIDE ORD .....ceevvvvverrmeerrineeiniieenennnens [ennnnnnnnns fuveennnd)e00000. 5,570,000 |.................... 515,838 |......... 92.610 .... 515,838 ... 362,027 |.. . | 03/17/2023 ..
701094-10-4 ... [PARKER HANNIFIN ORD .636.030 |.. . 976,942 |.. . 512,261 .. 05/24/2023 ..
717081-10-3 ... [PFIZER ORD .. .11,748.000 |. .. 26.530 |.. . 311,674 |.. . 321,763 .(10,088) .. 12/11/2024 ..
718172-10-9 ... [PHILIP MORRIS INTERNATIONAL ORD . 8,734.000 |. .120.350 |.. .. 1,051,137 |.. . 699,042 . 229,442 .. 10/24/2022 ..
74112D-10-1 ... [PRESTIGE CONSUMER HEALTHCARE ORD 1,199.000 |. ..78.090 |.. ...93,630 |.. .. 69,189 .. 20,227 .. 10/06/2023 ..
742718-10-9 ... [PROCTER & GAMBLE ORD ......... .167.650 |.. . 780,075 |.. . 376,624 .. 98,226 .. 09/27/2022 ..
743606-10-5 ... [PROSPERITY BANCSHARES ORD ... ... 775,804 ... 602,902 |.. . 108,306 |... . |- 06/11/2024 ..
75513E-10-1 ... [RTX ORD 116.720 .... 489,264 . 357,685 |.. ... 133,520 |... . |- 08/18/2023 ..
75886F-10~7 ... [REGENERON PHARMACEUTICALS ORD 712.330 .... 155,288 .. 70,688 |.. . |- 10/19/2021 ..
78377T-10-7 ... [RYMAN HOSPITALITY PROP REIT ORD . 104.340 ...78,046 .. 67,827 |.. . | 06/29/2023 ..
78409V-10-4 ... [S&P GLOBAL ORD 498.030 . 381,491 . 145,481 |.. . |- 06/16/2022 ..
78463M-10-7 ... [SPS COMMERCE ORD ... 183.990 ...79,668 L 77,135 .. . . |- 10/30/2024 ..
79466L-30-2 ... | SALESFORCE ORD 334.330 . 946,154 . 446,278 |.. . 201,468 |... .| 11/02/2022 ..
800422-10-7 ... [JOHN B SANFILIPPO AND SON ORD ......ceeevveeeeveeiinenn [ wmmmmmnnnnn [eemeeencforiiiiiii.899.000 oo, 78,312 | 87.110 ...78,312 .. 81,354 .. . (14,321)]... . |- 03/01/2023 ..
816851-10-9 ... [SEMPRA ORD ..........cooeereriiiins 87.720 . 423,337 |.. . 299,708 .. 62,690 .. 03/23/2023 ..
817565-10-4 ... [SERVICE CORPORATION INTERNATIONL ORD ..........ooeeee |eeeveeeenne | eeveennaforiiiiiiiiiinnnn.. 1,426,000 .o, 113,823 ). 79.820 .. 113,823 .. 96,570 .. .. 16,214 .. .. 03/17/2023 ..
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828351-10-8 ... [ARS PHARMACEUTICALS ORD .. 1,038.000 |.... ... 10,951 . 14,512 )., ....(3,561) |... . |.. 10/03/2024 ..
820827-10-6 ... [SITINE ORD ..423.000 |.... ... 90,746 ....42,8% |... . |- 03/14/2024 ..
861025-10-4 ... [STOCK YARDS BANCORP ORD .. 139,281 ....40,731 |... . | 03/25/2024 ..
86614U-10-0 ... [SUMMIT MATERIALS CL A ORD .. .. 106,766 ....26,615 |... .| 1172172023 ..
872540-10-9 ... . . . . |- 03/18/2015 ..
874039-10-0 ... [ TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD ... .... 915,564 . 369,626 |.. . . | 03/15/2023 ..
880779-10-3 ... | TEREX CORP .. .... 100,297 ... 130,322 |.. ... (24,391)]... . | 08/17/2023 ..
88160R-10-1 ... [ TESLA ORD ... .... 628,375 ... 279,89 |.. 241,740 |... . |- 0171172023 ..
882508-10-4 ... [ TEXAS INSTRUMENTS ORD .. .. 504,402 ... 282,408 |.. . | 05/11/2023 ..
883203-10-1 ... [TEXTRON ORD ............... . 103,880 .. 11/17/2023 ..
883556-10-2 ... [ THERMO FISHER SCIENTIFIC ORD . 196,341 .. 06/30/2021 ..
887389-10-4 ... [TIMKEN ORD .........cevvvnnns . .. 10/02/2023 ..
802672-10-6 ... [ TRADEWEB MARKETS CL A ORD ........eeemmmmmmmmnmnnnnnnnnn [ evmmmmnnnns [ eoveeencforiiiiii. 214,000 o 28,017 | 130.920 . |- 12/05/2024 ..
89400J-10-7 ... [ TRANSUNION ORD . |- 12/23/2024 ..
902252-10-5 ....| TYLER TECHNOLOGIES ORD . . |- 03/10/2023 ..
903537-10-0 ... |UBER TECHNOLOGIES ORD .. . . |- 08/05/2024 ..
907818-10-8 ... |UNION PACIFIC ORD . . . . (63,279)|... . |.. 01/31/2024 ..
911312-10-6 ... |UNITED PARCEL SERVICE CL B ORD .. . ... 312,224 .. 336,929 |.. ... (77,078)|... . |- 08/17/2023 ..
91324P-10-2 ... |UNITEDHEALTH GRP ORD .....coooeeeeeeeeeieeieeieeeienennes [ [0 1,8130000 [l 917,124 | 505.860 ... 917,124 ... (37,366)|... . |- 06/30/2021 ..
918790-10-9 ... | VAIL RESORTS ORD ........eevmmmmmmmmmmmmnmmnnnnnnnnnnnnnnn [onmnnnnnnnn fed)o000000465.000 [onneiiniiiininnnnnl. 85,290 |o.eeeees 187.450 ...85,290 ... (11,839)]... . |- 03/07/2022 ..
92826C-83-9 ....|VISA CL A ORD .... .316.040 |.. .1,168,400 |.. . 205,886 .. 09/27/2022 ..
934550-20-3 ... | WARNER MUSIC GROUP CL A ORD .. 31.000 |.. ..87,885 .. (9,926) .. 05/20/2024 ..
94106L-10-9 ... | WASTE MANAGEMENT ORD ...... .201.790 |.. 309, 546 .. 34,806 .. 09/27/2023 ..
98980F-10-4 ... | ZOOMINFO TECHNOLOGIES ORD ..10.510 |.. ...98,332 |.. 1,778 .. 07/24/2023 ..
60176J-10-9 ... [ALLEGION ORD ........... .. 102,458 | .130.680 |.. . 102,453 |.. .. 12/21/2023 ..
G1151C-10-1 ... [ACCENTURE CL A ORD ... B [ ..600, 154 .. 600,154 . 262,027 |.. . . |- 03/25/2020 ..
(G3265R-10-7 ... [APTIV ORD B [ .. 227,042 . 227,042 |.. ...(84,039) ... . |.. 11/09/2023 ..
G7997W-10-2 ... [SEADRILL ORD .. B [ L 12,137 .. 95,210 |.. . (23,073)]... ...(23,073) |... . |- 08/02/2024 ..
(84737-10-0 ... [STERIS ORD .. .. 586,257 . ... 419,426 |.. . (33,135)]... ...(33,135) |... . |- 04/24/2024 ..
H01301-12-8 ... [ALCON ORD ... .. 253,651 .. 253,651 . 172,953 .. .. 20,229 ... ....20,229 |... .. 09/27/2022 ..
5019999999. Subtotal -
Publicly Traded 57,448,387 XXX 57,448,387 27,393,925 36,250 642,156 9,961,136 239,452 9,721,682 XXX XXX
31338#-10-4 ... |FEDEHAL HOME_LOAN BANK OF BOSTON .......eevvvvvvnnees |RF ........ | ........ | .................... 7,602.000 [ 760,200 |........ 100.000 [o.eevvevnnnnnnees 760,200 [o.eevvvrnnnnnnnnnens 760,200 |..ooooiiiiiieiies o 63,577 [o.uvvvinennniiiiiiiiiiiins foeeeiiiiiiiiiiiiiiiiees foiiiiiiiiiiiiiiiiiies [ o, .. 08/27/2024 .| ...evv e
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 760,200 XXX 760,200 760,200 63,577 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 58,208,587 XXX 58,208,587 28,154,125 36,250 9,971,135 239,452 9,721,682 XXX
461410-68-3 ... |WCM INTL SC GROWTH INST .. ....03,589.708 |.... .. 57,090 |... ....57,090 |... . |.. 08/02/2022 ..
969251-68-5 ....| M BLAIR: INTL LDRS R6 .. ...282,999.210 |.... . (61,893)]... ...(61,893) ... .. 12/19/2024 ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 7,434,043 XXX 7,434,043 6,476,616 33,902 (4,803) (4,803) XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 7,434,043 XXX 7,434,043 6,476,616 33,902 (4,808) (4,808) XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
46138E-11-5 ... | INVESCO S8P SC INFO ..evvvvviieiiiiiiiiiiiiiieieeeeeeeees [ eeeeeeeeees 000000 459.000 [l 21,908 ...l 47.730 ..., ...21,908 |..... ..21,788 |.. . |- 1271872023 .| ...... ......
464287-65-5 ... | ISHARES:RUSS 2000 ETF .. . 357,513 . 311,529 |.. .. 01/16/2024 ..]...eev e
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464288-84-4 ....| ISHARES:US OIL E&S ETF .... ...13,355.000 |.... 264,563 |.... 264,563 |...oooeeeiieeen 808,758 [ e 4,660 |.... (28,179)|... (28,179) |.... |- 12/22/2028 L ...eel Ll
464288-85-1 ... | ISHARES:US 0&G E&P ETF ... ....2,462.000 |.... 220,669 |.... 220,669 .| 1272272023 . ...... ...l
46432F-83-4 ....| ISHARES:CORE MSCI TIS ..164,389.000 |.... ... 10,867,757 |.... .. 10,867,757 . | 03/17/2023 ..
78464A-59-9 ....[SPDR S&P SFTWRE & SVC .340.000 ....64,246 |.. . |- 12/15/2023 .| ....
78464A-71-4 ... [SPDR S&P RETAIL .1,182.000 |.... . |- 12/19/2023 ..
78464A-75-5 ... [SPDR S&P METALSEMINING . ....245.000 |.... , . |.. 01/23/2024 ..
78464A-78-9 ... [SPDR S&P INSURANCE ETF .. .2,876.000 162,436 .. 129,667 |.. . |- 12/20/2023 ..|....
78464A-87-0 ... [SPDR S&P BIOTECH .....cevvvviiiiiiiiiiiiiiieeeeeeeeeeeeeen [ [ .1,007.000 ..90,690 89,661 |.. L1715 . . |- 12/26/2023 ..
78468R-55-6 ... [SPDR S&P OIL&GAS EXP ....oooeevveiiiiiiinninns [ [ .1,397.000 . 184,921 .. 188,381 |.. .(6,342) | . |- 1272172028 ..
81369Y-86-0 ... [SEL SECTOR:RL EST SPOR .. 21,994.000 .. 894,936 14,076 | . |- 1271872023 .. ....
81369Y-88-6 ... [SEL SECTOR:UTIL SPDR . . . 3,728.000 |. 282,172 |. . .. 282,172 .. 228, .. .46,078 |. .. 12/13/2023 ..]....
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 13,519,796 XXX 13,519,796 11,854,452 314,650 314,650 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX
5989999999 - Total Common Stocks 79,162,426 XXX 79,162,426 46,485,193 36,250 1,163,694 10,270,981 239,452 10,031,529 XXX
5999999999 - Total Preferred and Common Stocks 94,426,466 XXX 94,461,332 61,681,229 86,967 1,932,180 9,475,658 239,452 9,236,206 XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.8.... DS, TE .S i TF e 168 i
1B 2C..$.
1Cc 3C..$....
1D 4C.$ ...
1E 5C..%....




€3

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5

1 2 3 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
36177T-N4-5 ......... G2 798510 - RMBS ... .|....12/01/2024 ... |Direct ...
3617K6-FD-9 ......... G2 BN2864 - RMBS ... ...12/01/2024 ... [Direct ...
0109999999. Subtotal - Bonds - U.S. Governments , ,
882722-KE-0 ......... |TEXAS L PP PP PPPPTRPTPPIN FTTTTTTUUUpRRorY .04/10/2024 ... | ICE BONDS SECURITY CORP ... .eertuueeeeemuunsaeeennunusaaeeennnnnaeeennnnnsaaeeennnnsaaeeennnnnsaeenennnnnaseennnnnnaseee [oeeennnnnnsseennnnnnsaseennnnnnaaee [oennnnnnnaeeeennnnnsseeennnns 4,917 | 5,000 J-unnneeeeeniiaaeeeeniaaeeeennns 8
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions 4,917 5,000 8
04052J-CN-5 ......... ARIZONA INDUSTRIAL DEVELOPMENT AUTHORITY .eeeeeieeneeeeeernie e e e eeenne s e e e eeens s e eeeennn e e e eennnneeeernnnn [ onnneeeesnnnnnnns ..10/04/2024 ... [RBC CAPITAL MARKETS ... erreeeeeemmnneeeemnnn e e eeemnne s e eeemnnnseeeeennnaeeeeennnnaeeernnnnnneeeennnnnseeennnnnnes |oeennnnnaeeeennnnnseeeennnnnaaeeees |onnnnaaeeennnnnnaaeees 1,315,360 [oeeeeeeeeieiieeeeennn 1,265,000
196486-CS-9 ......... COLORADO HOUSING AND FINANCE AUTHORITY ... .|-...01/03/2024 ... | FIRST HORIZON BANK .... 2,105,120 |.. .... 2,000,000 |..
19648G-GE-5 ......... COLORADO HOUSING AND FINANCE AUTHORITY ... . |--..09/18/2024 ... |BOFA SECURITIES INC. .. ... 3,174,720 |.. .... 3,000,000 |..
20775H-3B-7 ......... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .|-...10/29/2024 ... |Robert W. Baird & Co. Incorporated .. ..
20775H-4G-5 ......... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN . |-...10/24/2024 ... |FED SELL .... 2,058,860 |..
264416-AN-8 .........[DUKE UNIV N C REV .. B e TV ) PP RO 5,382 |..
31320S-Q6-2 ......... |FH SD4977 - RUBS ... 04/02/2024 ... 6,721,338 |..
313200-HS-5 ......... [FH SD8341 - RWBS ....926,330 |..
3136BT-V6-7 . ..| FNR 2024-95 CT - CMO/RVBS 12/18/2024 .997,527
S137THF-TN-7 . ..|FHR 5460 KN - CMO/RMBS . 10/17/2024 ... |Baird Funds . 2,643,005
S137HF-TV-7 . .| FHR 5460 NH - CMO/RMBS . 10/17/2024 ... |FED BUY .. . 1,869,904 . 1,939,138
S137HF-VO-5 ......... FHR 5464 JT - CMO/RIBS .... .|-...10/23/2024 ... |FED BUY .. 2,725,108 |oueenniiiiiiineeend 2,829,444 |..
3137HH-50-0 ......... FHR 5460 HT - CMO/RMBS . . |--..10/10/2024 ... |FED BUY .. 2,089,181 |.. e 2,152,754 |..
3140NS-GF-5 ......... FN BY9197 - RMBS .|....08/26/2024 ... |FED BUY .. .. 1,085,421 |.. .... 1,068,612 |..
31418E-08-6 ......... FN MA4978 - RUBS ... . |-...04/15/2024 ... 8,143,078 |.. .... 8,475,990 |..
S1418E-R7-7 ......... FN MA5009 - RMBS ... . |-...04/10/2024 ... | GOLDMAN SACHS FP .. 2,741,701 |.. ... 2,848,405 |..
31418E-T5-9 ......... FN MA5071 - RMBS . |-...08/12/2024 ... | FED BUY 2,108,722 |.. .... 2,157,951 |..
340740-6C-0 ......... FLORIDA HSG FIN CORP REV .. .|-...05/23/2024 ... |BOFA SECURITIES INC. .. 1,283,388 |.. .... 1,250,000 |..
45129Y-6U-5 ......... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .... ...10/29/2024 ... [Various .... 2,379,025 |.. .... 2,250,000 |..
45505T-6B-2 . ..[ INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . 10/30/2024 ... | J.P. Morgan Securities LLC . 1,028,450 . 1,000,000
45505T-V6-5 . .| INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . 01/31/2024 ... |RBC CAPITAL MARKETS . . 1,031,860 . 1,000,000
455168-GH-1 . .| INDIANA UNIV REVS .vveniiiiiiiinieeiiinnens 10/22/2024 ... |Various ............. . 2,027,317 . 3,075,000
491309-GX-2 ......... KENTUCKY HSG CORP SINGLE FAMILY MTG REV .. .|--..05/16/2024 ... |BOFA SECURITIES INC. .. ... 1,251,401 |.. .... 1,215,000 |..
604167-SV-1 ......... MINNESOTA HOUSING FINANCE AGENCY ... . |-...04/30/2024 ... | Various ... 1,785,015 |.. .... 1,875,000 |..
60416U-DL-6 ......... MINNESOTA HOUSING FINANCE AGENCY ... .|--..05/17/2024 ... |RBC CAPITAL MARKETS . .... 3,115,080 |.. .... 3,000,000 |..
605350-T9-1 ......... MISSISSIPPI HOME CORP SINGLE FAMILY MTG .. . |-...06/05/2024 ... |RAYMOND JAMES/FI| .... 1,034,110 |.. .... 1,000,000 |..
63968M-3P-2 ......... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . .|--..01/26/2024 ...|J.P. Morgan Securities LLC ... .... 1,036,390 |.. .... 1,000,000 |..
658207-8U-2 ......... NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP . .|-...06/05/2024 ... |RBC CAPITAL MARKETS . ... 1,199,151 |.. .... 1,150,000 |..
678908-4B-7 ......... OKSDEV 2022 A3 - ABS . |--..10/25/2024 ... | MARKET TAXES CORP ... 246,038 |.. 250,000 |..
75458J-AC-1 RAYCSC 2022 A3 - ABS ...08/28/2024 ... [Various .. ... 1,624,488 |.. .... 2,120,000 |..

762218-Cli-9 .
880461-Q3-5 .
88046K-NJ-1 .
88046K-PII-2 .
882117-7C-2 .

..|RHODE ISLAND HSG & MTG FIN CORP .
.| TENNESSEE HOUSING DEVELOPMENT AGENCY
..| TENNESSEE HOUSING DEVELOPMENT AGENCY
..| TENNESSEE HOUSING DEVELOPMENT AGENCY .
..|BOARD OF REGENTS TEXAS A & M UNIVERSITY
. [UNIVERSITY MICH UNIV REVS

.[Various ..
.| FIRST HORIZON BANK
|RBCFI et
.| RAYMOND JAMES/FI
09/12/2024 ...

PERSHING LLC ...

. 8,380,510
. 154,910
. 2,061,500

. 8,000,000
.160,000
. 2,000,000
. 1,000,000
.. 20,000

914455-UG-3 ........ . |-..05/09/2024 ...|J.P. Morgan Securities LLC ... ... 4,700,000 |..
915137-5R-0 ......... BOARD OF REGENTS OF THE UNIVERSITY OF TE . . |--..05/20/2024 ... |MARKET TAXES CORP .. 95,000 |..
915217-XD0 ......... UNIVERSITY VA UNIV REVS +|-...04/25/2024 ... | J.P. Morgan Securities LLC ... .300,000 |..
9152N-MZ-6 ......... UNIVERSITY WASH UNIV REVS IAM COML PAPER .... |- 1171972024 .| J.P. Morgan Securities LLC . . .... 1,500,000 |..
7437Kl-4 ......... UTAH HSG CORP_SINGLE FAMILY MTG REV ...09/30/2024 ... | FIRST HORIZON BANK ... 4,560,957 |.. ... 4,275,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 81,287,985 84,426,158

04524X-AA4 ........ ASP (FEEDER) SPC 1 1-B3 LP ...uvtireetiaetisestenestenestenestenestenessenesneseseesessetenessensssenssnenesnenesnenenne |oessesenseennene 101270172028 .. JUBKNIONN ..ttt ettt ettt et et e st e s et e s e s es e s es et eseneeseneeseneesenennene |eaesesensesensesenneseeeseneenene [oeueeeseneneeeenens 10,600,073 [euvevveeeicicine 10,600,073

09650D-AB-2 ......... BOARD OF TRUSTEES OF LELAND STANFORD JUN . |- 12/03/2024 ... | J.P. Morgan Securities LLC ... 1,583,040 |.. ....2,000,000 |..
106230-AC-9 ......... BRELPO 2022 A3 - ABS [ 1171272028 1L JVAFTOUS vttt ettt nnene[eneeseeesee et e et en e nnenee [oeerrerene e 5,528,329 |.. ... 5,300,000 |..
18977C-AB-0 ......... COSERV 2022 A2 - ABS ...06/25/2024 ... | Various .. 2,199,748 |.. 22,200,000 |..
198643-AA-6 . .| TRUSTEES OF COLUMBIA UNIVERSITY IN THE C . 12/05/2024 ... | MARKET TAXES CORP ... 170,164 200,000

247026G-AL-9 .
24704E-AL-2 .
26442T-AE-7 .
26442T-AG-2

..|DEFT 241 D - ABS
..|DEFT 242 D - ABS
.| DUKE UNIVERSITY .

DUKE UNIVERSITY ..

...05/10/2024 ...

.| BARCLAYS CAPITAL INC .....
.|BANC OF AMERICA SECURITIES LLC .
.| BANC OF AMERICA SECURITIES LLC .

J.P. Morgan Securities LLC

. 2,999,889
.999,916
.775,680

.... 707,350 |..

.... 1,075,000 |..
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26442T-AH-0 ... DUKE UNIVERSITY o[+-:05/23/2024 ... {BOFA SECURITIES INC. ...uvueueeneeseeseeseeseeseeseese ettt ettt e e e e et e e e e e eeene [oeneestetee e e e e e [oeeeeee e 1,301,220 |.. ... 2,000,000 |..
341081-GV-3 ......... FLORIDA PONER & LIGHT CO . .+ |--..05/29/2024 ... | MORGAN STANLEY & COMPANY ... .... 1,288,768 |.. ... 1,300,000 |..
403963-AF-8 ......... HPEFS 241 D - ABS ...01/23/2024 ... |BANC OF AMERICA SECURITIES LLC .... .... 5,998,750 |.. .... 6,000,000 |..
L044A-AL-S ... HPEFS 242 D - ABS ..... < {BANC OF AMERICA SECURITIES LLC .vruveveueueeueaeeaeeaueaseanesnestessesseasessessessesnessessessessesnessesnesnesnes [oenemneenemneenseneeneeneenennennns feeneenenneeneenennenens 1,999,593 |.. ... 2,000,000 |..
42824C-BV-0 ......... HEWLETT PACKARD ENTERPRISE CO . .| MIZUHO SECURITIES USA/FIXED INCOME . v 1,362,323 |.. ... 1,375,000 |..
465971-AE-9 .........| JPUNT 247 A3 - RUBS ..... .[J-P. Morgan Securities LLC ... . 1,500,352 . 1,750,000
46647P-EB-8 .........| JPMORGAN CHASE & CO .. .[J.P. Morgan Securities LLC . 1,400,000 . 1,400,000
4B647P-EC6 .........| JPMORGAN CHASE & CO .. 01/16/2024 ...{J.P. Morgan Securities LLC . 1,400,000 . 1,400,000
466570-AE-1 ......... JPUNT 243 A3 - RIBS .|--..03/25/2024 ... {J.P. Morgan Securities LLC ... 4,848,438 |.. ....5,800,000 |..
B1747Y-FK-6 ......... MORGAN STANLEY weer |-+..01/16/2024 ... {MORGAN STANLEY DIl INC/ALGO/SOFT ..
668444-AN-2 ........ NORTHIESTERN UNIVERSITY ... oo |- 1071072024 ... [J.P. Morgan Securities LLC
668444-A0-5 ........ NORTHIIESTERN UNIVERSITY ... o|--.-12713/2024 .| J.P. Morgan Securities LLC
69380M-AB-2 ........ TXNM A A2 - ABS .|-...08721/2024 ... |Various .. ..
754090-AC6 ......... RATE 24J3 A3 - RIBS +|--..00/27/2024 ... |BANC OF AMERICA SECURITIES LLC . 1,987,813 |.. ... 2,000,000 |..
82655K~AB-7 ......... VVC 2023-A A2 - ABS . |-..06/06/2024 ... |Various 1,901,154 |.. ... 1,959,000 |..
88240T-AD-3 ......... ERCOTT 2022 Ad - ABS ... ...05/09/2024 ... [MIZUHO SECURITIES USA/FIXED INCOVE . ....960,040 |.. ... 1,000,000 |..
88655A-AA-8 .........[TIF 241 A - ABS .......... 04/10/2024 ... | Santander US Capital Markets . . 987,305 . 1,000,000
89837L-AE-5 .........| TRUSTEES OF PRINCETON UNIVERSITY 12/05/2024 .. |MARKET TAXES CORP ... .200,415 . 250,000
914748-AA-6 .........|UNIVERSITY OF NOTRE DAME DU LAC .... 12/18/2024 ... |J.P. Morgan Securities LLC ... .3,200,103 . 4,212,000
91481C-AD-2 ......... TRUSTEES OF THE UNIVERSITY OF PENNSYLVAN . < |--.-11720/2024 ... {MORGAN STANLEY DIl INC/ALGO/SOFT .. 915,480 |.. ... 1,500,000 |..
95000U-3J-0 ......... WELLS FARGO & CO ... o|--..01/16/2024 ...{VWelIs Fargo Securities LLC ... ... 2,800,000 |.. ... 2,800,000 |..
95000U-3K-7 ........ WELLS FARGO & CO ... . +|--.-01/16/2024 ... | Vel Is Fargo Securities LLC ... . ... 4,200,000 |.. ... 4,200,000 |..
9B459L-AC7 ..eveus YALE UNTVERSITY ettt et ereres | cincineinenainas 10 10/25/2024 ... |BOFA SECURITIES INC. .ututeusessessassensestastestestest et e e et et e et et et ese e e e eneeeneeenennennes |oonensenensensensensensesseneanees |oorensensansensansaneaneas 831,445 |voviiiiiiiicne 1,327,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 68,862,919 74,515,073 248,159
2509999997. Total - Bonds - Part 3 150,208,824 158,999,234 574,513
2509999998. Total - Bonds - Part 5 269,871 269,871
2509999999. Total - Bonds 150,478,695 159,269, 105 574,513

23281#-12-4 . ..|CYPRIU\A PARALLEL INVESTORS V LP .... - 05/07/2024 ... {Unknown .. ... 3,151.620 |.. ... 315,162 |.. ..0.00 |..
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 315,162
4509999997. Total - Preferred Stocks - Part 3 315, 162
4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks 315, 162
000899-10-4 ......... ADMA BIOLOGICS ORD ..vuuverernunssesiissnisiessessis s e sseana s e s sssana s s s seaaas s e s sessnasssssannnnsssssessnnnsensnns | ennnnnneenennnn [oon 1070172024 ... [WILLIAM BLATR & COMPANY, L.L.C ..eeiiiiriiiiiiiiii e s e s e ssennan e e [oeennnnnneeeernnaeeeens 770.000

00287Y-10-9 ......... ABBVIE ORD ....08/20/2024 ...|J.P. Morgan Securities LLC ....894.000 |..

005098-10-8 ......... ACUSHNET HOLDINGS ORD ....07/10/2024 ... NATIONAL FINANCIAL SERVICES CORP. ....313.000 |..

009066-10-1 ......... AIRBNB CL A ORD ....08/05/2024 ...|SG AMERICAS SECURITIES LLC ....2,635.000 |..

009158-10-6 . ..| AIR PRODUCTS AND CHEMICALS ORD ....02/22/2024 ... [SANFORD C. BERNSTEIN AND CO. LLC . .541.000 |..

030420-10-3 . ..| AVERICAN WATER WORKS ORD .. ....08/13/2024 ... | JEFFERIES LLC . 1,952.000 |..

09290D-10-1 . ..| BLACKROCK ORD ....... ....10/01/2024 ... |Various ....... .522.000 |..

14316J-10-8 ......... CARLYLE GROUP ORD .. ....09/04/2024 ...|SG AMERICAS SECURITIES LLC .. ....307.000 |..

15118V-20-7 ......... CELSIUS HOLDINGS ORD .... ....12/20/2024 ... |Various 1,627.000 |..

159864-10-7 ......... CHRLS RIVER LABS ORD .... ....04/22/2024 ... |NATIONAL FINANCIAL SERVICES CORP. ...

227046-10-9 ....10/17/2024 ... |PERSHING LLC

228368-10-6 ......... CROWN HOLDINGS ORD . ....12/20/2024 ...|SG AMERICAS SECURITIES LLC ..

25754A-20-1 ......... DOMINOS PIZZA ORD ....09/11/2024 ... [Various .. ..

26142V-10-5 ......... DRAFTKINGS CL A ORD .. ....12/20/2024 ... |Various .. ....2,313.000 |..

293620-10-4 ENTEGRIS ORD ....11/26/2024 ... |Various .. ....6,768.000 |..

20472R-10-8 . ..|EQUITY LIFESTYLE PROP REIT ORD ....04/22/2024 ... |Various .. .1,386.000 |..

33767E-20-2 . ..|FIRSTSERVICE SUB VTG ORD .. ....04/01/2024 ... [WILLIAM BLAIR & COMPANY, L.L.C .707.000 ..

369550-10-8 . ..| GENERAL DYNAMICS ORD ... ....04/24/2024 ... | JEFFERIES LLC ..92.000 |..

40171V-10-0 . ..| GUIDEWIRE SOFTWARE ORD . . |....12/30/2024 ... [Various .. .511.000 |..

42226A-10-7 . .. | HEALTHEQUITY ORD ............ ....08/05/2024 ...|SG AMERICAS SECURITIES LLC .175.000 |..

47103N-10-6 ......... JANUS INTERNATIONAL GROUP ORD . R ....07/09/2024 ... [Various . ... 7,937.000 |..

512807-30-6 ......... LAM RESEARCH ORD ... teeeeunuuseeeennmsesereesassaeeeessseeeresesseerennsssenernsseesrns s sseenrnnnnsseernnnns | onnnnssssennnns +.10/03/2024 ... [UNKNOWN ... iiitti e ettt e e et ettt e e et eenni e e eeesuns e e e eennnseeeeennnsnaaeeennnnn e eeeennnnaeeennnnnnaaeeennnnnaes |sennnnaeeeeennnnaaeeees 4,080.000




¢el3

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5

1 2 3 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
52110M-10-9 ......... LAZARD ORD ....01/02/2024 ... [Various ...10,642.000 |.. .... 307,730 |..
564184-10-0 ......... MANPOWERGROUP ORD .. ....12/16/2024 ... |PERSHING LLC . 464.000 |..
617446-44-8 ......... MORGAN STANLEY ORD . ....02/12/2024 ... [SANFORD C. BERNSTEIN AND CO. LLC .... ....809.000 |..
632347-10-0 ......... NATHANS FAMOUS ORD . ....06/13/2024 ... |NATIONAL FINANCIAL SERVICES CORP. ... ....862.000 |..
688239-20-1 ......... OSHKOSH ORD ... ....08/05/2024 ... |PERSHING LLC .
717081-10-3 . ..|PFIZER ORD ..... ....12/11/2024 ... |SG AMERICAS SECURITIES LLC 4,979.000 |..
743606-10-5 . ..| PROSPERITY BANCSHARES ORD . ....06/11/2024 ... [Various .6,390.000 |..
78463\1-10-7 . ..| SPS COMMERCE ORD ......... ....10/30/2024 ... [Various .. .433.000 |..
8283511-10-8 ......... ARS PHARMACEUTICALS ORD ... ....10/03/2024 ... [WILLIAM BLAIR & COMPANY, L.L.C ....1,038.000 |..
829821-10-6 ......... SITIME ORD ....08/14/2024 ... [Stifel Nicolaus & Co. .eeevuureeeeennnn ....111.000 |..
861025-10-4 ......... STOCK YARDS BANCORP ORD . |....03/25/2024 ... NATIONAL FINANCIAL SERVICES CORP. ... ... 244.000 |..
892672-10-6 ......... TRADEWEB MARKETS CL A ORD ....12/05/2024 ... |SG AMERICAS SECURITIES LLC ..
89400J-10-7 ......... TRANSUNION ORD ....12/23/2024 ... |Various . ..
90353T-10-0 ......... UBER TECHNOLOGIES ORD ... ....08/05/2024 ... [WILLIAM BLAIR & COMPANY, L.L.C ....2,526.000 |..
907818-10-8 ......... UNION PACIFIC ORD ....01/31/2024 ... [Various 720.000 |..
934550-20-3 ......... | WARNER MUSIC GROUP CL A ORD . ...05/20/2024 ... |Various .. ....2,835.000 |.. s
G3265R-10-7 . | APTIV ORD ....oennneen 12/17/2024 ... |Various . 3,754.000 |.. .311,081
G7997W-10-2 . .| SEADRILL LIMITED 08/02/2024 ... |Various .. . 1,853.000 |.. .. 95,210
G84731-10-0 STERIS ORD ........... ..|C... ...04/24/2024 ... |PERSHING LLC . ... 140,557 |..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 5,255,284
31338#-10-4 ......... |FEDERAL HOME LOAN BANK OF BOSTON ...iieeuuuusiisirusnnsiisisessnsiisstessnssssssessnssssssessnsssissressssssesnessnnssens | .................... 08/27/2024 ...|D|HECT ................................................................................................................................................... 35.000 J.uuuuniiiiiiiiiiiiiiiianaas 3,500 [.iiveiiiiiiiiiiii s e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 3,500 XXX
969251-68-5 . ..|WM BLAIR: INTL LDRS R6 ...12/19/2024 ...|Unknown .. ... 1,746.630 |..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO
464287-65-5 .........| ISHARES:RUSS 2000 ETF ... | B (0 X1 1P RSN 1,643.000 |..
78464A-75-5 .........[SPDR S&P METALSEMINING . ....01/23/2024 ... [SANFORD C. BERNSTEIN AND 0. LLC .....iieieesnuieermnnnusseerennusasaerennnaseernennasssaernnnnassaernnnnnsssennnnns |onnnnnaseeennnnnnaeeennnnn 245.000 |..
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 330,433 XXX
5989999997. Total - Common Stocks - Part 3 5,623,119 XXX
5989999998. Total - Common Stocks - Part 5 321,264 XXX
5989999999. Total - Common Stocks 5,944,383 XXX
5999999999. Total - Preferred and Common Stocks 6,259,545 XXX
6009999999 - Totals 156,738,240 XXX 574,513
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36176E-NH-0 .. | GN 763892 - RWBS .... ..12/01/2024 . | Paydown ... ....52,039 ... ...52,939 .. 54,744 |.. ..(1,809)]... ....(1,805) ... ...52,939 |.... .. 1,120 (.. 10/15/2033 .
36177J-3Y-3 .. |GN 790814 - RBS . ..12/01/2024 . | Paydown . .66,060 66,060 |.. 68,607 .(2,546) ..10/15/2032 .
36177R-NY-3 .. | G2 796706 - RMBS . ..12/01/2024 . | Paydown . . 14,203 ...14,203 .. . . 15,421 .(1,218) ..03/20/2032 .
36177T-N4-5 .. | G2 798510 - RMBS . ..11/01/2024 . [Paydown . 120,507 . 120,507 |.. .130 001 |.. . 120,769 ... (262) ..01/20/2064 .
361780-GZ-9 .. | GN AB3816 - RMBS ... ..12/01/2024 . | Paydown ... ...137,528 |... .. 137,528 .. 140,407 ....(2 681)]... ..11/15/2042 .
36179M-KZ-2 .. | G2 MAO312 - RUBS ... ..12/01/2024 . | Paydown ... 57,177 ). 57,177 ....(4,545) ... ..08/20/2042 .
36179M-NC-0 .. | G2 MAO387 - RMBS .... ..12/01/2024 . | Paydown ... ....(6,989) ... ..09/20/2042 .
36179M-SR-2 .. | G2 MA0528 - RMBS ... ..12/01/2024 . | Paydown ... ..(5,833) ... ..11/20/2042 .
36179V-EX-4 .. | G2 MA6450 - RUBS ... ..12/01/2024 . | Paydown ... ..04/20/2034 .
36194R-RF-9 ...| G2 AU4086 - RUBS ... ..12/01/2024 . | Paydown ... ..08/20/2046 .
36200E-B2-6 .. | GN 598657 - RWBS .... ..12/01/2024 . | Paydown ... ..05/15/2035 .
36200K-J7-3 .. | GN 603386 - RUBS ... ..12/01/2024 . | Paydown ... ..01/15/2033 .
36200K-KQ-9 .. | GN 603403 - RMBS . ..12/01/2024 . | Paydown . ..10/15/2034 .
36200M-TF-0 .. | GN 604550 - RWBS . ..12/01/2024 . | Paydown . ..08/15/2033 .
36200M-VW-0 .. | GN 604629 - RMBS . ..12/01/2024 . [ Paydown . ..09/15/2033 .
36200N-BP-5 .. | GN 604946 - RWBS .... ..12/01/2024 . | Paydown ... ..01/15/2034 .
36200U-TA-3 .. | G2 573045 - RMBS .... ..12/01/2024 . | Paydown ... ..02/20/2035 .
36201K-AV-8 .. | GN 585120 - RWBS .... ..12/01/2024 . | Paydown ... ..12/15/2032 .
36202C-6Y-4 .. | G2 002687 - RMBS ... ..12/01/2024 . | Paydown ... ..12/20/2028 .
36202C-7L-1 .. | G2 002699 - RWBS .... ..12/01/2024 . | Paydown ... ..01/20/2029 .
36202C-N8-2 ...| G2 002215 - RWBS .... ..12/01/2024 . | Paydown ... ..05/20/2026 .
36202D-AN-1 .. | G2 002713 - RMBS ... ..12/01/2024 . | Paydown ... ..02/20/2029 .
36202D-D5-7 ...| G2 002824 - RWBS .... ..12/01/2024 . | Paydown ... ..10/20/2029 .
36202D-DN-8 ...| G2 002809 - RMBS . ..12/01/2024 . | Paydown . ..09/20/2029 .
36202D-EZ-0 .. | G2 002852 - RMBS . ..12/01/2024 . | Paydown . ..12/20/2029 .
36202D-2G-9 .. | G2 003443 - RMBS . ..12/01/2024 . [ Paydown . ..09/20/2033 .
36202E-5G-0 .. | G2 004447 - RWBS . ..12/01/2024 . | Paydown . ..05/20/2039 .
36202E-CA-5 .. | G2 003665 - RMBS . ..12/01/2024 . | Paydown . ..01/20/2035 .
36202E-CP-2 ...| G2 003678 - RMBS ... ..12/01/2024 . | Paydown ... ..02/20/2035 .
36202E-DP-1 .. | G2 003710 - RMBS ... ..12/01/2024 . | Paydown ... ..05/20/2035 .
36202E-FP-9 .. | G2 003774 - RUBS ... ..12/01/2024 . | Paydown ... ..10/20/2035 .
36202E-GE-3 .. | G2 003797 - RMBS ... ..12/01/2024 . | Paydown ... ..12/20/2035 .
36202E-G0-6 .. | G2 003807 - RMBS ... ..12/01/2024 . | Paydown ... ..01/20/2036 .
36202E-HE-2 .. | G2 003829 - RWBS .... ..12/01/2024 . | Paydown ... ..03/20/2036 .
36202F-AV-8 .. | G2 004520 - RWBS . ..12/01/2024 . | Paydown . ..08/20/2039 .
36202F-EW-2 .. | G2 004649 - RWBS . ..12/01/2024 . | Paydown . ..03/20/2040 .
36202F-FL-5 .. | G2 004671 - RMBS . ..12/01/2024 . | Paydown . ..04/20/2040 .
36202F-LH-7 .. | G2 004828 - RMBS . ..12/01/2024 . | Paydown . ..10/20/2040 .
36202F-VN-3 .. | G2 005121 - RUBS . ..12/01/2024 . [ Paydown . ..07/20/2041 .
362027-G5-9 .. | GN 608720 - RMBS ... ..11/15/2024 . | Paydown ... ..11/15/2024 .
36202U-D4-2 ...|GN 609523 - RMBS ........ccoeeeeiiiiiiiiieeeeeeeen [ ..12/16/2024 . | Paydown ... ..12/15/2033 .
36203P-CF-8 .. | GN 354770 — RMBS ......cooveeeieeeieeeeee [ ..01/15/2024 . | Paydown ... ..03/15/2024 .
36204K-Ji-4 .. | GN 372077 - RUBS ... ..02/15/2024 . | Paydown ... . [..04/16/2024 .
36205A-411-1 .. | GN 385237 - RMBS .... ..04/15/2024 . | Paydown ... ..04/15/2024 .
36206L-CR-8 .. | GN 414180 - RUBS ... ..12/01/2024 . | Paydown ... ..09/15/2025 .
36207K-H5-2 .. | GN 434152 - RMBS ... ..12/01/2024 . | Paydown ... ..01/15/2029 .
36207S-M6-7 .. | GN 440581 - RWBS .... ..12/01/2024 . | Paydown ... ..03/15/2027 .
36200W-4X-7 .. | GN 484238 - RMBS . ..12/01/2024 . | Paydown . ..09/15/2028 .
3620A6-L5-4 .. | G2 720448 - RWBS ... ..12/01/2024 . | Paydown ... ..08/20/2039 .
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3620AS-PH-6 .. | GN 738524 - RMBS .... ..12/01/2024 . | Paydown ... 23,719 ). ...23,719 .. 24,682 |.. .. (963)[... ..07/15/2041 .
3620AS-PX-1 .. | GN 738538 - RBS . ..12/01/2024 . | Paydown . .39,174 ..07/15/2041 .
3620AT-MV-6 .. | GN 739372 - RMBS . ..12/01/2024 . | Paydown . . 18,388 ..04/15/2040 .
3620AU-W5-9 .. | GN 740568 - RMBS . ..12/01/2024 . | Paydown . .29,283 ..10/15/2040 .
3620AV-FW-7 .. | GN 740981 - RUBS ... ..12/01/2024 . | Paydown ... ..8,163 ... ..10/15/2040 .
36211B-YW-8 .. | GN 508425 - RMBS .... ..12/01/2024 . | Paydown ... ..01/15/2031 .
362118-D8-7 .. | GN 521327 - RMBS .... ..12/01/2024 . | Paydown ... ..05/15/2035 .
36225B-ZA-9 .. | GN 781637 - RMBS ... ..12/01/2024 . | Paydown ... ..07/15/2033 .
36226D-AS-3 ...| G2 080916 - RMBS ... ..12/01/2024 . | Paydown ... ..05/20/2034 .
36241L-KA-3 .. | GN 782989 - RIBS .... ..12/01/2024 . | Paydown ... ..06/15/2040 .
36241L-MH-6 .. | GN 783060 - RMBS ... ..12/01/2024 . | Paydown ... ..08/15/2040 .
36290R-Y3-1 .. | GN 615530 - RWBS .... ..12/01/2024 . | Paydown ... ..09/15/2033 .
36290T-GM-5 .. | G2 616804 - RMBS . ..10/21/2024 . | Paydown . ..01/20/2025 .
36290X-NE-6 .. | GN 620589 - RWBS . ..12/01/2024 . | Paydown . ..09/15/2033 .
36291B-5T-0 .. | GN 623758 - RWBS . ..12/01/2024 . [ Paydown . ..01/15/2034 .
36291P-5P-7 ...| G2 634554 ~ RMBS ..........evvmmmmmnnnnnnnnnnnnnnnns [ eeeeenn e 09/20/2024 . | Paydown ... ..09/20/2024 .
362918-FIl-5 .. | GN 636581 - RUBS ... ..12/01/2024 . | Paydown ... ..08/15/2025 .
36291U-E7-6 .. | GN 638358 - RIBS .... ..12/01/2024 . | Paydown ... ..02/15/2035 .
36291X-SM-2 .. | GN 641424 - RMBS .... ..12/01/2024 . | Paydown ... ..05/15/2025 .
36292B-HC-3 ...| GN 643827 - RBS .... ..12/01/2024 . | Paydown ... ..08/15/2025 .
36292B-HV-1 .. | GN 643844 - RIBS .... ..12/01/2024 . | Paydown ... ..10/15/2025 .
36292K-HD-1 ...| GN 651028 - RMBS ... ..12/01/2024 . | Paydown ... ..12/15/2025 .
36296H-7F-0 .. | GN 692194 - RMBS ........ccoeeeeiiiieeieeeeeee [ ..12/01/2024 . | Paydown ... ..11/15/2038 .
36296H-7H-6 .. | GN 692196 - RWBS . ..12/01/2024 . | Paydown . ..11/15/2038 .
36297B-JT-9 .. | GN 706874 - RMBS . ..12/01/2024 . | Paydown . ..11/15/2030 .
38374M-DF-3 .. | GNR 2005-081 0B - CMO/RMBS ..12/01/2024 . [ Paydown . ..10/20/2035 .
38378K-UB-3 .. | GNR 2013-085 A - CMBS ... ..12/01/2024 . | Paydown . . ..09/16/2046 .
38378M-UG-8 .. | GNR 2013-053 KA - CMO/RMBS ..12/01/2024 . | Paydown . . 257,639 .(5,060) ..10/20/2041 .
38378N-FL-2 .. | GNR 2013-158 AB = CMBS .........evvvvvvmvmmnnnnnns | ereeens .12/01/2024 . [ Paydown ... .. 67,242 |.. (LT ) ..08/16/2053 .
38378T-60-8 .. |GNR 2013-100 MA - CMO/RMBS ..........cceeveeenss [oeeins ..12/01/2024 . | Paydown ... .. 30,201 |.. ....(995)]... ..02/20/2043 .
38378T-AL-4 .. |GNR 2013-071 LA - CMO/RMBS ...........ccoeeeeens [oeeeis ..12/01/2024 . | Paydown ... .. (468)]... ..10/20/2042 .
38378X-NN-7 .. |GNR 2014-135 AK = CMBS .......coevvvvvvviiiiieenns [ eeeens ..12/01/2024 . | Paydown ... ..08/16/2085 .
38379K-6D-5 .. | GNR 2015163 AH = CMBS .......oevvvvrvrrvirneennns [ oo ..12/01/2024 . | Paydown ... ..04/16/2056 .
38379K-K8-0 .. |GNR 2015128 AJ = CMBS .......oevvvvvviviiiiiinens [ eeeens ..12/01/2024 . | Paydown ... ..11/16/2085 .
38379K-TT-5 .. | GNR 2015-093 AB - CMBS .. ..12/01/2024 . | Paydown . 726,275 .. ..01/16/2047 .
38379U-TB-2 .. | GNR 2016-072 AB - CMBS .. ..12/01/2024 . | Paydown . . 132,646 |.. ..04/16/2049 .
38379Y-6L-7 .. | GNR 2016-125 DA - CMBS .. ..12/01/2024 . | Paydown . .. 38,827 |.. ..12/16/2047 .
38382J-511-2 ...| GNR 2021-056 PE - CMO/RMBS ..12/01/2024 . | Paydown . . 266,280 |.. ..03/20/2051 .
831628-DN-9 .. | SBA 100109 - RMBS .. ..12/15/2024 . | Paydown . ... 1,146 ). ..07/25/2040 .
831628-E7-3 .. | SBA 100158 - RMBS .. ..12/15/2024 . | Paydown ... ... 870,970 . (41 412) ..12/25/2030 .
831628-EG-3 .. | SBA 100135 - RUBS ... ..12/15/2024 . | Paydown ... ....(1,564) ... ..04/25/2043 .
831628-EM-0 .. | SBA 100140 - RMBS .. ..12/15/2024 . | Paydown ... ...(2,020) ... ..01/25/2044 .
831628-EP-3 .. | SBA 100142 - RMBS ..12/15/2024 . | Paydown ... ..05/25/2044 .
83162C-C7-6 .. | SBAP 2019-20 H H - ABS .. ..08/01/2024 . | Paydown ... ..08/01/2039 .
83162C-C8-4 .. | SBAP 2019-25 H H - ABS .. ..08/01/2024 . [ Paydown ... . ..08/01/2044 .
83162C-E4-1 .. | SBAP 2020-20A A - ABS ... ..07/01/2024 . | Paydown ... .... 187,536 ..01/01/2040 .
83162C-NN-9 ...| SBAP 2004-20 B A - ABS .. ..02/01/2024 . |Various .... ....9,219 ..02/01/2024 .
83162C-NR-0 .. | SBAP 2004-20 D A - ABS .. ..04/01/2024 . |Various . 4,404 |.. ..04/01/2024 .
83162C-PH-0 .. | SBAP 2005-20 B A - ABS .. ..08/01/2024 . | Paydown ... ..02/01/2025 .
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83162C-PR-8 .. | SBAP 2005-20 G A - ABS .. ..07/01/2024 . | Paydown ... 22,179 ). L 22,179 |.. ..22,179 |.... ..07/01/2025 .
83162C-PS-6 .. | SBAP 2005-20 H A - ABS .. ..08/01/2024 . [Paydown . 71,740 71,456 71,740 |. ..08/01/2025 .
83162C-PV-9 .. | SBAP 2005-20 J A - ABS .. ..10/01/2024 . [Paydown . 3,114 3,112 .3,114 | ..10/01/2025 .
83162C-PX-5 .. | SBAP 2005-20 K A - ABS .. ..11/01/2024 . [Paydown . . 18,767 18,753 ..11/01/2025 .
83162C-0H-9 ...| SBAP 2006-20 F A - ABS .. ..12/01/2024 . | Paydown ... .... 15,365 |... .. 15,349 |.. ..06/01/2026 .
83162C-QP-1 .. | SBAP 2006-20 J A - ABS .. ..10/01/2024 . | Paydown .... ....25,043 |... .. 25,027 |.. ..10/01/2026 .
83162C-0X-4 .. | SBAP 2007-20 C A - ABS .. ..09/01/2024 . | Paydown ... ....21,682 ... .. 21,671 |.. ..03/01/2027 .
83162C-RA-3 .. | SBAP 2007-20 E A - ABS ..ceeeiiiiiiiiiiiieieee [ ..11/01/2024 . | Paydown .... ... 28,511 ... .. 23,386 |.. ..05/01/2027 .
83162C-SE-4 .. | SBAP 2008-20L A - ABS .....ceeeeiiiiiiiiiiiiinenn [ | 12/01/2024 . | Paydoun .... ... 27,423 ... .. 27,428 |.. ..12/01/2028 .
83162C-SP-9 ...|SBAP 2009-20 F A = ABS ......eiiinininiiiiin [ e ..12/01/2024 . | Paydown ... .. 10,643 |... .. 19,628 |.. . . ..06/01/2029 .
83162C-SS-3 ...| SBAP 2009-20H A = ABS ........eevvmmrmrmnnnnnnnnns [eeeenes ..08/01/2024 . [ Paydown ... .. 40,463 |.. ..(1,401)[... ...(1,401) ... ..08/01/2029 .
83162C-SV-6 .. | SBAP 2009-20J A - ABS ... ..10/01/2024 . | Paydown .... ...35,434 |.. ... (674)]... ... (674)]... ..10/01/2029 .
83162C-WY-5 .. | SBAP 1520D CTF - ABS .. ..10/01/2024 . [ Paydown . . 568,163 6,393 ..6,393 ..04/01/2035 .
83162C-XY-4 .. | SBAP 2016-20 H H - ABS .. 08/01/2024 . | Paydown . 317,779 4,799 .. 4,79 ..08/01/2036 .
83162C-YM-9 .. | SBAP 2017-20 C C - ABS .. ..09/01/2024 . [ Paydown . . 315,775 ..03/01/2037 .
83162C-YR-8 .. | SBAP 2017-20F F - ABS ... ..12/01/2024 . | Paydown ... L 13,417 | ..06/01/2037 .
83162C-YT-4 .. | SBAP 2017-20G G - ABS . ..07/01/2024 . [Paydown .. 82,865 |.. ..07/01/2037 .
89156H-AB-3 .. | TOTE SHIPHOLDINGS LLC . ..07/22/2024 .| Call @ 100.00 .. .. 40,000 |.. ..01/22/2041 .
0109999999. Subtotal - BondS U.S. Governments 6 874,033 6,874,033 6,984,269 6,963,578 (89,546). (89,546) 6 874 033 XXX
011770-U5-1 .. | ALASKA ST oo [ | 01/25/2024 .| Stifel Nicolaus & Co. . |oeeeeeeeeeiiieiiiiss |oeeeeens 2,079,680 |.......... 2,000,000 |......... 2,507,240 |.......... 2,173,205 |oooeeiiiiiiiiiiinn [ (2,645) [ [ (2,645) | | 2,170,560 ..08/01/2028 .
917542-0R-6 ...|UTAH ST ..07/01/2024 . |Maturity @ 100.00 .. ...230,000 |... ... 230,000 ... 234,025 . 231,226 |.. ..230,000 |.... ..07/01/2024 .
917542-QV-7 .. |UTAH ST - MBS .. R P ..07/01/2024 . [Paydown ... 917,197 ...932,703 .. ..07/01/2025 .
917542-QV=7 .. JUTAH ST .ivvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieeveeeieeees [ e ..07/01/2024 . | Paydown ....eevvvvvviiiiiiii]eeeeieiieieeiieeeies |eeeeiiiieiiieieeeeees e, P2 2 i Jeevviiiiiiiiiiiens feeeeiiiiii e foii e o, 2 ..07/01/2025 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 3,147,199 3,673,970 3,328,351 3,317,759 (90,882) (90,882) 9,749 XXX
216777-FZ-0 .. | COOPER TEX INDPT SCH DIST . ..02/05/2024 . [Stifel Nicolaus & Co. .... 2,000,000 |......... 2,000,000 [......... 2,000,000 |.. ..2,000,000 |.... ...18,080 |...........18,080 |... ..02/15/2026 .
442331-1G-6 .. | HOUSTON CITY ..02/05/2024 . | PERSHING LLC .. 2,000,000 |......... 2,000,000 |[......... 2,000,000 |.. ..2,000,000 |.... ..03/01/2037 .
882722-KE-0 .. | TEXAS ST eevvvviiiiiiiiiiiiiiiiiieeeieeeeeeceeeeeeens [ eeeees ..04/01/2024 . [Unknown ... ...85,000 |.... ..04/01/2029 .
882724-0J-9 ... | TEXAS ST oevvviiiiiiiiiiiiiiiiiicieieieeeecceeeeeeens [ | 03/28/2024 . [ Unknown ... ..1,000,000 |.... . . (70,970).... . ..04/01/2030 .
882724-QP-5 ...| TEXAS ST .evvvviiiiiiiiiiiiiiiiiieeeieeeeeeceeeeeeens [ e ..03/28/2024 . [Unknown ... .. 8,010,000 |......... 7,949,612 ..(3,323)f.... L (3323) | [ 7,878,964 [ [ (1,005,583)]...... (1 005,583)]... ..04/01/2044 .
882830-AP-7 .. | TEXAS TRANSN COMMN ........evvvvmmmmmmmmnnnnnnnnnns [ ereeens ..03/28/2024 . [Unknown ... 6,155,000 |......... 6,132,301 e (282) ] oo (232) [ [ 6,125,622 [l e (1,209,685)]...... (1,209,685)]... ..04/01/2042 .
93974C-RE-2 ...| WASHINGTON ST ..04/01/2024 . |Call @ 100.00 .. .... 1,660,000 9,125,551 (13,079) [ Joeeeeee e (13,079) | [ 8,842,920 | [ (1,182,920)...... (1,182,920)]... ..08/01/2040 .
93974C-RF-9 ...| WASHINGTON ST ..... ..04/01/2024 . [Unknown .......... ..2,380,000 |.. . 2,647,578 |.. ..(3,196) K (144,350) . . (144,350) ..08/01/2033 .
975332-ENi-3 ...|WINONA TEX INDPT SCH DIST . .. ..02/05/2024 . |Stifel Nicolaus & Co. . |. ,513, .. 1,500,000 1,500,000 ..1,500,000 |.... .13,590 |........... 13,590 |... ) ..02/15/2027 .
0709999999. Subtotal - Bonds - U.S. Political S isions of States, Territories and Po 28 486,718 30 790,000 32,446,225 (19,831) 31,956,856 (3,470, 138) (3,470, 138) 704,829 XXX
196479-5T-2 .. | COLORADO HOUSING AND FINANCE AUTHORITY ...... |....... ..11/01/2024 .|Call @ 100.00 .... 140,000 .... 140,000 . 140,000 |.... ..11/01/2046 .
196480-3P-0 .. | COLORADO HOUSING AND FINANCE AUTHORITY .. ..11/01/2024 .|Call @ 100.00 .. . 110,000 |.. 117,090 |.. .. 116,441 |. ..05/01/2049 .
196480-D6-1 .. | COLORADO HOUSING AND FINANCE AUTHORITY .. ..11/01/2024 .|Call @ 100.00 .. .385,000 |.. ..397,263 |. .. 11/01/2047 .
196480-NH-6 .. | COLORADO HOUSING AND FINANCE AUTHORITY .. ..11/01/2024 .|Call @ 100.00 .. .100,000 .. . 103,070 |. ..11/01/2050 .
19648G-CS-9 .. | COLORADO HOUSING AND FINANCE AUTHORITY . ..11/01/2024 .|Call @ 100.00 .. ... 73,393 | ..05/01/2054 .
25477P-NT-8 .. | DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL ..12/01/2024 . | Redemption @ 100.00 31,543 |. ..03/01/2049 .
3128JL-N6-2 .. |FH 1B1412 - RUBS ..12/01/2024 . [Paydown ....8,921 ..12/01/2033 .
3128M4-A4-5 .. | FH G02427 - RWBS .... ..12/01/2024 . | Paydown ... ..12/01/2036 .
3128MJ-2D-1 .. | FH GO8771 - RMBS .... ..12/01/2024 . | Paydown ... ..07/01/2047 .
31296M-PS-2 ...|FH A13133 - RWBS .... ..12/01/2024 . | Paydown ... ..09/01/2033 .
31297K-YN-6 .. |FH A30717 - RMBS .... ..12/01/2024 . | Paydown ... ..12/01/2034 .
3132AE-EY-8 .. |FH ZT1951 - RUBS ... ..12/01/2024 . | Paydown ... ..05/01/2049 .
3132DN-V2-6 ...|FH SD1533 - RMBS . ..12/01/2024 . [ Paydown . ..09/01/2052 .
31320S-06-2 ...|FH SD4977 - RMBS . ..12/01/2024 . | Paydown . ..11/01/2083 .
3132DW-HS-5 ...|FH SD8341 - RMBS ... ..12/01/2024 . | Paydown ... ..07/01/2083 .
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3132P-6K-8 .. | FH Q49873 - RMBS .... ..12/01/2024 . | Paydown ... ..08/01/2047 .
31335B-JE-7 .. |FH G61161 - RMBS . ..12/01/2024 . | Paydown . ..08/01/2047 .
31336H-50-3 ...|FH C90859 - RMBS . ..10/01/2024 . [Paydown . . ..10/01/2024 .
3133A4-3A-2 ...|FH QA9793 - RMBS . ..12/01/2024 . | Paydown . .(1,506) ..05/01/2050 .
3133AD-J6-4 ...|FH QB6585 - RWBS .... ..12/01/2024 . | Paydown ... ..(4,221) ... ..12/01/2050 .
3133AD-JZ-0 .. |FH QB6580 - RMBS ... ..12/01/2024 . | Paydown ... ..12/01/2050 .
3133AD-ZP-4 ...|FH QB7050 - RMBS ... ..12/01/2024 . | Paydown ... ..12/01/2050 .
3133AY-QF-0 .. |FH QD2254 - RMBS ... ..12/01/2024 . | Paydown ... ..11/01/2051 .
31346Y-MJ-9 .. |FH QA4861 - RUBS . ..12/01/2024 . | Paydown ... ..12/01/2049 .
3136BA-UL-6 .. | FNR 2020-48 AB - CMO/HMBS ....... ..12/01/2024 . | Paydown ... ..07/25/2050 .
3136BF-U2-7 .. | FNR 2021-024 AD - CMO/RMBS T ..12/01/2024 . | Paydown ... ..11/25/2049 .
3137IN-V7-7 .. |FN 257238 - RMBS ....ccooeeeiiieiiiieeeeeee [ .12/01/2024 . [Paydown ... ..06/01/2028 .
3137HF-TM-7 .. | FHR 5460 KN - CMO/RVBS ..12/01/2024 . | Paydown . ..10/25/2054 .
3137HF-TV-7 .. |FHR 5460 NH - CMO/RWBS .. ..12/01/2024 . | Paydown . ..10/25/2054 .
3137HF-VQ-5 .. |FHR 5464 JT - CMO/RMBS .. ..12/01/2024 . [ Paydown . ..10/25/2054 .
3137HH-50-0 ...|FHR 5460 HT - CMO/RVBS ..12/01/2024 . | Paydown ... ..10/25/2054 .
3138LM-DD-2 .. | FN AN8199 - CMBS/RMBS ..12/01/2024 . | Paydown ... ..01/01/2036 .
3138IIJ-X2-9 .. | FN AS8796 - RVBS ..12/01/2024 . | Paydown ... ..02/01/2047 .
3138X5-RQ-2 ...|FN AUSB94 - RMBS ......cccoeeiieiiiieeeeee [ ..12/01/2024 . | Paydown ... ..09/01/2043 .
31392G-EK-7 .. |FNR 2002-90 A1 - CMO/RMBS ........ooovvverennnnns [ ornens ..12/01/2024 . | Paydown ... ..06/25/2042 .
31393B-T6-2 .. | FNW 2003-6 A43 - CMO/RMBS ...........ccoeeeeees [ oerris ..12/01/2024 . | Paydown ... ..10/25/2042 .
31393D-RY-9 ...|FNR 2003-63 A6 - CMO/RMBS .........cooovvverennns|oeenns ..12/01/2024 . | Paydown ... ..07/25/2044 .
31394E-DV-7 .. |FNR 0558E BC - CMO/RMBS ...........ceeveeeeeeenns [oeeeis .12/01/2024 . [ Paydown ... ..07/25/2025 .
31403A-V3-6 .. | FN 743234 - RMBS .... ..12/01/2024 . | Paydown . ..10/01/2033 .
31404B-NA-6 .. | FN 763685 - RMBS . ..12/01/2024 . | Paydown . ..01/01/2034 .
31407H-JJ-6 .. | FN 831065 - RMBS . ..12/01/2024 . [ Paydown . ..10/01/2025 .
3140F9-7J-8 .. | FN BD2696 - RMBS . ..12/01/2024 . | Paydown . ..07/01/2046 .
3140GS-6N-7 .. | FN BH4476 - RWBS . ..12/01/2024 . | Paydown . ..12/01/2047 .
3140H2-JG-4 ...|FN BJ1162 - RUBS ... ..12/01/2024 . | Paydown ... ....(2,610))... ..01/01/2048 .
3140H3-GY-6 .. | FN BJ2014 - RWBS .... ..12/01/2024 . | Paydown ... ...(1,83)]... ..12/01/2047 .
3140H6-AS-8 .. | FN BJ4516 - RWBS .... ..12/01/2024 . | Paydown ... ..01/01/2048 .
3140H7-PP-6 .. | FN BJ5829 - RMBS ... ..12/01/2024 . | Paydown ... ..06/01/2048 .
3140HL-JT-4 .. | FN BK6573 - RUBS . ..12/01/2024 . | Paydown ... ..07/01/2048 .
3140HT-2G-7 .. | FN BL2542 - CMBS/HMBS ..12/01/2024 . | Paydown ... ..05/01/2039 .
3140J0-UN-7 .. | FN B02420 - RMBS .... ..12/01/2024 . | Paydown . ..08/01/2034 .
3140KE-5T-1 .. | FN BP7157 - RMBS . ..12/01/2024 . | Paydown . ..06/01/2050 .
3140KE-CG-1 .. | FN BP6370 - RMBS . ..12/01/2024 . | Paydown . ..05/01/2050 .
3140KE-RN-0 .. | FN BP6792 - RWBS . ..12/01/2024 . | Paydown . ..05/01/2050 .
3140KU-NU-2 ...| FN BO8502 - RWBS . ..12/01/2024 . [ Paydown . ..12/01/2050 .
3140KV-K7-4 .. | FN BQ9317 - RWBS .... ..12/01/2024 . | Paydown ... ..12/01/2050 .
3140KV-KG-4 .. | FN BQ9294 - RMBS .... ..12/01/2024 . | Paydown ... ... 138,371 ... 146,414 ..12/01/2050 .
3140NK-L5-8 .. | FN BY3047 - RUBS ... ..12/01/2024 . | Paydown ... ... 470,360 ...461,908 ..07/01/2053 .
3140NS-GF-5 .. | FN BY9197 - RUBS ... ..12/01/2024 . | Paydown ... ..09/01/2053 .
3140Q9-TX-1 .. | FN CA2365 - RMBS .... ..12/01/2024 . | Paydown ... ..09/01/2048 .
3140QA-DC-1 .. | FN CA2798 - RWBS .... ..12/01/2024 . | Paydown ... . ..12/01/2048 .
3140QN-DE-9 ...|FN CB2800 - RUBS ... ..12/01/2024 . | Paydown ... . ....504,697 ..02/01/2052 .
3140QQ-DE-2 ...|FN CB4600 - RUBS ... ..12/01/2024 . | Paydown ... .. 332,438 ... 208,882 ..09/01/2052 .
31418D-LY-6 .. | FN MA3942 - RMBS . ..12/01/2024 . | Paydown . ..02/01/2050 .
31418D-MV-1 .. | FN MA3971 - RUBS ... ..12/01/2024 . | Paydown ... ..03/01/2050 .
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31418D-RF-1 .. | FN MA4085 - RUBS ... ..12/01/2024 . | Paydown ... 78,582 |.. ....(2,883) ... ..07/01/2050 .
31418E-Q8-6 .. | FN MA4978 - RUBS . ..12/01/2024 . | Paydown . .17,001 ..04/01/2053 .
31418E-R7-7 .. | FN MAS009 - RUBS . ..12/01/2024 . | Paydown . . . ..05/01/2053 .
31418E-T5-9 .. | FN MAS071 - RMBS ... ..12/01/2024 . | Paydown . . 110,982 .. .108,450 |.. ..07/01/2053 .
34074M-KC-4 .. |FLORIDA HSG FIN CORP REV ........ccovvumumnnnnnn [ereens ..02/01/2024 . |Various .... .... 180,383 .... 180,383 . 180,383 |.. ..01/01/2036 .
34074M-PG-0 .. | FLORIDA HSG FIN CORP REV ........eeummmmmemnnnnns [ereeens ..12/02/2024 . | Various .... 150,679 .. 150,679 ..01/01/2043 .
34074M-22-0 .. |FLORIDA HSG FIN CORP REV [ ..07/01/2024 .| Call @ 100.00 .......eevve]eereeennneenennnnnnns Joeeeeeennnnnn 5,000 fonniniinnnnnnns 5,000 U S ..07/01/2054 .
45129Y-V4-5 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R ... |[....... ..07/01/2024 .|Call @ 100.00 ... 195,000 ...(84)]... ...(3,820)f... ..01/01/2053 .
49130T-TR-7 .. | KENTUCKY HSG CORP HSG REV .........cevvvvrvvvnnns [ernens ..08/01/2024 . [Call @ 100.00 ... 205,000 . . (579)]... ..07/01/2036 .
49130T-UR-5 ...| KENTUCKY HSG CORP HSG REV .........ccevvvvvuuunns [ereenns ..08/01/2024 . |Call @ 100.00 ... 205,000 ... 306,272 .. (801)]... L(1,282) ] (1,282)). ..01/01/2040 .
49130T-VQ-6 .. | KENTUCKY HSG CORP HSG REV = RMBS .........cceun|eeeens ..08/01/2024 . [Call @ 100.00 .... 120,000 ... 124,884 .(1,007)[..cceeeeenn (1,007)... ..07/01/2037 .
54627D-BV-2 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... |....... .12/02/2024 . | Various .... 130,628 .... 130,628 ..12/01/2038 .
60416S-5F-3 .. | MINNESOTA HOUSING FINANCE AGENCY - RMBS ..12/02/2024 . |Call @ 100.00 .400,000 |.. .400,000 |.. ..07/01/2050 .
60416T-SV-1 .. | MINNESOTA HOUSING FINANCE AGENCY . ..11/01/2024 .|Call @ 100.00 .. .380,000 .. .380,000 |.. ..01/01/2047 .
60416T-ZY-7 .. | MINNESOTA ST HSG FIN AGY ..... ..01/01/2024 . |Call @ 100.00 .. .5,000 .. ... 5,000 |[.. ..07/01/2048 .
60416T-ZZ-4 .. | MINNESOTA ST HSG FIN AGY ..01/01/2024 . |Call @ 100.00 ....5,000 .. 5,000 ..07/01/2083 .
605350-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .....{....... ..12/02/2024 . | Various ...97,465 ..12/01/2034 .
60637B-FA-3 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....{....... .12/02/2024 . | Redemption @ 100.00 ... ...59,131 U ..08/01/2036 .
60637B-XV-7 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....{....... ..12/02/2024 . | Various ... 224,262 (2,474)|......... (2,474)]... ..11/01/2043 .
63968M1-3P-2 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... [....... .. 09/01/2024 . {Call @ 100.00 ....cocooeefevrvmmmnnnnnnnnnnnnns fervennneennnnn 5,000 foiininnnns 5,000 . (174)].... ..09/01/2049 .
64469D-HB-7 .. |NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM ... |....... ..10/01/2024 . |Call @ 100.00 .. ... 545,000 ....545,000 . ..07/01/2041 .
647200-3P-7 .. |NEW MEXICO MTG FIN AUTH ....oevvmiiiiiiiiiiiinnas [ e ..12/02/2024 . | Various ... 175,618 ... 175,619 . 175,618 |.... ..09/01/2037 .
647201-Mz-2 .. |NEW MEXICO MTG FIN AUTH ....ovvvmiininiiiiiiinnnn [ oo .12/02/2024 . | Various ... 117,281 ... 117,281 117,281 ..05/01/2042 .
677377-2P-7 .. | OHIO HSG FIN AGY SINGLE FAMILY MTG REV . ..12/01/2024 . |Call @ 100.00 .. 69,058 |.. ..69,058 |.. 69,058 ..11/01/2041 .
677560-NP-8 .. | OHIO HOUSING FINANCE AGENCY .... ..12/02/2024 . |Various .... . 246,080 |.. . 246,004 |.. 246,066 ..03/01/2036 .
83756C-3U-7 .. | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. ..11/01/2024 .|Call @ 100.00 .200,000 .. .200,000 |.. 200,000 ..11/01/2083 .
83756C-Mi-4 .. | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .... ..11/01/2024 . |Call @ 100.00 .. 90,000 .. .. 89,857 |.. ...89,899 |. ..11/01/2036 .
83756C-SA-4 .. | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. ..11/01/2024 .|Call @ 100.00 . 175,000 |.. . 175,000 |.. . 175,000 . 175,000 |. . ..11/01/2037 .
880461-2F-4 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY .........[....... ..07/01/2024 .|Call @ 100.00 .... 140,000 .... 148,880 . 145,679 |.. ... (189) ... .. 145,490 |.... ....(5,490)[... ..07/01/2050 .
880461-Q3-5 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..07/01/2024 .|Call @ 100.00 .... 540,000 .... 586,424 .570,011 |.. . (T74) ). ..569,237 |.... ...(29,237)... ..07/01/2050 .
880461-T7-3 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY .........[....... ..07/01/2024 .|Call @ 100.00 .. 190,000 ...201,052 197,032 |.. .. (240))... ..07/01/2040 .
88275F-NU-9 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... [.......|.. 12/02/2024 .|Call @ 100.00 ..09/01/2039 .
915137-5G-4 .. |BOARD OF REGENTS OF THE UNIVERSITY OF TE ... |....... ..08/15/2024 . [Call @ 100.00 . ..08/15/2026 .
93978X-EQ-9 .. | WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI ....{....... ..12/02/2024 . |Call @ 100.00 ...90,000 |.... ..09/01/2040 .
93978X-ER-7 .. | WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI ....{....... ..12/02/2024 . |Call @ 100.00 .... 100,000 .... 100,000 . 100,000 |.... ..05/01/2041 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 11,904,529 12,014,079 (22,153) (22,153) 11,994,482 XXX
008428-AJ-6 .. | ABMT 2015-5 A9 - CMO/RMBS ..........cooveereeeens|veerns .. 12/01/2024 . [Paydown .......oevvvvvieiiiienniiiiniiinnis |0 20,236 [0 29,235 [, ..07/25/2045 .
00842T-AD-0 .. | ABMT 2016-1 A4 ~ CMO/RMBS .........evvveemmmennns|vereens ..12/01/2024 . [Paydown .. 12/25/2045 .
036752-AG-8 .. | ELEVANCE HEALTH INC ....cooeeeeneeieeeeeeeeeee [ ..01/24/2024 . [MARKET TAXES CORP ... 700,000 ... 712,775 706 169 |.... ..03/01/2028 .
GOLDMAN SACHS AND CO.
06406R-AD-9 .. | BANK OF NEW YORK MELLON CORP ... ..01/24/2024 . [LLC , 725,000 |............ 798,907 .. 766,775 |.... . (73,798) ..05/16/2027 .
06406R-BB-2 .. | BANK OF NEW YORK MELLON CORP ..01/17/2024 .| PERSHING LLC . 1,343,392 . 1,600,000 |.. . 1,401,232 |.. . (87,371)]. ..01/26/2032 .
07359B-AA-5 .. |BEACN 211 A - ABS .. ..12/20/2024 . | Paydown . 872,499 . 872,500 |.. .813,784 |.. (1) ..10/22/2046 .
12646X-AH-5 .. | CSMC 2013-IVR3 A1 - CMO/RMBS ..12/01/2024 . | Paydown . 13,437 ...13,437 .. ..05/25/2043 .
12647P-AL-2 .. | CSMC 2013-7 A11 - CMO/RMBS ........ooeeveeeeeees | eeeenn |- 12/01/2024 . | Paydoun .... ....26,401 ... ...25,402 U S ..08/25/2043 .
126650-CY-4 .. | CVS HEALTH CORP .....coovevreeeriiiiiiiiie | s ..10/16/2024 . |Various .... 922,110 |........... 1,000,000 . ... (275,660)]........ (275,660)]... ..03/25/2038 .
126650-DJ-6 .. | CVS HEALTH CORP .....cooeeeeeeeeeeeeieie | s .10/15/2024 . |Various .... .. 3,159,501 |........... 3,350,000 (43 715)|... .. (500,737)|........ (500,737)|.... ..04/01/2030 .
14855li-AA-4 .. | CASTLELAKE SECURED AVIATION ASSET LLC 20 ... |....... ..12/15/2024 . | Paydown ........coevvvviiiiiforiiiiiiiiniis | 230,288 | 230,288 ..07/31/2036 .
172967-MF-5 .. | CITIGROUP INC ..evvvvvvvrrrrrrrrrrrnrnrsrnnreninenes | eeeees ..04/24/2024 .| Call @ 100.00 .. .. 1,750,000]......... 1,815,916 ..04/24/2025 .
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22944P-AA-5 ...| CSMC 2013-TH1 A1 - CMO/RMBS . ..12/01/2024 . | Paydown ... .. e [ 2,723 | o [ 2,723 |... e | ...59,689 |.... UV U S ..02/25/2043 .
24702V-AL-6 .. | DEFT 2021-2 D - ABS ... ..03/22/2024 . [Paydown . . 4,100,000 |.. . 4,029, .. . 4,074, X .25, .25,304 ........4,100,000 |. K .12, ..06/22/2027 .
247030-AF-6 .. | DEFT 2022-1 D - ABS ..08/22/2024 . | Paydown ... . 3,000,000 .. ..2,99, .. ,999, . ..233 ........3,000,000 |. K .66, ..01/24/2028 .
300401-AD-0 .. | EVERSOURCE ENERGY ... ..10/01/2024 . | Maturity @ 100.00 .675,000 |.. . 685, .. .676, X (1, .(1,261) K . 675,000 |. K .19, ..10/01/2024 .
30285F-AE-9 .. | FREMF 14K40 B - CMBS . ..09/26/2024 . [Paydown .... 1,366,000 ,304, . 1,364, .. JUR IO o [ 1,131 |... e ferrennn. 1,366,000 ... UV U S ... 42, ..11/25/2047 .
30292C-AJ-6 ...| FREMF 2014-K38 B - CMBS ... ..04/25/2024 . |Paydown .........ooovviiiiiieniiniiniinnnnnns | 3,400,000 | 3,490,000 ,497, ..3,485, .. JUR IO 3 [ O 4,703 |... oo fereee... 3,400,000 |.... U U ... 44, ..06/25/2047 .
30292C-AL-1 .. | FREMF 2014-K38 C - CMBS ... ..04/25/2024 . |Paydown .........cevvvvviiiieneieennnnnnnnnnnnns oo, 6,402,000 | 6,402,000 ,530, ..6,386, .. JU IO N . ... 15,546 |... e fornnnnn 6,402, UV U S .97, ..06/25/2047 .
30292G-AN-8 .. | FREMF 2014-K39 B - CMBS ... ..07/25/2024 . | Paydown ... .... 900,000 ....970, ... 909, .. [ IO (R . ....(9,060) |... oo fernnnnnnnn 900, U U L2, ..08/26/2047 .
30292G-AQ-1 .. | FREMF 2014-K39 C - CMBS ... ..08/26/2024 . [Paydown .. ..2,445,000 ..08/26/2047 .
316773-CX-6 .. |FIFTH THIRD BANCORP .......covvvvvvviiiiiiiiiiinens [ eeeens ..01/25/2024 . | Maturity @ 100.00 . ... 560,000 ..01/25/2024 .
33851J-AC-3 ...|FSMT 2018-3INV A3 = CMO/RMBS ......ccoveeeeeeee [ eeeens ..12/01/2024 . [Paydown ..05/25/2048 .
33851K-AC-0 .. | FSMT 2020-2 A2 - CMO/RMBS ........cooevvereennnnc [ oeeens ..12/01/2024 . [Paydown ..08/25/2050 .
35677@-AA-4 .. | FREEPORT POWER LIMITED ..... ..07/15/2024 . | Redemption @ 100.00 ..10/15/2034 .
36261H-AA-8 .. | GSMBS 2021-PJ5 A1 - CMO/RMBS ..12/01/2024 . [Paydown .. ..10/25/2051 .
36262A-AB-0 .. | GSMBS 2021-PJ3 A2 - CMO/RMBS ..12/01/2024 . [ Paydown . . . . K K K ..08/25/2051 .
36262C-AB-6 .. | GSMBS 2021-PJ A2 - CMO/RMBS ... ..12/01/2024 . | Paydown ... ....350 908 . 351, .. JUR IO . ... 13, | ..364, U U .4, ..01/25/2052 .
362620-AB-5 .. | GSMBS 2021-GR1 A2 - CMO/RMBS ... ..12/01/2024 . | Paydown ... ... 201,227 292, .. J IO N . ....48, e | L34, UV U S .. 4, ..11/27/2051 .
43351R-AA-3 ...|MUSIC 221 A - ABS . ..05/20/2024 . |Paydown ........coevviiiiiiioniiiiiiiiinins o 3,578 [ 3,578 [ 3,419 , .. . | , U U ..05/22/2062 .
46592P-AR-2 ...| JPMMT 21INV1 ASA = CMO/RMBS .........ccceeeeeess [ oeeens ..12/25/2024 . | Paydown ... .. 138,140 . 139, .. JUR IO R . ... 19, e | .. 159, UV P .2, ..10/25/2051 .
46592X-AC-8 .. | JPMMT 2021-13 A3 — CMO/RMBS ........evvemmennnnn [ ereenn ..12/01/2024 . | Paydown ... ..04/25/2052 .
465971-AE-9 .. | JPMMT 247 A3 - RMBS . ..12/01/2024 . | Paydown ... ..04/25/2053 .
46617L-AA-9 .. |HENDR 133 A = ABS ..o oo ..12/16/2024 . | Paydown ... ..01/17/2073 .
46617T-AA-2 .. |HENDR 2014-1 A = ABS ......evvvmmmmmnmnnnnnnnnnnns [ eeeees ..12/15/2024 . | Paydown ... ..03/15/2063 .
46620J-AA-9 .. |HENDR 171 A - ABS ... ..12/15/2024 . [ Paydown . ..08/16/2060 .
46620V-AA-2 .. |HENDR 172 A - ABS ... ..12/16/2024 . | Paydown . ..09/15/2072 .
46641C-AH-4 .. | JPMMT 2014-1 1A9 - CMO/RWBS . ..12/01/2024 . [ Paydown . ..01/25/2044 .
46641Y-AA-1 .. | JPMMT 2014-2 1A1 - CMO/RMBS . ..12/01/2024 . | Paydown . ..06/25/2029 .
46644V-BJ-4 .. | JPMMT 154 2A2 - CMO/RWBS .. ..12/01/2024 . | Paydown . ..06/26/2045 .
46647E-AA-9 .. | JPMMT 163 1A1 - CMO/RMBS . ..12/01/2024 . | Paydown ... ..10/25/2046 .
46647J-AN-0 .. | JPMMT 2016-4 A13 = CMO/RMBS ......ccoveeveeeeess [ oeeenns ..12/01/2024 . |Paydown ...........ceeveenns ..10/25/2046 .
J.P. Morgan Securities
46647P-AX-4 .. | JPMORGAN CHASE & CO ...ooovvveeeeeeeeieieeeeeeee [ o L.01/17/2024 . |LLC oovveeiiiiiiiiiii e e 1,359,064 |.......... 1,400,000 |......... 1,682,480 |.......... 1,504,396 |..oovvvveiiiiiiinns fooviiiinns [CS720] PP (C700 ) PP R 1,503,419 [ feveenes (144,385)]........ (144,355) ..12/05/2029 .
GOLDMAN SACHS AND CO.
46647P-DC-7 .. | JPMORGAN CHASE & CO . ..01/17/2024 . [LLC ,379,9% |... .1,450,000 |......... 1,450,000 ,450,000 |.. ..1,450,000 |.... . (70,006)/......... (70,006)|... ..04/26/2033 .
46647S-AE-0 .. | JPMMT 2017-3 1A3 = CMO/RMBS ........ccoeeeeeeess [ oeeens ..12/01/2024 . | Paydown . ... (1,059) ). ..08/26/2047 .
46648H-AC-7 .. | JPMMT 2017-2 A3 - CMO/RMBS .. ..12/01/2024 . | Paydown ... ...(2,381))... ..05/28/2047 .
46648U-AD-6 .. | JPMMT 174 A4 - CMO/RVBS ..12/01/2024 . | Paydown ... . . ..11/25/2048 .
46654T-AB-4 .. | JPMMT 2115 A2 - CMO/RWBS .. ..12/01/2024 . | Paydown ... ....230 810 .... 234,705 . ....(3,208) ... ..06/25/2052 .
46655D-AC-6 .. | JPMMT 222 A3 - CMO/RMBS . ..12/25/2024 . | Paydown . . 891,261 .. . 845,305 |.. .851,698 .39,563 ..08/26/2052 .
46655X-AA-6 .. |HENDR 21A2 A - ABS . ..12/16/2024 . [Paydown . . 489,523 |.. . 489,523 |.. . 489,523 ..02/18/2070 .
46657Q-AE-1 .. | JPMMT 243 A3 - RMBS ... ..12/01/2024 . | Paydown . . 407,511 .. 340,653 |ooovviiiiiiiiieies 66,857 ..03/25/2054 .
477470-AA-8 .. | JG WENTWORTH LVI LLC - ABS .. | eeeennn |- 12/15/2024 . | Paydoun .. . . .... 139,796 ....139,7% . 139,796 |.. . ..12/31/2077 .
606822-BD-5 .. |MITSUBISHI UFJ FINANCIAL GROUP INC ........... Covers ..03/07/2024 . |Maturity @ R LV[VNV[V R IO RN 550,000 f...vvvennnes 550,000 |............ 550,000 |............ 550,000 [ovvvvrrrrrnrnnnnnns fooreeeeeeeiiiieens o fo ..03/07/2024 .
J.P. Morgan Securities
617446-8G-7 .. | MORGAN STANLEY ........eevvvvvvvvvvnnnnnnnnnnnnnnnns [ eeeees ..01/17/2024 [ |LLC woovvvvvviiiiiiiiiiiiiii e 600,000 |........e.. 688,014 |............ o A [(5372] S (572 FUUUUUTUR 658,178 ..01/23/2030 .
637432-BS-3 ...|NATIONAL RURAL UTILITIES COOPERATIVE FIN ... |....... ..11/01/2024 . |Call @ 100.00 .. 150,000 .... 150,000 . 150,000 |.... ..11/01/2026 .
65341*-AA-9 .. |NEXTERA ENERGY PIPELINE HOLDINGS (LOWMAN .. ..11/30/2024 . | Redemption @ 100.00 .. 25,685 |.. 25,685 |. ..08/01/2052 .
653416-AA-7 .. |NEXTERA ENERGY TRANSMISSION HOLDINGS LLC .. ..12/21/2024 . | Redemption @ 100.00 .1,049 |.. . 1,049 | .. 12/21/2042 .
67647L-AA-9 .. | OCMT 2021-1 A1 - CMO/RWBS . ..12/01/2024 . | Paydown ... . .. 96,383 |.. .(1,494) ..05/25/2051 .
749384-AA-1 .. |RCKT 2021-5 A1 = RMBS ........cevvvvvvnnnnnnnnnnns [ereens ..12/01/2024 . | Paydown ... .. 910,132 ...879,586 ...28,9% |... ..11/27/2051 .
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74938D-AA-1 .. | RCKT 213 A1 - RWBS ..12/01/2024 . | Paydown ... ... 229,237 .... 176,405 ..52,316 |... ....52,316 |... ..07/25/2051 .
74938V-AA-1 .. | RCKT 2021-4 A1 - RMBS ..12/01/2024 . | Paydown . . 352,134 .. . 356,921 |.. ..(4,633) .(4,633) ..09/25/2051 .
74938W-AB-7 .. |RCKT 222 A2 - RMBS .... ..12/01/2024 . | Paydown . ...92,793 .. .. 87,762 |.. 4,324 .. 4,324 ..03/25/2052 .
7493%-AE-6 .. | RCKT 2021-6 A5 - CMO/RWBS . ..12/01/2024 . | Paydown . . 197,556 |.. . 108,482 |.. . (826) ... (826) ..12/26/2051 .
75409T-AG-0 .. | RATE 21J3 A7 - CMO/RMBS ... . ..12/01/2024 . | Paydown ... ... 782,084 ... 795,771 (11,531)f... ...(11,531))... ..09/25/2051 .
75400U-AC-6 .. |RATE 2024-J3 A3 - RUBS ......ccoevererrrnennnnn [ s ..12/01/2024 . [Paydown .. 100,800 ...100,185 ..10/26/2054 .
75458*-AB-5 .. | RAYBURN COUNTRY ELECTRIC COOPERATIVE INC ....{....... ..12/31/2024 .| Redemption @ 100.00 ... .. 12/31/2042 .
MORGAN STANLEY &
75513E-BY-6 .. |RTX CORP ..01/24/2024 . | COMPANY ... ..08/15/2027 .
817456-AA-2 .. | SEMT 2013-10 A1 - CMO/RMBS .. ..12/01/2024 . | Paydown ... ..08/25/2043 .
81745J-AQ-1 .. | SEMT 2013-11 B3 - CMO/RWBS .. ..12/01/2024 . | Paydown ... ..00/25/2043 .
81745-AF-0 .. | SEMT 2014-4 A6 - CMO/RWBS .........cooeeeeeeeeins|ornns ..12/01/2024 . | Paydown ... . ..11/25/2044 .
8174511-AA-9 .. | SEMT 2013-2 A - CMO/RMBS ..12/01/2024 . | Paydown ... ....322 726 ..02/25/2043 .
81746D-AA-8 .. | SEMT 2017-5 A1 - CMO/RMBS . ..12/01/2024 . [ Paydown . .. 26,666 |.. ..08/26/2047 .
81746G-AA-1 .. | SEMT 2017-7 A1 - CMO/RMBS . ..12/01/2024 . | Paydown . .. 18,810 |.. ..10/25/2047 .
81746G-AU-7 .. | SEMT 2017-7 A19 - CMO/RVBS ..12/01/2024 . | Paydown . .. 10,159 |.. ..10/25/2047 .
81746L-AA-0 .. | SEMT 2015-3 A1 - CMO/RWBS . ..12/01/2024 . | Paydown . .. 13,817 |.. ..07/25/2045 .
81746N-AA-6 .. | SEMT 163 A1 - CMO/RMBS .. ..12/01/2024 . | Paydown . 111,079 |.. . 110,202 ..11/26/2046 .
81746R-AU-3 .. | SEMT 162 A19 - CMO/RMBS . ..12/01/2024 . | Paydown ... .. 15,696 |.. ..08/25/2046 .
81746X-AA-4 .. | SEMT 2017-3 A1 — CMO/RMBS ........oevvvvvvvernnns|veeens ..12/01/2024 . | Paydown ... .. 45,832 |.. ..04/25/2047 .
81748K-AA-0 .. | SEMT 2020-2 A1 - CMO/RWBS .......cooveeeeeeeeenns [ oeeens ..12/01/2024 . | Paydown ... .. 20,191 |.. K . ..03/25/2050 .
81748M-AA-6 .. | SEMT 2020-1 A1 — CMO/RMBS ........oevvvvvvvvrnnns|eeeens ..12/01/2024 . [Paydown 138,227 |............ 140,230 [oeennennininnn Joeeeeeee e (5,408 i oo (5,403) | e 134 827 ..02/25/2050 .
J.P. Morgan Securities
828807-CY-1 .. | SIMON PROPERTY GROUP LP ......cevvvvvviviiiiiinnns [ eeeens ..01/24/2024 . [LLC ..oovvviviiiiiiiiiiies 1,200,000 |......... 1,196,844 |.......... 1,198,998 | ol 28 e e 28 e [ 1,199,016 ..11/30/2026 .
872480-AA-6 .. | TIF 2020-1 A = ABS .......evvvvmmmnnnnnnnninnnnnans [ eeeees ..12/20/2024 . | Paydown . ...84,800 |.... ..08/21/2045 .
87303*-AA-9 .. | THL CREDIT DIRECT LENDING IV FUNDING LL ..12/01/2024 . [DIRECT ..3,158,161 |.. . 3,158,161 |.. . 3,158, 161 ..3,158,161 |. ..07/15/2025 .
88315L-AE-8 .. | TMCL 2020-1 A - ABS ..12/20/2024 . | Paydown . .... 218,643 211,903 ... 212,750 |.. 218,643 |.... ..08/21/2045 .
88315L-AG-3 .. | TMCL 2020-2 A - ABS ..12/20/2024 . | Paydown ... .... 552,610 ....549,771 . 550,058 |.. ..562,610 |.... ..09/20/2045 .
88315L-AL-2 .. | TMCL 211 A - ABS . ..12/20/2024 . | Paydown . . 128,800 |.. 118,611 |.. . 121,008 . 128,800 |. ..02/20/2046 .
88315L-AQ-1 .. | TMCL 212 A - ABS . ..12/20/2024 . | Paydown . ..04/20/2046 .
88315L-AS-7 .. | TMCL 2021-3 A - ABS ... oooo.. [..12/20/2024 . | Paydown ... ..08/20/2046 .
88655A-AA-8 .. | TIF 241 A = MBS .....eevviiiiiiiiiiiis [ e ..12/20/2024 . | Paydown ... ..04/20/2049 .
89680H-AA-0 .. | TCF 2020-1 A = ABS .....ovvvrvvrirririiiiiienennnns [ eeeeen ..12/20/2024 . Paydown .. ..09/20/2045 .
MORGAN STANLEY &
913017-BP-3 .. |RTX CORP ...vvvriiiiiiiieeeeeeccn [ e ..01/11/2024 .| COMPANY ....ovvvvvvvvvviinnsoeeeeeeeeeeeeeeeeeees |oeeee. 2,574,888 | 2,400,000 |......... 3,154,608 (343,843)]........ (343,843)]... ..07/15/2038 .
92343V-DY-7 ...| VERIZON COMMUNICATIONS INC ....covvvereeeeeeeecns [ oo ..01/24/2024 . | PERSHING LLC . R R ceeeeee.. 1,820,000 ). 1,891,229 K . (64,315)]......... (64,315)... ..03/16/2027 .
94974B-GA-2 .. |WELLS FARGO & CO ...ovvvvveeeeeeeieiiieeieeeeeeeees [ oo ..09/09/2024 . |Maturity @ 100.00 ...... |.eceeeeeeeeeeeiiieies s 1,500,000 |.......... 1,500,000 |......... 1,495,960 [.......... 1 499,698 |......ooeeeeiinnin [, K072 N R K1 FOUU 1 500,000 |ooeeeiiiiiiiiiins foi ..09/09/2024 .
GOLDMAN SACHS AND CO.
95000U-2A-0 .. |WELLS FARGO & CO ...evvvvvveveeeveeieiieieeeeeeeens [ eeeees L.01/17/2024 |LLC woovvviiiiiiiiiiii e e 1,900,160 |.......... 2,000,000 |......... 2,152,150 |[......... 2,084,976 |..ooooeeeeeennnnnn [ (1A97) e [, (1,997) |veeeeeeiieieiees s 2,083,779 [ovvvvvrvrrrnnnnns Joeeeeens (183,619)]........ (183,619)[....uvvnnnnn 11,349 [..05/22/2028 .
Wells Fargo Securities
95000U-2G-7 .. |WELLS FARGO & CO ...vvvvvvvvvvvvvvvvrnnnnnnnnnnnnns L.01/17/2024 JLLC \ovvvviviiiiiiiiiiiiiii e e 2,414,418 )........... 2,750,000 ]......... 2,819,575 |.......... 2,793,750 |.ooveeeeeeeeiieeees i, (343)]. i | (B43) e Lo 2,793,407 |.uvvvvvrrrirnnnns |oeeeenns (378,989)[........ (378,989)......0unn 17,374 ]..10/30/2030 .
1109999999 Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 62,313,229 63,296,390 65,142,666 63,747,562 394,837 394,837 64,677,037 (2,363,809) (2,363,809) 1,185, 166 XXX
2509999997. Total - Bonds - Part 4 112,805, 386 116,012,150 120,261,208 116,697,732 257,716 257,716 118,820, 167 (6,014,781) (6,014,781) 2,400,264 XXX
2509999998. Total - Bonds - Part 5 269,871 269,871 269,871 269,871 XXX
2509999999. Total - Bonds 113,075,257 116,282,021 120,531,079 116,697,732 257,716 257,716 119,090,038 (6,014,781) (6,014,781) 2,400,264 XXX
23281#-12-4 ...|CYPRIU\A PARALLEL INVESTORS V LP ............... | ......... 11/25/2024 .|DIRECT ..................... | ......... 1,844.690 |............ 184,469 |............... 0.00]............ 184,469 |............ 181,448 |.......... (12,277)|.ceeeeeiiiiiiiinnn oo foviiiienes (12,277) oo [, 184,469 |...oovvviiiiiiins foeeeeiiiiiiiiiins o i 8,265 [..ccccce cnnnnn
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 184,469 XXX 184,469 181,448 (12,277) (12,277) 184,469 8,265 XXX
4509999997. Total - Preferred Stocks - Part 4 184,469 XXX 184,469 181,448 (12,277) (12,277) 184,469 8,265 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 184,469 XXX 184,469 181,448 (12,277) (12,277) 184,469 8,265 [ XXX
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002824-10-0 ...| ABBOTT LABORATORIES ORD ......evvvvvvvvnnnniinens | neeens ..07/29/2024 .| Various ........cceeeereens foerennnnn 5,971.000 |eeeennnnnnn 640,018 |..oevveeniieiiiiiiees feeeenen.. 513,897 ...l 657,228 |. ... QLRI D] R PP RPN [QEXRE] DY R ARIR: 17 R R 126,121
NATIONAL FINANCIAL
015271-10-9 ...| ALEXANDRIA REAL ESTATE EQ REIT ORD .......ccvv |ennnnns ..11/15/2024 .| SERVICES CORP. . 675.000 |... 71,2421 - . (8,932) ... ...76,638 |.... ...(5,39)f....
02079K-30-5 ... | ALPHABET CL A ORD ... ..10/17/2024 .|Various .... .. 1,209.000 |... ...198,439 |... .. (106, 111)].... (106,111) |... ...62,774 |.... . 135,665
SANFORD C. B
02209S-10-3 ... | ALTRIA GROUP ORD . ..01/31/2024 .| AND CO. LLC .. ...629.000 |... ....25,363 |... ...26,163 |.... ... (800)]....
023135-10-6 ... | AMAZON COM ORD . ..10/16/2024 .|Various .... 458.000 .85,983 |. .(9,764) 59,825 |. .26,158 |.
NATIONAL FI
025816-10-9 ... | AMERICAN EXPRESS ORD ......cevvuvvivvirnnnniinnns | oneeens ..09/27/2024 .| SERVICES CORP. . ...500.000 |... ...135,675 |... ... (23,724)].... ...(23,724) ... ...69,946 |.... .65,728 |....
037833-10-0 ... | APPLE ORD .evveeeeeeienneeeeeeenneeeeeennieeeees [ oeeeens [on 10/17/2024 . | Various ...933.000 |... ...196,215 |... ...(51,842) |... . 127,788 |.... .68,426 |....
NATIONAL FINANCIAL
05550J-10-1 ...|BJS WHOLESALE CLUB HOLD ORD ......cevvvuuvreeenn |ounees ..07/10/2024 .| SERVICES CORP. . ...326.000 |... e 29,159 [ e 28017 [ 20,781 [ 1,440 | e 1,440 |...
09247X-10-1 ... | BLACKROCK ORD [P .10/01/2024 .| Unknown ..226.000 |... ...131,576 |... ...(51,890) [... ) B
110122-10-8 ...|BRISTOL MYERS SQUIBB ORD ......eweeeeeveeeaeeees [ eenens ..05/22/2024 .| JEFFERIES LLC ...ceevvveetfoeeeannn 1 184.000 |.....coeen.n. 50,353 |.eeeeeeeeeniieeeeeen foreeeeennn 79,214 | 60,751 [ 18,463 e [ et 18,463 |oeeeeeeeeeeis o 79,214 |ooveeiiiiieeenn feeeeeees (28,861)]......... (28,861)|....ccc....... L7 1 R
SG AMERICAS SECURITIES
125896-10-0 ...| CMS ENERGY ORD .....eeeeeeeenenaeeceennieeeeeenees [ eeeeens .09/26/2024 . |LLC ..eeoiveeiineeeeeee [ 84.000 [veueeeeennnn 5,891 [eeeeeeeeieeeeeenn foeeeenneee 489 | 8T8 [ (B88) ] e e (388) |-eeveeeeeeeeennn foreeeeennnnns 4,489 |oeonniiiieeenn e 1,402 |oeevnee 1,402 [ 130 |oeeeiie e
SG AMERICAS SECURITIES
132152-10-9 ... | CAMBRIDGE BANCORP ORD .......eunvevermvnnnreeeenn [ervenns ..05/13/2024 . |LLC ..eoveeeeiiieeeeeei oo 1,684.000 |............ 7T [ e 99,760 o 116,870 [ (17,109) | oo Jeeeeies (17,109) [eeeeeeeiieeee Jeeeenieees 99,760 |evveniieeeennn foreeeennnns 12,011 |oeeeee 12,011 s 1,942 [ s
J.P. Morgan Securities
14316J-10-8 ...| CARLYLE GROUP ORD ....eeeunieeermnnneeeeemnniinees [ eevenns ..04/03/2024 .|LLC ...oveeeiiniie e 667.000 |....cccennnn 31,216 [ e 20,720 [ 27,140 | (6,420) ] e e (6,420) |-veeeeeeeeenis foeeeeennnnns 20,720 [ooeeeeeniiiiieeen o 10,496 |........... 10,496 |....cceeeennnnnns P2 N
NATIONAL FINANCIAL
16119P-10-8 ...| CHARTER COMMUNICATIONS CL A ORD .....ccvveeuens [rrvens ..01/31/2024 .| SERVICES CORP. ........... 145.000 [o.eeeeeennnn 53,899 |..eeeeeeeiiieeeeen foreeeeennnn 98,782 | 56,359 [ 2,424 | [ et 2,828 oo s 98,782 |oeveeeeieeeenes foeeeennnn (44,884)|......... (44,884)].cceeeecciiiiiieees v e
SG AMERICAS SECURITIES
184496-10-7 ...| CLEAN HARBORS ORD .....eevemnieeeeiniiaeeceennis [ eeeeens ..07/10/2024 .|LLC ..eoveeeeeniieeeeeeneans 104.000 |.......ee..nt 28,157 |eeeeeeeeeeneeeeeen foreeeennen 16,616 | 18,149 [ (1,534) | [ e (1,534) |oeeeeeeeeeeen e 16,616 |ooeeeeneieieeenn feeeeeeeennns 6,542 [ 8,582 | [
SG AMERICAS SECURITIES
191216-10-0 ...| COCA-COLA ORD ...eeveeeeeeeeeeiieeeeeeeie e eeeees [ eeeeens ..10/16/2024 . |LLC ..eovveeeeieeeeeeee [ e e 3,863.000 |eeeunnnnnnn 270,819 [ Jeeeennen 231,751 [l 227,647 . 4104 | o e 4,104 |oeeeieieiies o 281,751 [ooreeeiiiiieeee e 39,068 |...........39,068 |............... 5,238 |oeevuis e
SG AMERICAS SECURITIES
254687-10-6 ... | WALT DISNEY ORD ....eeneeeeeneeaeeeennnieeeeeeens | e ..08/21/2024 . |LLC ..eoveveeiiieeeeeee oo 2,166.000 |...eennnnnen 195,459 |...oeeeeiiiieeeeeenn foeeeeennnn.. 128,89 |............ 195,568 |......... (66,672 eeeeveeeeeee Joeeermineeeeennnn feeeeeeees (66,672) [eeeeeeniiaeee Joeeniees 128,896 [ovveeiveeennies oeeeennnnns 66,563 |...........066,563 |.....eennenenn 1,625 [cccceen s
NATIONAL FINANCIAL
25754A-20-1 ... | DOMINOS PIZZA ORD ...eeeevveeeeeeemnneeeeeennnns | oeeees ..07/10/2024 .| SERVICES CORP. ..eevvueei]eeemnninaees 8.000 [oeevneeeennnn 3,790 [eeeeeeeeeieeeeeenn foeerrnnneeeee 3,010 [0 8,298 [ (288)]eeecces e e (288) |-eeveeeeeeeennnn foreeeeeennnns VA [V AR R, 780 foeeeeeeeenenn 80 | P2 FN
SG AMERICAS SECURITIES
300341-10-6 ...| EVERGY ORD ..09/26/2024 .|LLC ..oveeerneieeeeeeniee feeeeeneeeeen 91,000 [oeeiieee 5,631 |... L4872 ..
303031-10-2 ... | META PLATFORMS CL A ORD . ..08/16/2024 .|Various .... 117,59
384109-10-4 ... | GRACO ORD ..04/05/2024 .| PERSHING LLC . ...162,306 |...
NATIONAL FINANCIAL
42226A-10-7 ... |HEALTHEQUITY ORD eeveeeeeceeieeeeeeeeieeeee | s ..07/10/2024 .| SERVICES CORP. .. 28,759 ...
43300A-20-3 ... |HILTON WORLDWIDE HOLDINGS ORD .........ccevvunss | annnnns ..07/03/2024 .| JEFFERIES LLC ...237,063 |...
SG AMERICAS SECURITIES
437076-10-2 .../ HOME DEPOT ORD .....cevvvnniiriinnnnniiniininnnnns | oeeees ..08/16/2024 .|LLC ...ovviiiiiniiiiiiinnn 157,870 |oveeeeeiiiiiieeeees [ 92,265 |o.eenl 161,006 .o, [(C1C1R:KI0) ]| R RPN RN (58,830)
461202-10-3 ... | INTUIT ORD eeeveeeeeeeeee e eeeeeee e eeeeneees | s ..12/11/2024 .|Various .... ...220,442 |... L (77,254)).... (77,254) ...
46625H-10-0 ... | JPMORGAN CHASE ORD .. ..09/27/2024 . |Various .... ...214,286 |... . (160,075)].... (160,075) |....
478160-10-4 ...| JOHNSON & JOHNSON ORD . ..10/16/2024 .|Various .........cceeeeeeen |oeeeennnnn600.000 |oeeeneeennnn 96,290 [ooeeeenneiieieiiiis Jeenieeeeeen . 97,669 [l 94,044 |l 8,625 |.eeeeiiiieeeeennn e e 3,625 |...
482480-10-0 ... ..08/16/2024 .| PERSHING LLC . ...(13,140)].... ...(13,140) |....
512807-10-8 ... |LAM RESEARCH ORD . ..10/03/2024 . [Various .... . (307,378)).... (307,378) |...
52110M-10-9 ... | LAZARD ORD R ..12/02/2024 . |Various ....
532457-10-8 ... |EL1 LILLY ORD ...eeeeeeeneeeeeemnieeeeeennneeees | oeeees ..10/16/2024 .| JEFFERIES LLC ............
SG AMERICAS SECURITIES
573284-10-6 ...|MARTIN MARIETTA MATERIALS ORD .... ..11/19/2024 .|LLC ...(83,974)].... ...(83,974) ...
580135-10-1 ... | MCDONALD'S ORD . ..10/16/2024 .| JEFFERIES LLC .(6,202)
594918-10-4 ... | MICROSOFT ORD .. ..10/17/2024 .|Various ....... (57,006)|. (57,096)
617446-44-8 ... | MORGAN STANLEY ORD .. ..12/20/2024 .| JEFFERIES LLC .(1,046)|. .(1,046)
SG AMERICAS SECURI
65339F-10-1 ... | NEXTERA ENERGY ORD ......ooeevvvevnniiiiinnnnnnnes | oneens ..09/26/2024 .|LLC ...oovvvvvvnniiiiiiiin o 1,327.000 |............ 111,836 | foniiennn.... 98,647 ...l 80,602 |........... 18,045 [ o oo 18,045 oveeniiiiiiinnn fooniiiinnnns 98,647 |ovvviiiiiiiiiins foeiiiiinnns 13,189 |...ovvenn 13,189 oueennnn 2,050 Joeeees aannnns
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654106-10-3 ... NIKE CL B ORD ....evvvvvvvvvnnnnnnnnnnnnnnnnnnnnnnns [ eeeeees ..01/31/2024 . [Various .......ccoeeeeeeees |oeeeeens 1,703.000 |......eeeeee 176,200 | [ 213,180 |..oeennnns 184,8% |........... 28,285 |ooeeeiieeeieeees e | P 3072 S O A 213,180 |ooeeeeeiiiins s (36,980)|......... (36,980)]....cceennnnn 1,241
SG AMERICAS SECURITIES
65473P-10-5 ... |NISOURCE ORD .....ccooeveeiieiiiiiiiiiiiciieeiiieeen [ oo ..09/26/2024 . [LLC 181.000 [...oevvnnnnnns 6,19 |... U N3 VN N
67066G-10-4 ...|NVIDIA ORD ... ..11/25/2024 .| Various . 1,127.000 159,650 . 139,301 |.
701094-10-4 ...| PARKER HANNIFIN ORD ..01/31/2024 . |Various .... 603.000 |... ... 284,174 ... ...70,661 |....
NATIONAL FINANCIAL
717081-10-3 ...|PFIZER ORD ....ovvvnnnninniiniiiiiiiiinn [ eeeees ..01/31/2024 .| SERVICES CORP. ...966.000 |... ...26,373 ... .(1,438)]....
SG AMERICAS SECURI
718172-10-9 ...|PHILIP MORRIS INTERNATIONAL ORD ........ccevvns [ereeenn .. 10/16/2024 . [LLC oovvvvviiiiiiiiiiiieeeis e 1,734.000 |............ 209,444 | [ 162,539 [l 163,135 [ (896)]e [ e (B9B) | [ 162,539 [ [ 46,905
J.P. Morgan Securities
741120-10-1 ...| PRESTIGE CONSUMER HEALTHCARE ORD ........ccevvs |veveens |oe 03/20/2024 . |LLC oovvvvviviiiiiiiiiiiieis e 491.000
SANFORD C. BERNSTEIN
742718-10-9 ...|PROCTER & GAMBLE ORD ..01/31/2024 .| AND CO. LLC .. 172.000 |...
743606-10-5 ...| PROSPERITY BANCSHARES ORD ........coovvvevvnnnnns | eevennn oo 10/16/2024 .| PERSHING LLC . 1,025.000 |...
SANFORD C. BERNSTEIN
78400V-10-4 ...| S&P GLOBAL ORD .... ..01/31/2024 .| AND CO. LLC .. ...108.000 |... ...(11,839)f.... ...(11,839) |...
79466L-30-2 ...| SALESFORCE ORD .......ooovvviiiiiiiiiiiiiiiiiiinnnn [ eeeees .05/22/2024 . | Various ...923.000 |... ...(65,549)|.... ...(65,549) |...
SG AMERICAS SECURITIES
800422-10-7 ...| JOHN B SANFILIPPO AND SON ORD .. ..07/11/2024 . [LLC 315.000 |... ....(3,700)f.... ....(3,700) )...
80517M-10-9 ...| SAVERS VALUE VILLAGE ORD ..11/13/2024 .| Various . .. 3,622.000 |... ..(6,363)[.... ...(6,363) ... . (21,286)]....
816851-10-9 ...| SEMPRA ORD ..09/26/2024 . |Various .... . . ....5,061 |....
824348-10-6 ... | SHERWIN WILLIAMS ORD .. ..08/16/2024 . |Various .... . (129,109)f.... (129,109) |.... . 149,669 |....
820827-10-6 ...|SITIME ORD ................. ..11/21/2024 . |Various .... ... (3,423)|.... ... (3,423))... .21,169 |....
83088M-10-2 ... | SKYWORKS SOLUTIONS ORD .. ..05/01/2024 . |Various . ...(19,013)f.... ...(19,013) |... .(1,079)]....
SG AMERICAS SECURITIES
86614U-10-0 ...| SUMMIT MATERIALS CL A ORD ... ..11/19/2024 . [LLC (778)|. (778) ..2,545 |
874039-10-0 ...| TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD ......... ..11/21/2024 . | EFFERIES LLC .. .. (4,589)f.... .. (4,559) ... .29,900 |....
J.P. Morgan Securities
88160R-10-1 ... | TESLA ORD ...cooeeeeeieeeeiieeeeiececeeeeeeeeeeeeee [ .04/03/2024 . [LLC . ... 137,114 ...(14,210)f.... ...(14,210) )... . (34,763) (34,763)...
882508-10~4 ...| TEXAS INSTRUMENTS ORD ......ccoovverereeeeeeeeeens [ e ..11/20/2024 .| Various . .. 146,126 .. (3,197)f.... ... (3,197))... ...15,202 |........... 15,202 |...
NATIONAL FINANCIAL
902252-10-5 ... | TYLER TECHNOLOGIES ORD .......coovvveerinnnnnnnnns [ oennnn .10/10/2024 . | SERVICES CORP. ....oovvvei]ovrernnnnnns 39.000 [oeeeeennnnn 22,830 [.eeveeieeiiiiiiiiiinns o 12,502 |t 16,307 |........... [RIR:1113) | PR R RN [RETR:1113) ) PO R 12,502 |oooeeeiiiniins s 10,328 |........... 10,328 |ooeeeeeiiiiiiiiiii o
91324P-10-2 ... | UNITEDHEALTH GRP ORD .......ccovvveeieeeeeeeeeenns [ ..09/26/2024 . |PERSHING LLC .....ccooees |oeeeeeennnns 70.000 [..evvvvvnnns L O 28,031 [ounnniinnns 36,853 [..eeeennns [ | R AN [R:%: 72 PO R P2 0] I A N 12,146 |........... 12,146 |oooeeeeeeeees 426 |ceeees s
SG AMERICAS SECURITIES
G0176J-10-9 ... | ALLEGION ORD ....ovvnnnnniiiiiiiccciciccenn Covrrs ..10/09/2024 . [LLC .ovvvvviiiiiiiiiiiiees
G1151C-10-1 ...| ACCENTURE CL A ORD . C...... |..00/17/2024 . |Various .... .
G4705A-10-0 ... ..10/30/2024 . |Various .... ... 213,852 .
G54050-10-2 ... | LAZARD ORD ... ..01/02/2024 . [ Unknown ... ....307,730 ...(62,612)|....
G6095L-10-9 ...| APTIV ORD . ..12/17/2024 . [ Unknown . . . ...311,081 ...(25,728)|.... U S
G84737-10-0 ...| STERIS OHD ..09/26/2024 . | PERSHING LLC ......................... 218.000 |............. 51,464 |..evvveeneiiiiiiiiinns foniinnnnnns 44,408 [....nnneiiiies Lo e i e e e 44,408 | e 7,086 | 7,056 [.oocennnnnnnns 238 [ e
5019999999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 8,284,122 XXX 6,066,974 7,717,899 (1,963, 159) (1,963, 159) 6,066,974 2,217,148 2,217,148 71,363 XXX
461410-68-3 ... | WCM INTL SC GROWTH INST ...covvvvrrriviiiiiiinens | eeeeeen o 02/12/2024 . [UnKnown ......oevvvvvevenensoenennnns 6,230.600 |............ 124,940 [ e 102,743 |............ 125,609 |.......... (78 ) | R O, (22,866) |-.oeeeeeeeeeeeees fornninnnnns 102,783 |oovveeiiiiiiiins oo P22 T R P28 [T R R,
969251-68-5 ... | IM BLAIR:INTL LDRS R6 .........cceeeeeeeeeeeeeeees | eeneen e 02/08/2024 . [Unknown ........ceeeeennnnsfovennees 20,304.564 |............ 400,000 |- oo 356,456 |............ 398,376 |.......... (41,919)). e [ | (41,919) oo [, 356,456 [.....ccccceiiii foveiennnns 43,544 |........... 43,544 | L
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 524,940 XXX 459,199 523,984 (64,786) (64,786) 459,199 65,741 65,741 XXX

46138E-11-5 ...
464287-65-5 ...
464288-85-1 ...
78464A-59-9 ...
78464A-71-4 ...

78464A-78-9 ...

INVESCO S&P SC INFO
ISHARES:RUSS 2000 ETF ...
ISHARES: US 08G E&P ETF ..
SPDR S&P SFTWRE & SVC
SPDR S&P RETAIL ..
SPDR S&P INSURANCE ETF ..

.. 12/04/2024 .
..00/26/2024 .
..08/16/2024 .
..12/03/2024 .
..10/17/2024 .
..04/03/2024 .

NATIONAL FINANCIAL
SERVICES CORP. .
Various
PERSHING LLC .
Various
PIPER JAFFRAY EQ .
Var ious

...19,868 |...

...264,023 |...

.... 246,563
.... 364,052
112,082 |..
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 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
78468R-54-9 ... | SPDR S&P OIL&GAS E&S ....ovvvvvvvviviiiiiiiiiienns [ oo ..08/02/2024 . [Various ........ccoeeeeeee |oeeeenns 1,132.000 ...102,656 .. 92,185 |.... ... (3,435) ... 354
81369Y-86-0 ...|SEL SECTOR:RL EST SPDR . |..10/16/2024 . |Various .... ... 1,032.000 |.. .42,076 |.. 40,902 ...(429) ... ... 354 ...
81369Y-88-6 ...| SEL SECTOR:UTIL SPOR ..... ..05/23/2024 . |Various .......oeeeeeees |oveeennns 7,103.000 477,785 ... e loerien.... 455,905 ... P PP PPPPPP RTTTTRRRRI 6,072 . 1,79
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 1,440,541 XXX 1,384,312 1,365,268 14,194 14,194 1,384,312 5,613
5989999997. Total - Common Stocks - Part 4 10,249,603 XXX 7,910,484 9,607, 152 (2,013,751) (2,013,751) 7,910,484 2,339,119 2,339,119 76,975
5989999998. Total - Common Stocks - Part 5 334,403 XXX 321,264 321,264 13,139 13,139 3,123
5989999999. Total - Common Stocks 10,584,006 XXX 8,231,748 9,607, 152 (2,013,751) (2,013,751) 8,231,748 2,362,257 2,352,257 80,098
5999999999. Total - Preferred and Common Stocks 10,768,475 XXX 8,416,217 9,788,600 (2,026,028) (2,026,028) 8,416,217 2,352,257 2,352,257 88,363
6009999999 - Totals 123,843,731 XXX 128,947,296 126,486, 331 (2,026,028) 257,716 (1,768,312) 127,506, 255 (3,662,524) (3,662,524) 2,488,627
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 5

erm Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Showing All Long-T
6

1 2 3 4 5 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
THL CREDIT DIRECT LENDING IV FUNDING LL
87303*-AA-9 . [ [ ..04/29/2024 . |DIRECT ....evvvvvvvnnnnnnnnnnnnnnnes ..04/29/2024 . |DIRECT ....vvvvvvvvnnnnnnnnns fooveeiiinnns 269,871 |.......... 269,871 |.......... 269,871 |............ 269,871 |..ooeeeeiiiiiiennn fevieiiiiiiiiiiiens foeeeeeniieen e foeeeeiiei o e foiiiiiiiiiiiii e i,
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 269,871 269,871 269,871 269,871
2509999998. Total - Bonds 269,871 269,871 269,871 269,871

4509999998. Total - Preferred Stocks

09247X-10-1 .. [BLACKROCK ORD ......eeeervrunreermmnnnnnnnees [ eevunnn ..06/14/2024 .|Various .. |-.10/01/2024 .| Unknoun 296.000 [......... 225,782 |.......... 225,782 |...
SG AMERICAS
86614U-10-0 .. [ SUMMIT MATERIALS CL A ORD ..eevvveneeennnn fovnnnnn ..04/22/2024 .JVarious .......cceveiiiieieenniians L 11/19/2024 L JLLC .evniiiiiiiieecciiis foeeeenias 631.000 |........... 26,006 |........... 30,200
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 251,788 255,982
| | |SANFORD C. BERNSTEIN AND CO. | |
464287-65-5 .. | ISHARES:RUSS 2000 ETF .......coovvvvevvnnnes |eeeee fon 01/04/2024 . [LLC ..eevvniiiiiiiiiiiiiiiieeeenn | 09/26/2024 . [PERSHING LLC ......ccoeeeee forriiiinnnnns 357.000 J...oennnnns 69,476 |........... 78,421
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 69,476 78,421 ,
5989999998. Total - Common Stocks 321,264 334,403 321,264 13,139 13,139 3,123
321,264 334,403 321,264 13,139 13,139 3,123

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

591,135 604,274 591,135




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
PNC Bank, N.A. oo e Pittsburgh, PA o | e e e e [ (1,614,729)|.. XXX.
JP Morgan ...... . Columbus, OH ..... e erreeennreenreeenneeennrees [reeeeiee e e e 100 [..XXX.
Citizens Bank ... Providence, RI ..66,877 |..XXX.
Bank of America ........... ... Charlotte, NC 1,484,584 |..XXX.
State Street Bank & Trust Co. ....... New York, NY 1,471,909 |.. XXX.
0199998 Deposits in ... 2 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 49,985 | XXX
0199999. Totals - Open Depositories XXX XXX 1,458,726 | 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 1,458,726 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 500 | XXX
0599999 Total - Cash XXX XXX 1,459,226 | XXX

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

1. January... . 3,174,298 4. Aprilc s 7,839,963 7o JUlYei o 5,847,591 10.  October. .... 11,087,339
2. February...| .o 5,659,429 5. May.... o 7,882,519 8. AUQUSt....ooo o 7,007,289 11. November...|.....ccocoeeiis 8,316,270
3. March 19,887,767 6. June 4,597,512 9. September 12,591,481 12. December 1,459,226

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

31846V-41-9 ....... FIRST AVER:TRS 0BG V |SD ......... | ........... 12/03/2024

QOTEH29-6 ........ ALLSPRING: TRS+ I | SN T 12/03/2024 L1

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 4

25160K-20-7 ........ [ [ | 12/31/2024 ......... Looeeeeeseereserereenae R R R ) 323,704
8309999999. Subtotal - All Other Money Market Mutual Funds 10,907,090 52,462 323,704

8609999999 - Total Cash Equivalents

10,907,094

323,704

Line

®» v » e

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits For the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL [ | oot [eeesneesrreesrneennees e ene e e e enee ereesnr e e e sne [ereeee e
2. AIASKA ..o A AR ] s s [ [
3. Arizona et AZ || e s [ [
4. Arkansas ..........ccoceeveiieienninnns AR |.... B...... Life INSUFANCE ..ot oeeeeseneeeisiseeeneees [ 304,090 |.ccvvenene 232,266
5. California
6. Colorado
7. Connecticut .......cceeeeiiiienieeee. CT e s
8. Delaware ........ccocevvvvvvceeeee. DE [l
9. District of Columbia .................... DC [ i
10. Florida ..............
11, Georgia .....ccceeeveeeveevecenncenee . GA | Bi LI InsUrance ... [ [ 69,903 | 53,146
12, HaWali oo HE ] e e e i [
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.  Michigan ..o
24. Minnesota
25.  MisSisSSIppi ..ooeveeveeieieieieeee . MS
26.  MissoUr ......cccceveevvecvincecnecniend MO i,
27. Montana .......cccccoeovvciciecceeen . MT
28. Nebraska .......c.ccceevvevvncneece . NE |
29. Nevada ......cocooeveveneeeeeeee . NV [
30. New Hampshire ......cccceevveeennenne NH | e free e [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..cccoovveiiieiienieiceies
34. North Carolina
35. North Dakota
36.
37. Oklahoma ......ccccoeveiiiiiiiieees
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........cccccevviniinnenns
41.
42.
43.
44.
45.
46. Vermont.
47. Virginia
48. Washington .........ccceevrvirnennen.
49. West Virginia
50. Wisconsin
51.  Wyoming ......cccceveiviieciiiicenne
52. American Samoa
53.
54.
55. U.S.Virginlslands ............ccccccoc..
56. Northern Mariana Islands
57. Canada .......ccccooeeeiiiiieiiies
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 2,995,851 2,277,656 1,347,659 1,025,653
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 through 5803 plus
5898)(Line 58 above) XXX XXX

E29
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