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

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....oieieiiiiiriiecieieisreessiete ettt sesseees e 394,665,713 |............. 7.59% |...... 394,665,713 [ [ 394,665,713 |............. 7.597
1.02 All OthEr GOVEIMMENLS ..........vvvieeeeceiiieieieeeeee et eaeae e eeeeee [ereeeeenieeas 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed 18,712,130 18,712,130
1.04 U.S. political subdivisions of states, territories, and possessions,
QUATANTEEA ...t e 148,991,013 |............. 2.867 |...... 148,991,013 [ | 148,991,013
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUATANTEET ...ttt esenen ..1,084,459,062 |............ 20.869 |.. 1,084,459,062 |..........cccvvvuenene ..1,084,459,062 |........... 20.874
1.06 Industrial and MISCEIIANEOUS ..........ccovoirururirieiieieeeeeeeeeeeeeee s .. 1,370,629,413 |............ 26.375 [.. 1,370,629,413 [...coove .. 1,370,629,413 |........... 26.382
1.07 HyDrid SECUMHES ....cveveiiiieieteteicc ettt [ereeeeenenas 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
1.08 Parent, subsidiaries and affiliates ................ccceevveeiieeeeee e e [eeeeeieenes 0.000 [ oo oo | 0.000
1.09 SVO identified fuNds ..........ccccoeiiiiniiiii ]
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit . .
1.12 Total 1ong-term DONAS ........c.ovoiiueereeieiieeeeceeee e eseees ...3,017,457,331 |............ 58.066 |...3,017,457,331 |...coooiircnee ...3,017,457,331 |........... 58.081
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ............ccceeeennrrnnecnienfoen 8,231,374 |..ccee. 0.158 |......... 8,231,374 | o 8,231,374 |............. 0.158
2.02 Parent, subsidiaries and affiliates ............c..cooevvievieeeeeiee e e o 0.000 oo oo o | 0.000
2.03 Total preferred StOCKS .........ceiiiririririeieieieeercsesiseee e e 8,231,374 |..cccee. 0.158 |......... 8,231,374 | e 8,231,374 |............. 0.158
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............c.....f.... 765,451,696 |............ 14.730 |...... 765,451,696 |.......coooceeecs [ 765,451,696 |........... 14.734
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........cccoovveeeeereensforvenne 2,826,900 |............. 0.054 |......... 2,826,900 ..o [ 2,826,900 |............. 0.054
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cccerieveeeevessoerieenineineinees [oeiieeiens 0.000 [ oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ............ccoceoveeeeeeeeeeeeeeee e o 476,621,421 |............. 9.172 |...... 476,621,421 ..o o 476,621,421 |............. 9.174
3.05 MULUI FUNGAS ...t 81,159,251 |...ccoee 1.562 |....... 81,159,251 | foreee 81,159,251 |...ccoeee 1.562
3.06 Unit iNVESIMEN IUSES .....evviiiciciciei e e [ 0.000 [-.eeeeeeeeeieeeieins e [ oo 0.000
3.07 ClOSEA-ENA FUNAS .....cooveieieiieieieieeccccee e e [oeeeeieienens 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
3.08 Exchange traded funds ..........cccoveeueeeereniniceisieeeeeeee e o 210,473,424 |............. 4.050 |...... 210,473,424 |....oos [ 210,473,424 |............. 4.051
3.09 Total COMMON STOCKS .....vvveiierceeeeerisi et enes .. 1,536,532,692 |............ 29.568 |.. 1,536,532,692 |.......cccveveernnee .. 1,536,532,692 |.......... 29.576
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.eveueueuieiiereeeeeeeeeeeeeseteseteseeses s s sesesesessasseseseseseses oo eseeseeeneeesenenenns [reneseenenas 0.000 [oevrerereece
4.02 Residential mortgages .... . e |
4.03 Commercial MOMGAGES .........covivereiueririerisieresieteseereestesessessessssesessesesnes|eeeseens 99,435,336 |............ 1.913 [........ 99,435,336
4.04 Mezzanine real estate 10ans .............cccccccoiiiiiiiiiii o
4.05 Total valuation alloWanCe .............ccoeeiiiriiiiiieieeie e e
4.06 Total MOrtgage l0aNS .............cceueveveeeeeieereeeeeeeeee e eeeeeen 99,435,336
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ..........ceerereeeiriieieieieieeeeeeseeseseseee e 40,941,953 |............. 0.788 |....... 40,941,953 | [ 40,941,953 |............. 0.788
5.02 Properties held for production of iNCOME ...........oeeveeeeoennnrneeeienenes o i 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
5.03 Properties held fOr SAIE ............cccveveevevieeeieeeeecee et ses e oo [oerieeniens 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
5.04 Total real @SEALE ........cocureeeeiicicieeeee et e 40,941,953 |............. 0.788 |........ 40,941,953 [ [ 40,941,953 |............. 0.788
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccoerninierernineeee s e (80,029,487)............ (1.540)]......(80,029,487)|.....covmeeeeerrens [ (80,029,487)........... (1.540)
6.02 Cash equivalents (Schedule E, Part 2) .........ccccocvoeennnncncnnnnnens foocs 145,936,842 |............. 2.808 |..... 145,936,842 | | 145,936,842 |............. 2.809
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.... 65,907,355 |............. 1.268 |........ 65,907,355 | [ 65,907,355 |............. 1.269
7. CONTACLIOBNS ......vveieceeeeeeteeeeee ettt s s e eeenenenenne [ereneneeeeeas 0.000 [eeeerereeeeieineeees e [ o 0.000
8. Derivatives (SChedUIE DB) .........cccceeuiiiiieieieieieieeeseeieieieseeee e foe e eeseseseeeeeene [orerenieennns 0.000 [.eneeeeeeeeeeeieens e [ e 0.000
9. Other invested assets (Schedule BA) ..........oococrrrniniceennneeeeeeseseeeees fooc 426,252,149 |............. 8.202 |...... 424,871,950 |- [ 424,871,950 |............. 8.178
10.  Receivables for SECUMHES ..........crureriiiccieirieeieeeeeesee e e 1,858,489 |............. 0.036 |......... 1,858,489 [ [ 1,858,489 |............. 0.036
11.  Securities Lending (Schedule DL, Part 1)...........cccceiiieieieieieiececeeeeeeeeees e feeeeneeens 0.000
12.  Other invested assets (Page 2, LiNe 11) ....coovveueueveieeeeeieeieee e 0.000
13.  Total invested assets 5,196,616,679 100.000 | 5,195,236,480 5,195,236,480 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ............ceeuiuiiiiiiietetetetesetee st sttt esese et st st st e seseseses e e ssssesebesesesesasessss s esebesesesese s ss s bebebesesane e <oeseseanesenenas 42,875,525
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ........c.ouiuiiiiieieeeeiee ettt ees seseeaessenn s seenes 982,754 .o 982,754
Current year change in encumbrances:

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

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

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

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

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

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

8.1 TOtAIS, Pt 1, COIUMN 17 1.etiiiieitetiiese ettt ee ettt ee e b es e E b b £ s E e E a8 b b £t e bbbt e bbbt es et ennne et s eee 2,916,326

8.2 TOLAIS, PArt 3, COIUMN D ...ttt ettt ettt et ettt ettt et et et e et et et et e et et et et et et et et et et e et et et e et et et et et eeeeee et eaesabeabeebeebe et e ebeabesbeebesteates  teetesensesennens 2,916,326
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........cceiuiuereririiiririsieeteseseessssstsse e sesesesess e e ssssesesesese e s sssseseses csesessneseeenas 40,941,953
[DI=Ye (U1 o) e=T M To T P=Te (g g1 1 C=To IR= 10 T 0o RN

Statement value at end of current period (LINE 9 MINUS LINE 10) ........ceeuiiiiriiiriiietetetesetststsisteteteseses e s stsssaesesesesesesessssssesesesesesessssssssesesesesase s ssssssasesesens oesesesessacanans 40,941,953

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEmMDEr 31 OF PIrIOT YEAT .........oovoveieuerereieeiieieiete ettt seses sseeeeeeeneneas 110,641,823
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:

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

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

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

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

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..o ittt ettt ettt ettt ettt e et e bt eteebeaseeseeee et e ebeeaeeEeeseeReeseeReeEeebeeseebeeEeebeeReebeebeeaeeaeeae oeseessesseses e e e e e e e e anineas
Deduct amounts received on disposals, Part 3, Column 15 ...........c.ccoeeveeeverennnn. . 11,206,487
Deduct amortization of premium and mortgage interest points and COMMILMENT FEES ...........oiiiiiiiiiii ettt s e et es
Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

10,1 Totals, Part 1, COIUMN T ... 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 99,435,336
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 99,435,336
[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 99,435,336
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL 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 404,984,425
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 7,933,899

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ........c.cuiuiiiiiieieieieee et sosesseseaneninas 47,162,310 oo 55,096,209
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 ettt ettt e et et et et sea e e ee 242 E e b e b a8 e st e ee 45 se a8 e b e E a8 esea e £ e e 4o a b e b ebes et s sese s ebetesoenerennanananas (10,105,661)

5.2 TOtAIS, PArt 3, COIUMN O ....etiiieeieietiri ettt ettt bt es b e s es e b2 £8 e E 28422 E b b8 e £t E b et E b ettt nsna e s s s annnaeaena (15,025) ..o (10,120,686)
Total gain (10ss) 0N diSPOSAIS, PArt 3, COIUMN 1O .....oiuiiiiiiiieii ettt sttt ettt et st e st st ese st ese st esessetessese e eseseesaseesese s s essssesessesessebe s ebe s ebeneebensebenssaesesaens seesseseneeseinas (1,094,721)
Deduct amounts received on diSPoSalS, PArt 3, COIUMMN 16 ...........c.coviuiuiiietieieteeeeeeteeetese et ete et ete et eteetetes et es et essetessetess st eseesessesesessetessesensssessasenssaessssens Seseseeseneneaen 22,613,078

[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) .......ccccerririririririiieteteriee it s ettt se st e s ss s beseserens <oeseseneeenas 426,252,149
Deduct total NONAAMILIEA @IMOUNLS ..........cciiieiiietiiietieieteie et stesestesestesesteteseeseseesesessesessesessesessesessesesseseseesesessesessesessesessese s esese s ensebaseesesssaesessese s ebe s esensaben Sosseseeseaenenas 1,380,199

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciiioiiiiiiieietitiriiit ettt sttt se s s bt s ese s sess et e sebebesase s sessssesesesesases s oeseseannanana 424,871,950

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PriOT YEAI ...........eoviuiiiieiiiettiiete sttt etest et et st esestesestesessesessesessese s eseseebassasessssesessesessesessesessesessebenssbesesbenes Sebeseenenes 4,211,360,335
................ 775,963,107
...... 6,818,773

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

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

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

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

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

a7 S oo (0T oo Y I AU ... 92,325,725
Total gain (10SS) 0N diSPOSAIS, Pt 4, COIUMN 19 ...ttt ettt ettt et s sttt se e e et eteseseae e eeee e e e e e eb a8 ea et ee 12 e e b e b eEeeea e e ee e e e e b e b e b esene e sessesebebetene mmssensnsnanas 53,308,447
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.oiiueuieeeieeeeeeeeeee et eee et e et et e e e s e s e et et et eae et es e eeseaseseaseeeeneneeseneas 566,489,950

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 7,700,166
Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

LS O =T e T O oY [¥ T T PP

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

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt e et a st e £ es e s e e e et s e b e e e et a e b et ettt h et ea et s e aeaee anmnaetesasanansnes 3,364,875

.4. Part 4, COIUMN 13 ..o oottt ettt et et ettt ettt et et et et et et et et et et et et et et e et ee e e et e et e et et et e et et et ee e e et e et et e e et eeeeee et abeebe et e ebeeteeteebe et e eteeteates  aeeteeseeteneennens 3,364,875
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LINE 2 ........ccccooviiiiiiiiiiiini st e
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9+10) .......ccccviueirieirieririetiisteestesesesesaereseese s s s sesssse s ssesessessssesessens cesesesenes 4,562,221,397
[DLte [N le o) =TI gTeT g E=Te Lo Ty (=T o JR=Ta 4o USSP

Statement value at end of current period (LINE 11 MINUS LINE 12) .....ciiiciiiiuiiiitiiitei et sietestete s te st et be e besesbesessessssesessesessesessesesesessesesssbesessessssesesaass sessesennane 4,562,221,397

SI103



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

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooeevvevreeeeeees oo 394,665,713 |...cocvveee 350,985,217 ... 394,948,286 |................ 390,668,349
Governments 2. CANAAA ... s s [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 394,665,713 350,985,217 394,948,286 390,668,349
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 18,712,130 15,812,137 18,594,215 18,970,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 148,991,013 114,586,545 152,219,089 143,085,000
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 1,084,459,062 999,769,990 1,084,721,391 1,100,743,909
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeeee o 1,320,468,312 |............ 1,202,349,548 |............ 1,330,965,606 |............ 1,332,688,915
Il_dentifieLch F‘;ff‘lfjs’(v grgﬁl',i?te? Bar;k 9. CANAUA ..o 6,835,275 | 6,701,254 |..oovevrees 7,018,886 |...ccvevevennee 6,584,000
oans, Unaffiliated Certificates o .
Deposit and Hybrid Securities 10.  Other Countries 43,325,827 43,628,932 43,474,016 42,750,488
(unaffiliated) 11.  Totals 1,370,629,413 1,252,679,735 1,381,458,508 1,382,023,403
Parent, Subsidiaries and Affiliates 12.  Totals
13. Total Bonds 3,017,457,331 2,733,833,623 3,031,941,489 3,035,490,661
PREFERRED STOCKS 14.  United States ........cceevvvevvveeeieeeeiee e 8,231,374 | 8,301,106 |...covevevenee 8,219,000
Industrial and Miscellaneous 15, CaANAAA ..o s [ [
(unaffiliated) 16. _ Other Countries
17.  Totals 8,231,374 8,301,106 8,219,000
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 8,231,374 8,301,106 8,219,000
COMMON STOCKS 20. United States . ..1,021,489,330 |.. ..1,021,489,330 |.. ..561,287,377
Industrial and Miscellaneous 21, CANAAA ..o e 1,793,546 | 1,793,546 | 1,640,292
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 36,628,395 36,628,395 18,973,279
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 1,059,911,271 1,059,911,271 581,900,948
Parent, Subsidiaries and Affiliates 24. Totals 476,621,421 476,621,421 369,620,193
25. Total Common Stocks 1,536,532,692 1,536,532,692 951,521, 141
26. Total Stocks 1,544 764,066 1,544 ,833,797 959,740,141
27. Total Bonds and Stocks 4,562,221,397 4,278,667,420 3,991,681,630
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e 100,272,132
1.2NAIC 2 ..
TBNAIC 3 e
TANAIC A oo [ e [ [ Jorneee e XX s [ [ e [ [ e
TENAICS oo [ e [ [ e e XX e [ [ s [ [ [eee e
TBNAIC 6 ..o

77,995,479 |.............64,446,863 |............ 50,002,446 . Al 394,665,713

1.7 Totals 100,272,132 101,948,793 77,995,479 64,446,863 50,002,446

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

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
BANAIC T e o 2,000,000 |............... 2,750,000
3.2NAIC 2 .. o e
3.3NAIC 3 .. o e
3.4 NAIC 4 o e
BENAIC S e |
3.6 NAIC 6

3.7 Totals 2,000,000 2,750,000 13,962, 130 XXX 18,712,130 0.6 17,686, 169 0.6 18,712,130

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e 990, 799 | 1,263,911 |......... 14,472,492 |........... 120,797,700 O 266,590,819 G IN I, 148,991,013
42 NAIC 2 ..
A3NAIC 3 e
AANAIC A oo
45NAICS ..
ABNAIC 6 ..o

4.7 Totals 996,799 1,263,911 14,472,492 120,797,700 11,460, 111 XXX 148,991,013 4.9 266,590,819 9.6 148,991,013

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1 201,278,872 298,730,164 229,570,423 308,721,749 1,084,459,062 . 685,507,995 B 1,077,748,097 |............... 6,710,966
52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 46,157,855 201,278,872 298,730, 164 229,570,423 308,721,749 XXX 1,084,459, 062 35.9 685,507,995 24.8 1,077,748,007 6,710,966
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Quality and Maturity

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Distribution of All Bonds Owned December 31, at Bo
2

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

1

Over 1 Year

Over 5 Years

4
Over 10 Years

5

6

No Maturity

7

8
Col. 7 as a % of

9
Total from Col. 7

10
% From Col. 8

11
Total Publicly

12
Total Privately

NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 134,708,996 |........... 339,570,292 |........... 196,206,289 |........... 216,976,638 |.......... 190,449,640 |............ D.9,0. TN RO 1,077,911,855 | 35.7 |....... 1,042,536,092 |........cocvvvennnne 37.6 | 488,077,726 |........... 589,834,129

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

....31,357,761 |...

.101,123,491 |....

..87,919,440

....64,245,455 |

..... 8,071,412 |..

...292,717,558 |..

284,299,361 |....

... 162,921,803 |..

.129,795,755

166,066, 757

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

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

1

2
Over 1 Year

Over 5 Years

4
Over 10 Years

5

8
No Maturity Col. 7 as a % of

9
Total from Col. 7

10
% From Col. 8

11
Total Publicly

12
Total Privately

125 NAICS ...
12.6 NAIC6 ...

NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
T2ANAIC T e (d) ....282,135,782 |........... 646,061,868 |.......... 590,154,424 |........... 645,753,753 |........... 560,633,945 |......oooeerrrriecens [ 2,724,739,773 | 90.3 | XK [ XXX e [ 2,128,194,678 |.......... 596,545,095
122 NAIC 2 ... N 31,357,761 |... 101,123,491 |.... ..87,919,440 ....64,245 455 (... 8,071,412 |... ...162,921,803 |.. . 129,795,755
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

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

() -
(c)

12.7 TOtalS .o 313,493,543 |........... 747,185,359 |........... 678,073,863 |........... 709,999,208 |........... 568,705,357 [...cocveveeeeieiierei (b) .3,017,457,331 |....ovivirineeeenn 100.0 | XK e XK [ 2,291,116,482 |........... 726,340,850

12.8 Line 12.7 as a % of Col. 7 10.4 24.8 22.5 23.5 18.8 100.0 75.9 241
13. Total Bonds Prior Year

T13ANAIC T e 254,723,993 |........... 622,426,775 |........... 481,064,441 |........... 579,694,235 |........... 547,239,357 |.oveeeeeeeeeeeeeees oot XX e e e XX e e 2,485,148,801 | 89.7 |....... 1,902,034,353 |........... 583,114,448

132 NAIC 2 e 16,140,101 |........... 106,450,068 |............. 99,108,366 |............. 54,422,700 |............... 8,178,126 |..vcveeeeeeeeeeeeeeees oo XX e XXX e o 284,299,361 | 10.3 |.......... 197,077,171 |............. 87,222,190

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

....20,439,675 |...

...63,920,207 |....

..41,020,001

...32,336,238 |..

.... 5,205,682 |...

197,077,171 |....

... 162,921,803 |..

137 TotalS ..o e 270,864,094 |........... 728,876,844 |........... 580,172,807 |........... 634,116,935 |........... 555,417,483 (b) 2,769,448,162 |........cccoueunveee 100.0 |........ 2,099,111,524 |.......... 670,336,638

13.8 Line 13.7 as a % of Col. 9 9.8 26.3 20.9 22.9 20.1 100.0 XXX 75.8 24.2
14. Total Publicly Traded Bonds

TAANAIC T (e 185,539,474 |........... 447,650,370 |........... 454,404,920 |........... 531,111,469 |........... 509,488,446 |......oovovrerrneies [eren2,128,194,678 |, 705 | 1,902,034,353 |...cooocveiriicnne 68.7 |........ 2,128,194,678

15.5NAICS ...
15.6 NAIC6 ...

15.3 NAIC 3 .
15.4 NAIC 4 .

T4B NAIC B ..o

14.7 TOtalS oo e 205,979,148 |........... 511,570,577 |........... 495,424,921 |........... 563,447,707 |........... 514,694,128 |....cocooveveeiieeeeees 0002,291,116,482 ... 7529 |.......2,099, 111,524 ..o 75.8 |....... 2,291,116,482

14.8 Line 14.7asa % Of COL 7 ..ocvvevveeecereeeee e 9.0 [ 22.3 | 21.6 [, 28.6 | 22.5 [ e 10000 [ XK e XX e D0, & T F, 100.0

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 6.8 17.0 16.4 18.7 17.1 75.9 XXX XXX XXX 75.9 XXX

15. Total Privately Placed Bonds

154 NAIC T e 96,596,309 |........... 198,411,499 |........... 135,749,503 |........... 114,642,285 |............. 51,145,499 | 596,545,095 |....cocvoveverernnn 19.8 |.......... 583,114,448

15.2NAIC 2 ... ...10,918,087 |... ...37,203,284 |.... ..46,899,439 ....31,909,216 |.. ..2,865,729 |... ...87,222,190 |....

15.7 Totals

15.8 Line 15.7 as a % of Col. 7

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

3.6

7.8

6.1

(a) Includes
(b) Includes $
(c) Includes $

current year, $

current year of bonds with Z designations and $
prior year of bonds with 5GI designations and $

$ 592,989,316 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

current year, $

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

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

; NAIC2 §

i NAIC3 $c s NAICA $oe

; NAICS $...........

; NAIC6 $

prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............ccccrveereennenncenecinns oo 53,699,574 | e 23,065,752 |............. 29,823,515 |............. 44,316,393 |........... D 9.0, SR RN 150,905,234 |.....coveviiine 5.0 | 189,606,796 |.......ccccvvvvrennne 6.8 | 150,905,234
1.02 Residential Mortgage-Backed Securities ... ..15,177,801 |. .22,443,259 |.. .15,016,991 |.. 16,138,665 |... 5,686,053 |.... 74,462,770 |.. ...90,457,882 |... ..74,462,770 |.
1.03 Commercial Mortgage-Backed Securities .......... |........... 13,195,023 |............ 27,972,739 |.cvunnnen 6,070,124 ..o 440,734 oo 47,678,619 . 51,910,370 |.ceeiiiieee 1.9 e 47,678,619
1.04 Other Loan-Backed and Structured Securities ... 18,199,734 51,532,796 33,842,611 18,043,948 XXX 121,619,089 4.0 140,852,678 5.1 121,619,089
1.05 Totals 100,272,132 101,948,793 77,995,479 64,446,863 50,002,446 XXX 394,665,713 13.1 472,827,726 17.1 394,665,713

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 ... XXX
2.05 Totals XXX
3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........cccociieerienienienieieeiees [eeieeieeeeeeeeeees Joveeieeiens 2,000,000 |.............. 2,750,000 |............. 13,962,130 [oovoeeeiieieciceis o D,0. 0 CHURUINY U 18,712,130 | 0.6

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

............. 17,686, 169

3.05 Totals 2,000,000 2,750,000 13,962,130 XXX 18,712,130 0.6 17,686, 169
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............coeeeveeeeneenceneenienieeiceiees oo 996,799 |l 1,263,911 | 14,472,492 |........... 120,797,700 |............. 11,460,111 ... XXX.oooovove oo 148,991,013 [ 429 | 266,590,819 [....coovvviieeee 9.6 [ 148,991,013 |

4.02 Residential Mortgage-Backed Securities ...

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

4.05 Totals 996,799 1,263,911 14,472,492 120,797,700 11,460, 111 XXX 148,991,013 4.9 266,590,819 9.6 148,991,013
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........c..cccceee.. e 180,000 |............. 15,236,159 |........... 170,479,115 |.............85,951,519 |.......... 262,744,484 |........... D.9.% SR RN 534,591,278 |..covveeeeen 7.7 [ 348,673,963 |...ooeeveeeen 12,6 [ 534,591,278
5.02 Residential Mortgage-Backed Securities ... ..44,371,799 |. 162,904,983 |.. .. 126,584,468 |.. . ...32,871,451 |.... ... 491,644,275 |.. .286,971,389 |... reeenen. 491,644,275 |,
5.03 Commercial Mortgage-Backed Securities .......... |............. 1,606,056 |............ 23,137,729 |.....coe.. 1,666,581 L9382 [ e XXX e 26,583,298 |.....cccoevieenen 0.9 o 27,362,643 |....ooveieee 1.0 [ 26,583,298
5.04 Other Loan-Backed and Structured Securities ... 18,534,398 13,105,814 XXX 31,640,212 22,500,000 . 24,929,246 6,710,966
5.05 Totals 46,157,855 201,278,872 298,730, 164 229,570,423 308,721,749 XXX 1,084,459,062 685,507,995 24.8 1,077,748,097 6,710,966
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceeeveerricenienieneseeieaes e 58,316,055 |........... 222,553,031 |........... 162,329,795 |........... 181,888,613 |.......... 158,473,228 |........... D.9,0. TR RO 783,560,722 |..ocveeereiiieiennn 26.0 [......... 773,425,078 |..ocooeeeeieins 27.9 [ 633,714,580 |........... 149,846, 142
6.02 Residential Mortgage-Backed Securities ... O FSR 36,296,637 |........... 124,735,610 |........... 107,587,043 |............. 69,115,006 |.............. 2,271,674 |............ D.9,0. TR RO 340,005,969 |......coveverrerennnen 1.3 [ 268,513,657 |.cvevveiieiiinne 9.7 | 955,832 |.eovennene 339,050, 136
6.03 Commercial Mortgage-Backed Securities .......... |............ 15,473,098 |............. 14,997,425 ..o [ e o D.9,0 NI RO 30,470,523 |..ooviee 1.0 [ 68,400,184 |...covvvveeene 2.5 [ e 30,470,523
6.04 Other Loan-Backed and Structured Securities ... 55,980,967 78,407,718 14,208,891 30,218,474 37,776,150 XXX 216,592,200 7.2 216,496,534 7.8 16,329,118 200,263,082
6.05 Totals 166,066, 757 440,693,783 284,125,729 281,222,093 198,521,052 XXX 1,370,629,413 45.4 1,326,835,453 47.9 650,999,530 719,629,884

~

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

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

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

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

8.05 Affiliated Bank Loans - Issued

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

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
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1 2 3 4 5 6 7 8 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 ..........ccoccoveiiiiienriceeeeeees e 113,192,428 |............. 241,053,101 |....oeeee 373,097,155 |..ocvenenen 432,423 477 oo 476,994,216 |............ D0, CUNIN RAS 1,636,760,377 |..ecveeeeeiennnn 54.2 |ooeenne D, G RO, D0, CUNI RO 1,486,914,235 |............. 149,846,142
12.02 Residential Mortgage-Backed Securities .......... [oocccoccee 95,846,237 |............. 310,083,852 |.......c.c... 249,188,502 |............. 210,165,245 |.............. 40,829,177 | D.9.%, SR R 906,113,013 |...ocveeciicee 30.0 [ D.9,0 SN U XXX [ 567,062,877 |.......c..... 339,050, 136
12.03 Commercial Mortgage-Backed Securities ........ |..ccccoeeen. 30,274,177 .... 66,107,893 .. 104,732,440 | 3.5 [ D, G RO, D0, GO AT 74,261,917 |cocienene 30,470,523
12.04 Other Loan-Backed and Structured Securities . |. ... 74,180,701 129,940,513 .369,851,501 |. 162,877,453 |...ceenee 206,974,048
12.05 SVO Identified Funds XXX XXX e e XXX i e XX [ XXX i o [eeeeieiicsicciciicies e e XX oo d XXX 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 oo fes 313,493,543 |............. 747,185,359 ,073, ,999, ,705, ,017,457,331 | 100.0 fooeeeeee. D, G RO, D0, CURI RO 2,291,116,482 |............. 726,340,850
12.10 Line 12.09 as a % of Col. 7 10.4 24.8 22.5 23.5 18.8 100.0 XXX XXX XXX 75.9 241
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccccovviirinininininenens foeciecieeeeens 73,382,369 |............. 317,452,886 |............. 322,385,693 |............. 391,810,273 |............. 490,951,604 |............ D.9,0 SN U D.9,0 SN R XXXovverene e 1,595,982,825 |.....ceeveevveeeee 576 oo 1,461,989,317 |............. 133,993,508
13.02 Residential Mortgage-Backed Securities .......... ... 64,883,943 |... ...194,532,372 |.. . 188,382,361 ...167,738,274 |.. .+30,405,976 |.....ooeee e XXX e e XXX i o XXX e 645,942,928 |. ...378,505,753 |.. .267,437,175
13.03 Commercial Mortgage-Backed Securities ........ . ... 49,625,008 |... .67,946,939 |.. 12,477,504 17,623,656 |.. 147,673,197 |. .79,273,013 |.. 68,400, 184
13.04 Other Loan-Backed and Structured Securities . |. ... 82,972,684 148,944,647 56,927,249 56,944,731 |.. , . . . . 379,849,213 |. .200,505,771
13.05 SVO Identified Funds XXX, XXX, .. . ST USSP USTU OO TR URRRUUTU RO URTRRTTR
13.06 Affiliated Bank Loans ... . . . . . .
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 Totals SR SO, 270,864,094 |............. 728,876,844 |............. 580,172,807 |............. 634,116,935 |............. 555,417,483 |...eoveiiciecieeees e D.9,0 SN U XXX oovevene e 2,769,448,162 |.......covevenennne 100.0 |oeeeeeee 2,099,111,524 |..coeeee 670,336,638
13.10 Line 13.09 as a % of Col. 9 9.8 26.3 20.9 22.9 20.1 XXX XXX 100.0 XXX 75.8 24.2
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ..........cccccovviiiiiieniriieceeeees e 112,454,853 |......c..... 217,805,584 |............. 307,495,904 |............. 383,029,407 |......c....... 466,128,486 |............ XXX.oovoree oo 1,486,914,235 |...cveiiiiicnene 49.3 | 1,461,989,317 [ooooiiiie 52.8 e 1,486,914,235
14.02 Residential Mortgage-Backed Securities ... 59,669,501 |... ... 185,705,836 |.. .142,079,797 141,050,240 |.. .. 38,557,503 .567,062,877 |. . 378,505,753 |. ...567,062,877 |..
14.03 Commercial Mortgage-Backed Securities ........ |..ccccoeeen. 14,801,079 |...ocvenens 51,110,468 |.....cvevveee 7,736,705 74,261,917 79,273,013
14.04 Other Loan-Backed and Structured Securities . |.............. 19,053,715 ... 56,948,689 |............. 38,112,515 ... 162,877,453 ...179,343,441

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

XXX

Section 12 6.8 17.0 16.4 18.7 17.1 75.9 XXX XXX XXX 75.9 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........ccceerrirrnnenereeriinins foeeecccceenes 737,575 |eeveenne 23,247,518 |........c..... 65,601,251 |....cocecneee. 49,394,069 .... 149,846,142 ... 133,993,508 |....ooveneeeieeeennd B o D.9.%, SR RN 149,846,142
15.02 Residential Mortgage-Backed Securities .......... [...cccco.e. 36,176,736 |............. 124,378,016 |............. 107,108,705 |.............. 69, 115,006 ...339,050, 136 ...267,437,175 A RO D.0.0. CHUUT R 339,050, 136
15.03 Commercial Mortgage-Backed Securities ........ |-..ccccce... 15,473,098 ... 14,997,425 30,470,523 68,400, 184 B XXX [ 30,470,523

15.04 Other Loan-Backed and Structured Securities . |. . . 72,991,824

15.05 SVO Identified Funds

....55,126,986
XXX

.206,974,048 |. 200,506,771 |.

.206,974,048

15.06 Affiliated Bank Loans

15.07 Unaffiliated Bank LOANS ..........ccccevieiienieiieiinn foerieiiiiiiiiiiiiiis i feereiciieiicnieiieis foeeeieeiesiesieneeneen [ereeseeseeneeseeseenes fovesreennees XX ciiiiiin foeeeseeieceiesiesienies foereniniiiiiiiii e [ oo XX [
15.08 Unaffiliated Certificates of Deposit

15.09 TotalS ...ooevveeeiieieiccccce 726,340,850
15.10 Line 15.09 @as @ % Of COl. 7 ....ceoovvreeieenienienes oo 18 | 3204 [ 2501 o 2002 | T o i 10000 [ XXX e XK [ XX e e XXX e o 100.0

15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 3.6 7.8 6.1 4.9 1.8 241 XXX XXX XXX XXX 241
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, 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)

38,337,454

................................ 37,969

......................... 38,337,454

................................ 37,969

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




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

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



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

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 of prior year ..............coeevevenes oovovecrnnnnn 113,100,926 [....ooeeeeeeeeicceeeeees oo 113,100,926 |..ocvovevceccieeeee
2. Cost of cash equivalents aCqUIrEd ...........cccoereeereeieieereeeee e e 805,040,052 |......ovovriiceeeerirrirceiens feereereneeens 805,040,052 |....coovoveieriiieieieieieina
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 | 772,204,136 oo [orerereieieinns 772,204,136 oo
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 [oeee s 145,936,842 ..o o 145,936,842 ......oocviiieice
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) 145,936,842 145,936,842

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Office park with four undeveloped lots totaling
PV Y ToT TR [N Lincoln woovvvveeiiiiiiiiinnns 21 N . 09/25/1992 .. |eveiies et | LV R I N L U N 3,595,387 |..eeunnnnnnns 3,595,387 |.eevueniiiiiinnn 126,734 oo e e [ QLT | U R R, 3,832,997
Four-story office building on 19.07 acres of land
L RN (PSRRI Lincoln woovvvveeiiiiiiiiinnns 21 N L 09/25/1992 .. |eeeeis et e 16,715,648 |.oovvveiiiiiiiieeees o 4,171,684 |............. 4,171,684 |..coovnnnnnnnnns PG 71T U RSP RN (VLT 725) | R R, 2,378,400 |............. 2,380,734
Three-story office building on 12.4 acres of land
(25) tiiiiii s [ e Lincoln woovvvveeiiiiiiiiinnns 21 SN L 09/25/1992 .. |eeeeis e e 38,342,443 |..ooveiiiiiiieees e 6,472,486 |............. 6,472,486 |......oevnnnnnnn LT 7 PR AN RN [T 7 | U TN 4,883,820 |...cevvnnnnnn 5,726,914
Four-story office building with full basement on
8.07 acres of land (50) ..ceevvvviiivnininiiiiiiiieeens | Lincoln covvvveeiiiiiiiiiinnns 21 SN L 09/25/1992 .. |eeeeins e e 19,907,067 [evvveeeerenineeeiiininn fereeeeeeinnns 3,827,472 | 3,827,472 e FSIS R PR AR RN (594,401)[.eveeiiiiiieiiiiiins feeeieiiinns 2,648,928 |............. 2,459,442
Five-story office building on 21.98 acres of land
0 PR [FUPUURN Lincoln woovvvveeiiiiiiiiinnns 21 N L 09/25/1992 .. |eeeiis et e 37,937,933 |.ooiiiiiieiiiiiieeees e 14,316,755 |............ 14,316,755 |..oovvnennnnnens T T U RO RN [T ) | F R, 2,879,028 |............. 3,314,208
Two-story office building located on 6.39 acres of
L RN (RS Raynham ..........ccoeeviininns MA e . 03/22/1995 .. |eeeiies e | 5,601,540 [...ueeeivininiiiiiiiiin foeieeeeeinnns 2,092,285 |......ennnnnn 2,092,285 |..oounnniinnnnn LU £ R R RN [QECUNY <) | R R 615,420 [..coovvnnnnnnnns 732,022
One-story office building located on 6 acres of
T PP UPPPPTN ITTTTTTTeoRy Lincoln coovvvvveniiiiiiinnnnns 21 PPN . 01/10/1994 .. |. 12/31/2014 .. |............ 10,914,467 [.oovvveiiniiiiiiiieenes fooniiininnnns 6,465,884 |............. 6,465,884 |.....oounnnnnnns 627,530 [oooiiiiiiiiiiiiiiiiieens Lo (627,530)]cccvvvenniiiiiiiiiinees forriiiiis FETN I 773,658
0299999. Property occupied by the reporting entity - Administrative 136,450,413 40,941,953 40,941,953 2,916,326 (2,916,326) 14,143,368 19,219,975
0399999. Total Property occupied by the reporting entity 136,450,413 40,941,953 40,941,953 2,916,326 (2,916,326) 14,143,368 19,219,975

0699999 - Totals

136,450,413

40,941,953

40,941,953

2,916,326

(2,916,326)

14,143,368

19,219,975
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Office park with four undeveloped lots totaling 20.37 acres Lincoln Various . 39,150
Four-story office building on 19.07 acres of land (10) ... Lincoln Various .
Three-story office building on 12.4 acres of land (25) ... Lincoln Various .
Four-story office building with full basement on 8.07 acres of land (50) Lincoln Various . .
Five-story office building on 21.98 acres of land (100) ........... Lincoln Various . .. 943,604
Two-story office building located on 6.39 acres of land .. | Raynham Various . .
One-story office building located on 6 acres of land . [Lincoln ... Various ....

0199999. Acquired by Purchase

982,320

982,754

0399999 - Totals

982,320

982,754
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 3

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

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL 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
3 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 [t 1,286,293 |- e e eeeeies [ e ees e e e e e eeennes [ e [ere e e eees [ e 1,812,291 |... 12/31/2024 ...
JP1210900 ... Napa ...03/04/2016 .. ....4.015 . 2,569,419 |...12/31/2024 ...
JP1211205 ... Nashville . ...05/17/2016 .. ....3.990 . 9,440,939 |... 12/31/2024 ...
JP1211502 ... Sadsburyville .. ...06/23/2016 .. ... 4167 .. 12/31/2024 ...
JP1211700 ... Vista ...11/14/2016 .. ....4.236 .. 12/31/2024 ...
JP1212104 ... San Marcos ... ...01/03/2017 .. ....4.700 .. 12/31/2024 ...
JP1212708 . Lake Worth 09/01/2017 .4.108 |.. ..3,901,056 |.. .. 12/31/2024 ...
JP1213300 . Milwaukee . 12/21/2017 .4.637 |.. .. 3,462,502 |.. .. 12/31/2024 ...
JP1213409 . Indianapol is . 01/18/2018 .4.39% |.. ..8,312,331.. .. 12/31/2024 ...
JP1213508 ... San Marcos ... ...03/29/2018 .. 4.870 595,705 ... 816,614 ... 12/31/2024 ...
JP1213607 ... Atlanta .... ...04/12/2018 .. 4.442 .. 3,416,359 . 4,478,239 ... 12/31/2024 ...
JP1213805 ... Nashville . ...05/24/2018 .. 4.533 .. 1,109,253 2,474,277 |... 12/31/2024 ...
JP1213904 ... Madison ...06/01/2018 ...[.. 4.208 .2,997,088 |... 12/31/2024 ...
JP1214407 ... Somerville ... ...11/08/2018 ...[.. 4.459 .8,837,272|...12/31/2024 ...
JP1214803 ... North Las Vegas .. ...05/15/2019 .. 4.220 ..11,908,510 |... 12/31/2024 ...
JP1215305 ... Nashville ...11/04/2019 .. 3.425 ..15,014,477 |...12/31/2024 ...
JP1215404 ... Philadelphia . ...11/15/2019 .. 3.925 .. 12/31/2024 ...
JP1215602 . Atlanta ....... .4.380 |.. .. 12/31/2024 ...
JP1215909 . Over land Park .3.409 |.. .. 12/31/2024 ...
JP1216402 . Arden .... .3.220 |.. .. 12/31/2024 ...
JP1216501 ... Yonkers . ...08/06/2020 .. ... 3.490 . .. 12/31/2024 ...
JP1216907 ... Atlanta .... ...09/30/2020 .. ....4.380 ... 179,241 ... 12/31/2024 ...
JP1218606 .... Nashville . ...04/18/2022 .. ....3.598 .5,504,936 |... 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 .2,232,441...12/31/2024 ...
1220206 ...uniiiiiiiiiiiiiiiii s AUSEIN oevveiii i ...06/15/2016 ...[....oiiiiiiiiiiins 3740 [oeiiiiiiinnnnnns 0 1 O O e Nl RPN 9,709,640 |... 12/31/2024 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 99,435,336 181,180,168 XXX
0899999. Total Mortgages in good standing 99,435,336 181,180, 168 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 99,435,336 181, 180, 168 XXX

General Interrogatory:
1. Mortgages in good standing $

2.
3.
4

Restructured mortgages $

unpaid taxes $

unpaid taxes $

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

Mortgages in process of foreclosure $

unpaid taxes $

.. 339,151

interest due and unpaid.

interest due and unpaid.

unpaid taxes $

interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

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

3399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 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 ...6,707,531 |. 6,707,531 |..........6,707,531 |...
JP1214506 ... Smithtown .ovvvvvveeeeeeeieieeieieiieiieieees foveeveeennenn e Joveeeees ciiiin [, 12/05/2018 ...2,629,554 |. 2,629,554 |..........2,629,554 |...
0199999. Mortgages closed by repayment 9,337,086 9,337,086 9,337,086
P1215602 ... Atlanta oo 12/04/2019 oo e o T | e [ f e [ fe [ 1 PO, L A O R R,
P1212104 ... San Marcos .. 01/03/2017 .. 213,094 |... ... 213,004 |...
JP1213607 ... Atlanta 04/12/2018 .. ... 70,804 |... ... 70,804 |...
JP1216501 ... Yonkers 08/06/2020 .. 145,044 |... ... 145,044 |...
JP1211502 . .. | Sadsburyville . ....06/23/2016 .. ..40,063 |. ..40,063
JP1212708 . . | Lake Horth ... 09/01/2017 .. ..94,734 |. ..94,734
JP1213300 . . [Milwaukee ... A2/2172017 .. . 76,114 |. . 76,114
JP1215909 ... Overland Park . 01/31/2020 .. 162,425 |... ... 162,425 |...
JP1215404 ... Philadelphia .. 11/15/2019 .. 129,413 |...
JP1216907 ... Atlanta 09/30/2020
JP1218606 ... Nashville 04/18/2022 ..
JP1213409 ... Indianapolis .. 01/18/2018 ..
JP1213%04 ... Madison 06/01/2018
JP1218705 ... Overland Park . 04/26/2022
JP1211205 ... Nashville ... 05/17/2016
JP1213805 . .. [Nashville .06/24/2018 ..
JP1216402 . .. |Arden .. .05/28/2020 ..
JP1211700 . . |Vista .. 11/14/2016 ..
JP1215305 ... Nashville ... 11/04/2019 . 198 436 |.
JP1213508 ... San Marcos ... 03/29/2018 ....10,982 |.
JP1210306 ... Studio City ... 02/02/2015 N ....58,907 |.
P1219406 ..ot Over land Park 02/21/2023 ... ovriiiiiiee eeeeeiiiins oo 4,992 e e foviiiiiiiiiiiiiiiiins e e Lo foeee 90 | 4992 | Lo e
0299999. Mortgages with partial repayments 1,869,401 1,869,401 1,869,401
0599999 - Totals 11,206,487 11,206,487 11,206,487




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

SCHEDULE BA - PART 1

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

103

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
Adams Street Private Credit Fund GP, LP
000000-00-0 . [Adams Street Private Credit Fund, LP .......... |.ceeeeeis CHICAGO 1272672017 e 3,737,321 |........ 4,734,207 |........ 4,734,207 |......... ((7NCK )] IR I R OOIPRRI R R 1,116,030 |..... 3,000,001 |...... 5.354
Adams Street Senior Private Credit Fund Il B3,
000000-00-0 . CHICAGO -|....12/01/2024 ... |. 434,786 |.......... 434,786 |... 512,270 |...... 0.459
000000-00-0 . [AEA Mezzanine Fund III, LP oo |eeeeeeee.. | STAMFORD ... AEA Mezzanine Partner 11, LP .... ..[....02/13/2014 ... |. o fereeenn.. (331,846)f.......... 167,145 |... ... (28,308)|... . 472,473 |...... 2.609
000000-00-0 . [Aquiline Technology Growth Fund I1, LP ........|.ceeeeies NEW YORK ..o Aquiline Capital Partners .......cccooevves fooveeeens ceeeinnins ....04/28/2022 ... |...... | PO 5,242,051 [........ 5,313,909 [ | R O MO N 221,116 |.... 10,391,976 |...... 4.437
Blackstone Management Associates VIII,
000000-00-0 . [Blackstone Capital Partners VIII, LP ......cc.. |.eeeennnns NEW YORK ..o [ NY.oones R I ....02/22/2021 ... |...... [ R 23,917,140 |...... 27,891,642 |...... 27,891,642 |........ 1,042,150 [oeenvvviinnnnns oo [ [ [ 1,415,345 |..... 9,491,235 |...... 0.125
000000-00-0 . [Cyprium Investors IV, LP ....ooovvviiiiiiiiiiniins [eoiiinns CLEVELAND ..ovvvvvvvvvnennnnnnnnnnnns frvennnns OH......... Cyprium 1V Management, LLC .......ccccooes forvmmnnns ceviiennn .. 1170872014 L fee e 1,006,784 |........ 2,504,212 |........ 2,594,212 ...t 230,145 [oeenniiiiinnn fooen e e fone 27,417 |........ 708,834 |...... 2.656
Massachusetts Property Insurance Underwr
000000-00-0 . [FairPlan Trust .......coovvvvviiiiniiiiiniiiis [ Boston oooveeviiiiiiiii e MR ey [ ....12/01/2024 ... |....oovooeii el 7,188,305 ... 6,214,277 |........ 6,214,277
000000-00-0 . [First Eagle Credit Direct Lending IV, LLC .... BOSTON ... First Eagle Alternative Credit, LLC .... .|....11/02/2018 ... |....... ....... |...ee.... 100,364 |..... 284,104 |...
000000-00-0 . [First Eagle Direct Lending IV Co-Invest, LLC BOSTON ... First Eagle Alternative Credit, LLC .... o[-...12/05/2018 ... |..cooetiinnn|enn.5,253,100 ... 5,324,631 |...
000000-00-0 . [GCG Investors IV, LP GCG General Partners, LLC o[ 0371472017 L | 2,262,271 | 3,316,967 |...
000000-00-0 . [GLC Direct Credit Fund, LP SAN FRANCISCO ... GLC Investment Advisors, LLC .. o[-..06/27/2015 . |eeeees i | 706,663 .. 1,608,506 |...
000000-00-0 . |[Goldman Sachs Private Equity Partners XI, LP NEW YORK .... Goldman Sachs Asset Management, LP ..... o]+...08/19/2011 L | e 26,010 o 200,222 |... .
000000-00-0 . [GoldPoint Mezzanine Partners IV, LP ............ NEW YORK ... GoldPoint Partners, LLC .......ccceeunnnnn ... 12/2172015 .. [oeeeen oo el 6,614,471 [l 6,792,226 |....... e (51,899) | [ foe e [ 837,258 | 2,084,542
000000-00-0 . [Graycliff Mezzanine Il Parallel, LP .. NEW YORK ... Graycliff Mezzanine Il Parallel GP, LP ....04/16/2014 .. (24,241)].......... 203,985 |.......... 203,985 |.. 269,254 | [ fo e e [ 416,066
000000-00-0 . [Graycliff Mezzanine 111, LP . NEW YORK . .|Graycliff Mezzanine Ill GP, LP .05/15/2018 .. 1,047,362 |. .1,947,362 1,947,362 ..278,057 .555,318
000000-00-0 . [GTCR Fund XIV/A, LP ... CHICAGO .| GTCR Partners XIV/A&C LP .. .10/23/2024 .. 2,515,200 |. .2,515,200 2,515,200 ..21,484,800
000000-00-0 . [H.I1.G. Middle Market LBO Fund IV, LP .... MIAMI H.1.G. Middle Market Advisors IV, LLC . ...01/17/2023 ... .. 1,702,268 |.......... 876,7% |.......... 876,7% |.. .(207,468)|... ....22,282,690
Hear twood Forestland Advisors VIII, LLC
000000-00-0 . [Heartwood Forestland REIT I11, LLC .... CHAPEL HILL ....07/14/2015 ... |. 837,434 |.......... 802,268 |.......... 802,268 |............. 5,782 |... . U P N
000000-00-0 . [1SQ Global Infrastructure Fund I11 LP MIAMI ..... .06/22/2022 .. 8,731,562 |. 10,044,537 10,044,537 1,085,827 . 6,405,062
000000-00-0 . (KPS Special Situations Fund VI, LP . NEW YORK . . .09/20/2024 .. 3,072,994 |. .3,070,294 3,070,294 21,427,006
000000-00-0 . [LAZARD INT STRGC EQ ACW EX US TRST .... NASHUA ... LAZARD INT STRGC EQ ACW EX US TRST ..... ...01/07/2022 ... |. .... 88,078,639 |...... 84,077,175 84,077,175 |..
Lyme Conservation Opportunities Fund, LP
000000-00-0 . [Lyme Conservation Opportunities Fund, LP ..... 000773172019 Lol e | 4,121,219 4,137,430 |...
000000-00-0 . [Lyme Forest Fund IV, LP ......coooeeiiiiiiininins LFF 1V GP, LLC ... .[....08/11/2016 ...|...cceecnnnnn|.......8,560,640 |........ 7,085,835 |....... . .
000000-00-0 . [Lyme Forest Fund V, LP LFF V GP, LLC .|....05/02/2018 ...|. .... 15,291,460 |...... 22,822,042 |...... 22,822,042 |...... (1,368,449)]... RPN R 602,250 |..... 2,000,000 |..... 10.402
000000-00-0 . [ManchesterStory Venture Fund, LP . WEST DES MOINES . ManchesterStory GP1, LLC .. . L 11728/2018 e e, 4,243,217 |....... 6,366,757 |....... 6,366,757 |...... (1,105,503)]... R . 506,954 |..... 1,736,530 |...... 5.580
Midwest Mezzanine Management V SBIC, LLC
000000-00-0 . [Midwest Mezzanine Fund V SBIC, LP .......ceuuuee [eereeinnn CHICAGO ...vvvvvvvvvveeeeeneniinennans fvneennns ) RN ....07/03/2013 ... foeinn e e 1,132,648 |....... 1,700,482 |....... 1,700,482 |......... (WAL )] R IR STTPORRRPRRPRRRR R R 2,067,808 |........ 951,788 |.... 10.486
Midwest Mezzanine Management SBIC VI,
000000-00-0 . [Midwest Mezzanine Fund VI SBIC, LP ......cevvuns [eeeeennnn CHICAGO ...evvvveeeieneiiieiiiiiinaes R IO ....08/06/2018 ... [ccoeevirinis fennnnns 4,635,165 |........ 7,614,554 |........ 7,614,554 |.......... 512,084 [oeeeeniiins foore e e [ 346,435 |..... 1,324,838
000000-00-0 . [Morgan Stanley IFHF SPV, LP .....ccovvvvunnnnnnnns WEST CONSHOHOCKEN ... Morgan Stanley AIP GP, LP .... .|....07/01/72011 ... {...... 13.... ... 67,080 |........... 96,627 |...
000000-00-0 . [Morgan Stanley Premium Partners Fund SPV, LP WEST CONSHOHOCKEN ... Morgan Stanley AIP GP, LP . ...07/01/2010 ...|...... 1. ... 46,775 |.......... 140,872 |...
Global Diversified Alternatives AIP GP
000000-00-0 . [Morgan Stanley Private Markets Fund Il1, LP . WEST CONSHOHOCKEN ... R ....04/26/2006 ... . . R . 438,327
000000-00-0 . [Parthenon Investors VII, LP .... BOSTON ....... . .|PCP Partners VII, L.P. .12/20/2023 .. . 2,808,117 ..(316,375) 21,213,604
000000-00-0 . [PJC Fund V, LP . PROVIDENCE . .|PJC Partners V, LLC .01/08/2020 .. 31,864,454 .. (6,302,821) . 3,579,050
000000-00-0 . [PJC Fund VI, LP .. PROVIDENCE . .|PJC Partners VI, LLC . .08/19/2024 .. .. 678,482 |. . 565,469 ..(113,013) 2,477,196 |....
000000-00-0 . [Point Judith Venture Fund IV, LP . PROVIDENCE . .|Point Judith Capital Partners IV, LLC . .12/28/2015 .. . 23,680,319 |. 42,924,294 .. (9,423,716)
000000-00-0 . [Savano Capital Partners II, LP ... BALTIMORE .|Savano Direct GP |1, LLC .. .06/22/2016 .. 7,072,364 |. .7,072,364 7,072,364 .. (952,980) . .706,844 |....
000000-00-0 . [Savano Capital Partners IIl, LP .. wowo | eveeeenn. | BALTIMORE .. R Savano Direct GP |11, LLC . . ..|....06/17/2021 ... ... 15,014,024 |...... 22,494,008 |...... 22,494,003 |........4,349,213 |... . JUR FO R 3,504,931
000000-00-0 . [Sentinel Capital Partners VII, LP ...ccooviivnnn |aunneeees NEW YORK .. Sentinel Managing Company VII, Inc. ... |oeeeeeens woeeiinins ....07/14/2023 ... [...... 8eeeiiii)ovennnn 7,283,640 |........ 6,951,396 |........ 6,951,396 |......... (AT CES) ] AR A PO A R ... 13,709,699
Sentinel Junior Capital Managing Company
000000-00-0 . [Sentinel Junior Capital Il, LP ...ccouvvriviinnnn | unnneeees L= R R NY.oone 8 1T RSO RN ....08/09/2023 ... |oeeeier e | 739,040 |.......... 779,483 |.......... 779,483 |.......... L | O Y PO PPOPPPPPP R R 2,105,151
Spark Growth Management Partners V, LLC
000000-00-0 . |Spark Capital Growth Fund V, LP .......coovvvvnns |unnnnnnnns BOSTON .vvvvviiivneiiiiiinnininees [ O AP PppUNY ....10/29/2024 ... {...... | FRTT F 2,475,000 |........ 2,475,000 |........ 2,475,000 |..eveniiiiiinnnnns fovennnniiinninnns fovennnniiininns oo [ fo ... 14,025,000




1203

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL 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 or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [Spark Capital VIII, LP ....ooeeiiiinniiiinininns BOSTON ..vvvvvvvvvnnnnnnnnnnnninnnnnns Spark Management Partners VIII, LLC .... o|...0772472024 L) T 1,031,250 |.......... 983,417 |.......... 983,417 [.......... [T X)] PO RN R U R RN 7,218,750 |...... 1.061
000000-00-0 . [Spectrum Equity X-A, LP BOSTON ... Spectrum Equity Associates X, L.P. ..... ....01/17/2024 ...|. PR (1874 )] FOUUUUUUUUUUUUI R A R R R 7,335,000 |...... 0.407
000000-00-0 . [Stonepeak Infrastructure Fund I11, LP ... NEW YORK . Stonepeak Associates |11, LLC ........... ...02/22/2018 ... |. .. 19,745,158 e (1,382,641) | [ foe e [ 388,711 2,758,778 |...... 0.315
Thoma Bravo Discover Partners [V[-P], LP|
000000-00-0 . [Thoma Bravo Discover Fund IV, LP . CHICAGO o[- 1270872022 ... B 7,226,523 |........ 8,755,449 |........ 8,755,449 |........1,217,957 [.ceeeeiiiii Jooeiiiiiis e e [ | 2,773,477 |...... 0.271
000000-00-0 . [Thoma Bravo Fund XV, LP CHICAGO Thoma Bravo UGP XV, LLC ...08/02/2022 ... .. 15,991,990 |[...... 20,261,636 |...... 20,261,636 |........3,575,890 [....ccceeeiiiiies |oenenneenniiinns i v Lo | 4,006,950 |...... 0.228
WCM International Small Cap Growth Fund
000000-00-0 . |WCM International Small Cap Growth Fund LP ... |.......... LAGUNA BEACH ....covvvnviiiinnnnnns foenns O I AP pUUNY L. 01/25/2022 | 22,358,328 |...... 28,834,304 |...... 28,834,304 |........ 4,163,390 | Jeveeeeeiieeeeeees foviiiiiiiiiiinn foviiiiiiii e e o, 7.750
2599999. Joint Venture Interests - Other - Unaffiliated 364,226,727 424,871,950 424,871,950 (10,156,728) 12,094,859 | 199,093,363 | XXX
000000-00-0 . |Amica General Agency, LLC ......ocvvvveniiiiinnnn | .......... | ............................................... Rl......... Amica General Agency, LLC ......ccoveevinns fooeeennen covvinnn | 01/01/2015 ... fooeeeen e | 200,000 |[........ 1,380,199 [........ 1,380,199 [........... 51,067 |oovvveveeeeeeenes fovnnnnnninnnnnn fooviiiiiiiiiiiins e o 1,900,000 |..evvvereeeeeenns founns 0.000
2699999. Joint Venture Interests - Other - Affiliated 200,000 1,380,199 1,380,199 51,067 1,900,000 XXX
6099999. Total - Unaffiliated 364,226,727 424,871,950 424,871,950 (10,156,728) 12,004,859 | 199,003,363 | XXX
6199999. Total - Affiliated 200,000 1,380,199 1,380,199 51,067 1,900,000 XXX
6299999 - Totals 364,426,727 426,252,149 426,252,149 (10,105,661) 13,994,850 | 199,003,363 | XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 1B .. 1Cc.. 1D 8 e TE 8 s LT T 1G .8 s
1B 2A ... 2B .. 2C ..
1C 3A ... 3B.. 3C..
1D 4A 4B .. 4C ..
1E 5A 5B .. 5C ..
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership

000000-00-0 ......... Adams Street Senior Private Credit Fund 1, LP .......cccoiiiiiiiiiiiiiiii s CHICAGO . Adams Street Private Credit Fund Il GP, LP .......occoiiiiiiiiiiiiiiiiiee s 1.0.05/07/2020 ... |eeeeen et e [ 148,367 [.eeeeeeiiieeecciiieeeees e 0.459
000000-00-0 Adams Street Senior Private Credit Fund Il B3, LP .... CHICAGO ... .| Adams Street Private Credit Fund I GP LP . ....12/01/2024 ... ... 434,786 |. ..0.459
000000-00-0 . ..|Aquiline Technology Growth Fund II, LP . NEW YORK Aquiline Capital Partners ....04/28/2022 .. 4.437
000000-00-0 Blackstone Capital Partners VIII, LP ... NEW YORK .|Blackstone Management Associates VIII, LP .... ....02/22/2021 ... ... 0.125
000000-00-0 ......... Cyprium Investors IV, LP .... CLEVELAND . .| Cyprium IV Management, LLC ....11/08/2014 ... .. ... 2.656
000000-00-0 ......... FairPlan Trust ...|Massachusetts Property Insurance Underwr ... ....12/01/2024 ... .. 7,499,113 |.. ...1.938
000000-00-0 ......... First Eagle Credit Direct Lending IV, LLC .|First Eagle Alternative Credit, LLC ... ....11/02/2018 ... ...0.321
000000-00-0 . ..|First Eagle Direct Lending IV Co-Invest, LLC . BOSTON .. First Eagle Alternative Credit, LLC ....12/05/2018 .. .. 27.99%6
000000-00-0 . ..|GCG Investors IV, LP . CHICAGO . GCG General Partners, LLC .. ....03/14/2017 .. 2.491
000000-00-0 . ..|Goldman Sachs Private Equity Partners NEW YORK Goldman Sachs Asset Management, ....08/19/2011 .. 0.377
000000-00-0 GoldPoint Mezzanine Partners IV, LP NEW YORK ...|GoldPoint Partners, LLC ....12/21/2015 ... . ...0.962
000000-00-0 Grayclitf Mezzanine I11, LP NEW YORK .. .|Graycliff Mezzanine 111 GP, LP . ....05/15/2018 ...{.... 120,513 |.... ..5.213
000000-00-0 . ..|GTCR Fund XIV/A, LP CHICAGO . GTCR Partners XIV/A&C LP ....10/23/2024 .. ..2,515,200 | 0.339
000000-00-0 18Q Global Infrastructure Fund 111 LP .. MIAMI ... ...| ! Squared Capital Advisors, LLC 100i08/22/2022 .. |eeeeee e s foee 2,803,181 |.... ...0.100
000000-00-0 KPS Special Situations Fund VI, LP ... NEW YORK .. .|KPS Investors VI, LP .. ....09/20/2024 ... |.... . , ...0.306
000000-00-0 . ..|Lyme Forest Fund IV, LP ........... HANOVER ... LFF IV GP, LLC .......... ....03/11/2016 .. 107,868 6.400
000000-00-0 . ..| ManchesterStory Venture Fund, LP WEST DES MOINES ManchesterStory GP1, LLC ....11/28/2018 .. .. 149,369 5.580
000000-00-0 . ..|Parthenon Investors VII, LP BOSTON .. PCP Partners VII, L.P. ....12/20/2023 .. 2,944,380 0.974
000000-00-0 . ..|PJC Fund V, LP ... . | PROVIDENC PJC Partners V, LLC . ....01/08/2020 .. .. 5,901,625 |. ..44.330
000000-00-0 . ..|PJC Fund VI, LP .. .| PROVIDENCE PJC Partners VI, LLC ... ....08/19/2024 .. ..678,482 |. ..12.000
000000-00-0 . ..|Savano Capital Partners |11, LP . . | BALTIMORE . Savano Direct GP I11, LLC .. ....05/17/2021 .. .. 4,576,282 |. 12,782
000000-00-0 . ..|Sentinel Capital Partners VII, LP . . | NEW YORK .. Sentinel Managing Company VII, Inc. . ....07/14/2023 .. 5,833,833 |. 0.599
000000-00-0 . ..|Sentinel Junior Capital II, LP ... . | NEW YORK Sentinel Junior Capital Managing Company |1, Inc. ....08/09/2023 .. .. 316,087 |. 0.359
000000-00-0 . ..|Spark Capital Growth Fund V, LP . . | BOSTON .. Spark Growth Management Partners V, LLC . ....10/29/2024 .. .. 2,475,000 |. 1.062
000000-00-0 ......... Spark Capital VIII, LP . [BOSTON ...|Spark Management Partners VIII, LLC ....07/24/2024 ... 1,031,250 |.... ...1.061
000000-00-0 Spectrum Equity X-A, LP BOSTON .| Spectrum Equity Associates X, L.P. . ....01/17/2024 ... .. 0.407
000000-00-0 . ..|Stonepeak Infrastructure Fund 111, LP NEW YORK Stonepeak Associates |11, LLC ....02/22/2018 .. s 0.315
000000-00-0 ......... Thoma Bravo Discover Fund IV, LP .... | CHICAGO ... ..| Thoma Bravo Discover Partners IV[-P], LP .o |....12/08/2022 ... ) ...0.271
000000-00-0 ......... Thoma Bravo Fund XV, LP ....eeeiiiiiiieiii e CHICAGOD .o Thoma Bravo UGP XV, LLC ....eveeieiiiiiiiiiee it ...08/02/2022 ...|...... B e 1,729,439 | e 0.228

2599999. Joint Venture Interests - Other - Unaffiliated 7,933,899 47,162,310 XXX

6099999. Total - Unaffiliated 7,933,899 47,162,310 XXX

6199999. Total - Affiliated XXX

6299999 - Totals 7,933,899 47,162,310 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL 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
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Adams Street Private Credit Fund GP, LP

000000-00-0 ..... Adams Street Private Credit Fund, LP ......... CHICAGO
Adams Street Senior Private Credit Fund |1,

. 12/26/2017 ..[. 10/00/2024 ..|.... 4,463,417 [coooevvinnnnnns [onennnnniins Lo fos fos s s 4,463,417 |........ 4,463,417 [ovveieeiiiis o i i

000000-00-0 ..... CHICAGO . |- 05/07/2020 ..|. 12/01/2024 ..|.... 1,775,637 |....... (44,750)|.....ccocmvnnns formmnnrriiiiis o o (44,750) s | 1,730,887 |........ 1,820,440 |...
000000-00-0 ..... NEW YORK ... Aquiline Capital Partners . .. |- 04/28/2022 ..|. 05/14/2024 ..|.... 1,684,638 |......cccuvvrrns foumreiriiiiins o o o i s 1,684,638 |........ 1,684,638 |...
Blackstone Management Associates VIII,
000000-00-0 ..... Blackstone Capital Partners VIII, LP ... NEW YORK ... . 02/22/2021 ..[. 12/31/2024 ..|.... 1,182,590 [eeeeiiumininns foumeeaiiiiins o o o e s 1,132,590 |........ 1,132,590 |...
000000-00-0 ..... FairPlan Trust .....cccoeiiiiiiiiiiiiiiieeeee Boston ....cceeeeiiiiiiiiieeee . 12/01/2024 ..[. 12/13/2024 .| [ [ e e e e s 310,808 |........... 310,808
First Eagle Direct Lending IV Co-Invest, LLC
000000-00-0 ..... BOSTON ... First Eagle Alternative Credit, LLC .... |. 12/05/2018 ..[. 10/30/2024 ..|.... 1,824,658 |......eovvrverns |ourmiiininnens [ [ e e s 1,824,658 |........ 1,824,658 |...
000000-00-0 ..... GCG Investors IV, LP CHICAGO .. .| GCG General Partners, LLC . . 03/14/2017 ..[. 10/02/2024 ..[....... K .103,676 |.. ...103,676
000000-00-0 ..... GoldPoint Mezzanine Partners IV, LP . ... [NEW YORK ... GoldPoint Partners, LLC . . |- 1272172015 .| 11/08/2024 ..J.... 3,299,017 |.eoeeriiiiiiiis feoriiiiiniins foeeriiiiieens oo o o et 3,299,017 3,299,017 |...
000000-00-0 ..... Graycliff Mezzanine Il Parallel, LP . ..o [NEW YORK ... Graycliff Mezzanine |1 Parallel GP, LP . 04/16/2014 ..|. 06/07/2024 . .| .. ... 69,693 |...
000000-00-0 ..... Grayclitf Mezzanine 111, LP . | NEW YORK ... Graycliff Mezzanine 11 GP, LP .......... . 05/15/2018 ..[. 12/17/2024 ..|.... 1,721,372 |ceeeeiiiinns [ o o o o e 1721872 | 1 721,372 |...
Hear twood Forestland Advisors VIII, LLC
000000-00-0 ..... Hear twood Forestland REIT I11, LLC CHAPEL HILL . |- 07/14/2015 ..|. 10/18/2024 .|....... 345,679 345,679
000000-00-0 ..... H.1.G. Middle Market LBO Fund IV, LI MIAMI ... . iddle Market Advisors IV, . |- 01/17/2023 ..|. 03/25/2024 .. 82,690 . 82,690
000000-00-0 ..... 18Q Global Infrastructure Fund I11 LP MIAMI . 1 Squared Capital Advisors, LLC . . |- 06/22/2022 ..|. 09/03/2024 .. 27,537 . 27,537
000000-00-0 ..... KPS Special Situations Fund VI, LP NEW YORK ... KPS Investors VI, LP . 09/20/2024 ..|. 11/15/2024 .. ...311,387 |...

Lyme Conservation Opportunities Fund, LP
000000-00-0 ..... Lyme Conservation Opportunities Fund, LP .... [HANOVER ........cccooviiiiiinnnns foereennd NH. e | e . 07/31/2019 ..[. 10/10/2024 ..[....... 839,201 | o [ [ e e e 839,291 |........... 839,201 [covvvieeiiiiins o i i

000000-00-0 ..... Midwest Mezzanine Fund V SBIC, LP ....
000000-00-0 ..... Point Judith Venture Fund |11, LP .
000000-00-0 ..... Savano Capital Partners II, LP ..

CHICAGO
PROVIDENCE .
BALTIMORE ..

................................................... . 07/03/2013 ..|. 07/01/2024 ..|.... 1,533,350 ..
.|Point Judith Capital Partners Ill, LLC |. 06/03/2013 ..|. 11/19/2024 ..[.... 1,613,639
.| Savano Direct GP 11, LLC . |- 06/22/2016 ..[. 12/04/2024 ..|.... 1,021,764

1,533,350 |........ 1,533,350 [...
. 1,643,364 |.. ... 459,001
K 1,021,764 |.. 1,021,764
........ 1,527,810

. (1,184,274)|...

000000-00-0 ..... Savano Capital Partners |11, LP .... ... | BALTIMORE Savano Direct GP |11, LLC .... .. |- 0571772021 ..|. 09/17/2024 ..|.... 1,527,810 |.. T

000000-00-0 ..... Stonepeak Infrastructure Fund I11, LP ....... NEW YORK tevevevniinnniiinniinnnes Stonepeak Associates Ill, LLC .....c....ee . 02/22/2018 ..|. 07/25/2024 ..|........ 34,170 |ouevevniiinnen foviniiiins e o feeeiiiinns o fociiiinnn 34,170 |ovveee 34170 [ e fovviiis o
2599999. Joint Venture Interests - Other - Unaffiliated 23,100,628 (15,025) (15,025) 23,707,799 22,613,078 (1,004,721)]  (1,094,721) 164, 194
6099999. Total - Unaffiliated 23,100,628 (15,025) (15,025) 23,707,799 22,613,078 (1,094,721)[ (1,004,721) 164,194

6199999. Total - Affiliated

6299999 - Totals 23,100,628 (15,025) (15,025) 23,707,799 22,613,078 (1,004,721)] (1,094,721) 164,194
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL 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
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89156H-AA-5 ..... TOTE SHIPHOLDINGS LLC A 2,652,000 |...86.0820 |.............. 2,065,968 |........cceenn 2,400,000 |........ceen.. 2,610,186 [c.evvveeiiiiiinnnn foeeeeens (10,550) [vvvvvevrviniiinnn foeeeeieiieies s 3.400 |...... 2.714 ....11/10/2020 ...|....10/16/2040 ...
912810-RH-3 ..... UNITED STATES TREASLRY .. A e 12,131,719 [...77.6563 |eeeneeeennn 9,318,750 |.... ...12,000,000 |.. ...12,110,058 e (4,040) [ e e 3.125 |...... 3.062 . ....02/28/2019 ...|....08/15/2044 ...
912810-RJ-9 ..... UNITED STATES TREASLRY .. A .. 15,125,977 |...75.9219 |... ....11,388,281 |.... ...15,000,000 |.. ...15,103,271 1 (3,999) [ e e 3.000 |...... 2.963 ... 58,425 |... ....12/28/2017 ...|....11/15/2044 ...
912810-RM-2 ..... UNITED STATES TREASLRY .. A ... 75.5938 |...coeeinnnnns 3,779,688 |.... ....5,195,684 e (7,001) oo e s 3.000 |...... 2.748 ... 19,475 |... ....12/28/2017 ...|....05/15/2045 ...
912810-RN-0 ..... UNITED STATES TREASLRY .. A 737813 [ 3,578,391 |.... B T5T 317 i [ RCT(V (s I O RN RN 2.875 |...... 3.000 .... 52,668 |... ....07/20/2018 ...|....08/15/2045 ...
912810-RN-0 ..... UNITED STATES TREASLRY .. A ...73.7813 |... ....16,977,066 |.... ...22,440,659 e 19,801 [ e e 2.875 |...... 3.037 ... 249,874 |... ...07/25/2018 ...|....08/15/2045 ...
912810-RQ-3 ..... UNITED STATES TREASLRY .. A ...68.3750 [........oennns 2,051,250 |.... 2,825,634 | [ 5,935 [oiiiiiiiiiiiiis e o 2.500 |...... 2.869 ... 28,329 |... ....04/01/2019 ...|....02/15/2046 ...
912810-RS-9 ..... UNITED STATES TREASLRY .. A ...68.1094 |.........eeeet 2,969,569 |.... ....4,001,527 L7958 [ e e 2.500 |...... 3.025 e 14,152 | ....02/01/2018 ...|....05/15/2046 ...
912810-RU-4 . UNITED STATES TREASURY AL ...72.6875 |. .. 3,634,375 |. .5,006,572 |.. (3,150) | .2.875 |......2.758 . 18,664 ....12/28/2017 .. 11/15/2046
912828-K7-4 ..... UNITED STATES TREASURY A ...98.6211 19,724,219 |. 19,981,155 |.. 29,786 |. .2.000 |......2.153 151,087 ....08/17/2022 .. 08/15/2025
912828-M5-6 ..... UNITED STATES TREASURY A ...98.2852 |. ..9,828,516 |. 10,000,000 .9,971,763 |.. 31,726 |. .2.250 |......2.580 . 29,213 ....03/28/2022 .. 11/15/2025 ...
912828-Y7-9 ..... UNITED STATES TREASLRY .. A ...99.2148 |... ....23,513,918 |.... ...23,700,000 |.. ...23,746,656 e (79,133 [ e feens 2.875 |...... 2.532 ... 285,141 |... ...08/26/2022 ...|....07/31/2025 ...
912820-JG-7 ..... UNITED STATES TREASLRY .. A . 102.2500 |... ....18,149,375 |.... 17,750,000 |.. .. 18,615,118 [ | (AT Z:) 1 IO I R 4.875 |...... 3.931 ... 148,203 |... ....12/19/2023 ...|....10/31/2030 ...
91282C-V-4 ..... UNITED STATES TREASURY .....ceeeevvvmiieiemnniniaaecennns foan e ] s [ 1A L ...99.6641 [...oconnnnnnns 4,335,387 |.... .4,350,000 |.. .. 4,450,634 |...oiiiiiiiiiees [ (14,778) |- eeeeemmneeeeenn foeiieiieeiiiines foeees 4.375 |...... 3.933 |WN ...... ... 16,731 |... ...12/19/2023 ... |....11/30/2030 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 131,314,751 150,420,000 150,905,234 (149,865) XXX XXX XXX 1,230,605 XXX XXX
36176M-GZ-0 ..... GN 770016 - RMBS 4 A 953,437 |...97.0025 |.................885,562 |.................912,926 |................. 982,621 [ceeeeeeeiiiiieee fererrnnieee 89 | e e 4.000 |...... 2.972 | MON ..... ...12/18/2013 ...|....12/15/2033 ...
36177P-B2-0 ..... GN 794556 - RMBS . 4. A .. 739,206 |...91.5948 |... 740,468 o [ (584) | [ e 3.500 |...... 3.035 | MON ..... ...09/20/2013 ...|....01/15/2042 ...
36179M-KZ-2 ..... G2 MAO312 - RVBS . N A .. 837,068 |...90.5093 |... 845,167 e [ (19,954) | [ e 3.500 |...... 2.639 | MON ..... ....09/01/2012 ...|....08/20/2042 ...
36179W-NC-0 ..... G2 MAO387 - RMBS ... 4. A .. 819,569 |...90.5093 |... 836,424 o [ (20,021) [ [ e 3.500 |...... 2.351 | MON ..... ....11/01/2012 ...|....09/20/2042 ...
36179M-VL-1 ... G2 MAOB19 - RMBS ... N A ...90.5093 |... 827,839 oo e (8,942) [ [ [ 3.500 |...... 2.389 | MON ..... ...02/01/2013 ... |....12/20/2042 ...
36179M-XW-5 ..... G2 MAOB93 - RMBS ... 4. A ...90.5093 |... L A79,044 s e 329 L e e 3.500 |...... 1.947 |MON ..... ....02/01/2013 ...|....01/20/2043 ...
36179V-L6-5 ..... G2 MA6649 - RUBS ... N A 1..94.9046 |..oooeeniieeeeen 85,817 | B8L27T7 [ BA12T | e 20812 | e e 4.500 |...... 1.582 | MON ..... ....04/30/2020 ...|....05/20/2050 ...
36179V-L7-3 ..... G2 MA6650 - RMBS . 4. A 972460 [ 75,554 | TTLB94 89,466 | [ 6,484 | [ | 5.000 |...... 3.375 | MON ..... ....04/30/2020 ...|....05/20/2050 ...
3617HT-EH-5 ..... G2 BJ5536 - RMBS . 4 A ...97.8246 |. .4.588 ....07/16/2019 .. 03/20/2069
3617HT-YK-6 ..... G2 BJ6114 - RUBS . 4 A ...96.9755 |. .4.263 ...07/16/2019 .. 11/20/2068
3617J9-BV-9 ..... G2 BK8144 - RVBS . 4 A ...96.4346 |. .4.236 ....07/16/2019 .. 01/20/2069
3617K9-F7-6 ..... G2 BN5590 - RMBS . .14 A ...95.7346 |. .4.500 |.. ....04/29/2020 .. 07/20/2049 ...
3617K9-FR-2 ..... G2 BN5576 - RMBS . |4 A ...95.7367 |. ..463,913 . (11,514) | .4.500 |.. ...04/29/2020 .. 06/20/2049 ...
3617KR-FH-4 ..... G2 B09168 - RVBS . 4. A ...95.7367 |... ..100,144 |.. 032,089 [ e e 4.500 |..... (1.037)| MON ... ....04/29/2020 ...|....07/20/2049 ...
36200E-B2-6 ..... GN 598657 - RMBS ... N A .101.1618 |... 28984 25,3480 s e TR s o e 5.500 |...... 5.047 ....07/25/2005 ...|....05/15/2035 ...
36200G-KU-9 ..... GN 600707 - RMBS ... 4. A 1017611 [t 39,277 38,597 8937 | [ 21 e e e 5.500 |...... 4.820 ...08/22/2004 ... |....12/15/2033 ...
36200J-65-4 ..... GN 603081 - RMBS . N A . 101.2446 |..oooeeninieeeenn 16,910 |oeeece 16,702 [l A7 1 | e 12 e e e 5.500 |...... 4.642 ....038/22/2004 ...|....08/15/2033 ...
36200K-J4-0 ..... GN 603383 - RMBS . 4. A . 103.2311 |... . e 18,164 [ 81,642 s [ (T19) L [ [ 6.000 |...... 4.415 ....04/23/2003 ...[....01/15/2033 ...
36200K-J7-3 ..... GN 603386 - RVBS . N A . 102.9634 |... 215,751 |.... 217,282 e e (1,083) e [ e 6.000 |...... 4.5% ...04/11/2008 ...|....01/15/2033 ...
36200K-KQ-9 ..... GN 603403 - RMBS . 4 A . 103.47%5 |. ..167,801 |. 165,747 |.. .6.000 |......5.283 ....10/14/2004 .. 10/15/2034 ...
36200M-TF-0 ..... GN 604550 - RMBS . 4 A . 100.4246 |. 58,194 |. ..57,5% |.. .5.000 |......5.195 ....10/07/2004 .. 08/15/2033
36200M-VW-0 ..... GN 604629 - R\BS . 4 A . 101.8748 |. .5.500 |......5.064 ....10/01/2008 .. 09/15/2033
36200N-BP-5 . GN 604946 - RMBS . 4 A . 101.9177 |. .5.500 |......6.271 ...06/11/2007 .. 01/15/2034
36201C-JU-9 . GN 579075 - RWBS . 4 A . 104.7699 |. .7.000 |......6.254 ....12/20/2001 .. 12/15/2031 ...
36201H-118-2 ..... GN 583971 - RMBS . N A 0 101.2190 fooeeeeiiii i 20,637 |2 20,389 [ eee020,980 | e 18 e [ e 6.500 |...... 5.160 ....09/09/2002 ...|....07/15/2032 ...
36201M-89-4 ... GN 587444 - RMBS . 4. A L 101.0091 [oivvviieeeeennn 38,125 |l 37,744 89,467 | [ e [ |l 6.000 |...... 3.410 ....04/23/2003 ...|....12/15/2032 ...
36202C-2Y-8 ..... G2 002591 - RMBS . N A 0 102.4629 |.ooeiiiiieeeeen 2,200 | 2,148 2,150 | e (B) e e e 7.000 |...... 6.639 ....05/01/1998 ...|[....05/20/2028 ...
362020-6Y-4 ..... G2 002687 - RMBS . 4. A . 101.5519 [oooiiiiiee i 29,834 | 29,378 [0 28,925 s e T8 e [ |l 6.000 |...... 6.897 ...10/01/2001 ...|....12/20/2028 ...
36202C-N8-2 ... G2 002215 - RMBS . N A 1004741 [ 1,874 | 1,368 [ 1,385 | B s e 6.500 |...... 7.681 ...10/04/1996 ...|[....05/20/2026 ...
362020-PT4 ..... G2 002234 = RMBS ......cccevvunniiiiiinnnnniiiiinnnnnneennns fonn vee [ nnnnns 4 AL . 100.7199 [ 164 | 163 o 162 s i e o el 8.000 |...... 8.022 ...08/01/19% ... |[....06/20/2026 ...
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36202C-0A-4 ... G2 002249 - RVBS 4 A 100,891 [oooeeeeiiiiiiiiieenn 730 | 724 L 721 s [ e [ 8.000 |...... 8.038 ....08/01/1996 ...|[....07/20/2026 ...
36202C-00-9 ..... G2 002263 - RMBS . N A L 100.0514 [oeeeeeeceee 34 | B B39 s e e o 6.500 |...... 6.621 ...10/07/1996 ...|....08/20/2026 ...
362020-0X-4 ... G2 002270 - RVBS . 4. A L101.3184 [l BT8 |l B84 862 | e (D) e [ 8.000 |...... 7.846 ....08/01/1996 ...|[....08/20/2026 ...
36202C-YG-2 ... G2 002511 - RMBS . N A . 102.5715 |... e 1,580 [ e (2) foeeeee e [ 7.500 |...... 7.262 ....11/01/1997 ...|....11/20/2027 ...
362020-2E-0 ..... G2 003473 - RWBS . 4. A . 101.8583 |... 296,732 [ e300 [ i [ 5.500 |...... 5.166 ....11/27/2007 ...|....11/20/2033 ...
362020-50-0 ..... G2 003555 - RMBS . N A . 100.1697 |... 385,502 oo o829 | [ [ 5.000 |...... 5.856 ...05/17/2007 ...|....05/20/2034 ...
362020-C9-0 ..... G2 002796 - RVBS . 4. A . 103.4587 [.oooiiiiiieeennn 9,485 | 90168 9,001 | [ B0 e o 7.000 |...... 8.237 ....09/21/2000 ...|....08/20/2029 ...
362020-CR-0 ... G2 002780 - RMBS . N A . 101.8543 |..ooeeeeieeee 17,467 e 17,149 16,608 | e 8D | e 6.000 |...... 7.821 ...07/15/1999 ...|[....07/20/2029 ...
362020-D5-7 . G2 002824 - R\BS . 4 AL . 102.5665 |. .7.000 |......8.235 ...08/08/2000 .. 10/20/2029
362020-DN-8 . G2 002809 - RVBS . 4 A . 102.5665 |. .7.000 |......7.884 ...12/07/1999 .. 09/20/2029
362020-FX-4 ..... [G2 002882 - RMBS . 4 A . 102.5604 |. .7.000 |......8.732 ...06/20/2000 .. 02/20/2030 ...
362020-J0-5 ..... G2 002971 - RUBS ... N A L 102.7942 | 14,102 | 18,719 130858 | 2 s o e 7.000 |...... 7.172 ....12/08/2000 ...|[....09/20/2030 ...
362020-JR-3 ..... G2 002972 - RMBS . 4. A 1056468 [..ooevveiiiieeennnn 3,074 | 2,910 o 2,891 | [ e [ e 7.500 |...... 7.827 ....09/21/2000 ...|....09/20/2030 ...
362020-YZ-8 ..... G2 003428 - RMBS . N A . 100.0749 |.ooeeveeieeeeeen 76,706 o 76,649 [ 76,502 | oo (2) e e e 5.000 |...... 5.025 ....11/01/2004 ...|....08/20/2033 ...
36202E-5G-0 ..... G2 004447 - R\BS . 4. A ...99.6992 |.... ... 429,042 | 431,230 830,15 | [ () s [ | 5.000 |...... 5.048 ....08/01/2009 ...|[....05/20/2039 ...
36202E-CA-5 ... G2 003665 - RVBS . N A L 101.8143 |.oooeeei e 199,778 196,218 [ 198,785 | o2 s e e 5.500 |...... 5.882 ...10/05/2007 ...|....01/20/2035 ...
36202E-DP-1 ... G2 003710 - RMBS ... 4. A . 100.2390 [...ooevnenennnn 120,913 | 121,623 [ 115,503 | o 863 | o | 5.000 |...... 6.565 ....07/11/2007 ...|....05/20/2035 ...
36202E-GE-3 ..... G2 003797 - RUBS ... N A . 104.2297 |.oooeiinii 260,973 |viieieieennnn250,382 [ 253,967 s [ 1443 | e 6.000 |...... 5.534 ...03/28/2006 ...|....12/20/2035 ...
36202E-G0-6 ..... G2 003807 - RMBS . 4. A . 101.5953 [.ooiiiiiiiee e 42,697 | 42,026 [ 40,942 | i 39 e [ 5.500 |...... 6.276 ....08/08/2007 ...[....01/20/2036 ...
36202E-HE-2 ... G2 003829 - RMBS . 4 A . 100.1655 |. .5.000 |......5.592 ....11/19/2007 .. 03/20/2036
36202F-AV-8 ..... G2 004520 - RMBS . 4 A ...99.6992 |. .5.000 |......5.013 ...08/01/2009 .. 08/20/2039
36202F-Ell-2 ..... G2 004649 - RMBS . 4 A ...97.3682 |. .4.500 |......2.491 ...11/09/2010 .. 03/20/2040
36202F-F8-4 ..... G2 004691 - RVBS . .14 A ...97.0232 |. . .4.500 |......2.8%5 ....10/01/2010 .. 05/20/2040 ...
36202F-FL-5 ..... G2 004671 - RMBS . |4 A ...97.3242 |. ..309,354 |. .339,054 |.. .4.500 |......3.520 ...10/01/2010 .. 04/20/2040 ...
36202F-LH-7 ..... G2 004828 - R\BS ... 4. A ...97.0232 |... 267,980 |.... 2.200,012 e [ (12,028) i e e 4.500 |...... 3.740 ...11/01/2010 ...|....10/20/2040 ...
36202F-UN-3 ..... G2 005121 - RVBS . N A ...93.9220 |.......eenn...... 188,478 |ooeiiiiiiiinn 200,675 [ooiiiiiineieeen220,288 e foeeeeenn90835 | e e 4.000 |...... 2.578 ....09/01/2011 ...{....07/20/2041 ...
36206H-MB-1 ..... GN 411754 - RWBS . 4. A . 100.7877 [ooveeviiieeeeenn 20,180 |oveeniiinnnnnnnn 20,022 [ 20,072 | o (130) e o e 8.000 |...... 7.513 ...06/27/1997 ...|....04/15/2027 ...
36206J-4C-5 ... GN 413119 - RMBS . N A 1099.9656 [eeeeeneeeeeeeen 110 | 110 109 | e [ e e 7.000 |...... 7.138 ....11/20/1995 ...|[....09/15/2025 ...
36206X-PT-4 ..... GN 424434 - RMBS . 4. A . 100.2946 |....oovveniieennnn 4,047 | 4,035 4,029 | e (B3) s o 8.000 |...... 7.950 ....08/01/1997 ...|....08/15/2027 ...
36207L-H0-4 ... GN 435039 - RMBS . N A . 101.8834 |..ooeeenieeeen 13,844 | 13,588 [ 13,982 | e 2B s e e 7.500 |...... 6.397 ...02/16/2001 ...|[....02/15/2031 ...
36209F-PY-9 . GN 470339 - RMBS . 4 A . 100. 1711 .7.500 |......7.586 ....09/01/1999 .. 05/15/2029 ...
362095-2Q-7 ..... [GN 480551 - RMBS . 4 A . 101.0052 |. .7.000 |......7.400 ...02/22/2000 .. 04/15/2029
362001-4X-7 ..... GN 484238 - RMBS . 4 A . 101.4477 |. .7.000 |......6.561 ....02/03/1999 .. 09/15/2028
3620AM-M7-4 ..... GN 733982 - RMBS . 4 A ...97.2905 |. .4.500 |......3.348 ....11/02/2010 .. 10/15/2040
3620A0-K6-9 ..... GN 736617 - RMBS . 4 A ...96.9779 |. .4.000 |......2.784 ....03/01/2012 .. 12/15/2035 ...
3620AS-PH-6 ..... GN 738524 - RIBS . N A L. 94.8041 | 336,424 | 354,862 [l 3BT 7T s [ (L497) | e e 4.000 |...... 3.253 ...07/05/2013 ...|....07/15/2041 ...
3620AS-PX-1 ..... GN 738538 - RWBS . 4. A L..94.8041 [l 668,473 e 705,110 [ 729,738 s o (B,718) s [ | 4.000 |...... 3.294 ...07/08/2013 ...|....07/15/2041 ...
36210V-E4-9 ..... GN 503355 - RIBS . N A 1011137 [ 27,539 | 27,286 [ 27,859 | e (80) [ e e 6.000 |...... 4.412 ....09/25/2002 ...|[....02/15/2029 ...
36230L-K8-1 ..... GN 752119 - RWBS . 4. A ...94.0199 [ 796,183 |ounnnnnnnnn. 846,824 [ 864,084 | [ (1,383) | e 3.000 |...... 2.086 ....03/01/2013 ...|....01/15/2033 ...
36241L-KA-3 ..... GN 782989 - RMBS . N A ...97.2905 |..eeevnnnneenn 1,267,777 v 1,308,083 [ 1,359,929 |oeeecciies oot (3,279) | o e 4.500 |...... 3.533 ...01/01/2011 ...{....06/15/2040 ...
36290R-XII-8 ..... GN 615493 - RMBS . 4. A . 100.4306 |....oovvnnnnennnnn 42,604 |ooenniiiiinn 42,421 82496 | e 13 e [ 5.000 |...... 4.923 ....08/31/2004 ...|....08/15/2033 ...
36290R-Y3-1 ..... GN 615530 - RMBS . 4 ... A . 101.8699 |... 285,514 | e (165) e [ e 5.500 |...... 5.371 ...09/08/2003 ...|[....09/15/2033 ...
36290T-JK-6 ..... GN 616866 - RMBS ... 4. A ...98.2812 |... s 114002 e e (B8) [ [ [ 3.000 |...... 2.326 ....10/01/2013 ...|....02/15/2027 ...
36290X-MY-3 ..... GN 620575 - RMBS . 4 A . 100.429 |. ...67,942 ..67,689 |.. .5.000 |......4.949 ....10/07/2004 .. 09/15/2033 ...
36291G-YY-6 ..... GN 628127 - RUBS ... 4. AL .. 173,496 |. 103.6134 [.........eenneens 174,927 . 168,827 |. 172,999 i e 209 i e o 6.000 |...... 5.219 ...07/21/2004 ...|....05/15/2034 ...
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36201L-411-2 ..... G2 631837 ~ RMBS .....cevvniiiiiiiieeciiii e A 100,041 [. 103.9119 |.eeivrnnnnnns 101,435 |oeeeniiiiiiinnns 97,616 |.oeveeeniieinnn o1 (Y220 R R (-7 SR RO R 6.000 |...... 5.566 | MON ..... ....04/01/2005 ...|[....06/20/2029 ...
36291U-E7-6 ..... GN 638358 - RMBS . A .. 172,839 |. 101.9981 |.oeeeveeeeeeeen 174,304 e 170,889 [ 172,139 s oo c (110) | o e 5.500 |...... 5.246 | MON ..... ...03/15/2005 ... |....02/15/2035 ...
36291Y-EG-8 ..... GN 641935 - RMBS . A ... 15,530 |. 100.1562 |........eveeeenna 15,305 |oeennniiinnnnnnnn 16,281 oo 15,333 | [ (23) | oo e 5.500 |...... 5.110 [MON ..... ....08/25/2005 ...|....04/15/2035 ...
36297B-J5-1 ... GN 706873 - RMBS A ...98.3339 [.iiiiiiieeeee 274,325 | 278,972 282,860 | [ (A18) | e e 4.000 |...... 3.165 | MON ..... ....07/08/2011 ...{....11/15/2030 ...
38374M-DF-3 ..... GNR 2005-081 0B - CMO/RVBS .. A . 101.6559 |... e 2,064,883 o [ 2,791 | [ e 5.500 |...... 5.735 | MON ..... ....11/14/2005 ...[....10/20/2035 ...
383750-JX-9 ... GNR 2014-H12 HZ - CMO/RMBS A ...97.6133 |... 1,160,199 |.. .... 1,194,866 082,866 |oeeeeiiiieeeeeinn e e 4.503 ...09/17/2014 ...|....06/20/2064 ...
38378\-ND-3 ... GNR 2013-060 GL - CMO/RMBS A ...97.2951 498,258 |.... ..512,110 |.. 513,271 e (3,894) [ e e 3.000 ....07/31/2013 ...|....11/20/2041 ...
38378\1-UG-8 ..... GNR 2013-053 KA - CMO/RNBS A ...96.2721 |... .. 1,943,136 |.... .2,018,380 |.. .... 2,034,474 o (24,380) oo e e 3.000 ...10/23/2013 ... |....10/20/2041 ...
383787-60-8 ..... GNR 2013-100 MA - CMO/RMBS .. AL ...97.5275 |. ..170,701 |. ..175,028 176,728 |.. (4,266) . .3.500 |.. ....09/23/2013 .. 02/20/2043
38378T-AL-4 ..... GNR 2013-071 LA - CMO/RMBS .. A ...95.4980 |. ..238,359 |. ..249,5% .250,776 |.. (465) |. .3.000 |.. ....07/30/2013 .. 10/20/2042
38382J-501-2 ... GNR 2021-056 PE - CMO/RVBS .. A . 12,510,522 |...74.8928 |. ..9,333,024 |. 12,461,843 12,525,464 |.. ..5,905 | .1.500 |.. ....02/23/2021 .. 03/20/2051 ...
38382N-GG-6 ..... GNR 2021-027 DC - CMO/RMBS A .. 12,690,558 |...74.3292 |.......ccc.... 9,381,480 |.... ...12,621,534 |.. ...12,728,486 e 5,812 s e s 1.250 ...01/2772021 ... |....02/20/2051 ...
831628-C8-3 ..... SBA 100095 - RMBS A .. 221,289 |...94.7270 |... ..197, ..208,564 |.. 220,843 i e <15 T R R RN 4.250 ....08/09/2017 ...|....05/25/2038 ...
831628-DL-3 ..... SBA 100107 - RMBS A ...92.8460 |... ....680,342 e (8287 [ e fens 3.82%5 ....08/11/2017 ...|....11/25/2039 ...
831628-E7-3 ..... SBA 100158 - RMBS A ...94.5500 |... 0en 2,703,992 [ouviiiiiiiiiiiiinn e (18,469) [..evvvvvvvvnnrinnn foeeeeeiiiiiens o 3.325 ....12/03/2020 ...|....12/25/2030 ...
831628-EC-2 ..... SBA 100131 - RMBS A ...96.8230 |... 002,360,806 |.eeieeeeniiieee foeeeeees (15,350) [euneeeemniiieeeee Joeemmnineeeeennns fennns 4.079 ....07/12/2017 ...|....07/25/2042 ...
831628-ED-0 ..... SBA 100132 - RMBS A ...92.2570 |... ..6,019,021 [oeeeiiiiiiiiiiii e [ TA0X ) R A 3.679 ....10/11/2017 ...|....10/25/2042 ...
831628-EG-3 ..... SBA 100135 - RMBS A .100.0600 |.....cceeennnn 2,535,794 |.... 2,728,344 s e (18,762) [ eeeveeeeeeeennn ferneieeeeeniiiees oo 5.075 ...03/06/2018 ... [....04/25/2043 ...
831628-EM-0 ..... SBA 100140 - RMBS e 4 A ...98.2610 [....ccevnnnnns 3,955,352 |.... 311,554 [ | (RIS T ) SR R 4.825 ....02/05/2019 ...|....01/25/2044 ...
831628-EZ-1 ..... SBA 100152 - RMBS .. 4. LA ...88.6520 [.............. 4,073,170 |.... 4,950,718 | [ (41,162) [oeeeeeenniieeee foverennnnnerennns feenens 3.200 ...12/07/2020 ...|....06/25/2045 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe!

Securities XXX 63,662,702 74,462,770 177,449 XXX XXX XXX 237,014 2,286,549 XXX XXX
38378B-6L-8 ..... GNR 2013-012 B - CMBS ... A ...93.8630 [.....coennnnns 5,839,456 |.... ....6,225,310 e BTAS e e 2.070 |...... 1.761 | MON ..... ... 10,729 |... .. 128,750 |....02/11/2013 ... |....11/16/2052 ...
38378K-AE-9 ..... GNR 2013-029 B - CMBS A ...90.8605 |. ..6,632,820 |. 7,290,525 |.. 2,131 |.. . 12,967 155,572 |....02/13/2013 .. 10/16/2045
38378K-RB-7 ..... GNR 2013-068 B - CMBS A ...96.1492 |. .. 1,027,253 |. .2,002,863 |.. .2.500 |.. 4,176 . 50,111 |....06/01/2013 .. 08/16/2043
38378N-FL-2 ..... GNR 2013-158 AB - CMBS . A ...93.4475 |. .. 1,506,056 |. .1,655,459 |.. .3.018 |.. . 48,609 |....05/28/2015 .. 08/16/2053
38378X-A4-3 ..... GNR 2014-172 AD - CMBS .. A ...94.8922 |. .309,516 .325,506 |.. .2.200 |.. .. 7,176 |....06/09/2017 .. 01/16/2046 ...
38378X-NN-7 ..... GNR 2014-135 AK - CMBS .. A ...88.2017 |. 627,907 761,306 |.. .3.000 |.. . 21,357 |....08/18/2016 .. 08/16/2055 ...
3837K-3N-6 ..... GNR 2015-169 AC - CMBS .. A ...95.6354 |... 459,973 |.... 880,785 s e (98) [ [ e 2.600 . 12,505 |....11/20/2015 ...|....04/16/2056 ...
38379%K-6D-5 ..... GNR 2015-163 AH - CMBS .. A ...84.7901 |... 4,721,504 |.... 5,516,328 |oeeneieeiiiieee [ (19,705) | o e 2.800 .. 155,917 |....11/30/2015 ...|....04/16/2056 ...
38379K-6M-5 ..... GNR 2015-171 EA - CMBS . A ...85.3936 |... 7,335,233 |.... 8,885,270 oeenneiiiiiiiens o (4,115) s [ e 2.650 .. 227,633 |....11/05/2015 ... |....12/16/2052 ...
38379%K-B9-8 ..... GNR 2015-115 AC - CMBS .. A ...91.0388 |... 2,701,960 |eeneeeeiiiieee foreeeennnn 16,198 | e e 2.650 ... 70,817 |....10/08/2015 ...|....07/16/2051 ...
3837K-GP-7 ..... GNR 2015-058 VA - CMBS . A ...95.2604 |... 05,380,272 |oeeniiiiiiiiiiees e (18,466) | o e 2.700 .. 147,395 |....07/21/2015 ...|....10/16/2038 ...
38379K-K8-0 ..... GNR 2015-128 AJ - CMBS .. A .. 1,162,480 |...88.8203 |... e 152,728 e e () | o e 2.600 . 29,692 |....07/12/2016 ...[....11/16/2055 ...
3837K-TT-5 ..... GNR 2015-093 AB - CMBS .. A 1,031,190 |...92.7793 |. ..961,199 |. 1,031,378 |.. .2.500 |.. . 25,900 |....06/04/2015 .. 01/16/2047 ...
38379U-TB-2 . GNR 2016-072 AB - CMBS . A ...88.1287 |. ..2,031,788 |. . 2,305,479 .2,328,481 |.. .2.600 |.. . 59,942 |....05/25/2016 .. 04/16/2049 ...
38379Y-6L-7 ..... GNR 2016-125 DA - CMBS .. . AL ...88.6605 [.............. 2,011,075 |.... .2,268,288 |.. 2,210,454 s o 2151 o L e 2.150 . 48,768 |....09/01/2016 ...|[....12/16/2047 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial

Backed Securities 47,650,016 | XXX 43,011,316 47,697,958 47,678,619 XXX XXX XXX 99,184 1,190, 145 XXX XXX
83162C-A3-7 ..... SBAP 2018-20 L L - ABS . A . 10,469,233 |...94.2663 |. ..9,317,888 |. . 9,884,649 10,352,874 |.. .3.540 |.. 355,013 |....12/18/2019 .. 12/01/2038 ...
83162C-A9-4 . SBAP 2019-25 B B - ABS . AL 1,960,419 |...90.7157 |. ..1,690,011 |. . 1,862,976 1,949,022 |.. .3.450 |.. ....12/18/2019 .. 02/01/2044
83162C-B4-4 . SBAP 2019-25 C C - ABS A . 12,030,780 |...90.4378 |. .10,843,154 |. 12,012,688 |.. .3.420 |.. ....12/09/2019 .. 03/01/2044
831620-C6-8 ..... SBAP 2019-25 G A - ABS . A ...86.3122 |. .. 2,530,529 |. .2,928,759 |.. .2.690 |.. ....07/11/2019 .. 07/01/2044 ...
83162C-C7-6 ..... SBAP 2019-20 H H - ABS .. e A ...86.3850 [....ccounnnnns 2,338,064 |.... . . e 2,704,347 e e 217 s o e 2.150 ...08/08/2019 ...|[....08/01/2039 ...
831620-E4-1 ..... SBAP 2020-20A A - ABS .......ceiiiiiiiiiiiiiiiiiiiiiiniens foen ven | nnnnns AL ...86.2229 [.............. 2,945,894 |.............. 3,416,601 |[.............. 3,413,452 |.oovvveiiiiiinns Joveeen e (3149) i o oo 2.320 ...01/09/2020 ... |....01/01/2040 ...
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83162C-PH-0 ..... SBAP 2005-20 B A - ABS 4 A ...99.9953 [...oiiiiiienn 41,040 | 41,043 [ A1,04 | [ B0 s e 4.625 |...... 4.575 ....02/08/2005 ...|[....02/01/2025 ...
83162C-PR-8 ..... SBAP 2005-20 G A - ABS .... N A . 100.0499 [..ooeeeninieeeennn 34,504 |oenee 34,487 [ BABT s el T s e e 4.750 |...... 4.750 ....07/06/2005 ...|[....07/01/2025 ...
83162C-PS-6 ..... SBAP 2005-20 H A - ABS .... 4. A . 100.1007 [.ooevvenenneenennn 69,922 |oveennniinnnnnn 69,851 oo i89,789 | [ 208 | o 5.110 |...... 6.135 ....08/14/2007 ...|....08/01/2025 ...
83162C-PX-5 ..... SBAP 2005-20 K A - ABS .... N A . 100.2759 [ooeeeeiiiieeeeeen 30,719 |2 30,634 080,634 | e 28 s o e 5.360 |...... 5.336 ....11/19/2007 ...|....11/01/2025 ...
83162C-0D-8 ..... SBAP 2006-20 C A - ABS .... 4. A . 100.3706 |...oovvvenneeeennn 97,224 | 96,865 [t 96,757 | [ 261 | [ e 5.570 |...... 6.193 ....06/13/2007 ...[....03/01/2026 ...
83162C-0H-9 ..... SBAP 2006-20 F A - ABS .... N A . 100.7248 |.ooeeenieeeenn 49,488 oo 49,132 49132 | e s o e 5.820 |...... 5.806 ....06/06/2006 ...[....06/01/2026 ...
83162C-RA-3 ..... SBAP 2007-20 E A - ABS .... 4. A . 100.6063 |... ....248,127 0T e i [ 5.310 |...... 5.933 ....08/02/2007 ...|[....05/01/2027 ...
83162C-RH-8 ..... SBAP 2007-20J A - ABS ... N A . 100.7985 |... 2,161,587 e [ (17,418) | eeeeeeecees e oo 5.570 |...... 2.145 ...09/19/2019 ...|....10/01/2027 ...
83162C-RL-9 . SBAP 2007-20L A - ABS 4 AL . 100.6711 ..1,190,321 |. .1,218,624 |.. ..(10,636) | ......2.665 ....09/20/2019 .. 12/01/2027
83162C-SP-9 . SBAP 2009-20 F A - ABS . 4 A . 100.3199 |. ..106,453 |. 106,117 |.. .4.950 |......4.945 ....06/09/2009 .. 06/01/2029
83162C-VB-6 ..... [SBAP 2012-20J A - ABS 4 A ...92.4250 |. .1,051,514 |.. .2.180 |......2.511 ....12/09/2019 .. 10/01/2032 ...
83162C-VS-9 ..... SBAP 2013-20H A - ABS ... N A ...95.6831 |... . 002,858,305 |oeeneeieiiiiieee foreeeenn 2,947 | e e 3.160 |...... 3.221 ...10/15/2013 ...|....08/01/2033 ...
83162C-WV-2 ..... SBAP 2013-20 J J - ABS .. 4. A ...95.9858 |... 3,688,022 |.... 03,841,809 |oeenniiiiiiiens 9139 e [ e 3.370 |...... 3.372|A0 ...... .. 129,484 |....10/10/2013 ...|....10/01/2033 ...
83162C-11Y-5 ..... SBAP 1520D CTF - ABS .... N A ...92.6176 |... 5,356,397 |.... 5,728,088 |..eeeeeeeiiiieee o 19,258 | e e 2.510 |...... 2.762 [AO ...... .. 146,632 |....07/30/2015 ...|....04/01/2035 ...
831620-XY-4 ..... SBAP 2016-20 H H - ABS . 4. A ...89.8309 |... 2,102,271 |.... 02,339,203 [oeeeiiiiiiiiiees o 2875 s o e 2.040 |...... 2.054 [FA ...... ... 49,047 |....08/11/2016 ...|....08/01/2036 ...
83162C-YB-3 ..... SBAP 2016-20J J - ABS ... N A ...90.0105 |... 4,447 576 |.... 4,930,700 eeneieeeiiiieee foreeeeieee e (867) | e e 2.210 |...... 2.256 A0 ...... ..110,336 |....06/25/2019 ... |....10/01/2036 ...
83162C-YN-7 ..... SBAP 2017-20 D D - ABS . 4. A ...91.7237 |... 2,051,522 |.... 02,269,640 |o.eeneiiiiiiiinns i (2,862) | o e 2.840 |...... 2.559 | A0 ...... ... 64,743 |....07/17/2019 ...|....04/01/2037 ...
83162C-YR-8 ..... SBAP 2017-20F F - ABS ... N A ...91.2971 |... 3,687,088 |.... 4,035,837 |oeeneeieiiiieee o 5,503 | e e 2.810 |...... 2.830 [ ....... .. 115,261 |....06/08/2017 ...|....06/01/2037 ...
83162C-YZ-0 ..... SBAP 2017-20K K - ABS ... 4. A ...91.8166 |... 4,502,792 |.... .... 4,900,721 o (3,392) [ e e 2.790 |...... 2.811 (N ...... .. 138,853 |....11/09/2017 ...|....11/01/2037 ...
83162C-ZF-3 ..... SBAP 2018-20 B B - ABS . 4 A ...93.6601 ..6,803,105 |. 7,257,182 |.. (6,431) [ .3.220 |......3.249 235,581 |....02/08/2018 .. 02/01/2038
83162C-ZM-8 ..... SBAP 2018-20 F F - ABS . 4 A ...94.6338 |. .. 4,543,468 |. 5,122,752 |.. ..(80,955) |. .3.600 |......2.447 179,291 |....04/20/2020 .. 06/01/2038
83162C-2P-1 ..... SBAP 2018-20 G G - ABS . 4 A ...94.2909 |. .. 2,675,909 |. .3,032,874 |.. ..(37,703) | ... 2.375 103,174 |....04/28/2020 .. 07/01/2038
831641-FG-5 ..... SBIC 2016-10 B B - ABS . .14 A ...96.9562 |. ..2,750,947 |. .2,816,265 |.. 10,803 .2.051 |......2.513 58,353 |....01/23/2019 .. 09/10/2026 ...
831641-FH-3 ..... SBIC 2017-10 A A - ABS . |4 A ...97.2159 |. ..2,090,749 |. . 2,150,624 02,150,624 oo e . .2.845 |......2.797 61,353 |....08/21/2017 .. 03/10/2027 ...
831641-FL-4 ..... SBIC 2018-10 B B - ABS .... 4. A ...96.9580 [........oeenns 5,764,628 |.... .5,945,488 |.. .... 5,941,453 R 4 ) N PR AR R 3.548 |...... 3.535 s ....10/22/2018 ...|....09/10/2028 ...
831641-FM-2 ..... SBIC 2019-10 A A - ABS . B L. A ...95.6795 |....coonnnnnns 1,781,502 |.... 1,861,948 |.. .... 1,860,982 (45) | e e 3113 |...... 3.106 ... 61,753 |....08/12/2019 ... |....03/10/2029 ...
831641-FU-4 ..... SBIC 2210B A - ABS .... e 4 | AL ...97.1498 |... ... 23,382,762 |.... 24,068,770 |.. 24,068,770 |oeeeniiiiiiinnns i e foiiiin e 4.262 |...... 4.265 |MS ...... ,028,621 |....09/14/2022 ... |....09/01/2032 ...
0049999999. Subtotal - Bonds - U.S. Governments - Other Loan-Backed and
Structured Securities 121,939,965 | XXX 112,996,448 120,524,274 121,619,089 (294,343) XXX XXX XXX 1,180,581 4,088,421 XXX XXX
0109999999. Total - U.S. Government Bonds 394,948,286 | XXX 350,985,217 390,668,349 394,665,713 (222,939) XXX XXX XXX 2,747,384 12,112,440 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX
373384-5F-9 ..... GEORGIA ST ... .. 1.AFE ..|... 3,124,415 |...84.3727 |... .. 2,953,045 |.... .3,500,000 |.. 3,282,268 | e 20,580 [ [ 00022950 ) 3.838 [FA ...... ... 43,021 |... .. 103,250 |....09/07/2018 ...|....02/01/2035 ...
68609T-3R-7 ..... .. 1.B FE ..|... ...79.6620 |.................665,178 |.................835,000 [............eeeeB35,000 |oeeeenniriinnnnns fooviiiiiiiiiis v o 002,837 | 2537 [MN oo s 3,531 |... ... 21,184 |....10/20/2021 ...|....11/01/2036 ...
68609T-35-5 ..... .. 1.BFE ..|... L. 77.7864 |.................490,054 |................ 630,000 [...cceernnneeen 830,000 |oeveeneeeeemnins feoereeiiiiis e e 2,587 | 2.587 [MN oo e 2,716 |... ... 16,298 |....10/20/2021 ...|....11/01/2036 ...
686097-3T-3 ..... .. 1.B FE ..|... L 744077 ...l 3,210,692 |oeeeennnnnnn 4,315,000 [nnneennnnn 4,315,000 |oeeeiiniiiiiies o i e 00 2,765 | 2.765 [MN ...... .. 19,885 |... .. 119,310 |....10/20/2021 ...|....11/01/2041 ...
68609T-JL-3 ..... .. 1.BFE ..|... . ...88.2285 |.............. 4,358,488 |..............4,940,000 |..............4,989,862 |...oeoieieiemnnins foorrriimii T s e 2230871 3.871|IN ...... .. 191,227 |....08/06/2019 ...|....05/01/2039 ...
68609T-UY=2 ..... |OREGON ...evvveniiiiiiriiininiiiniinneeccnnineeveennnenees oee e [ e [ 1o .. 1.B FE ..|... .. 1,000,000 |...88.5097 |... eeeeveeennnnn. 1,000,000 |oeennnnnnnn 1,000,000 [oiciiiiiiiiiiiin Jerneneneiieins foereiiii e [ 10572 1.572 ... 15,720 |....06/10/2020 ...|....05/01/2029 ...
68609T-UZ-9 ..... .. 1.BFE ..|... .. 1,000,000 |...86.2764 |... 862,764 |.... . e 1,000,000 [-eeneeeemnnineee foeveemniieeeeene e e [ 10672 1.672 . 16,720 |....06/10/2020 ...|....05/01/2030 ...
68609T-VA-3 ..... OREGON .. . 1,2 .1.BFE .. 1,750,000 |...84.4430 |. .. 1,477,753 |. .1,750,000 .1,750,000 |.. ......1.822 . 31,885 |....06/10/2020 .. 05/01/2031 ...
686097T-11G-9 ..... OREGON .. I T R L .. 1.BFE ..|... .. 1,000,000 |...90.9067 |....eeuiieeennnn 909,067 .1,000,000 |.. +..1,000,000 J.eenieeiiniiiaee forrrrnnniinireneee fereeeeeeeiiines forrereneiinneeeee e 11472 ) 1.472 . 14,720 |....06/10/2020 ...|[....05/01/2028 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 18,504,215 | XXX 15,812,137 18,970,000 18,712,130 20,587 XXX XXX XXX 114,198 530,314 XXX XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 18,594,215 [ XXX 15,812,137 18,970,000 18,712,130 20,587 XXX XXX XXX 114,198 530,314 XXX XXX
041826-6A-1 ..... |ARLINGTON TEX INDPT SCH DIST ..ieiivvniiieeiennnanas | ...... | ....... |2 ......... | TAFE |t 5,000,000 |...74.6292 |.............. 3,731,460 |..eeneeeennnn 5,000,000 |.eeevennnnnns 5,000,000 J-eeeuuunaeeernnnns foonnrrrrrnennanee [oeeeennnsaaaeennns Joenaaereerernaaes feeeees 2.289 |...... 2.289 |FA s [t 43,237 |oeveinnannes 114,450 |....07/02/2020 ...|....02/15/2037 ...
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041826-6B-9 ..... ARLINGTON TEX INDPT SCH DIST ..vvuniiviivvnnnniiiinnnnns L1AFE e 8,000,000 |...73.6409 |.............. 5,801,272 |....covveennns 8,000,000 |..cevuunnnnnns 8,000,000 |-eevveeniiriiiinnn forenriniiiriiinns v o e 2.389 |...... 2.389 [FA ...... 191,120 |....07/02/2020 ...|....02/15/2038 ...
150429-K7-2 ..... CEDAR HILL TEX INDPT SCH DIST ... .. 1.AFE ..|... 4,508,110 |...93.3146 |.............. 4,143,168 |.... .4,440,000 |.. e 4,440,000 [.eeneeeeiiiieee e e e e 4.190 |...... 4177 |FA ... .. 186,036 |....02/26/2013 ...|....02/15/2035 ...
159196-8D-9 ..... CHANNELVIEW TEX INDPT SCH DIST ... .. 1.AFE ..|... .. 985,120 |. 100.0648 |.............. 1,000,648 |.............. 1,000,000 |......ceeeeennnnn996,799 [oooiiiinininiiins Jovnnennn 1,105 [ s e 5.4% |...... 5.559 |FA ...... ... 54,260 |....03/25/2010 ...|....08/15/2027 ...
227381-V0-0 ..... CROSBY TEX INDPT SCH DIST . 1AFE ... ...4,046,360 |...68.7454 |.............. 2,749,816 |.... 4,028,251 o e (4,625) [ [ 4022220636 | 2.501 |FA ...... .. 105,440 |....12/01/2020 ...|....02/15/2043 ...
249002-JD-9 ..... DENTON TEX INDPT SCH DIST . 1AFE L) .. 5,000,000 |...67.4880 |.............. 3,374,400 |.... 205,000,000 [oeenneiiiiiiiines v e [ 000002556 | 2.556 [FA ...... .. 127,800 |....11/25/2020 ... |....08/15/2045 ...
269696-MH-0 ..... EAGLE MTN & SAGINAW TEX INDPT SCH DIST . 1AFE ... .. 1,413,786 |. 101.1906 |.............. 1,113,097 |.... 1,263,911 [ oeeeeenn (33,866) [ [ 2222250000 .. 1.639 |FA ...... ... 55,000 |....06/11/2020 ...|....08/15/2029 ...
382604-2F-2 ..... GOOSE CREEK TEX CONS INDPT SCH DIST 1AFE L) .. 4,000,000 |...74.0754 |.............. 2,963,016 |.... 4,000,000 [oeenneiiiiiiiinens v e [ 2615 2.615 |FA ...... .. 104,600 |....10/23/2020 ... |....02/15/2039 ...
382604-26-0 ..... GOOSE CREEK TEX CONS INDPT SCH DIST .. 1AFE ... .. 3,500,000 |...72.9369 |......ennnnnnn 2,552,792 |.... 203,500,000 [.eeneeeeenniiieee Joreeerniieeeeen e e 00022 2.665 | 2.665 [FA ...... ... 93,275 |....10/23/2020 ... |....02/15/2040 ...
448492-20-0 HUTTO TEX INDPT SCH DIST ..... 1AFE .. 4,210,000 |...72.0329 |. .. 3,032,585 |. .4,210,000 |.. .2.490 ....08/26/2021 ..
448492-25-6 . HUTTO TEX INDPT SCH DIST .. 1AFE .. 6,000,000 |...69.5960 |. ..4,175,760 |. .6,000,000 |.. .2.690 ....08/25/2021 ..
590760-TD-6 ..... [MESQUITE TEX INDPT SCH DIST . 1AFE .. 3,000,000 |...73.1829 |. ..2,195,487 |. .3,000,000 |.. | ......2.588 ....09/02/2021 .. .
68608K-A3-2 ..... OREGON |- 1.BFE ... .. 4,060,070 |...98.5811 |.....eennnneen 3,450,339 |.... .... 3,914,375 2 (20,105) [+eeeeeneeeeeeenn e 2252382 [ 4.282 ...10/11/2018 ...|....08/01/2039 ...
720424-08-0 ..... PIERCE CNTY WASH SCH DIST NO 010 TACOMA ... .. 1.B FE ..|... .. 3,087,840 |...70.4456 |.............. 2,113,368 |.... ....3,080, 111 e (9,254) [ e [2202223.082 [ 2,713 ....11/30/2021 ...|....11/01/2045 ...
T74286-AJ-7 ..... ROCKWALL TEX INDPT SCH DIST 1AFE ... L 717686 [.oeeeeennnnnns 1,435,372 |.... 422,000,000 [-eeneeeemnniieee foreerrniieeeeene e e [enn2.146 2.146 ....08/21/2020 ...|....02/15/2038 ...
T74286-AK-4 ..... ROCKWALL TEX INDPT SCH DIST .... 1AFE L) ...70.1558 [........eennns 1,624,107 |.... 2,315,000 [ouenniiiiiiiiiiens v e [ 0000002.180 |l 2.180 ...08/21/2020 ...|....02/15/2039 ...
T74286-AL-2 ..... ROCKWALL TEX INDPT SCH DIST ... 1AFE ... ...68.8422 |............. 1,380,286 |.... . .. 002,005,000 [.eeneeeeemniiieee foreeenniieeeeene e e 0002222280 | 2.230 ....08/21/2020 ...|....02/15/2040 ...
774286-AM-0 ..... ROCKWALL TEX INDPT SCH DIST .... 1AFE L) ...64.6926 |.............. 2,199,548 |.... .3,400,000 |.. ... 3,400,000 R MR R s VI R 2.380 [FA ...... .. 80,920 |....08/21/2020 ...|....02/15/2046 ...
882722-KF-7 ..... TEXAS ST 1AFE ... . . 100.1354 |... ....19,120,855 |.... 19,095,000 |.. 22,403,582 |oeeieieeiiieeee e (172,623) [o+eeeeeeeeeeeeee foeveeeniiieieeenn |l 5.517 | 3.911 ... 1171772020 ... |....04/01/2039 ...
882722-N-8 ..... TEXAS ST 1AFE L) .. 8,065,020 |...92.2956 |.............. 5,537,736 |.... JRRY (N L I R R (113,183) [evvveviiniiiiinins Joereiiiiiiis | 40681 [l 2.180 ....11/16/2020 ...|....04/01/2040 ...
882724-HF-T7 ..... TEXAS ST ..... 1AFE .. 4,520,440 |...89.5823 |. ..4,049,120 |. 4,519,421 |.. ... (189) [ .3.948 ....10/26/2022 .. 10/01/2037
882830-BH-4 ..... TEXAS TRANSN COMMN . 1AFE .. . 34,811,960 |.. 68.0007 |. .23,800,245 |. 34,840,336 |.. L7125 | .2.505 ....11/10/2020 .. 10/01/2044
928109-YK-7 ..... COMMONWEALTH VIRGINIA .. CF.. . . 1.AFE ..|.. ... 14,422,330 |...99.6313 |... .... 12,952,069 |.... ...13,000,000 |.. ... 13,480, 167 L (78,908) [-eeevennnneeeennn Joeenieieeeeennnes foo...4.400 [......3.642 [ D ....... ...05/29/2013 ... |....06/01/2030
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 152,219,089 | XXX 114,586,545 143,085,000 148,991,013 (424,522) XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 152,219,089 | XXX 114,586,545 143,085,000 148,991,013 (424,522) XXX XXX
04052J-CN-5 ... ARIZONA INDUSTRIAL DEVELOPMENT AUTHORITY . .1.BFE ..|... . 101.0074 |.............. 3,639,506 |.... .3,600,000 |.. ....3,740,3% 1 (2,921) [ e [0000006.000 ... 5.434 [AO ...... ....10/04/2024 ...|....10/01/2053
196480-3P-0 ..... | COLORADO HOUSING AND FINANCE AUTHORITY . 1AFE .. . 102.48% |. .10,981,739 |. 10,715,000 11,293,626 .. (45,914) |. ....06/14/2024 .. 05/01/2049
196480-C7-0 ..... COLORADO HOUSING AND FINANCE AUTHORITY . . 1AFE .. ...95.2672 |. ..1,090,809 |. . 1,145,000 1,145,000 | ....04/28/2022 .. 11/01/2030
196480-NH-6 ... COLORADO HOUSING AND FINANCE AUTHORITY . 2 1AFE .. ...94.5832 |. .. 1,239,040 |. .1,310,000 1,346,858 7,124)|. ....10/02/2020 .. 11/01/2050
196480-119-4 ... COLORADO HOUSING AND FINANCE AUTHORITY . -2 LA FE .. . 101.6075 |. .. 3,226,038 |. .3,175,000 .3,315,119 |.. ....02/02/2023 .. 05/01/2049 ...
196480-YB-7 ..... COLORADO HOUSING AND FINANCE AUTHORITY . .2 ...78.9033 |. ..2,876,025 |. . 3,645,000 .3,645,000 |.. ...10/20/2021 .. 11/01/2036 ...
19648G6-CS-9 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2. . 103.8926 |.............. 3,002,4% |.... .2,890,000 |.. .... 3,027,502 ....01/03/2024 ...|....05/01/2054 ...
19648G-KV-3 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2 ... 1047156 [.oeeeennnnnnns 8,345,833 |.... .7,970,000 |.. ... 8,424,499 ...06/20/2024 ...|....11/01/2050 ...
19648G-E-5 ... COLORADO HOUSING AND FINANCE AUTHORITY ... 2. . 101.7759 |... ....18,981,205 |.... 18,650,000 |.. ...19,722,341 ....09/18/2024 ...|....11/01/2050 ...
20775H-3B-7 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... 2 ... . 101.0928 |.............. 1,096,857 |.... .1,085,000 |.. ....1,101,155 ... 11/22/2024 ...|....11/15/2054 ...
20775H-4G-5 ... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... 2. . 102.0218 |.....coeeeenns 5,917,264 |.... ....5,968,411 ....10/24/2024 ...|....05/15/2055 ...
231266-MP-9 CURATORS UNIV MO SYS FACS REV 1 ...63.2471 |t 1,264,942 |.... ....1,350,688 ....12/09/2024 ...|....11/01/2050 ...
25477P-NT-8 . DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL . . ...90.1124 |. ..5,169,861 |. 5,737,125 |.. ....08/10/2017 .. 03/01/2049 ...
3130AJ-D9-7 . FEDERAL HOME LOAN BANKS 2 .. 67.6870 |. ..6,091,830 |. .9,000,000 .9,000,000 |.. ....05/28/2020 .. 03/26/2040
3130AK-09-0 ..... [FEDERAL HOME LOAN BANKS 2 ...71.2160 |. ..6,409,440 |. .9,000,000 .8,991,457 |.. ....01/21/72021 .. 01/25/2036
3130AQ-PR-8 . FEDERAL HOME LOAN BANKS . ...96.4150 |. ..9,255,840 |. .9,600,000 .9,600,000 |.. ...01/19/2022 .. 02/18/2027
34074M-6C-0 ..... [FLORIDA HSG FIN CORP REV .. 2 . 102.8225 |. ..5,141,125 |. .5,127,472 |.. ....06/23/2024 .. 01/01/2085 ...
34074M-ND-9 ... FLORIDA HSG FIN CORP REV 2 ... ...88.1556 |... 992,312 |.... . . ....1,125,637 ...03/23/2016 ...|....07/01/2037 ...
340740M-PG-0 ..... FLORIDA HSG FIN CORP REV 2. ...89.8569 |... 783,157 |.... . 871,560 |.. 868,268 ....10/12/2016 ...|....01/01/2043 ...
34074M-Y9-6 ..... FLORIDA HSG FIN CORP REV 2 ... 1. . 101.7664 |... ..5,597,152 |.... .5,500,000 |.. ....5,500,000 ....10/06/2023 ...|....07/01/2048 ...
34074M-22-0 ..... FLORIDA HSG FIN CORP REV ......cevvvvvvenneirivnnnnnennafons voe | wnnnnns 2 iiiiiinnn | 1. . 102.0434 |.............. 2,551,085 [.....cceeennn 2,500,000 |.............. 2,500,000 ...10/06/2028 ...|....07/01/2054 ...
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45129Y-50-5 ... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .....covvuue]en von [ eennnnn 2 i CABFE e 4,030,274 [. 103.2807 |........cennn. 4,027,947 |oeeneeinnnnn 3,900,000 |.......ceenn. 4,026,002 |.oeeeeeeiieeeneens foniinnnns [ L7 R RO RN 6.250 |...... 5.881 | covvvnn Joevnnniiiiens 121,875 | 69,062 |....06/14/2024 ...|....07/01/2054 ...
45129Y-6U-5 ..... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .... 2 ... .. 1.BFE ..|... ...6,920,904 |. 104.8137 |.............. 6,860,057 |.... .6,545,000 |.. ....6,917,228 JU G -7/ AU URRR FOTRRUPTRRRR R 6.500 |...... 5.801|JdJ ....... ... 55,542 |... ....10/29/2024 ...|....01/01/2065 ...
45129Y-V4-5 ..... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .... 2. .. 1.B FE ..|... . 17,638,715 ...99.7830 |... ... 17,232,524 |.... ...17,592,229 o (23,482) [ e e 5.500 |...... 5.260 [JJ ....... .. 474,925 |... ....12/16/2022 ...|....01/01/2053 ...
45203\1-E5-6 ..... ILLINOIS HSG DEV AUTH REV ... 2 ... .. 1.AFE ..|... 3,924,368 |. 102.4534 |.............. 3,790,776 |.... ....3,919,012 e (5,356) |oeeeeeeeeeeeeen e e 6.250 |...... 5.352 | AO ...... .... 58,359 [... ...09/27/2024 ...|....10/01/2054 ...
452030-NZ-0 ..... ILLINOIS HSG DEV AUTH REV ... 2. .. 1.AFE ..|... 3,313,572 |. 100.4496 |.............. 3,284,702 |.... .... 3,311,654 L (1918) [ e e 5.750 |...... 5.545 | A0 ...... .... 49,306 |... ....06/25/2024 ...|....10/01/2053 ...
45203\-TA-9 ..... ILLINOIS HSG DEV AUTH REV 2 ... .. 1.AFE ..|... .. 4,000,000 |. 102.9780 |....eeunnnnnnn 4,119,120 |.... ....4,000,000 ORI FPRTTRP RN 6.438 |...... 6.439 [AO ...... .... 64,380 |... ...10/04/2023 ...|....10/01/2043 ...
45505T-4B-4 ..... INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . 2. .. 1.B FE ..|... .. 6,361,900 |. 102.7344 |.............. 6,164,064 |.... .... 6,352,451 e (9,449) i e e 6.250 |...... 5.388 W ....... ... 136,458 |... ....09/26/2024 ...|....01/01/2054 ...
45505T-6B-2 ..... INDIANA ST HSG & CMNTY DEV AUTH SINGLE F .... 2 ... .. 1.BFE ..|... .. 4,113,800 |. 101.8153 |.............. 4,072,612 |.... ....4,112,763 e (1,087) [ e feeees 6.000 |...... 5.598 | ....... .. 27,333 |... ....10/30/2024 ...|....07/01/2054 ...
45505T-P3-9 ..... | INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . 2 .1.BFE .. .10,000,000 |. 101.9669 |. .10,196,690 |. 10,000,000 10,000,000 |.. .6.370 |......6.370 ....10/12/2023 .. 07/01/2048
45505T-P4-7 . INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . 2 .1.BFE .. 5,000,000 |. 101.4428 |. ..5,072,140 |. .5,000,000 .5,000,000 |.. ) .6.400 |......6.400 ....10/12/2023 .. 07/01/2053
45505T-V6-5 . INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . 2. .1.BFE .. 2,242,920 |. 101.5956 |. ..2,209,704 |. .2,237,840 |.. (5,080) |. .6.000 |......5.548 ....12/03/2024 .. 07/01/2049 ...
455168-GH-1 ..... INDIANA UNIV REVS 1 .. 1.AFE ..|... 5,273,262 |...62.7880 |.............. 5,004,204 |.... ....5,282,243 e 8,981 [ e e 3.067 |...... 5.145 ...10/22/2024 ...|....06/01/2060 ...
491309-GX-2 ..... KENTUCKY HSG CORP SINGLE FAMILY MTG REV .. 2. .. 1.AFE ..|... . 102.8873 |... .... 3,857,230 (5,120 [evveiiiiiiiiiiiis e e 6.250 |...... 5.819 ....05/16/2024 ...|....01/01/2055 ...
49130T-UR-5 ..... KENTUCKY HSG CORP HSG REV 2 ... .. 1.AFE ..|... ...99.2163 |... e (2,083) oo e e 3.500 |...... 3.015 ....06/09/2016 ...[....01/01/2040 ...
49130T-VQ-6 ..... KENTUCKY HSG CORP HSG REV - RMBS 2. .. 1.AFE ..|... ...98.8607 |... o (1,805) [eveneiiiiiiiiiiii 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 |ooeeiiiiieeeeenn892,762 |aiieeennnnn960,201 [ 980,291 s e s e e 3.050 |...... 3.050 ....07/22/2015 ...|....12/01/2038 ...
54627D-EF-4 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... 2. .. 1.AFE ..|... . ...82.3494 |... e 1,890,152 [ 1,890,152 [ [ [ e e 2.050 |...... 2.050 ....07/15/2020 ...|....03/01/2041 ...
57419T-W7-2 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... 2 ... .. 1.BFE ..|... .. 8,075,112 |. 100.0850 |.............. 8,046,834 |.... . . 8,074,928 |eeeeeiiiiiieee e (184) | e e 5.750 |...... 5.703 ...06/11/2024 ...|....09/01/2053 ...
57419T-ZK-0 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... 2. .. 1.B FE ..|... .. 7,166,600 |...97.2649 |.............. 6,998,210 |.... .7,195,000 |.. DR (L5 57 A R R £ T AR R RN 4.404 |...... 4.428 ....06/29/2024 ...|....03/01/2053 ...
60416Q-JA-3 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2 1AFE .. . 14,937,593 |...78.0128 |. . 11,653,235 |. 14,937,593 14,937,598 |eeeeeeeeiiiieee [oreeeeeiieeeees .1.580 |......1.580 ....02/11/2021 .. 02/01/2051
604167-8C-5 ..... MINNESOTA HOUSING FINANCE AGENCY 2 .1.BFE .. 6,170,400 |. 102.8484 |. ..6,170,904 |. .6,000,000 .6,161,385 |.. (9,015) .6.250 |......5.844 ....06/14/2024 .. 07/01/2054
60416T-MK-1 ..... MINNESOTA HOUSING FINANCE AGENCY . .. 1.BFE .. 1,100,000 |...85.4381 ..939,819 |. .1,100,000 21,100,000 |eeeveenieeeeeiiis feeeeieeeeis . 2,240 |......2.240 ....12/08/2021 .. 07/01/2030
60416T-SV-1 ..... MINNESOTA HOUSING FINANCE AGENCY -2 .1.BFE .. . 10,937,680 |...97.0944 |. .10,699,803 |. 11,020,000 10,939,430 |.. . 1,750 | .4.337 |......4.389 ...03/18/2024 .. 01/01/2047 ...
60416U-DL-6 ..... MINNESOTA HOUSING FINANCE AGENCY ... .2 .1.BFE .. 9,345,240 |. 103.9616 |. ..9,356,544 |. .9,000,000 .9,328,881 |.. ..(16,359) | .6.500 |......5.946 ....05/17/2024 .. 07/01/2054 ...
605350-LZ-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2. .. 1.AFE ..|... .. 135,750 |...87.3084 |... 118,520 |.... 135,749 [ s oo e e 3.050 |...... 3.050 ....06/24/2015 ...|....12/01/2034 ...
605350-T9-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 2 ... .. 1.AFE ..|... ...2,533,570 |. 103.3605 |.............. 2,532,332 |.... 002,529,606 |....oeeeeeeiiieee forreeennnn (3,963) |eeieeeiies o e 6.250 |...... 5.757 ....06/05/2024 ...|....12/01/2054 ...
60636A-MQ-3 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F . B L .. 1.B FE ..|... 778210 [t 7,003,890 |.... ...10,462,191 |oeeiiiiiiiiinns e (51,885) | o e 3.651 |...... 2.638 ....09/29/2021 ...|....01/15/2046 ...
60637B-XV-7 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2 ... .. 1.BFE ..|... ...79.1295 |... ....10,338,564 |.... 13,196,612 e oo (27,299) | e e 2.625 |...... 2.389 ....04/20/2020 ...|[....11/01/2043 ...
63968M-3P-2 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . 2. .. 1.AFE ..|... . 102.2573 |[...ocovnnennns 1,646,343 |.... 1,664,262 |oeenniiiiiieens o (4,326) | e e 6.250 |...... 5.721 ....01/26/2024 ...|....09/01/2049 ...
63968M-N3-9 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... 2 ... .. 1.AFE ..|... ...98.6852 |........eee.nt 4,988,537 |.... 25,055,000 |..enneeeeeniiieee forrereriieies e e e 5.000 |...... 5.000 ...01/26/2023 ...|....03/01/2050 ...
641279-NX-8 ..... |NEVADA HSG DIV SINGLE FAMILY MTG REV ... 2 .1.BFE .. ...85.6062 |. .2,267,865 |.. .1.900 |...... 1.900 ....07/17/2020 .. 11/01/2044 ...
641279-UD-4 . NEVADA HSG DIV SINGLE FAMILY MTG REV 2 .1.BFE .. ...98.5506 |. .5,305,000 .5,305,000 |.. .5.066 |......5.066 ...01/27/2023 .. 10/01/2053
647200-3P-7 ..... NEW MEXICO MTG FIN AUTH ... 2 1AFE .. ...91.5551 .1,025,678 1,025,678 |.. .3.100 |......3.100 ....11/18/2015 .. 09/01/2037
647201-N4-0 ... NEW MEXICO MTG FIN AUTH 2 1AFE .. . 103.1558 |. .1,885,000 1,959,983 |.. .6.250 |......5.679 ...06/06/2024 .. 03/01/2055
658207-8U-2 ..... NORTH CAROL INA HOUSING FINANCE AGENCY 2 .1.BFE .. . 103.8860 |. . .3,000,000 .3,122,060 |.. .6.500 |......5.856 ....06/056/2024 .. 01/01/2085 ...
677377-2P-7 ..... OHIO HSG FIN AGY SINGLE FAMILY MTG REV . 2 ... .. 1.AFE ..|... ...86.5300 |... 810,386 |.... ..936,538 |eiiiiiiineeeennn886,538 e e s e e 2.650 |...... 2.650 ...07/15/2016 ...[....11/01/2041 ...
684907-N-4 ..... ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER R ... 2. .. 1.AFE ..|... ...93.0027 |... 817,044 |.... ... 877,667 |.. LV A R AR R AR R 1.650 |...... 1.650 ....09/11/2020 ...|....09/01/2050 ...
709178-56-9 ..... PENNSYLVANIA ST HIGHER EDL FACS AUTH REV ... N L .. 1.BFE ..|... L. 77.9474 |... ..2,619,083 |.... .3,360,000 |.. e 3B19,577 e e 2,418 | e e 2.942 |...... 3.052 ....12/12/2019 ...|....08/15/2039 ...
762218-Cli-9 ..... RHODE ISLAND HSG & MTG FIN CORP .. 2. .. 1.B FE ..|... . 102.6641 |... ... 24,413,523 |.... 23,780,000 |.. 28,738,427 e o (29,024) | e e 6.250 |...... 5.663 ...10/02/2024 ...|....10/01/2054 ...
762218-GB-1 ..... RHODE ISLAND HSG & MTG FIN CORP .. 2 ... .. 1.BFE ..|... L 101.7319 [t 4,374,472 |.... .4,300,000 |.. 521,118 s e (BL729) | e e 6.000 |...... 5.281 ....09/18/2024 ...|....04/01/2054 ...
83756C-3U-7 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. 2. .. 1.AFE ..|... ...98.3655 |... ... 14,738,572 |.... 14,985,000 |.. 14,985,000 .enniiiiiiiinns v e foi e 4.880 |...... 4.880 ...01/19/2023 ...|....11/01/2053 ...
83756C-RS-6 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. .. 1.AFE ..|... ...99.0280 |... 178,250 |.... ... 180,000 |.. 180,000 [..eeeeeeemniiineee foeermmnnieeeeennn foeeeeeeeeeenees oo e 3.142 |...... 3.141 ....05/16/2017 ...|....11/01/2025 ...
83756C-RT-4 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. .. 1.AFE ..|... ...98.4708 |... 177,247 |.... . 180,000 |.. R 004 P R R NN RN 3.192 |...... 3.191 ....05/16/2017 ...|....05/01/2026 ...
83756C-RU-1 SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. 1.AFE .. ...97.8750 |. ..195,750 |. . 200,000 200,000 |.. .3.242 |......3.241 ....05/16/2017 .. 11/01/2026 ...
83756C-RV-9 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI . . 1AFE ... ...97.3959 |... 194,792 |.... . 200,000 |. ...200,000 Joieeeeiiiiiiiiiins foennniiiiiii v o o 3.342 |...... 3.341 ...05/16/2017 ... |....05/01/2027 ...
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83756C-RII-7 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI ..........c.feee voe]veennns 2 i CAFE e 185,000 |...96.8355 |.......ccevunnnns 179,146 |[.ooovvvennnnnnns 185,000 |.evvveneeennnn 185,000 [onniiiiiiniiiies Jovvnniiiiiiiinns oo e e 3.392 |...... 3391 [MN oo s 1,046 |ooovivininiens 6,275 |....05/16/2017 ... |....11/01/2027 ...
880461-2F-4 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY ... 2 ... .. 1.BFE ..|... .. 725,188 |...96.1850 |... 12 690,000 |eevvenieeeennnn 707,164 [ e (4,190) [ e [ 3.500 |...... 2.820 | ....... ... 12,075 |... . 21,215 |....12/03/2024 ...|....07/01/2050 ...
880461-T7-3 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .... 2. .. 1.B FE ..|... ...98.0547 |.............. 1,367,863 |.............. 1,395,000 |......e0eueee 1,437,912 |oeeniiiiinnnnns fooviieed (B, 717) | oo e 4.000 |...... 3.260 [ ....... .00 27,900 |... . 56,468 |....05/07/2020 ...|....07/01/2040 ...
88046K-NJ-1 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY ... 2 ... .. 1.BFE ..|... . 103.149% |... reeeennnneeee 1,000,000 [oeenieeennnn 7,207,072 Joeeeeiiieeceeii e (8178) [ s e 6.250 |...... 5.840 ....05/15/2024 ...|....01/01/2055 ...
882117-5V-2 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY 2 e | LAFE L ...80.6518 |... .... 12,501,029 |.... .. 15,874,636 |....ooeevvinennees foreeennn (151,085) |veeeiiiciiiins o e 3.660 |...... 2.607 ...12/20/2024 ...|....07/01/2047 ...
88213A-PA-7 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. 12 .. 1.AFE ..|... ...86.3918 [..ccoennnnnnns 1,736,475 |.... e 2,194,446 | [ (40,326) | e e 4.197 |...... 1.983 ....12/03/2024 ...|....05/15/2048 ...
88213A-PT-6 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. 12 .. 1.AFE ..|... ...78.3633 |[.........eennt 3,918,165 |.... 5194441 | e (41,599) | e 3.480 |...... 2.534 ... 11/17/2020 ... |....05/15/2049 ...
88213A-0L-2 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY 12 .. 1.AFE ..|... ...66.9345 |.............. 1,004,018 |.... e 1,058,805 |.eeneeeieiiiieee o835 s e e 2.647 |...... 5.050 ....12/09/2024 ...|....05/15/2047 ...
88258\1-AB-1 ..... TEXAS NATURAL GAS SECURITIZATION FINANCE . 1. 1AFE .. ...98.1350 |. ..4,416,075 |. . 4,459,212 |.. .5.169 |......5.259 ....04/10/2024 .. 04/01/2041
88275F-NU-9 ..... [TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE . 2 .1.BFE .. ...83.2135 |. ..931,991 |. .1,120,000 |.. .3.200 |......3.200 ....10/15/2015 .. 09/01/2039
88275F-NZ-8 ..... [TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE . 2 .1.BFE .. .. 86.8771 ..821,566 |. .945,665 |.. .2.750 |......2.750 ...06/08/2017 .. 09/01/2038 ...
88275F-SH-3 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... 2 ... .. 1.BFE ..|... ...88.5680 |... 415,729 |.... 889,389 oo e e [ e 2.000 |...... 2.000 ....06/12/2020 ... [....03/01/2036 ...
91335V-KU-9 ..... UNIV PITTSBURGH OF THE COMWLTH SYS OF HI . B L .. 1.B FE ..|... L T7.3576 [ 2,599,215 |.... 003,352,079 foeeneiiiiiiiiees v 485 e [ e 3.005 |...... 3.025 ....12/05/2019 ...|....09/15/2041 ...
914245-B0-7 ..... UNIVERSITY DEL e | 1B FE L L..81.8792 [t 3,275,168 |.... e QA28 TAT e e 8,987 | e e 4.071 |...... 5.078 ....05/07/2024 ...|....11/01/2050 ...
914455-UG-3 ..... UNIVERSITY MICH UNIV REVS ... 12 .. 1.AFE ..|... ...60.2181 [...ccoennnnnns 3,753,9% |.... 03,961,205 o o 2,913 | [ e 2.562 |...... 5.162 ....06/09/2024 ...|....04/01/2050 ...
914455-UH-1 ... UNIVERSITY MICH UNIV REVS ... 12 .. 1.AFE ..|... L. 72,5182 |t 6,164,047 |.... 871,283 e e 820 [ e e 3.504 |...... 3.523 ....08/23/2022 ...|....04/01/2052 ...
914455-UK-4 ..... UNIVERSITY MICH UNIV REVS 12 .. 1.AFE ..|... ...73.1277 |... .... 14,625,540 |.... ...19,886,738 |oeeeiiiiiiiiines fovennnn2,429 | e e 3.504 |...... 3.536 ....04/06/2022 ...|[....04/01/2052 ...
915137-5G6-4 ..... BOARD OF REGENTS OF THE UNIVERSITY OF TE . N L T, .. 1.AFE ..|... . 100.6011 [.oeeeeennnnnns 2,338,976 |.... 2,871,159 [ e RTA7T) | o e 4.837 |...... 3.566 ...08/23/2022 ... |....08/15/2026 ...
91514A-KD-6 ..... BOARD OF REGENTS OF THE UNIVERSITY OF TE .... -1 1AFE L) ...60.28%8 |... ....10,550,715 |.... L A7,479,000 e o 831 e [ e 2.439 |...... 2.446 ....05/28/2020 ...|....08/15/2049 ...
915183-M5-3 ..... STATE BOARD OF REGENTS OF THE STATE OF U . 1, .1.BFE .. ...83.8843 |. .. 1,677,686 |. .2,000,000 .2,105,092 |.. 13,351 |......2.141 ....08/05/2021 .. 08/01/2039
915217-XE-8 ..... UNIVERSITY VA NIV REVS 1, 1AFE .. ...67.1697 |. ..1,393,771 |. .2,075,000 .2,09,415 |.. .2.974 |......2.906 ...02/15/2022 .. 09/01/2049
915217-XF-5 ..... UNIVERSITY VA UNIV REVS 1, 1AFE .. ...57.4511 1,723,533 |. .3,000,000 1,769,678 |.. ......5.155 ....11/06/2024 .. 09/01/2050
915217-XM-0 ... UNIVERSITY VA NIV REVS -1 1AFE .. ...60.6907 |. ..2,263,763 |. .3,730,000 .2,348,273 |.. .2.584 |......5.145 ....11/06/2024 .. 11/01/2051 ...
91523N-GII-0 . UNIVERSITY WASH UNIV REVS |AM COML PAPER . N A .1.BFE .. ...95.7590 |. .. 1,436,385 |. .1,500,000 01,438,712 |.. .4.997 |......5.385 ...09/14/2023 .. 10/01/2040 ...
91523N-MZ-6 ..... UNIVERSITY WASH UNIV REVS AM COML PAPER ... 2. BFE ..|.. ...83.8421 [......ooeenins 2,934,474 |.... .3,500,000 |.. 2,951,383 o o 1,988 | [ e 3.704 |...... 4.951 ... 11719/2024 ... |....12/01/2044 ...
917437-HU-0 ..... UTAH HSG CORP SINGLE FAMILY MTG REV 2 ... .CFE ..|... . 102.8242 |.............. 6,256,853 |.... .6,085,000 |.. 6,379,473 | e (4,666) | e e 6.250 |...... 5.588 ....10/08/2024 ...|....07/01/2054 ...
917437-KW-4 ... UTAH HSG CORP SINGLE FAMILY MTG REV 2. .1.CFE ..|... . 102.8797 |... ...11,831,166 |.... 11,500,000 |.. 12,252 173 e [ (16,020) | o e 6.250 |...... 5.294 ....09/30/2024 ...|....07/01/2054 ...
91754R-T2-3 ..... UTAH ST BRD HIGHER ED REV ... 2 ... .1.BFE ..|... ...80.7345 |... . 410,000 |.. 07,972 e el 215 | [ e 1.756 |...... 1.819 ....02/09/2023 ...|....08/01/2032 ...
91764R-T3-1 ..... UTAH ST BRD HIGHER ED REV ... 2. .1.BFE ..|... . ...78.99%0 |... . 600,000 |.. RN 10004 R U RN N RN 1.856 |...... 1.856 ...01/22/2021 ...|....08/01/2033 ...
91754R-T4-9 UTAH ST BRD HIGHER ED REV 2 ... .1.BFE ..|... 500,000 |...77.4752 |... 387,376 |.... ... 500,000 |.. 500,000 [+eeeemmmnneeemmnnn fermreeeerrniiees oeeeemieeeeees e oo 1.956 |...... 1.956 ....01/22/2021 ...|....08/01/2034 ...
92812U0-X3-7 . VIRGINIA HOUSING DEVELOPMENT AUTHORITY . 2 1AFE .. .10,000,000 |. 103.0101 .10,301,010 |. 10,000,000 10,000,000 |.. .6.404 |......6.404 ....10/056/2023 .. 11/01/2043 ...
92812U-X4-5 . VIRGINIA HOUSING DEVELOPMENT AUTHORITY . 2 1AFE .. . 103.0606 |. ..9,301,219 |. .9,025,000 .9,025,000 |.. .6.514 |......6.514 ....10/05/2023 .. 11/01/2048
92812U-X5-2 . VIRGINIA HOUSING DEVELOPMENT AUTHORITY . 2 1AFE .. . 102.6283 |. .. 2,052,566 |. .2,000,000 .2,000,000 |.. .6.534 |......6.534 ....10/056/2023 .. 11/01/2053
92812V-C2-0 . VIRGINIA ST HSG DEV AUTH .. . .1.BFE .. ...94.9754 |. ..2,374,385 |. .2,500,000 |.. . 2. 243 |......2.243 ....04/02/2020 .. 04/01/2027
92812V-D5-2 . VIRGINIA ST HSG DEV AUTH .. 2 .1.BFE .. ...84.1242 |. .. 3,154,658 |. .3,817,966 |.. ..(11,592) |. .2.850 |......2.490 ....05/28/2020 .. 06/01/2035 ...
92812V-D7-8 ..... VIRGINIA ST HSG DEV AUTH .. 2 ... .1.BFE ..|... ...76.0703 |...cconnnnnnns 2,282,109 |.... 3,143,990 e [ (24,406) [.oeeeeeeenieeeee Joeemnnieeeeeeenns s 3.641 |...... 2.683 .. 109,230 |....09/22/2021 ... |....06/01/2045 ...
92812V-F5-0 ..... VIRGINIA ST HSG DEV AUTH .. 2. .1.BFE ..|... L. 73,1559 [t 2,011,787 |.... 2,827,504 e o (13,018) | o e 2.982 |...... 2.431 ... 82,005 |....08/04/2020 ...|....07/01/2040 ...
92812V-K5-4 ..... VIRGINIA ST HSG DEV AUTH .. 2 ... .1.BFE ..|... L 75.2274 ool 3,009,096 |.... 8021728 e e (A382) | e e 2.806 |...... 2.681 .. 112,240 |....09/22/2021 ... |....09/01/2040 ...
92812V-K6-2 ..... VIRGINIA ST HSG DEV AUTH .. 2. .1.BFE ..|... ...67.8397 |... +0222,000,000 [eenneiiiiiiinens v e [ 0000 2.956 |l 2.956 . 59,120 |....09/25/2020 ... |....09/01/2045 ...
92812V-R7-3 ..... VIRGINIA ST HSG DEV AUTH .. 2 ... .1.BFE ..|... 71,8581 [ 624,383 e 875,000 [ 875,000 |eeeieeeeiiiees e e e e 3.130 |...... 3.130 . 27,388 |....11/18/2020 ...{....11/01/2045 ...
92812V-R8-1 ..... VIRGINIA ST HSG DEV AUTH .. 2. .1.BFE ..|... ...67.4049 |.................842,561 |.............. 1,250,000 |..........eee 1,250,000 |eeeeneiiiinnnnnns foovvviniiiniiis e [ e 3.230 |...... 3.230 . 40,375 |....11/18/2020 ...{....11/01/2050 ...
928120-CH-2 ..... VIRGINIA ST HSG DEV AUTH .. 2. .1.BFE ..|... . ...66.6451 |... e 2,397,659 |oeeieiiiiiieee o 2,827 s e e 3.000 |...... 3.236 . 74,700 |....02/09/2022 ... |....02/01/2047 ...
928120-EF-7 ..... VIRGINIA ST HSG DEV AUTH ......cevvniviinnnnns 2. .1.BFE ..|... .. 5,858,170 |...75.7969 |... 5,864,176 |oeeeiiiiiiiiiens 2,338 | o e 4.010 |...... 4.144 ....06/09/2022 ...|[....04/01/2052 ...
93978T-5J-4 ..... |WASHINGTON STATE HOUSING FINANCE COMMISS .. 2 1AFE .. 3,955,160 |...99.1182 |. ..3,964,728 |. .3,955,764 |.. .6.001 |......6.089 ...09/22/2023 .. 12/01/2048 ...
93978X-EQ-9 ..... WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI ............ 2. AFE ... .. 235,000 |...92.4488 |................. 217,255 |.... 235,000 Jiiieiiiiiiiiiis foeinii i o o 3.000 |...... 3.000 ...05/15/2015 ... |....09/01/2040 ...
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93978X-ER-7 ..... WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI ..........oofeee voefveennns 2 i LAAFE e 665,000 |...92.3019 ... 613,808 [....coevvunnnnns 665,000 [...ccvuennnnnnns 665,000 [..evvveeniiiiiinn fovennniiiiiniinnns o foviiiniii o 3.150 |...... 3.150 [MON ... [ooviireniniiinns 1,746 [oooivvnnnnnnns 20,948 |....05/15/2015 ... |[....05/01/2041 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 536,582,210 | XXX 482,477,877 534,315,282 534,591,278 (630,927) XXX XXX XXX 7,502,213 14,522,708 XXX XXX
3132AE-EY-8 ..... FH 271951 - RVBS . .14 AL 564,953 |...89.4897 |. ..550,460 .600,925 |.. (6,582) . .3.500 |......2.053 . 19,266 |....09/09/2019 .. 05/01/2049 ...
31320M-K2-0 . FH SD0313 - RMBS . 4 A 1,055,272 |...87.1065 |. 1,080,277 |.. ..(18,435) |. .3.000 |...... 1.605 . 29,622 |....06/18/2020 .. 04/01/2050 ...
3132DN-V2-6 ..... FH SD1533 - RIBS . 4. A . 12,023,996 |...94.5677 |... . ..12,040,211 e o (11,043) [oneeeieiiiiiieeee v s 4.500 |...... 5.102 .. 563,625 |....00/23/2022 ...|....09/01/2052 ...
31320Q-E5-1 ... FH $D2856 - RMBS . N A ...3,867,559 |...98.8909 |.............. 3,906,145 |.... .... 3,873,353 e 3970 [ e e 5.500 |...... 5.861 .. 217,247 |....08/16/2023 ... |....05/01/2053 ...
313208-Q6-2 ..... FH SD4977 - RMBS . 4. A . 19,280,732 |...96.5009 |... ....19,207,053 |.... . 19,938 [ e e 5.000 |...... 5.492 ....04/02/2024 ...|....11/01/2053 ...
31320U-Y9-2 ..... FH $D7036 - RMBS . N A ...98.6788 |... ....19,865,613 |.... 20,131,591 |.....eeeennn20,056,482 oeeeeeiiieiiiiis e 384 L e e 5.500 |...... 5.563 ....11/27/2024 ...|....04/01/2054 ...
313200-G9-8 ... FH SD8324 - RIBS . 4. A L.98.7730 [ooeiiiiiinnnns 8,987,786 |.... 9,099,435 |....eeeeennnn 8,899,543 [ e 14338 [ i [ 5.500 |...... 5.908 ....08/17/2023 ...|....05/01/2053 ...
31320-HS-5 ..... FH SD8341 - RMBS . N A ...96.5009 |[.....coennnnns 9,658,707 |.... 10,008,928 |.. e 9,722,648 | 9,207 s e e 5.000 |...... 5.463 ...03/14/2024 ...|....07/01/2053 ...
313200-M8-9 ... FH SD8469 - RMBS . 4. A ...98.6788 |[........eennns 9,610,122 |.... ....9,680,385 e 180 [ i e 5.500 |...... 5.602 ....12/13/2024 ...|....10/01/2054 ...
3132UNM-HD-0 ... FH 061127 - RVBS . N A ...89.9735 |... ..1,085,084 |.... .... 1,204,892 e (1,597) [ e oo 3.500 |...... 3.517 ....01/09/2019 ...[....01/01/2049 ...
3132IIP-6K-8 ..... [FH Q49873 - RVBS . 4 A ...90.0122 |. ..279,008 |. ..309,967 ... 318,806 |.. (1,907) | .3.500 |......3.021 ....12/20/2017 .. 08/01/2047
3132XS-UC-2 ..... [FH Q50578 - RMBS . 4 A ...92.9061 .. 1,103,349 |. . 1,187,595 01,267,731 |.. (7,961) | .4.000 |......2.742 ... 1172172017 .. 09/01/2047
3132XU-G3-3 . FH 052017 - RWBS . 4 A ...92.9016 |. ..900,417 .967,351 |.. (6,112) | .4.000 |......2.848 ... 1172172017 .. 11/01/2047 ...
3132KU-6Z-2 ..... FH 052015 - RMBS . N A ...90.0061 |... .2,115,679 |.. ....2,201,695 e (5,961) [ e e 3.500 |...... 2.806 ...11/30/2017 ...|....11/01/2047 ...
3132KU-JX-4 ... FH 052077 - RWBS . 4. A ...92.9016 |... . 4,875,642 |.. 5213725 e [ (25,140) | o e 4.000 |...... 2.754 .. 195,026 |....11/13/2017 ...|....11/01/2047 ...
S132KU-KF-1 ... FH 052093 - RMBS . N A ...90.0061 |... .2,098,810 |.. 2,189,350 eenieiiiiiieee foeeeen2,294 | e e 3.500 |...... 2.767 ... 73,458 |....11/20/2017 ...|....11/01/2047 ...
S132KU-KT-1 ... FH 052105 - RMBS . 4. A ...92.9317 |... . 4,452,135 |.. 760,696 |..enniiiiiiinens i (1,837) e o e 4.000 |...... 2.749 .. 178,085 |....11/21/2017 ...|....11/01/2047 ...
3132XW-DG-3 ... FH 053702 - RMBS . N A ...90.0011 901,793 |oeeeiiiee e 912,599 | e BT s o e 3.500 |...... 3.297 ... 31,563 |....01/19/2018 ...|....01/01/2048 ...
3132XW-DH-1 ... FH 053703 - RMBS ... 4. A ...90.0011 .. 444,563 |.. e (1,046) [ e e 3.500 |...... 3.060 ... 15,560 |....01/19/2018 ...|....01/01/2048 ...
31335B-JE-7 ..... FH G61161 - RMBS ... N A ...90.0011 |... . s .3,060,551 |.. ....3,171,186 e (11,098) [ e oo 3.500 |...... 2.877 .. 107,119 |....12/20/2017 ...|....08/01/2047 ...
3133A4-3A-2 FH QA9793 - RMBS . 4. A ...85.9239 [........eenins 1,520,236 |.... s ....1,89,152 e (5, 118) [ e e 3.000 |...... 1.926 . 53,078 |....05/28/2020 ... {....05/01/2050 ...
3133AD-J6-4 . FH 0B6585 - RMBS . 4 A ...83.0672 |. ..2,511,604 |. 3,023,582 .3,201,413 |.. .. (22,372) | .2.500 |......1.678 . 75,590 |....11/24/2020 .. 12/01/2050
3133AD-JZ-0 . FH 0B6580 - RVBS . 4 A ...83.0698 |. L 1,787,717 . .2,091,876 2,251,245 |.. (8,783) | .2.500 |......1.434 . 52,297 |....11/24/2020 .. 12/01/2050
3133AD-ZP-4 . FH QB7050 - RVBS . 4 A ...83.2507 |. ..2,717,373 | . 3,264,083 . 3,492,176 |.. (8,255) | .2.500 |......1.520 . 81,602 |....12/04/2020 .. 12/01/2050
3133AY-0F-0 ..... FH QD2254 - RMBS . .14 A ...88.6105 |. ..829,301 | ..935,8% (1,835) [ .3.500 |......5.197 . 32,756 |....10/06/2022 .. 11/01/2051 ...
3133BE-VD-2 ..... [FH QE5112 - RMBS . |4 A . 12,022,655 |...88.4617 |. 211,995,212 | 13,559,784 24,489 |. .3.500 |......5.102 474,592 |....10/28/2022 .. 07/01/2052 ...
3133KN-DO-1 ... FH RAG428 - RIBS . 4. A .. 12,511,377 |...84.9228 |... ... 12,473,640 |.... ... 14,688,216 |............. 12,623,049 |......cooviiiiiis [oreennnn 21,056 [ooiiiiiiiiiiiiiis e e 3.000 |...... 5.319 ...10731/2022 ...|....12/01/2051 ...
3133TC-AU-2 ... FSPC T-009 A6 - RMBS N A ...99.9800 |... eeeermeeeeemnneeeeee 19 e [ s e e 6.564 |...... 6.541 ....12/11/1997 ...|....03/25/2029 ...
3136BA-UL-6 ..... FNR 2020-48 AB - CMO/RMBS . 4. A ...81.0418 |... .2,109,056 |.. 1,946,739 | o (8,768) | 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 |... .9,585,873 |.. e 9,694,832 |oeeiiiiiiiiieee e (7,563) | o e 2.250 |...... 2.143 ....03/10/2021 ...|....11/25/2049 ...
3136BJ-BX-2 ..... FNR 2021-72 PC - CMO/RIBS ... 4. A . ...79.5540 |... 39,424,057 |.. B 7B K (/4 R R K T (17 A AU AU N 1.500 |...... 4.71 ...07/25/2023 ...|....10/25/2051 ...
3136BT-V6-7 ..... FNR 2024-95 CT - CMO/RMBS . N A 4,483,166 |...96.2056 |... . . 4,639,757 |.. 8,482,982 s e (184) | e e 5.000 |...... 5.590 ....12/18/2024 ...|....12/25/2054 ...
S137IN-VT-T ... FN 257238 - RWBS ...... 4 A . 16,107 [...99.9793 |. ...16,820 |. ...16,823 .5.000 |......6.583 ....07/01/2008 .. 06/01/2028 ...
S1S7THF-TV-7 ... FHR 5460 KN - CMO/RVBS 4 A . 13,983,296 |...95.4144 |. .13,748,631 |. 14,409,387 .4.500 |......5.040 ....10/17/2024 .. 10/25/2054
S1STHE-TV-7 ... FHR 5460 NH - CMO/RMBS 4 A . 11,397,049 |...93.4066 |. 11,039,754 |. 11,819,025 .4.500 |......5.082 ....10/17/2024 .. 10/25/2054
3137HF-V0-5 . FHR 5464 JT - CMO/RMBS 4 A . 12,031,940 |...95.4610 |. 11,964,172 |. 12,533,044 .4.500 |......5.284 ... 11/12/2024 .. 10/25/2054
3137HH-50-0 . FHR 5460 HT - CMO/RVBS 4 A . 14,115,350 |...93.8045 |. .13,641,266 |. 14,542,235 .4.500 |......5.09% ...10/10/2024 .. 10/25/2054 ...
3138IJ-JA-T7 ..... FN AS8356 - RMBS N A ...85.8531 |... 128,902 |.... ....150,142 |.. 162,442 [oooeeeeiieces o (61 [ e feeeees 3.000 |...... 1.856 ....05/20/2020 ...|[....11/01/2046 ...
3138IJ-X2-9 ..... FN AS8796 - RMBS 4. A ...86.9072 |... 2,799,254 |.. 3,094,514 Lo o (70762) | o e 3.000 |...... 1.340 ....06/04/2020 ...[....02/01/2047 ...
31393B-T6-2 ..... FNW 200316 A43 - CMO/RVBS .. N A ...98.2213 |... ..899,888 |..eeevenneeeenn803,980 |oeenniiiiiiiieee o (2,800) | oo e 5.260 |...... 5.064 ....03/13/2003 ...|[....10/25/2042 ...
31393D-RY-9 ..... FNR 2003-63 A6 - CMO/RMBS . 4. A ...99.3783 |... 876,932 |..oiiiiennnnnnn863,390 |oeenniiiiiiiinns 9,204 | [ e 4.630 |...... 5.087 ...05/25/2006 ... |....07/25/2044 ...
31400F-B2-2 ..... FN 685957 - RMBS N A 1001352 [ooeeeeiiiee e 18,070 e 18,045 | 18047 s e (289) | e e 5.500 |...... 5.210 ....03/12/2004 ...|....09/01/2032 ...
31400K-3U-8 ..... FN 690311 -~ RMBS ......ceeviiiiiivnnniiiiiiniennnniivnninn fons vee [ nnnnns 4 AL . 101.5409 |..................60,081 |...oooiiiiinnnnnn 59,120 [ 59,596 i o (1,712) | i e 7.148 |...... 6.244 ...03/07/2007 ... |....04/01/2033 ...
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31403C-1P-2 ... FN 745054 - RVBS 4 A . 101.9800 [oevvveenneeeen 47,718 | 46,791 [ A7 512 | [ [QICICI<) N R RO R, 7.088 |...... 5.772 ....06/26/2007 ...|[....09/01/2035 ...
31404G-V4-0 ..... FN 768435 - RMBS . N A . 101.8528 |... e (7,220) [ e foeees 6.191 |...... 6.358 ....01/18/2007 ...|....01/01/2034 ...
3140F7-XE-4 ..... FN BD0676 - RMBS . 4. A ...90.3203 [..oooviiinieeeennn 96,412 | 106,745 [ 1140338 | [ 172 e [ 3.500 |...... 2.241 ....08/25/2017 ...|....01/01/2047 ...
3140F7-XR-5 ..... FN BDO687 - RMBS ... N A ...95.6739 |... e (7,089) oo e oo 4.500 |...... 2.814 ....02/07/2018 ...|....09/01/2047 ...
3140F7-YD-5 ..... FN BDO707 - RMBS ... 4. A ...95.6739 |... e (4,538) [ | e 4.500 |...... 3.027 ...02/07/2018 ...|....10/01/2047 ...
3140FC-KN-7 ..... FN BD4800 - RVBS . N A ...90.0703 |... ....198,152 PP /01<) ) SO FOUOTRPTR 3.500 |...... 2.500 ....08/03/2017 ...|....09/01/2046 ...
3140FK-H6-0 ..... FN BE0252 - RMBS . 4. A ...93.0779 |... ....315,407 7. I O R R 4.000 |...... 2.278 ....08/25/2017 ...|....09/01/2046 ...
3140FU-NS-3 ... FN BE8500 - RMBS . N A ...90.3203 |... ....190,912 o e (2,020) | e e 3.500 |...... 2.605 ....08/03/2017 ...|....02/01/2047 ...
3140FV-HU-3 ..... [FN BE9242 - RVBS . 4 AL ...95.6784 |. ..531,721 .594,643 |.. L. 287 | .4.500 |......2.272 ....07/21/2017 .. 03/01/2047
3140GP-X6-0 ..... FN BH1600 - RMBS . 4 A ...92.8022 |. . 1,418,444 . 1,485,428 |.. (83,486) |. .4.000 |......3.128 ....01/25/2018 .. 12/01/2047
3140GS-6N-7 ..... FN BH4476 - RMBS . 4 A ...89.8869 |. . .438,648 |.. (2,753) | .3.500 |......2.685 ...12/19/2017 .. 12/01/2047 ...
3140GU-H-1 ... FN BH5663 - RMBS . N A ...89.8869 |... 682,153 |.... e TTT,833 e e (1,598) e [ e 3.500 |...... 3.070 ....08/03/2017 ...|....06/01/2047 ...
3140GX-B6-7 ..... FN BH8160 - RMBS . 4. A ...89.8869 |[.............. 4,886,178 |.... 05,662,625 |o.eeiiiiiiiiinns e (12,980) |oveeneecciiiees o e 3.500 |...... 2.776 [MON ..... .. 190,257 |....12/11/2017 ...|....12/01/2047 ...
3140GY-3F-4 ..... FN BH9797 - RMBS . N A ...89.8869 |... 1,401,031 |.... .. e 1,620,700 eeeneeeeiiieeee oo (3,211) s e e 3.500 |...... 2.804 | MON ..... ... 54,553 |....12/08/2017 ...|....09/01/2047 ...
3140GY-6Z-7 ..... FN BHO887 - RUBS ... 4. A ...92.88% |... 661,272 | 719,169 | o (A130) | [ e 4.000 |...... 2.421 | MON ..... . 26,451 |....01/03/2018 ...[....10/01/2047 ...
3140H2-FD-5 ... FN BJ1063 - RUBS ... N A ...92.7846 |... 22,087,651 |eeveneeeeenn 2,261,535 [ e (18,808) [ e [ 4.000 |...... 2.517 | MON ..... . 83,506 |....12/06/2017 ...[....12/01/2047 ...
3140H2-JG4 ..... FN BJ1162 - RUBS ... 4. A ...89.8869 |... 4,238,403 |....oeeeeenn 4,407,659 [ e (11,228) [ i e 3.500 |...... 2.818 [MON ..... ...01/05/2018 ...|....01/01/2048 ...
3140H2-YF-9 ..... FN BJ1609 - RUBS ... N A ...89.9375 |... 135,580 |.... ..150,749 |.. 159,528 |oeeeeeeeeeiiiees foreeeenneci i (626) | o e 3.500 |...... 2.523 ....12/07/2017 ...|....10/01/2047 ...
3140H3-YJ-9 ..... FN BJ2512 - RMBS . 4. A ...89.8869 |... .. 1,375,663 |.... .1,530,438 |.. 01,580,982 |o.enniiiiiiiens e (6,924) | e e 3.500 |...... 2.922 ....12/14/2017 ...|....12/01/2047 ...
3140H4-J7-0 ..... [FN BJ2985 - RVBS . 4 A ...89.8869 |. ..231,397 |. ..257,431 .273,469 |.. .3.500 |......2.477 ....01/04/2018 .. 12/01/2047
3140H6-AS-8 ..... FN BJ4516 - RMBS . 4 A ..9.7774 | ..201,380 |. ..217,057 .236,300 |.. .4.000 |......2.531 ....01/25/2018 .. 01/01/2048
3140H6-22-8 ..... FN BJ5260 - RMBS . 4 A ...92.7846 |. ..483,463 |. ..521,059 .545,525 |.. .4.000 |......3.133 ....01/23/2018 .. 12/01/2047
3140H6-2V-4 ..... FN BJ5255 - RIBS . .14 A ...89.8869 |. .. 1,910,905 |. .2,125,899 .2,205,09 |.. .3.500 |......2.865 ....12/07/2017 .. 12/01/2047 ...
3140HL-JT-4 ..... FN BK6573 - RVBS . |4 A ...98.1174 |. ..515,483 .558,599 |.. .5.000 |......3.393 ...11/28/2018 .. 07/01/2048 ...
3140B-AN-6 ..... FN BM6312 - RUBS ... 4. A ...90.0998 |... . 4,123,321 |.. 4,559,088 . [ (20,399) | e e 3.500 |...... 1.678 ....056/12/2020 ...|....08/01/2046 ...
3140KE-5T-1 ..... FN BP7157 - RUBS ... N A ...85.9239 |... .2,565,785 |.. 2,695,128 |oeeniiiiiiiieee e (2,695) | e e 3.000 |...... 2.235 ...05/28/2020 ... |....06/01/2050 ...
3140KE-CG-1 ..... FN BP6370 - RUBS ... 4. A ...85.9239 |... . 2,341,852 |.. 2,486,412 Lo o (9,833) [ e e 3.000 |...... 2.076 ....05/28/2020 ...|....05/01/2050 ...
3140KE-RN-0 ..... FN BP6792 - RMBS . N A ...85.9549 |... .4,677,487 |.. 8,999,421 | e (11,480) | e e 3.000 |...... 1.957 ....05/28/2020 ...|....05/01/2050 ...
3140KU-NU-2 ... FN B08502 - RMBS . 4. A ...83.0715 |... 1,784,8% |.... 2,276,098 oeenniiiiiiiines o (7,996) e o e 2.500 |...... 1.671 ....11/24/2020 ...|....12/01/2050 ...
3140KV-K7-4 ..... FN BQ9317 - RMBS . N A ...83.2507 |... 1,930,726 |.... e 2,462,173 e o (23,558) | e e 2.500 |...... 1.635 ...12/03/2020 ... |....12/01/2050 ...
3140KV-KG-4 ..... FN B09294 - RIBS . 4 A ...83.2655 |. ..2,989,864 |. .3,819,302 |.. .2.500 |......1.622 ....12/01/2020 .. 12/01/2050 ...
3140ML-MZ-0 ..... FN BV6675 - RMBS . 4 A ...92.8429 |. .. 1,009,145 |. . 1,086,939 1,102,675 |.. .4.000 |......3.778 ....04/11/2022 .. 04/01/2052
3140MR-2K-2 ... FN BWO777 - RMBS 4 A ...94.5832 |. ..5,680,363 |. .6,005,679 .5,800,622 |.. .4.500 |......5.030 ....10/06/2022 .. 08/01/2052
3140NK-L5-8 ..... FN BY3047 - RVBS . 4 A . 18,719,564 |...98.7528 |. .18,821,168 |. 18,742,212 |.. .5.500 |......5.806 ....09/20/2023 .. 07/01/2053
3140NS-GF-5 ... FN BY9197 - RVBS . 4 A 5,832,974 |...95.8557 |. ..5,661,119 |. .5,833,827 |.. .5.000 |......5.199 ....08/26/2024 .. 09/01/2083 ...
314009-TX-1 ..... FN CA2365 - RMBS . N A 1,384,375 |...89.8472 |.............. 1,240,527 |.... 1387419 | e (30590) [ e e 3.500 |...... 3.406 ...02/06/2019 ...|[....09/01/2048 ...
31400A-DC-1 ..... FN CA2798 - RMBS . 4. A .. 1,277,880 |...95.8615 |.............. 1,122,240 |.... 1,874,300 e e (15,808) | o e 4.500 |...... 1.727 ....04/02/2020 ...|....12/01/2048 ...
31400N-DE-9 ... FN CB2800 - RVBS . N A ...84.9228 |... ....20,118,988 |.... 21,494,905 |oeeeeiiiiiiieee [t 54,164 | e e 3.000 |...... 4.340 ....09/20/2022 ...|....02/01/2052 ...
31400P-28-2 ..... FN CB4369 - RMBS . 4. A ...88.4617 [...ccovnnnnnns 9,281,661 |.... 09,396,451 |oeeiiiiiiiiinns i 41,083 | e e 3.500 |...... 5.004 ....10/28/2022 ...|....07/01/2052 ...
314005-QC-8 ..... FN CB6750 - RVBS . N A ...98.9043 |[............et 9,681,199 |.... 29,507,351 |oeeeeeiiiieeee o 18,362 | e e 5.500 |...... 6.036 ....09/27/2023 ...|....07/01/2053 ...
3140XL-FD-5 ..... FN FS4663 - R\BS . 4. A . ...96.6021 [......ooeeenns 2,113,043 |.... 2,115,797 Lo 5,889 | e e 5.000 |...... 5.540 ....08/03/2023 ...|....05/01/2053 ...
3140XM-M7-8 ..... FN FS5781 - RVBS . 4 ... A .. 6,580,027 |...98.7010 |.eeeuennnnnnnn 6,799,466 |.... 8,601,085 |oeeeeeieiiiieee e 22,781 | e e 5.500 |...... 6.288 ...10/06/2023 ...|....08/01/2053 ...
3140XM-X7-6 ..... FN FS6101 - RMBS . 4. A .. 6,613,764 ...98.9043 |.............. 6,613,110 |.... +...6,616,544 | o 2,780 | e e 5.500 |...... 5.688 ....02/13/2024 ...|....08/01/2053 ...
3140XP-BII-8 ..... FN FS7252 - RMBS . 4 A 9,136,782 |...96.5009 |. ..9,120,624 |. .9,143,8% |.. .5.000 |......5.530 ...06/07/2024 .. 11/01/2053 ...
31418B-TN-6 ..... FN MA2356 - RMBS . 4. AL .. 172,978 |...85.8722 |.........eunnene. 143,952 |.... 179,269 i oo (1L946) | e o 3.000 |...... 1.961 ...05/20/2020 ... |....07/01/2045 ...
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31418D-FZ-0 ..... FN MA3783 - RMBS A 136,145 |...84.1766 [.........cceeeea 111,637 [oneeinininnnnnns 132,622 [oueveeiiiien 147,193 | oo (2,222) | o e 3.000 |...... T.639 | MON .o ferveiiiiiiiiinennn 332 | 3,979 |....06/16/2020 ... |....09/01/2049 ...
31418D-LY-6 ..... FN MA3942 - RUBS . A ...84.1766 |... L022,217 968,743 o o (18,801) | e s 3.000 |...... 2.359 | MON ..... . 27,666 |....02/10/2020 ... |[....02/01/2050 ...
31418D-W-1 ... FN MA3971 - RMBS . A ...83.4910 |... 72,213 [ 1,233,283 s [ (11,883) | o s 3.000 |...... 2.338 [MON ..... . 35,166 |....02/10/2020 ... |....03/01/2080 ...
31418D-RF-1 ..... FN MA4085 - RMBS ... A . ...80.7227 |... 01,090,503 [o.eeeeeennnnn 1,128,778 v oo (3,250) | e et 2.500 |...... 2.066 | MON ..... . 27,263 |....05/18/2020 ... |....07/01/2050 ...
31418E-62-8 ..... FN MA5387 - RMBS ... A ...9,422,024 |...96.4951 |... ..9,192,33 |.... 29,626,217 [ovvviiennnn 9,423,413 |oeeiiiiiiiiiiiiins [ 1,389 | e s 5.000 |...... 5.166 | MON ..... . 79,385 |....10/07/2024 ...|....06/01/2054 ...
31418E-08-6 ..... FN MA4978 - RMBS ... A .... 39,065,836 |...96.5009 |... ....39,223,877 |.... ...40,646,119 |.. ...39,107,468 [o.eeeeeiiiiiiiiins e 41,632 [ | e 5.000 |...... 5.627 [MON ..... 1,354,871 |....04/15/2024 ...|....04/01/2053 ...
31418E-R7-7 ..... FN MAS009 - RMBS ... A .... 19,537,947 ...96.5915 |... ....19,606,480 |.... ...20,298,341 |.. ...19,550,233 [ e 20,286 [ | e 5.000 |...... 5.598 [MON ..... ..676,611 |....04/10/2024 ... |....05/01/2083 ...
31418E-T5-9 ..... FN MAS071 - RWBS ... A .. 7,108,265 |...96.5000 |.............. 7,019,677 |.... .7,274,208 |.. T84BT [ e 5216 [ | e 5.000 |...... 5.357 [MON ..... .. 272,783 |....03/12/2024 ... |....07/01/2053 ...
31418E-V8-0 ..... FN MA5138 - RMBS . A 4,909,265 |...98.7483 |. .. 4,993,121 | .5,066,414 4,914,427 |.. .5.500 |......6.022 185,402 |....04/25/2024 .. 09/01/2053
31418E-W2-2 ..... FN MA5164 - RMBS . . A 8,694,396 |...96.5009 |. .. 8,450,913 |. .8,757,339 .8,694,889 |.. .5.000 |......5.111 . . 72,978 |....10/04/2024 .. 10/01/2053 ...
31418E-WL-0 ... FN MA5150 - RMBS . 4 | 1AL ..609,014 |...95.8557 |... 593,323 |.... ..618,975 |.. 609,134 |..ovvvvvvevenennne foveriieenn 120 | i o 5.000 |...... 5.264 [MON ..... ...7,737 |....08/30/2024 ... |....08/01/2053 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 489,068,999 | XXX 467,377,806 508,421,105 491,644,275 XXX XXX XXX 1,765,101 14,441,583 XXX XXX
3138LM-DD-2 ..... |FN AN8199 - CMBS/RIBS .. 87.1868 |. ..2,321,065 |. .2,662,175 .2,981,268 |.. . . .3.500 |...... 1.343 8,024 ....08/07/2020 .. 01/01/2036 ...
3140HT-ZG-7 ..... |FN BL2542 - CMBS/RMBS A ...87.4021 ..4,871,372 |. .5,573,517 .6,260,035 |.. .. (60, . . .3.830 |......0.533 . . 18,382 ....05/27/2020 .. 05/01/2039 ...
3140HU-RD-0 ..... FN BL3183 - CMBS/RIBS ... v |4 i [ A L ...84.1913 |... .... 13,556,344 |.... 16,101,829 |.. 217,341,995 [ o (139,792) |.eoeeeeeeeeeeeeees foiiiiiiiiiiiiinn o 3.180 |...... 1.096 | MON ..... ... 44,092 |... ...06/03/2020 ... |....08/01/2037 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 27,444,006 | XXX 20,748,781 24,337,521 26,583,298 (232,439) XXX XXX XXX 70,497 832,325 XXX XXX
54627R-AP-5 ..... LASGOV 22A A4 - ABS |- 1TAFE .. 8,000,000 |...92.1780 |[.............n 7,374,240 |.... +2..8,000,000 [oueveniiiiiiiiiins Joerenieiiiiinnes e e e 4.475 |...... 4.474 FA ...... ... 149,167 |... ..358,000 |....05/12/2022 ... |....08/01/2039 ...
678908-4B-7 ..... OKSDEV 2022 A3 - ABS .... | 1LAFE L) 3,189,134 |...95.0730 |.....ccennen 3,061,352 |.... 3,189,202 [ e 188 [ e e 5.087 |...... 5.155 [FA ...... ....68,251 |... ..101,740 |....11/06/2024 ... |....02/01/2052 ...
678908-4E-1 ..... OKSDEV 2022 A3 - ABS .... 4 e | LAFE L . 13,739,449 |...91.1606 |... ....12,625,739 |.... . 13,730,954 [ el 806 [ | e 4.714 ... 4775 |IN ...... ...108,815 |... .. 589,250 |....11/06/2024 ...|....05/01/2082 ...
75458J-AC-1 ..... RAYCSC 2022 A3 - ABS ... v |4 e | TAFE L ...6,697,574 [...70.9790 |.............. 6,104,194 |.... .8,600,000 |.. ....6,710,966 [ oo 18,302 Lo e s 3.354 |...... 5.053 (D ....... ... 24,087 |... .. 144,222 |....10/01/2024 ... |....12/01/2051 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and

Structured Securities 31,626,157 [ XXX 29,165,526 33,670,000 31,640,212 14,055 XXX XXX XXX 350,269 1,193,212 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 1,084,721,391 [ XXX 999,769,990 1,100, 743,909 1,084,459,062 XXX XXX 9,778,080 30,989,827 XXX XXX
00206R-GQ-9 ..... ATET INC .o s ..2BFE .. ...96.7840 |......eeuenen 9,678,400 |.......cc... 10,000,000 |............. 10,860,554 |...oevvvveeennnnnn Joeeeee i (164,697) [oeveeiiiiiiiiiiins oo [000nn.4.300 o 2,416 [FA oo [ 162,444 ... 430,000 |....08/18/2021 ...|....02/15/2030 ...
010392-FL-7 ..... ALABAMA POWER CO . 1.EFE ..|... ...82.1170 |... 661,042 |.... . 805,000 |.. 810,418 [oooeeeiiiiiiiiiees v (188) [ e [ 40150 4.0 [FA ...... ... 12,621 |... . 33,408 |....07/16/2018 ...[....08/15/2044 ...
025537-AM-3 ..... AMERICAN ELECTRIC POWER COMPANY INC .. .. 2.BFE ..|... ...97.7060 |... .. 1,563,296 |.... .1,600,000 |.. 1,642,894 [ e (11271) [ [ [0 42300 3.493|dD ....... e 5,733 |... . 68,800 |....07/29/2021 ... |....12/01/2028 ...
031162-BY-5 ..... AMGEN INC ... .. 2.AFE ... ...99.4440 |..eeiiiiinnns 5,128,327 |.... .5,157,000 |.. ....5,155,428 R e fennnn3125 3A77|IN ...... ... 26,859 |... ..161,156 |....01/22/2019 ... |....05/01/2025 ...
031162-DV-9 ..... AMGEN INC ... L 2.AFE ... . 100.0350 [....eevvennnns 3,356,174 |.... .3,355,000 |.. .... 3,354,809 R I X e fernnnn5.250 ).l 5.285 MS ...... ... 58,223 |... .. 176,138 |....02/15/2023 ... |....03/02/2025 ...
035240-A0-3 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC . .. 1.6 FE ..|... . . 100.0340 |... 12,124,121 12,120,000 |.. ...13,065,466 [......ovvviininnnn Joeeenns (233,414) oo o [ 4750 |l 2.586 [JJ ....... ... 252,668 |... ..575,700 |....04/07/2021 ... ....01/23/2029 ...
035240-AV-2 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC . 1.6 FE ... .. 1,066,784 |...93.7070 |... 890,217 |.... ....950,000 |.. 1,022,582 e e (13,232) |oooeeeeeieeeiieees fevviviiieieiieeens [-..3.500 |...... 1.939 | D ....... e 2,771 |... ... 33,250 |....07/29/2021 ... |....06/01/2030 ...
036752-AG-8 ..... ELEVANCE HEALTH INC .. .. 2.AFE ... .. 1,022,617 |...97.7650 |... 992,315 |.... ....1,017,837 i (948) [evniiiiiiiiiiiii o [l 101 3.994 . 41,625 |....02/27/2019 ... |....03/01/2028 ...

036752-AP-8 ..... ELEVANCE HEALTH INC .. L2.AFE L ...85.8170 |. ..1,883,683 |. .2,189,549 |.. .802 |. .2.5%4 . 55,978 |....03/08/2021 .. 03/15/2031

039483-BL-5 . ARCHER-DANIELS-MIDLAND CO . CLFFE . ...96.7290 | ..483,645 |. .501,028 |.. ...(728) |. .2.347 . 12,500 |....09/25/2019 .. 08/11/2026

040555-CH-5 ..... | ARIZONA PUBLIC SERVICE CO . . L2.AFE L ...99.2640 |. ..2,481,600 |. .3,138,088 |.. ..(51,024) | .2.725 137,500 |....08/18/2021 .. 09/01/2035

04524X-AA-4 . ASP (FEEDER) SPC I1-B3 LP .eevvvvviiiiviiiiiiieiiiieenns [ e . |..2.CPL .. . 100.0000 |. .. 1,115,798 |. 21,115,798 |.. N .7.810 ....12/01/2024 .. 03/31/2030 ...
053332-AT-9 . AUTOZONE INC ..o [ |- 2.BFE .. ...97.9640 |. ..2,772,381 | .2,830,000 .2,853,184 |.. ..(23,407) | ......2.218 ...08/19/2021 .. 04/21/2026 ...
053332-AY-8 ..... AUTOZONE INC ... .. 2.BFE ..|.. ...99.6330 |.ooiiinnnn 1,469,587 |.... .1,475,000 |.. e AT 3T s [ (11,804) | o 0003625 | 2.816 ....08/19/2021 ... |....04/15/2025 ...
05348E-AX-7 ..... AVALONBAY COMMUNITIES INC ... L 1.GFE ... ...97.6680 |.............. 1,709,190 |.... .1,750,000 |.. e 1,750,386 e [ (850) | [ 002,960 o 2.918 ....10/30/2019 ... |....05/11/2026 ...
05348E-BF-5 ..... AVALONBAY COMMUNITIES INC ... . 1.GFE ... ...93.6690 |.............. 5,770,010 |.... .6,160,000 |.. 206,274,658 i [ (26,571) | [ 22023.300 | 2.810 ....08/19/2022 ... |....06/01/2029 ...
05631#-AA-0 ..... BSCH ISSUER (I1) LP ... S 1GPL L .107.6151 |l 4,243,110 |.... .3,942,857 |.. e 3,942,857 o e e e 6,950 | 6.950 ....08/29/2023 ... |....04/30/2048 ...
056316-AA-2 ..... BSCH ISSUER (1) L P ... DI [T R N . 1076151 [ooeevviinnnns 2,213,797 |.... .2,057,143 |.. ... 2,057,143 o e e e 008,950 [ 6.950 ....03/20/2023 ... |....04/30/2048 ...
05632*-AA-3 ..... BSCH I ISSUER (1) uevveeeeeeiiiiieeeeeiiiieeeeeees e v | e | e, TGPl e 920,930 |. 106.3318 |................. 979,242 |..oveeen 920,930 |ooeeeininnn. 920,930 |oeeeeiiiieeeees oo oo e [ 7.070 [ 7.070 ...06/12/2023 ... |....07/31/2048 ...
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056328-AA-1 ..... BSCH 11 ISSUER (1) vvvviiviiniiiiininnievceivinneees oo e | e | s L1GPL e 1,079,070 [. 105.9021 |.............. 1,142,757 o 1,079,070 |oeeevnnennnnn 1,079,070 |vveennevivininns fooviviiiiiis s oo [0l 7.070 |l 7.070 [ ....... ...06/02/2023 ...|....07/31/2048 ...
05723K-AE-0 ..... BAKER HUGHES HOLDINGS LLC 2 s .. 1.GFE ..|... ...96.4530 |... 095,847 s e 1875 e e 22280337 3.533 | ....... ....06/12/2019 ...|....12/15/2027 ...
059165-EC-0 ..... BALTIMORE GAS AND ELECTRIC CO ...ovvvvenneeeevnannees [ wee [ e [T .. 1.6 FE ..|... . 107.1990 |... 843,89 | feee e (6,706) | e 40062350 |l 4.252 |A0 ...... ....06/21/2018 ...|....10/01/2036 ...
06051G-GF-0 ..... BANK OF AMERICA CORP ... 1.GFE ..|... ...97.9270 |... 7,992,708 |.eeeeeeeiiieee foeeeeenen (19,760) [oeeeeeceieeee o ennn3.824 3.546 | ....... ....03/26/2018 ...|....01/20/2028 ...
06051G-H3-5 ..... BANK OF AMERICA CORP .... 1.GFE ... ...95.8690 |... 5,942,622 o e (69,184) | [ 3974 ) 2.585 [FA ...... ....02/07/2022 ...|....02/07/2030 ...
06051G-JB-6 ..... BANK OF AMERICA CORP ... 1.GFE ... .... 10,210,167 |...87.8960 |.......ccee.n 8,534,702 |.... 09,996,818 oeeneeeeeiiiiieee foeeeeennn (50,613) [eeeeceees e 002,592 ) 2.004 [AO ...... ...01/26/2021 ...|....04/29/2031 ...
06051G-KM-0 ..... BANK OF AMERICA CORP .... 1.GFE ... .. 14,000,000 |...99.6050 |... ....13,944,700 |.... . +..14,000,000 [eenneiiiiiiinens v e [ 00000032384 3.385 [AO ...... ....08/17/2022 ...|....04/02/2026 ...
06368F-AC-3 ..... BANK OF MONTREAL 1FFE ... 945170 [t 2,835,510 |.... .3,000,000 |.. ... 2,998,251 e 1012 | e e 12250 1.285 |MS ...... ....09/09/2021 ...|....09/15/2026 ...
06406R-AD-9 ..... BANK OF NEW YORK MELLON CORP .FFE .. ...97.0340 |. ..2,086,231 |. .2,150,000 .2,198,254 |.. .. (22,284) |. ....08/19/2021 .. 05/16/2027
073096-B*-9 ..... BAYPORT POLYMERS LLC .... ...97.1586 .. 3,886,342 |. .4,000,000 .4,000,000 |.. ) ....01/19/2023 .. 02/15/2035
09659D-AA-4 ..... [BOARD OF TRUSTEES OF LELAND STANFORD JUN ...82.3990 [. . 881,000 .1,066,804 |.. (4,142) |. ....06/13/2024 .. 05/01/2054 ...
09659-AB-2 ..... BOARD OF TRUSTEES OF LELAND STANFORD JUN .. ... 74.9750 |... 11,057,000 |.. ....9,340,777 e 2,004 | .. 139,127 |....12/03/2024 ... |....05/01/2047 ...
12189T-AJ-3 ... BURL INGTON NORTHERN SANTA FE LLC . 105.0930 |... .. 10,000,000 |.. ....9,779,423 ...51,970 | ..670,000 |....06/03/1999 ... |....08/01/2028 ...
12201P-AB-2 ..... BURL INGTON RESOURCES LLC . 110.8930 |... .... 1,584,000 |.. .... 1,837,024 .. (32,273) | .. 114,048 |....06/26/2018 ...|....08/15/2031 ...
126408-GH-0 ..... CSX CORP ... . 104.9930 |... . 900,000 |.. ... 1,047,744 ... (9,574) |. ... 54,000 |....11/16/2016 ...|....10/01/2036 ...
126408-GK-3 ..... CSX CORP ... . 106.3060 |... .... 5,537,431 ..(86,272) | .. 259,838 |....03/10/2021 ...|....05/01/2037 ...
172967-15-8 ..... CITIGROUP INC .. ...96.1790 |... .... 2,594,206 ... (5,019) | ... 91,168 |....01/05/2022 ...|....10/27/2028 ...
172967-M0-1 ... CITIGROUP INC .. ...99.5060 |.....coeennnnn 5,204,164 |.... ....5,200,593 22,298 | .. 162,444 |....06/13/2022 ... |....04/08/2026 ...
172067-MS-7 ... CITIGROUP INC ...87.1520 [....covvnnnnns 5,346,775 |.... ....6,162,173 .. (2,934) [ .. 157,792 |....11/17/2021 ...]....06/03/2031 ...
18055#-CD-2 ..... CLARION LION PROPERTIES FUND HOLDINGS . 102.4312 |. .. 1,024,312 |. .1,000,000 |.. . 57,500 |....03/01/2023 .. 06/01/2033
18685¢-AL-6 ..... CLIFFWATER CORPORATE LENDING FUND . 106.3741 .. 4,254,963 |. .4,000,000 |.. | ....11/04/2022 .. 12/06/2027
199575-AT-8 ... OHI0 POWER CO .. . 105.8820 |. ..847,056 |. .954,823 |.. ..(15,918) | ....02/13/2018 .. 03/01/2033
20030N-BH-3 ..... | COMCAST CORP ...93.2840 |. ..6,170,737 |. 7,281,721 |.. .. (74,583) |. ....04/18/2022 .. 01/15/2033 ...
20030N-BN-0 ..... | COMCAST CORP ...99.2060 |. .. 2,053,564 |. .2,070,000 .2,079,076 |.. .. (24,103) | ...11/18/2021 .. 08/15/2025 ...
20030N-DK-4 ... COMCAST CORP ... L.97.1510 [t 3,303,134 |.... .3,400,000 |.. 3,534,070 |.cceeeeeiiieeeeees feveeeees (63,174) . ....08/19/2021 ...|....04/01/2027 ...
209111-EL-3 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... . 103.4340 |... ..220, ..213,000 |.. ....282,712 ... (2,034) | ....07/10/2018 ...|....03/15/2036 ...
209111-EM-1 ... CONSOL IDATED EDISON COMPANY OF NEW YORK ... . 105.8570 |... ....815,500 ..(10,351) | ....01/26/2018 ...|....06/15/2036 ...
209111-EY-5 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ...98.8550 |... ... (4,684) . ....03/21/2018 ...|....12/01/2039 ...
28422E-WD-7 ... JOHN DEERE CAPITAL CORP ...95.4450 |... ..1,718,010 |.... 1,799,619 ....03/02/2022 ...|....03/08/2027 ...
24715@-AZ-7 ..... DELOITTE LLP L..94.1570 [..eeeeennnnnns 4,707,852 |.... 5,000,000 . ...05/11/2023 ...|....05/31/2038 ...
254687-DB-9 ..... WALT DISNEY CO . 100.3240 |. ..2,357,614 |. .2,370,456 |.. (140,716) |. ....11/26/2019 .. 02/23/2025 ...
254687-DF-0 ..... WALT DISNEY CO . 102.2450 |. ..843,521 |. ..825,000 .861,938 |.. .. (43,859) |. ....11/26/2019 .. 10/30/2025
260003-AM-0 ..... DOVER CORP ...... ...98.5440 |. ..2,621,270 |. .2,660,000 .2,657,960 |.. .2,218 |. ....10/29/2015 .. 11/15/2025
26441C-AS-4 . DUKE ENERGY CORP . ...96.8040 |. .. 3,581,748 |. .3,626,798 |.. 41,916 |. ....03/20/2018 .. 09/01/2026
26442C-AE-4 ..... [DUKE ENERGY CAROLINAS LLC . . 105.1760 |. .. 1,051,760 |. 01,332,134 |.. ..(20,104) |. ....10/07/2021 .. 04/15/2038 ...
26442T-AE-T7 ..... DUKE UNIVERSITY L..73.1900 [.oeeeeennnnnns 7,082,827 |.... ... 7,495,737 ... 25,489 |. ...10/08/2024 ...|....10/01/2046 ...
26442T-AG-2 ..... DUKE UNIVERSITY ...64.0570 |[.............. 3,202,850 |.... ....3,311,675 ... 20,625 | ....05/10/2024 ...|....10/01/2050 ...
26442T-AH-0 ... DUKE UNIVERSITY ...62.0790 [...cevnnnnnnns 5,276,715 |.... ....5,567,656 ...26,8% | ....06/05/2024 ...|....10/01/2055 ...
26884A-BF-9 ..... ERP OPERATING LP ... ...96.9190 [......ooennnns 4,986,483 |.... ....5,082,208 .. 32,621 ....12/15/2016 ...|....11/01/2026 ...
291011-BB-9 ..... EMERSON ELECTRIC CO . 105.8480 |.....coeeen.nt 1,528,445 |.... ....1,901,570 ....02/03/2022 ...|....04/15/2039 ...
ENHANCED CAPITAL CONNECTICUT FUND VI, LL . ...92.2649 |.............. 8,028,722 |.... ....8,701,812 ....12/30/2021 ...|....12/15/2030 ...
ENHANCED CAPITAL RHODE ISLAND NOTE ISSLE .. .. s . ...96.9462 |.............. 2,954,452 |.... .... 3,047,518 ...09/02/2021 ...|....12/15/2026 ...
RHODE ISLAND SMALL BUSINESS NOTE, SERIES .. .. 1.CFE ..|... .. 8,200,000 |. 102.0517 |....oevvnnnnnn 8,368,236 |.... ....8,200,000 ....08/14/2024 ...|....12/15/2029 ...
ESPAI BARCA FONDO DE TITULIZACION .. 2.BPL .. 3,000,000 |. 104.3531 .. 3,130,592 |. .3,000,000 |.. ....08/31/2023 .. 06/30/2032 ...
EVERSOURCE ENERGY ..... ..2.BFE ..|... 1,494,210 |...85.5750 |.............. 1,283,625 |.... .1,500,000 |. .... 1,496,265 ...03/08/2021 ...|....03/15/2031 ...
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30231G-AT-9 ..... EXXON MOBIL CORP ....evvvvueneieiiiiieeeeviiiie e eenaes LADFE e 3,500,000 |...98.4280 |.............. 3,444,980 |.......ceunnn. 3,500,000 |........cee... 3,500,000 [..ccevvveieiiinen Jovrnnineiiiininns oo e [0 3.043 Ll 3.042IMS ..o foriiiiinnnnn 35,502 i 106,505 |....02/29/2016 ... |....03/01/2026 ...
341081-EV-5 ..... FLORIDA PONER & LIGHT CO .. . .. 1.EFE ..|... ..653,081 |. 102.2040 |... ..550,000 |.. ....625,562 e (T19) s e |-e-.2.5.650 ... 4.189 |FA ...... . 31,075 |....06/21/2018 ...|[....02/01/2037 ...
341081-FD-4 ..... FLORIDA POWER & LIGHT CO .. -1 .. 1.EFE ..|... ..410,372 |...96.7960 |... ..275,000 |.. ....385,400 2 (5,883) [euvniiiiiiiiiiiin o 00022252250 [l 2,194 [FA ...... . 14,438 |....08/05/2020 ... |[....02/01/2041 ...
341081-FG-7 ..... FLORIDA PONER & LIGHT CO .. 1 .. 1.EFE ..|... .. 898,096 |...82.4080 |... ..725,000 |.. e (8,974) | o e 40050 L 2.547 | ....... ... 29,363 |....11/05/2021 ...|....06/01/2042 ...
341081-GV-3 ..... FLORIDA POWER & LIGHT CO .. 12 1DFE. 3,444,976 |...99.9130 |... . .3,475,000 |.. 345,207 e e 321 e [ 10022050600 ).l 5.660 {JD ....... .. 103,787 |....05/29/2024 ...|....06/15/2054 ...
34501*-AB-9 ..... FOOTBALL CLUB TERMINAL NTS 2023-XV TRUST .... N A 1.F FE . .. 2,000,000 |. 102.1538 |.............. 2,043,076 |.... 422,000,000 [-eeneeeennniieee Joreeenniieeeeeee e e 0222252870 ) 5.449 |1 0CT ..... .. 109,787 |....03/09/2023 ... |....10/05/2029 ...
34501*-AC-7 ..... FOOTBALL CLUB TERMINAL NTS 2023-XV TRUST .... 1. 1.FFE . .. 1,000,000 |. 102.1375 |..ceevvnnnnnnn 1,021,375 |.... e 1,000,000 [eenniiiiiiinens v e [ 000050470 ) 5.550 | OCT ..... ... 55,916 |....03/09/2023 ... |....10/05/2033 ...
34501*-AD-5 ... FOOTBALL CLUB TERMINAL NTS 2023-XV TRUST ... N A 1.F FE . .. 1,000,000 |. 102.2204 |.............. 1,022,204 |.... e 1,000,000 [-eeneeeeenniieee foeveerniieeeeenee e e [0 l5.570 | 5.574 | OCT ..... ... 56,938 |....03/09/2023 ... |....10/05/2035 ...
350638-AA-6 ..... FOUNDRY JV HOLDCO LLC ...covveeneeiiinannnns 5,000,000 |...99.6300 |. ..4,981,501 |. .5,000,000 |.. .5.722 ....06/31/2023 .. 01/25/2038
35086@-AL-5 ..... FOUR CORNERS OPERATING PARTNERSHIP LP . 104.9090 |. .. 3,147,269 |. .3,000,000 .3,000,000 |.. .6.440 ....06/23/2023 .. 07/12/2033
35677@-AA-4 ..... FREEPORT POWER LIMITED .. . 103.1143 |. ..783,641 .783,641 |.. | ......6.001 ....06/14/2023 .. 10/15/2034 ...
375558-BF-9 ..... GILEAD SCIENCES INC ...98.8770 |... . .2,048,000 |.. ....2,057,521 L (10,074) [eeeeeeeeeeeie e |22 3,650 ... 3.133 ...01/17/2018 ...|....03/01/2026 ...
375558-BG-7 ..... GILEAD SCIENCES INC ...94.2400 |.............. 1,375,904 |.... .1,460,000 |.. .... 1,565,207 o (8,384) [ e [0 40600 3.741 ....10/25/2017 ...|....09/01/2035 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC . ...97.0760 |....cevnnnnnns 5,129,4% |.... .5,284,000 |.. ....5,296,003 e (4671) [ e [0 3691 [l 3.592 ....06/25/2019 ...|[....06/05/2028 ...
38141G-XG-4 ..... GOLDMAN SACHS GROUP INC ... ...88.5190 [.........eenns 5,293,436 |.... .5,980,000 |.. 006,079,266 [o.evvveiiiiiiiiiin e (19,147) [eevvvvriiiiiiiinns [ +002222.600 | 2.237 ....06/08/2020 ...|[....02/07/2030 ...
38141G-XH-2 ..... GOLDMAN SACHS GROUP INC ... ...93.8010 [..ceeennnnnnns 4,971,453 |.... .5,300,000 |.. ...5,789,832 |oeeiiieiiiiees [ (93,789) [eeeeeeeemniieeee oeeeeennieeeeeenn [2222.3.800 |...... 1.839 ...02/08/2021 ...|....03/15/2030 ...
38141G-2R-8 ..... GOLDMAN SACHS GROUP INC ... ...97.2030 [...ccovnnnnnns 1,458,045 |.... o 1,500,000 [oeenniiciiiiiees v e [ 0030615 3.616 ....03/11/2022 ...|....03/15/2028 ...
38143U-8H-7 ..... GOLDMAN SACHS GROUP INC ... ...98.9650 |[....ccovnnnnnn 1,484,475 |.... 1,501,831 [ e (2,027) [ e 20280750 ) 3.607 ...11/09/2016 ...|....02/25/2026 ...
40414L-AN-1 ... HEALTHPEAK OP LLC ...99.8350 |... ...94,843 |.... . 1992 i o 89 L e [12023.400 |l 3.4% ....01/13/2015 ...{....02/01/2025 ...
42250P-AD-5 ..... |HEALTHPEAK OP LLC ..... ...89.9080 |. ..899,080 |. .1,000,000 996,545 .2.218 ...11/15/2021 .. 12/01/2028
42824C-BV-0 . HEWLETT PACKARD ENTERPRISE CO . ...96.1840 |. .. 3,366,440 |. .3,500,000 3,468,455 .5.118 ....00/12/2024 .. 10/15/2034
437076-AS-1 ..... HOME DEPOT INC ......ceeeneee . 105.3970 |. .. 4,923,094 |. .4,671,000 5,733,431 ..(70,920) | .3.518 ....11/04/2019 .. 12/16/2036
456866-All-4 ..... TRANE TECHNOLOGIES CO LLC . . 104.5960 |. .10,548,507 |. 10,085,000 10,085,000 |.. | .6.443 ....10/26/2000 .. 11/15/2027 ...
46625H-KC-3 ..... JPMORGAN CHASE & CO ... ...99.9020 |. ..4,790,301 |. .4,795,000 4,794,928 |.. . 1,185 . .3.150 ...01/15/2015 .. 01/23/2025 ...
46647P-AR-7 ..... JPMORGAN CHASE & CO ... ...96.9370 [......oennnnns 4,880,778 |.... .5,035,000 |.. ... 4,884,523 e 41,222 . 4.829 ....12/18/2023 ...|....04/23/2029 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO ... ...97.9160 |[....cconnnnnns 2,932,584 |.... .2,995,000 |.. 3,164,155 | [ (40,135) |. 2.918 ....11/04/2019 ...[....12/05/2029 ...
46647P-CJ-3 ..... JPMORGAN CHASE & CO ... ...90.8130 |... .9,525,000 |.. .. 8,659,534 | [ 227,250 |. 4.483 ....12/18/2023 ...|....06/01/2029 ...
46647P-EB-8 ..... JPMORGAN CHASE & CO ... ...99.8700 |... .3,465,000 |.. 203,465,000 [...eeeeeeeniiiieee foeveennieereee e e 0250012 5.014 ...01/16/2024 ...|....01/23/2030 ...
46647P-EC-6 ..... JPMORGAN CHASE & CO ... ...99.4430 |... 003,465,000 [o.eneiiiiiiiiiees v e [ 1000205336 | 5.337 ....01/16/2024 ...|....01/23/2035 ...
491674-BG-1 ..... KENTUCKY UTILITIES CO ...94.6510 |... e 1544721 s e (7,165) [ e ennl50125 2.880 ...08/24/2021 ...|....11/01/2040 ...
536216-BH-8 ..... LION INDUSTRIAL PROPERTIES LP . ...97.4774 |. 974,774 | .1,000,000 |.. .5.490 ....01/19/2023 .. 02/02/2035 ...
539830-BB-4 . LOCKHEED MARTIN CORP . ...83.2590 |. .10,312,460 |. 12,386,000 12,386,000 |.. .4.070 ....12/12/2012 .. 12/15/2042
548661-AH-0 ..... LOWE'S COMPANIES INC . . 106.0550 |. .. 3,287,705 |. .3,100,000 .3,410,254 |.. . 3.465 ....03/29/2016 .. 02/15/2028
548661-DH-7 ..... LOWE'S COMPANIES INC . ...99.0580 |. ..990,580 |. .999,537 |.. .3.443 ....09/09/2015 .. 09/15/2025
548661-EE-3 ..... LOWE'S COMPANIES INC . ...68.5040 |. .. 1,027,560 |. . 1,498,648 |.. ......2.807 ....09/13/2021 .. 09/15/2041 ...
548661-EG-8 ..... LOWE'S COMPANIES INC ... ...97.1830 [oeeeeiiiennnns 1,827,040 |.... 1,879,385 o e e 260 [ e 04022282350 | 3.365 ...08/22/2022 ... |....04/01/2027 ...
575718-AE-1 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY .. ...88.6380 [........oennnt 2,659,140 |.... 003,363,228 [oueniiiiiiiiees e (23,949) | o 000032959 2.804 ....10/30/2019 ...|....07/01/2038 ...
575718-AG-6 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY .. ...67.4830 |....cconnnnnns 4,686,694 |.... 26,945,000 [.eneeeeniiiieee foeveernieeeeeee e e 002222989 | 2.989 ....12/17/2019 ...|....07/01/2050 ...
575718-AJ-0 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY .. ...67.8440 |.............. 6,784,400 |.... ..10,000,000 [.ewnevevrinennnes forvvinnniiniiiiinn o [ 00020.3.067 |l 3.067 ....03/01/2022 ...|....04/01/2052 ...
57708#-AA-9 ..... MATTERHORN EXPRESS PIPELINE, LLC ...99.2423 |....oooeieiiis 1,984,846 |.... 422,000,000 [-eeneeeeemnniieee Jeeerenniineeeene e s 202250630 | 5.630 . ....01/18/2023 ...|....06/30/2034 ...
57708#-AB-7 ..... MATTERHORN EXPRESS PIPELINE, LLC ... . 112.6000 |.............. 1,126,000 |.... e 1,000,000 [eeeniiiiiiinens v e [ 002007600 .ol 7.600 | MJSD ... 76,000 |....01/18/2023 ...|....06/30/2034 ...
58013\-EY-6 ..... MCDONALD'S CORP . ...99.2290 [...ceennnnnnns 4,286,693 |.... 4,329,360 [oeeneeeeiiiiieee foeeeenn (10,774) | e 2222232700 ). 3437 | W ....... .. 159,840 |....08/19/2021 ...|....01/30/2026 ...
605417-CD-4 ..... MISSISSIPPI POWER CO .. 1,137,741 |...65.1600 |... 138,671 [ e 269 [ i 0022230100 ).l 3.155 . 35,650 |....06/24/2021 ...[....07/30/2051 ...
609207-AT-2 ..... MONDELEZ INTERNATIONAL INC 1,031,680 |...89.4950 |. .1,018,985 |.. (8,517) | ......2.348 . 27,500 |....04/07/2021 .. 04/13/2030 ...
617446-8C-6 ..... MORGAN STANLEY ... .... 10,762,706 |...99.6130 |... ...10, 162,000 |. ... 10,224,986 (110,459) |...oooeeeeeeeeeees fovvvnnvnnnnnnnnns |......4.000 |...... 2.875|JJ ....... .. 406,480 |....11/18/2021 ...|....07/23/2025 ...
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617446-8G-7 ..... MORGAN STANLEY ..eveeniiiiiiiiieeiiiiiieeeceviiieeeees [oee wnn | oo 1,26 | 1GFE ol 6,570,893 |...97.4250 |.............. 5,499,641 [.....ooveennns 5,645,000 |.............. 6,139,471 [ e (115,357) [ i [ 4.431 |...... 2,165 [JJ coviins i 109,779 |oovvvvvnnnnnns 250,130 |....11/17/2021 ...|....01/23/2030 ...
61744Y-AP-3 ..... MORGAN STANLEY ... .. 1.GFE ..|... ...96.4360 |.....coeennnnt 1,928,720 |.... .2,000,000 |.. 2,089,215 |oeeiieiiiiiieee [ (27,832) | e e 3.772 |...... 2.256 | ....... ... 32,900 |... . 75,440 |....01/03/2022 ...|[....01/24/2029 ...
B1747Y-FK-6 ..... MORGAN STANLEY ... .. 1.EFE ..|... . 100.0650 |.............. 1,375,894 |.... 1,875,000 [ i e fo e 5.173 |...... 5175 | ....... ... 32,601 |... . 35,169 |....01/16/2024 ...|....01/16/2030 ...
641062-AY-0 ..... NESTLE HOLDINGS INC 2 s .. 1.DFE ..|... .. 67.7010 |..cceernnnnnns 5,077,575 |.... e 1,484,853 | e 728 s e e 2.500 |...... 2.515|MS ...... o 55,729 |... ....09/07/2021 ...|....09/14/2041 ...
65341*-AA-9 ..... NEXTERA ENERGY PIPELINE HOLDINGS (LOVWMAN . L 2.APL L. . 101.4748 |.............l 2,907,994 |.... 2,865,730 |oeeeneiiiiiiiinns v e [ e 6.550 |...... 6.551 [N ...... ... 16,164 |... ....11/18/2022 ...|....08/01/2052 ...
653416-AA-7 ... NEXTERA ENERGY TRANSMISSION HOLDINGS LLC . |- 2.APL L. . . 102.4600 |.............. 4,081,327 |.... 003,983,337 oeeeeeeeiiiieee e e e e 6.090 |...... 6.090 (D ....... e 6,738 |... ...12/16/2022 ... |....12/21/2042 ...
65342%-AC-4 ..... NEXUS GAS TRANSMISSION, LLC ..2.BPL ..|.. .. 3,000,000 |. 101.1069 |.............. 3,033,208 |.... 023,000,000 eenneiiiiiiiines forrviiniii e fo e 5.890 |...... 5.890 v0en 29,450 |... ....04/06/2023 ...|....05/01/2035 ...
655844-A0-1 ..... NORFOLK SOUTHERN CORP ... .. 2.AFE ..|... 1,511,352 |. 110.7080 |........een... 1,732,580 |.... e 1543176 e e 2717 s e e 7.250 |...... 7.539 ... 42,864 |... ....05/21/2001 ...|....02/15/2031 ...
655844-BY-3 . NORFOLK SOUTHERN CORP L2.AFE .. 2,650,296 |...79.7380 |. .. 1,754,236 |. . 2,609,454 |.. 4.150 |......2.994 . 31,194 ....08/17/2021 .. 02/28/2048
666807-BD-3 ..... NORTHROP GRUMMAN CORP L2.AFE .. ...93.8900 |. ..2,112,525 |. .2,486,711 |.. .5.050 |......4.139 . 14,519 ....12/12/2012 .. 11/15/2040
666807-BW-1 ..... NORTHROP GRUMMAN CORP ... . .. 2.AFE . 102.8410 |. ..4,010,799 |. . 4,062,997 |.. .7.875 |......4.153 102,375 ....09/02/2021 .. 03/01/2026 ...
668074-H¥-7 ..... NORTHWESTERN CORPORATION SD ... A e 1.6 . 100.9977 [oeeeeeninnnnns 1,009,977 |.... e 1,000,000 -eenneeeeeniiiieee foereeeniieeee e e e 5.570 |...... 5.570 .. 14,080 |... ...03/16/2023 ...|....03/30/2033 ...
668074-J*-9 ..... NORTHWESTERN CORPORATION MT ... 1. e 1.6 s . 100.9977 [ooeivinnnnnns 5,049,884 |.... 05,000,000 eenneriiiiiiinns v e foi e 5.570 |...... 5.570 ....03/16/2023 ...|....03/30/2033 ...
668444-AA-0 ... NORTHWESTERN UNIVERSITY N A |- 1.BFE ... ...84.6900 |.....coeennnnt 2,540,700 |.... 3,401,784 e e (15,057) | e e 4.198 |...... 3.249 ....11/01/2019 ...|....12/01/2047 ...
668444-AC-6 ..... NORTHWESTERN UNIVERSITY ... 1. .. 1.B FE ..|... ...91.5640 |... .. 182317 e [ (10,866) | o e 4.643 |...... 3.020 ....11/08/2019 ...[....12/01/2044 ...
668444-AM-4 ... NORTHWESTERN UNIVERSITY ... N A |- 1.BFE ... ...85.1270 |... ..975,000 |.. 1,053,482 |oeeneiiieiiieee e (5,580) [ e e 3.688 |...... 2.881 ....04/29/2024 ...|....12/01/2038 ...
668444-AN-2 ..... NORTHWESTERN UNIVERSITY ... 1. |- 1.BFE ... . ...79.7240 |... ... 11,036,991 |.... 13,844,000 |.. 213,443,450 e et (9,076) | o e 3.868 |...... 4.025 ....10/10/2024 ...|....12/01/2048 ...
68389X-AE-5 ..... ORACLE CORP N A |- 2.BFE ..|... .. 2,787,805 |. 107.2230 |.eeevennnnnnnn 2,128,377 |.... e 2,570,262 |eeneeeeeeiiieee foeeeeennn (33,680) | o e 6.500 |...... 3.675 ...10/13/2017 ...|....04/15/2038 ...
68389X-AH-8 ..... ORACLE CORP . .. 2.BFE ..|... .. 1,906,988 |. 103.6490 |.............. 1,497,728 |.... ....1,801,470 e Lo (18,028) | o 6.125 |...... 3.883 ....10/02/2019 ...|....07/08/2039 ...
693475-BR-5 . PNC FINANCIAL SERVICES GROUP INC 2, 1.GFE .. . 101.6710 |. ..7,116,970 |. 27,000,000 |eeeveenieeeeennnns feereeeeeiees . .5.582 |......5.585 ....06/07/2023 .. 06/12/2029
B9353R-EK-0 . PNC BANK NA (DELAWARE) . 2 1FFE .. ...99.7010 |. ..6,006,985 |. .6,023,992 |.. . 6,915 | .2.950 |......3.068 ....03/06/2017 .. 02/23/2025
693627-AY-7 ..... | DUKE ENERGY INDIANA LLC . 1 L2.AFE .. . 105.1380 |. ..2,532,774 |. .2,841,210 |.. ..(31,649) |. .6.120 |......4.043 ....08/19/2021 .. 10/15/2035
695114-CD-8 . PACIFICORP .evveeiiiiiiiiiieiiirii v eenna feen e R 1FFE .. . 100.4520 |. ..2,320,441 | .3,033,592 |.. .. (49,234) |. .5.750 |......2.725 ....08/18/2021 .. 04/01/2037 ...
70522#-AB-4 ..... [PECO PALLET HOLDINGS INC N A L2.BPL .. . 102.8118 |. .. 3,084,354 |. .3,000,000 23,000,000 |-eeeenneeeeennnns forreeeeeeeies . .5.920 |......5.901 ...02/16/2023 .. 03/02/2028 ...
713448-C0-9 ... PEPSICO INC -1 .. 1.EFE ..|... ...84.8190 |... 848,190 |.... .1,000,000 |.. ... 1,252,448 ...(9,988) |. 4.250 |...... 2.581 ....11/09/2020 ...[....10/22/2044 ...
713448-DV-7 ..... PEPSICO INC .... 1 1.EFE . ...80.0340 |.....coeeennnt 1,488,632 |.... .1,860,000 |.. ....2,122,444 ... (8,308) | 4.000 |...... 3.105 ...02/03/2022 ...|....05/02/2047 ...
718546-AR-5 ..... PHILLIPS 66 .... 12 2.AFE ...96.9740 |[.....ooennnnns 1,406,123 |.... .1,450,000 |.. .... 1,450,998 3.900 |...... 3.877 ....02/26/2019 ...|....03/15/2028 ...
74005P-BN-3 ..... LINDE INC 12 1.F FE . . ...99.7500 [...ccevnnnnnns 1,396,500 |.... .1,400,000 |.. .... 1,399,943 2.650 |...... 2.693 ....01/29/2015 ...|....02/05/2025 ...
740189-AM-7 ..... PRECISION CASTPARTS CORP .. -1 .CFE . .. 8,008,629 |...99.3690 |.............. 7,974,362 |.... ....8,024,157 I 3.250 |...... 3.274 ....06/01/2015 ...|....06/15/2025 ...
740816-AH-6 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE .... N A LA FE . .. 2,118,160 |...95.8760 |.............. 1,591,542 |.... ....2,031,181 U A (18,047) | 4.875 |...... 3.076 ...11/12/2019 ... |....10/15/2040 ...
740816-AL-7 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE . 1. LA FE . . 10,713,259 |...85.8640 |. ..8,287,792 |. 10,440,537 |.. .. (54,697) |. .3.619 |......2.791 ....09/27/2019 .. 10/01/2037 ...
740816-AM-5 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE . 1, AFE . ...72.1050 |. ..924,386 | . 1,282,000 01,292,817 |.. (671) | .3.150 |......3.072 ....08/27/2019 .. 07/15/2046
740816-AN-3 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE . 1, A FE ...68.7960 |. ..337,100 |. ..490,000 .434,802 |.. 721 .3.300 |......3.891 ....08/30/2023 .. 07/15/2056
74170*-BY-4 ..... PRINME PROPERTY FUND LLC ... 1. L 2.A ...99.4098 |. ..5,964,589 |. .6,000,000 .6,000,000 |.. .5.590 |......5.590 ....02/17/2023 .. 03/15/2033
75458*-AB-5 ..... RAYBURN COUNTRY ELECTRIC COOPERATIVE INC 1 2.BFE . 102.1823 |. 1,967,939 |. .1,916,124 |.. .6.040 |......6.040 ....03/17/2023 .. 12/31/72042 ...
75513E-BY-6 ..... RTX CORP N A 2.A FE . 106.2410 |...cceenennns 1,806,097 |.... e 1,932,491 | o (85,784) | e e 7.200 |...... 1.834 .. 122,400 |....12/10/2020 ...|....08/15/2027 ...
75513E-CH-2 ..... RTX CORP .. 12 2.AFE ...97.4880 |......oeennnns 3,748,414 |.... 4,019,949 | e (88,288) | o e 3.500 |...... 1.136 .. 134,575 |....12/10/2020 ...|....03/15/2027 ...
75513E-CJ-8 ..... RTX CORP .. 12 2.A FE ...88.6470 |....coennnnnns 1,214,464 |.... 1,704,162 e o (13,806) [ o e 4.800 |...... 3.060 ... 65,760 |....12/10/2020 ...|....12/15/2043 ...
75513E-CK-5 ..... 12 2.AFE ...82.0400 |... 02,596,229 |oeniiiiiiiiees ot (16,787) | o e 4.350 |...... 2.834 . 90,698 |....12/10/2020 ...|[....04/15/2047 ...
756109-AW-4 ..... REALTY INCOVE CORP ... 12 1.G FE . ...93.2810 |.................932,810 |.............. 1,000,000 |....cceuuueeeenn998,653 |oeeeenieeenniiins oo 277 e o e 3.250 |...... 3.283 . 82,500 |....06/13/2019 ...|[....06/15/2029 ...
76169#-AT-0 ..... REYES HOLDINGS LLC .... 1. 1.GPL. ...98.3046 |... reeeeeeen.. 3,000,000 |......innnn3,000,000 [oiiiiiiiiiiiiiie [ e e e 4.910 |...... 4.910 .. 147,300 |....04/28/2023 ...|....05/17/2032 ...
76711%-AA-8 ..... RI0 GRANDE LNG, LLC ... 2.CPL . 105.58%4 |.............. 6,335,362 |.... 026,000,000 [..eneeeeeiniieee forreeeriieeee e e e 6.670 |...... 6.673 ..400,200 |....06/16/2023 ...|....07/11/2033 ...
776743-AL-0 ..... ROPER TECHNOLOGIES INC ........ 1,2 e 2.AFE . ...82.1770 |... .. 1,691,208 |.... 002,056,004 |.eeniiiiiiiiiiens o306 | i e 1.750 |...... 1.767 . 36,015 |....08/18/2020 ...|[....02/15/2031 ...
797440-BK-9 ..... SAN DIEGO GAS & ELECTRIC CO . 1. 1.F FE . . 103.8570 |. ..456,971 |. ..440,000 .516,300 |.. (8,736) |. .6.000 |......4.366 . 26,400 |....07/31/2018 .. 06/01/2039 ...
822582-AD4 ... SHELL INTERNATIONAL FINANCE BV ......cceoviiiiiennnnnnns 1., 1.DFE. . 108.8200 |.............. 3,117,698 |.... .2,865,000 |. ....3,624,471 (40, 411) oo o o 6.375 |...... 3.892 .. 182,644 |....10/30/2019 ...|....12/15/2038 ...
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828807-CY-1 ..... SIMON PROPERTY GROUP LP ...ovvvvvveiiiiiinininviennnns foo vee | s 1,2 e L AGFE e 2,629,357 |...97.5480 |......cccee 2,536,248 |......oeuennnn 2,600,000 |.eeevunnnnnnns 2,611,813 |ooeeeeeeeeiieenns o [(CTRe:ST) N PP AP RN 3.250 |...... 2.964 [MN ..o oeviiniens 7,276 [ooeeiiiiinnnnns 84,500 |....02/10/2022 ...|....11/30/2026 ...
832696-AK-4 ..... J M SMUCKER CO ... oo [--2.BFE ... .. 1,217,616 |...99.6650 |.............. 1,195,980 |.... .1,200,000 |.. e 1,200,488 |..eoeeeeiiiieee e (2,388) | e e 3.500 |...... 3.295 |NS ...... .. 12,367 |... ....11/21/2016 ...|....03/15/2025 ...
84857L-B*-1 ..... SPIRE INC |- 2.BYE ... .. 2,000,000 |. 101.7883 |.............. 2,035,766 |.... .2,000,000 |.. ....2,000,000 R M R 5.800 |...... 5.800 ....02/24/2023 ...|....03/15/2033 ...
854403-AE-2 ..... LELAND STANFORD JUNIOR UNIVERSITY ..eeveeeeeeeeenaan e vee [ e [T s .. 1.AFE ..|... .. 1,976,130 |.. 77.1610 |eeeeennnnnens 1,349,546 |.... 1,749,000 |.. .... 1,943,578 e (T897) e e 12222230563 .. 2.813 ....10/20/2020 ...|....06/01/2044 ...
85440K-AA-2 ..... LELAND STANFORD JUNIOR UNIVERSITY .. 1.AFE ..|... L TTA40 [ 8,172,349 |.... 10,553,000 |.. ...12,005,236 L (45,319) [ e e 3.647 |...... 2.821 ....12/12/2019 ...|....05/01/2048 ...
85440K-AD-6 ..... LELAND STANFORD JUNIOR UNIVERSITY .. .. 1.AFE ..|... ...59.4050 |.............. 7,704,829 |.... 12,970,000 |.. 12,581,914 | e 284 | e e 2.413 |...... 2.546 ...12/19/2024 ...|....06/01/2050 ...
855244-A0-2 ..... STARBUCKS CORP .. 2.AFE ..|... ...99.4710 [ooooeennnnnnns 1,543,790 |.... .1,552,000 |.. .... 1,564,517 1 (5,3%8) [euviiiiiiiiiiii e e 3.800 |...... 3.440 ....03/11/2019 ...|....08/15/2025 ...
855244-AR-0 ... STARBUCKS CORP . .. 2.AFE ..|... L..96.9170 [..cceennnnnnns 1,337,455 |.... .1,380,000 |.. .... 1,404,138 e (B,13) [ e e 4.000 |...... 3.483 ....05/02/2019 ...|[....11/15/2028 ...
871829-AZ-0 ..... SYSCO CORP ... .2.BFE .. ...99.3480 |. ..3,288,419 |. .3,310,000 .3,318,486 |.. ..(16,719) | .3.750 |......3.227 ....09/07/2016 .. 10/01/2025
871829-BC-0 ..... SYSCO CORP ... .2.BFE .. ...97.9540 |. .. 3,565,526 |. .3,640,000 .3,658,163 |.. ..(13,602) | .3.300 |......2.904 ....02/10/2022 .. 07/15/2026
87303*-AA-9 ..... THL CREDIT DIRECT LENDING IV FUNDING LL . . 1.FPL.. ...98.0049 |. ..737,575 737,575 |.. .5.000 |......5.000 ....00/02/2022 .. 07/15/2025 ...
89788M-AN-2 ..... TRUIST FINANCIAL CORP .. 1.GFE ..|... . 101.5810 |... .3,350,000 |.. 335178 s e (1124) | e e 6.047 |...... 6.009 ...06/07/2023 ...|....06/08/2027 ...
89837L-AF-2 ..... TRUSTEES OF PRINCETON UNIVERSITY ... .. 1.AFE ..|... ...79.4450 |... .1,334,000 |.. e 1182897 s e 1167 s [ e 3.840 |...... 4.885 ....10/03/2024 ...|....07/01/2048 ...
89837L-AH-8 ..... TRUSTEES OF PRINCETON UNIVERSITY ... .. 1.AFE ..|... ...84.3930 |... .7,000,000 |.. 7,000,000 [.eeneeeeeiiiieee foeeeeeriiieee e e e 4.201 |...... 4.201 ....05/17/2022 ...|....03/01/2052 ...
907818-DT-2 ..... UNION PACIFIC CORP ... .. 1.6 FE ..|... ...86.8560 |... .3,400,000 |.. 4149218 e [ (29,017) e e e 4.821 |...... 3.234 ....02/10/2021 ...|....02/01/2044 ...
907818-EB-0 ..... UNION PACIFIC CORP ... .. 1.GFE ..|... .. 86.7070 |.......een.......819,381 |oeeniiieennn 945,000 fooiiiinnnnnnnnn926,093 |oeeeniiiiiiiees e 1,165 | e e 3.375 |...... 3.577 ....02/03/2021 ...|....02/01/2035 ...
907818-EJ-3 ..... UNION PACIFIC CORP . .. 1.6 FE ..|... . ...79.8640 |... e 2,610,000 [oaennnnnnnnn 2,865,227 | e (8,683) [ [ e 4.050 |...... 3.380 . ....06/08/2022 ...|....03/01/2046 ...
91159H-HN-3 ... US BANCORP .. 1.GFE ..|... .. 2,481,700 |...96.6800 |.............. 2,417,000 |.... 2,496,860 |...noeeeeeiiiieee fereeeen 1,955 | e e 2.375 |...... 2.458 | W ....... ... 59,375 |....07/19/2016 ...|....07/22/2026 ...
91159H-JF-8 US BANCORP ... .. 3,800,000 |...99.1090 |.............. 3,766,142 |.... ....3,800,000 R M R 4.548 |...... 4.550 ....07/19/2022 ...|....07/22/2028 ...
913017-BP-3 ..... |RTX CORP ..... . 104.8130 |. .. 7,232,097 |. .8,181,965 |.. ..(68,759) | .6.125 |......4.298 ....08/05/2014 .. 07/15/2038
91324P-AR-3 ..... |UNITEDHEALTH GROUP INC . 103.0140 |. ..206,028 |. .228,897 |.. (1,901) [ .5.800 |......4.172 ....08/30/2018 .. 03/15/2036
91324P-DX-7 . UNITEDHEALTH GROUP INC .. ...86.1240 |. ..861,240 |. .995,265 |.. ....825 | .2.000 |......2.094 ....05/13/2020 .. 05/15/2030
914744-AB-3 . UNIVERSITY OF NOTRE DAME DU LAC ..eevvnvvvvinineeeenns foun e ...93.2330 |. .. 1,864,660 |. .2,617,943 |.. .. (30,592) |. .4.900 |......2.555 ....05/28/2020 .. 03/01/2041 ...
914744-AD-9 . UNIVERSITY OF NOTRE DAME DU LAC ..eeveeeevieieeeeeens feen e ...75.8410 |. .. 3,545,567 |. .4,675,000 . 4,526,785 |.. .3.438 |......3.666 ...04/16/2019 .. 02/15/2045 ...
914748-AA-6 ..... UNIVERSITY OF NOTRE DAME DU LAC .... ...73.9950 |... ....11,281,278 |.... 15,246,000 |.. 14,280,112 L [ (20,862) | o e 3.3% |...... 3.751 ...12/18/2024 ...|....02/15/2048 ...
91481C-AD-2 ..... TRUSTEES OF THE UNIVERSITY OF PENNSYLVAN . ...59.2300 [...ccevnnnnnns 2,073,050 |.... .3,500,000 |.. e 2,139,063 |.eeneiiiiieeee e 2,948 | e e 2.3% |...... 5.135 ....11/20/2024 ...|....10/01/2050 ...
92343V-EU-4 ..... VERIZON COMMUNICATIONS INC ...95.9840 [......oeennnns 7,745,909 |.... 8,694,861 |ouenniiiiiiiiiens e (125,539) | o e 4.016 |...... 2.260 ....07/29/2021 ...|....12/03/2029 ...
92343V-GJ-7 ..... VERIZON COMMUNICATIONS INC ...86.1620 |....ccoennnnnn 1,723,240 |.... ee2,009,142 |eeneieieiieee e (1,432) s o e 2.550 |...... 2.466 ...11/05/2021 ...|....03/21/2031 ...
92343V-GX-6 ..... VERIZON COMMUNICATIONS INC ...95.3230 [...ccevnnnnnns 8,706,803 |.... 09,009,785 oeeneiiiiiiiiens v 30415 | [ e 4.780 |...... 2.450 ....08/09/2024 ...|....02/15/2035 ...
927804-FL-3 ..... VIRGINIA ELECTRIC AND POWER CO . L. 79.7340 [ooeeeeeninnens 2,354,545 |.... 3470192 | o (22,829) | e e 4.000 |...... 2.733 ...06/14/2021 ...|....01/15/2043 ...
940663-AC-1 ..... WASHINGTON UNIVERSITY ... . 36,797,320 |...72.5470 |. .26,842,390 |. 36,805,884 .3.524 |......3.552 ....06/02/2022 .. 04/15/2054 ...
95000U-38-7 ..... WELLS FARGO & CO . 9,606,598 |...96.6300 |. ..9,542,213 |. 9,633,215 .4.897 |......5.262 ....12/19/2023 .. 07/25/2033
95000U-3J-0 ..... WELLS FARGO & CO . 6,950,000 |. 100.3300 |. ..6,972,935 |. 6,950,000 .5.198 |......5.200 ....01/16/2024 .. 01/23/2030
95000U-3K-7 ..... WELLS FARGO & CO . . 10,415,000 |...99.4050 |. .10,353,031 |. 10,415,000 . .5.499 |......5.500 ....01/16/2024 .. 01/23/2035
983024-AN-0 . WYETH LLC ....... . 104.4280 |. .. 1,822,269 |. .2,064,874 |.. ..(19,180) | .5.950 |......4.092 ....03/04/2019 .. 04/01/2037 ...
98389B-AH-3 ..... XCEL ENERGY INC .. . 106.8060 |.............. 2,513,145 |.... 3,078,322 |oeeiieeieiiees [ (51,780) [ eeeeeeeeeeeeennn e oo 6.500 |...... 3.247 W ....... .. 152,945 |....08/11/2021 ...|....07/01/2036 ...
98459L-AC-7 ..... YALE UNIVERSITY .. ...59.6150 |... ....6,755,767 e 2,847 [ e e 2.402 |...... 2.888 |AO ...... .. 132,110 |....10/25/2024 ... |....04/15/2050 ...
98978V-AK-9 ..... ZOETIS INC eeeeeeeeee e e eeene e e e e eeene e ees foen o 1 ...99.7990 |...coevnnneeee. 618,754 |ooiiiiieentt. 620,000 foiiiiiinneeeen626,085 |.eeiniiiiiiiies [ (9,664) | e e 4.500 |...... 2.881 (N ...... ... 27,900 |....06/05/2019 ...|....11/13/2025 ...
C3000@-AB-5 ..... CRISTAL-782 PORT FINANCING INC .....ovvvvvvvnnnnnerenns fon vee | ennnns 1. . 105.4599 |.............. 2,109,199 |..............2,000,000 |[..............2,000,000 |...eceerrrrruenee forrrrrmmniiiiiiis Joniiiniiiiiines [ el 6.830 |...... 6.832 ....03/22/2023 ... |....04/04/2038 ...
L3551#-AN-2 ..... FERRERO INTERNATIONAL S.A. ........ Cevenns . ...98.85%0 |.............. 2,965,770 |..............3,000,000 |..............3,000,000 |..ceeeeemmmmians forreemmmmiininees oo o e 4.960 |...... 4.960 ....05/11/2023 ...|....06/20/2030 ...
L3551#-AR-1 ..... FERRERO INTERNATIONAL S.A. .. Couennn .. 1,000,000 |...97.0293 |.................970,293 [..............1,000,000 |.............. 1,000,000 [....cccrvrriirrer Jorrmmmnnrrniinnnns fooeerriiiiiiins v foens 5.200 |...... 5.200 ....056/11/2023 ...|....06/21/2035 ...
L9082%-AX-7 ..... TRAFIGURA FUNDING SA N [ 1. .. 7,000,000 |...97.1875 |... 7,000,000 [.eeneeeenniiieee forreeeiiieeee e e e 7.340 |...... 7.340 ...02/24/2023 ... |....03/30/2033 ...
N4281@-CL-7 ..... KONINKLIJKE VOPAK NV ... B [ 1. .. 3,000,000 |...99.9953 |... 023,000,000 eenniiiiiiiines v e fo e 5.160 |...... 5.160 ....04/056/2023 ...|[....06/19/2029 ...
N5828#-AB-6 ..... MODEC FINANCE B V ..... .|C. 6,000,000 |. 108.9471 ..6,536,827 |. .6,000,000 |.. .7.490 |......7.490 ....07/18/2023 .. 07/15/2030 ...
00695*-AA-0 ..... AURIZON FINANCE PTY LTD. .. fC...... .. 1,000,000 ). 107.9739 |............e. 1,079,739 |.... .1,000,000 |. ...1,000,000 J..eoiiiiiiiiinns i e foiiiinn ol 6.750 |...... 6.750 ...07/26/2023 ... |....07/26/2030 ...
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03092*-AG-0 ..... DALRYMPLE BAY FINANCE PTY LTD ..evvvennieiiiiiineeeeas fenn e (R T L 2BFE i 5,000,000 |. 113.0563 |.............. 5,652,815 [....ccvvunnnns 5,000,000 |..eevuunnnnnns 5,000,000 |oeeveeeniiriiiinns forerniniiiiiiins v o o 7.160 |...... % (CIVN [ R A 174,028 |...covvvnnnnns 358,000 |....03/30/2023 ... |....07/06/2035 ...
07160#-AR-0 ..... ORICA FINANCE LIMITED Cevenns 1 i 2B s .. 1,000,000 |. 101.9942 |.............. 1,019,942 |.... .1,000,000 |.. e 1,000,000 [-eenneeeeniiiees foreeeeriineee e o e 5.820 |...... 5.819 A0 ...... e 12,125 | ... 58,200 |....02/23/2023 ...|....10/16/2032 ...
08806#-AG-2 ..... TABCORP_FINANCE PTY LTD ... C...... 1 .. 3,000,000 ). 103.9485 |.............. 3,118,455 |.... .3,000,000 |.. ....3,000,000 J...oiiiiiiiiiinns i e foin el 6.690 |...... 6.690 (IS ...... .... 66,900 |... ..200,700 |....12/01/2022 ...]....03/01/2030 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 795,324,056 | XXX 707,732,140 772,679,534 783,560,722 XXX XXX XXX 8,972,129 31,186,953 XXX XXX
00842B-AJ-6 ..... ABMT 2015-5 A9 - CMO/RMBS ... N .. 992,241 |...89.0903 |... . 968,778 |.. 984,059 oo e (16,448) | e [ 3.500 |...... 3.154 | MON ..... ...2,8% |... . 33,907 |....09/29/2016 ...|....07/25/2045 ...
00842E-AC-5 ..... ABMT 162 A3 - CMO/RMBS 4. .. 714,619 |...90.3645 |... 024821 s e (17,908) e [ e 3.500 |...... 2.602 ...01/27/2020 ...|....03/26/2046 ...
00842T-AD-0 ..... ABMT 2016-1 A4 - CMO/RMBS ... N ...88.4634 |... 7,383 s e 1060 e [ e 3.000 |...... 3.210 ....01/11/2016 ...|....12/25/2045 ...
12647P-AL-2 ... CSNC 2013-7 A11 - CMO/RWBS .. 4. ...89.6641 |... 912,115 s e (2,266) [ [ e 3.500 |...... 3.156 ....04/29/2020 ...|....08/25/2043 ...
22044P-AA-5 ... CSMC 2013-TH1 A1 - CMO/RVBS .... N ...85.5177 [t 2,681,897 |.... e 3,001,410 [eeeeeeieiiieee foreeeen8,8394 | o e 2.130 |...... 3.095 ...04/26/2016 ... [....02/25/2043 ...
36261H-AA-8 ..... GSVBS 2021-PJ5 A1 - CMO/RVBS .. 4. L 768711 [t 8,276,103 |.... ...10,695,361 |oeeeniiiiiiiiines i 2,361 o o e 2.000 |...... 2.080 ....05/14/2021 ...|....10/25/2051 ...
36262A-AB-0 ..... GSVBS 2021-PJ3 A2 - CMO/RMBS ... N . ...81.7536 |..ccerennnnnns 4,566,312 |.... 4,569,022 |oeeiiiiiiiiieee e 39,885 | e e 2.500 |...... 5.486 ....06/29/2023 ...|[....08/25/2051 ...
36262C-AB-6 ..... GSMBS 2021-PJ A2 - CMO/RMBS . 4 . 12,011,323 |...80. 1552 |. .10,477,670 |. 12,060,958 |.. .2.500 |.. ....07/05/2023 .. 01/25/2052
36262J-AB-1 ..... GSVBS 21GR2 A2 - CMO/RNBS . 4 . 16,585,037 |...79.7669 |. .17,090,832 |. 16,856,370 |.. .2.500 |......6.318 ....09/22/2023 .. 02/26/2052
362620-AB-5 ... GSVBS 2021-GR1 A2 - CMO/RMBS 4 . 16,715,981 )...79.7176 |. .15,977,502 |. 16,921,563 |.. .2.500 |......5.007 ....06/31/2023 .. 11/27/2051 ...
36270C-AZ-3 ..... GSVBS 24PJ6 A15 - RNBS N .. 4,888,183 ...99.9726 |.............. 4,921,514 |.... 4,888,371 e e 188 | e e 6.000 |...... 6.022 ...06/11/2024 ...|....10/26/2054 ...
362949-AD-1 ... GSVBS 2024-PJ7 A3 = RMBS ......oevvvvvvnnniiiiininnninns foen e 4. ...98.0233 [.......oeennns 5,413,547 |.... 5,466,018 |oeenniiiiiiiiens e 206 | i e 5.500 |...... 5.714 ....08/08/2024 ...|....11/25/2054 ...
46592P-AR-2 ..... JPMNMT 21INVY ABA — CMO/RMBS ....eeevveeeeeeeennieeeees feen o N L. 76.7922 |ooeeeeeinnnnns 2,217,709 |.... e 2,540,928 |.eenieiieiiieee oo 77 e e e 2.500 |...... 1.109 ....04/28/2022 ...|....10/25/2051 ...
46592X-AC-8 ..... JPUNMT 2021-13 A3 - CMO/RVBS . 4. ...81.3199 |... ..21,179,621 |.............26,044,822 |.............26,145,273 |..cooovriirnnnnns orviinnnnnnn2,951 o [ e 2.500 |...... 2.428 ....10/27/2021 ...|....04/25/2052 ...
465971-AE-9 ..... JPMNT 247 A3 - RMBS N ...83.4740 |... eeeernneeenn 8,697,978 | e 1148 | e e 3.000 |...... 0.536 ...08/07/2024 ...|....04/25/2053 ...
46644V-AD-8 ..... JPMNMT 154 1A4 - CMO/RVBS .. 4. ...90.2349 |... 119,885 | 128,514 | [ (30303) | e e 3.500 |...... 2.852 ....02/18/2020 ...|....06/26/2045 ...
46644V-BJ-4 ..... JPMNT 154 2A2 - CMO/RWBS .. N .. 87.6600 |... 1,739,476 |.. e 1,725,086 |.eeneeeeiiieeee e 1,428 | e e 3.000 |...... 3.147 ...11/01/2015 ...|....06/26/2045 ...
46645G-AC-2 ..... JPMNMT 156 A3 - CMO/RVBS 4. ...91.4804 |... ..578,397 |.. RN 0 R N [ R NN RN 3.500 |...... 3.144 ....10/27/2015 ...|....10/25/2045 ...
46647J-AC-4 . JPINT 2016-4 A3 - CMO/RVBS 4 ...89.8526 |. ..629, 120 .634,636 |.. ..(10,749) |. .3.500 |......3.283 ....11/21/2016 .. 10/25/2046
46647S-AE-0 ..... JPMNMT 2017-3 1A3 - CMO/RMBS . 4 ...89.5764 |. . . 1,403,307 . 1,456,403 |.. . 8,031 .3.500 |......2.686 ....02/06/2020 .. 08/26/2047
46648H-AC-7 ..... JPMNT 2017-2 A3 - CMO/RVBS . 4 ...88.9746 |. .. 1,383,775 |. . 1,555,248 . 1,586,231 |.. (9,315) | .3.500 |......3.095 ....05/24/2017 .. 05/28/2047
46654T-AB-4 ..... JPUNMT 2115 A2 = CMO/RMBS .....eevveeeneeiiiiiieeeecens feen e R ) . 10,936,749 |...84.1923 |. .. 9,055,099 |. 10,755,254 10,905,597 |.. .3.000 |......2.809 ....12/20/2021 .. 06/25/2052 ...
46655D-AC-6 ..... JPNNT 222 A3 - CMO/RMBS |4 . 17,793,832 |...80.2073 |. .15,047,865 |. 18,761,207 18,022,569 |.. .2.500 |......2.944 ...02/24/2022 .. 08/26/2052 ...
46657Q-AE-1 ..... JPMNT 243 A3 - RVBS 4. .. 12,823,869 |...83.4740 |... .... 12,805,508 |.... ...15,340,703 |.. 12,857,488 |oeeeiiiiiiiiees o 330619 | e e 3.000 |...... 3.920 ....03/25/2024 ...|....03/25/2054 ...
B1772N-AJ-6 ..... MSRM 2021-5 A3 - CMO/RVBS . N ...79.8695 |.......oeennnt 5,894,884 |.... .7,380,645 |.. e 7,499,358 |eeneiiiiiiieee e (9,063) | e e 2.500 |...... 2.264 ....08/19/2021 ...|....08/25/2051 ...
B1775Y-AG-5 ..... MSRM 2024-1 A4 - RMBS 4. E .. ...99.4072 |....covnnnnnns 1,768,216 |.... 1,778,761 |.. e 1,768,167 [ i 524 e [ e 5.500 |...... 5.516 ....10/07/2024 ...|....12/26/2053 ...
B7647L-AA-9 ..... OCMT 2021-1 A1 - CMO/RMBS ... N ...80.4129 [.............. 5,730,516 |.... 7,126,364 |.. ... 71,246,741 e 1,840 [ e s 2.500 |...... 2.235 ....04/14/2021 ...|....05/25/2051 ...
749350-AA-2 ..... RCKT 2021-1 A1 - CMO/RMBS ... 4. . ...81.4536 [.............. 1,290,898 |.... 1,584,819 |.. .... 1,300,739 e 15,375 [ e [ 2.500 |...... 5.482 ....06/06/2023 ...|[....03/27/2051 ...
749384-AA-1 ... RCKT 2021-5 A1 - RMBS ... N ... 28,519,002 |.. 81.8167 |... ...25,557,528 |.... ...31,237,544 |.. 28,725,847 |oeeeeeeeeiees [ 152,587 [oeeeeeeeiiieeeee Joeemnnineeeeennns s 2.500 |...... 3.629 ...07/06/2023 ...|....11/27/2051 ...
74938V-AA-1 ... RCKT 2021-4 A1 - RMBS 4 . 28,632,135 )...80.3293 |. .22,691,532 |. 28,248,135 28,594,689 ..(25,127) |. .2.500 |......2.323 ....09/21/2021 .. 09/25/2051 ...
749381-AB-7 ..... RCKT 222 A2 - RIBS ... 4 2,745,270 |...81.5202 |. ..2,366,246 |. . 2,902,648 2,787,890 .2.500 |......3.038 ....02/17/2022 .. 03/25/2052
T4939K-AE-6 ..... RCKT 2021-6 A5 - CMO/RMBS . 4 5,377,357 |...86.6461 .. 4,637,531 |. 5,373,327 .2.500 |......2.448 ....12/14/2021 .. 12/26/2051
750231-AD-6 ..... RMCT 24J2 A3 - RWBS ... 4 . 13,492,161 |...95.9098 |. . 13,236,051 |. 13,493,023 |.. .5.000 |......5.146 ....10/17/2024 .. 11/25/2055
75409T-AG-0 ..... RATE 21J3 A7 - CMO/RVBS 4 . 20,742,141 )...86.2888 |. 17,590,312 |. 20,657,303 |.. .2.500 |......2.213 ....10/06/2021 .. 09/25/2051 ...
75409U-AC-6 ..... RATE 2024-J3 A3 - RMBS ... N ...9,438,136 |...95.7684 |.............. 9,094,168 |.... 9,438,248 | e 112 e e e 5.000 |...... 5.018 ...09/27/2024 ...|....10/26/2054 ...
81744K-AA-4 ... SEMT 2023-2 A1 - CMO/RMBS . 4. . 16,139,524 |...95.5076 |... .... 15,973,553 |.... . 16,149,757 |oeeiiiiiiiiiens [ 10,234 | o e 5.000 |...... 5.576 ....07/19/2024 ...|....03/25/2053 ...
81744K-AD-8 ..... SEMT 2023-2 A4 - RVBS N ...1,549,641...97.0734 |.............. 1,517,567 |.... .1,563,320 |.. e 1,549,897 |eeneiceiiieee o 57 s e e 5.000 |...... 5.148 ....10/03/2024 ...|....03/25/2053 ...
81745L-AD-5 ..... SEMT 2014-4 A4 - CMO/RMBS . 4. .. 703,737 |...89.7937 |... ..686,341 |.. 897,882 s [ (20,509) i [ e 3.500 |...... 3.102 ....02/18/2020 ...|....11/25/2044 ...
81745M-AA-9 ..... SEMT 2013-2 A - CMO/RMBS .. N .. 960,870 |...84.0218 |... 1,035,283 |.. ....955,832 U A JUUP FUUN 1.874 |...... 3.594 ....12/03/2015 ...|....02/25/2043 ...
81746G-AA-1 ..... SEMT 2017-7 A1 = CMO/RMBS .....ovvvvvvvvennniiiinnnnnnes oo vee [ annnnns 4 [ 1,622,812 ]...89.4231 |.............. 1,422,932 |.oovvennnnnnns 1,591,236 [...ocovnennnns 1,640,095 ,962) [ i et 3.500 |...... 2.915 ...10/02/2017 ... |....10/25/2047 ...
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81746R-AU-3 ..... SEMT 162 A19 — CMO/RMBS .....ovvvniiiiiiiniiniiiiis A 250,975 |.. 88.0107 [...............n.217,300 |oceveennnnnnnnnnn 246,902 |................ 249,688 | [, (V224 ) R R R 3.500 MON ... ....07/21/2016 ...|....08/25/2046 ...
81746X-AA-4 ..... SEMT 2017-3 A1 - CMO/RMBS ... A ..857,051 |.. e (1,012) [ e s 3.500 MON ... ....03/13/2017 ...|....04/25/2047 ...
8174TK-AA-1 ... SEMT 2021-1 A1 - CMO/RMBS ... A 1,191,655 [...81.7348 |o.eniiennn 1,172,167 | 1,434,109 [ 1,207,505 i [ 9,402 |ooeeeiiiiiiiins o e 2.500 MON ... ....04/056/2023 ...|[....03/27/2051 ...
81748A-AG-9 ..... SEMT 2020-3 A7 - CMO/RMBS ... A e (2,685) oo e e 3.000 MON ... ....08/12/2021 ...|....04/25/2050 ...
81748J-AA-3 ..... SEMT 2019-4 A1 - CMO/RMBS ... A PR 4 N RN AR R 3.500 MON ... ...05/08/2024 ...|....11/25/2049 ...
81748K-AA-0 ..... SEMT 2020-2 A1 - CMO/RMBS ... A e 1,863 [ e e 3.500 MON ... ....05/08/2024 ...|....03/25/2050 ...
81748\-AA-6 ..... SEMT 2020-1 A1 - CMO/RMBS ... A 977,465 |.... 2 (23,008) [ e e 3.500 MON ... ....01/08/2020 ...|[....02/25/2050 ...
817480-AA-4 ... SEMT 2021-4 A1 - CMO/RMBS A ...9,082,624 |...80.4784 |.............. 9,050,323 |.... 085,049 | e e 2.500 MON ... ....07/25/2023 ...|....06/26/2051 ...
81T4N-AB-1 ..... SEMT 2024-8 A2 - RMBS ... AL .. 2,722,744 |. .2,776,2% . 108 |. .5.500 |.. ....08/09/2024 .. 09/25/2054 ...
817490-AC-2 ..... SEMT 2410 A3 = RMBS ...eeeeeeeieieiiiiaeeeeniiiaaeeeennes AL .. 10,403,997 |. ...10,145,412 |.... ...10,567,462 |. CBT5 [ e [ 5.000 ...10/09/2024 ...|....11/25/2054 ...
1029999999. Subtotal - Bonds - Industrial and Miscellal

Residential Mortgage-Backed Securities 338,892,204 304,889,505 360,302, 148 731,124 XXX XXX 830,893 XXX XXX
30289U-AS-1 ... FREMF 2016-K56 B - CMBS ... A 1,286,183 |...98.3783 |...euvieen 1,141,188 |.... ....3.94 16\ [N AN 3,810 |... ....03/12/2021 ...|....06/25/2049 ...
30292P-AE-8 . FREMF 2015-K45 B - CMBS A ..4,028,083 |. .3.612 |.. ....06/01/2020 ..
30292R-AJ-3 ..... [FREMF 2015-K46 B - CMBS A ..2,184,321 |. .3.707 |.. ....01/06/2022 .. .
30293lI-AE-2 ..... FREMF 2015-K50 B - CMBS ... A e..9,627,264 |...99.0025 |......cceen 9,078,531 |....uieeeennn9,170,000 [oeeeennnnnnn 9,234,492 | oo (127,164) | oo e 3.792 ...08/18/2021 ...|....10/26/2048 ...
30296A-AS-6 ..... FREMF 2017-K61 B - CMBS ... A 3,737,919 [...97.2835 |aeennnnnnnnen 3,327,0% |.............. 3,420,000 |.............. 3,526,190 [....ccoviiirrinnn Jounnnennn (55,339) [oooriiiiiiiiiii i [ 3.648 ....03/16/2021 ...|....12/27/2049 ...
30302X-AE-9 ..... FREMF 2017-K65 B - CMBS ... A ..3,031,982 [...97.5112 |o.eeen 2,681,558 |..............2,750,000 |....ceeennnnn2,858,962 |.eeeeeeeeenniins foeeeeennn (47,488) |oeeeeeiees oo e 4.074 ....03/16/2021 ...|....07/25/2050 ...
30305K-AG-9 ..... FREMF 2017-K69 B - CMBS ... A e..2,635,678 [...96. 1676 |.............. 2,577,292 |..............2,680,000 |.............. 2,630,057 [..cccovmeiirrinnn Jonnnennnn 12,568 [ i fenens 3.721 ....09/27/2022 ...|....10/25/2049 ...
30305K-AJ-3 ... FREMF 2017-K69 C - CMBS ... A eeeer—— 2,759,021 |.... . s reeeernnnnee 2,908,403 e e (10,584) | e e 3.721 ....09/26/2022 ...|....10/25/2049 ...
357080-AU-7 ..... FREMF 2017-K66 B - CMBS A 1,815,170 [...97.3172 ... 1,917,150 [...oovvnnnnnns 1,970,000 |....onnnnnnnnn 1,881,073 |ooveeneevvvvnnnnns fornnn 30,348 i o e 4.029 ...09/26/2022 ... |....08/25/2050 ...

1039999999. Subtotal - Bonds - Industrial and Miscellal -

Commercial Mortgage-Backed Securities 31,426,067 29,694,239 30,284,000 XXX XXX 95,397 XXX XXX
006346-AW-0 ..... ADMSO 231 A2 = ABS ....eeeeeeiee e e e L AGFE e 2,699,892 |. 102.5075 |.....eeeeeeen 2,767,701 [oeeeeeennnnnns 2,700,000 |-eeevunnnnnnnn 2,699,369 |..eeueeeeennniee foreeerenne s (12) s o e 6.967 1)\ R AR 8,360 ....07/19/2023 ...|....07/15/2053 ...
0735%B-AA-5 ..... BEACN 211 A - ABS CAFFE el 7,112,509 [...90.4981 ... 6,678,762 |.... .7,380,000 |oeeeeeneeennn 7,159,215 [ e (18,009) [ i e 2.250 ... 12/14/2022 ...|....10/22/2046 ...
106230-AC-9 ..... BRELPO 2022 A3 - ABS ... 1AFE ... .... 12,290,625 |.... 12,500,000 |-eeveeneeeenn12,665,740 [oeeeeeeniiiiiies Joveniieeee e (750) [ e feeenns 5.413 ...09/23/2024 ... |....09/01/2052 ...
12657-AE-0 ..... CNH 2021-B B - ABS L 1AFE el 1,999,901 1...96.5200 |.............. 1,930,400 |..............2,000,000 |....ceevneeeee 1,999,970 [oeeneniininnnnnns fovvviinneennn(286) |oveeneciiiiiees [ e 0.900 ....07/20/2021 ...|....01/16/2029 ...
148550-AA-4 ... CASTLELAKE SECURED AVIATION ASSET LLC 20 . 1P ..5,646,918 |. .6.500 |.. ....03/16/2023 .. 07/31/2036
18977C-AB-0 ..... COSERV 2022 A2 - ABS . 1AFE .. ..5,707,601 |. . .5.321 |.. ....03/26/2024 .. 02/15/2050
20633K-AA-6 ..... TUNES 2022-1 A2 - ABS 1.FFE .. ..6,694,892 |. ..(26,466) | .6.500 |.. ....12/08/2022 .. 01/23/2073
232989-AB-9 . DLLMT 231 A2 - ABS . 1AFE .. .. 4,892,054 |. .57 | .5.780 |.. ....06/17/2023 .. 11/20/2025 ...
24702C-AJ-3 . DEFT 2022-2 C - ABS .1.CFE .. .. 5,495,279 |. .5,500,000 4.740 |.. ...07/12/2022 .. 07/22/2027 ...
24702H-AL-T7 ..... DEFT 2023-1 D - ABS .. |- 2.BFE L ]nnl...2,266,963 | 101.3595 |.............. 2,280,588 |.... .2,250,000 |.. ....6.800 ....03/28/2023 ...|....03/22/2029 ...
24703G-AE-4 ..... DEFT 2023-2 C - ABS ... |- LFFE Lo 1,499,785 . 101.0679 |....enneeennen 1,516,018 |.... .1,500,000 |.. ....6.060 ....06/12/2023 ...|....01/22/2029 ...
24703G-AF-1 ..... DEFT 2023-2 D - ABS ... |- 2.BFE ..|..............8,328,492 |. 101.7271 |.........e 8,473,872 |.... .8,330,000 |.. 6.740 ....06/12/2023 ...|....07/23/2029 ...
24704E-AL-2 ..... DEFT 242 D - ABS |-2.BFE L feeeinnnnnn..2,249,810 [...99.9890 |...enieennnn 2,249,752 |.... .2,250,000 |.. 5.290 ....10/08/2024 ...|....02/24/2031 ...
403951-AE-6 ..... HPEFS 2022-3 C - ABS . |- 1.BFE ..|...............8,699,532 |. 100.6159 |.............. 8,753,582 |.... .8,700,000 |.. 6.130 ....10/12/2022 ...|....08/20/2029 ...
403963-AF-8 ..... HPEFS 241 D - ABS ..2.BFE ..|... ... 11,539,843 |.... 11,500,000 |.. 5.820 ...01/23/2024 ...|....11/20/2031 ...
40441R-AE-3 ..... HPEFS 2022-1 C - ABS . 1AFE .. . 1,346,959 .1.960 |.. ....01/25/2023 .. 05/21/2029 ...
40441R-AF-0 ..... HPEFS 2022-1 D - ABS . 1AFE .. . 4,450,000 .2.400 |.. ....08/02/2022 .. 11/20/2029
40441T-AF-6 ..... HPEFS 2022-2 D - ABS . 1AFE .. 10,000,000 .. ....06/17/2022 .. 03/20/2030
40444\-AL-5 . HPEFS 242 D - ABS .. .2.BFE .. .9,950,000 .5.820 |.. ....06/18/2024 .. 04/20/2032
43351R-AA-3 ..... |MUSIC 221 A - ABS .. 1.GFE .. 10,118,621 |. . .5.000 |.. ....08/16/2022 .. 05/22/2062 ...
44328U-AF-3 ..... HPEFS 2023-2 D - ABS ... 4 e [ 2B FE L. .. 7,836,019 |. eeer— 7,983,920 |.... ....6.970 ...06/24/2024 ...|....07/21/2031 ...
46590U-AA-O ..... HENDR 182 A = ABS .....cceeveiiiiivinnniiiiiinninnnnnnnnns foon vee | nnnnns 4. LAAFE e 807,853 |...91.1377 [...cevvuunnnnnnns 748,397 ....3.960 ...08/17/2022 ...|....10/15/2075 ...




9l'ol3

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL 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 Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Accrued During Year Acquired Date
466159-AA-8 ..... HENDR 2010-2 A = ABS ..eovvveiiiiiiiieeccciiieeecennnafoee v | oo 4 1AFE .. ...99.9499 253,617 [eoeeeeieiiiiinnns ovvvennnnnnnn (889) |oveicciiiiens [ e 4.070 |...... 1.025 |MON ..o fornnrvviinnnenn 443 | 9,971 |....02/18/2021 ... |....01/15/2048 ...
46617L-AA-9 ..... HENDR 133 A - ABS 2 ... .. 1.AFE ..|... ...92.6687 |... e B98LATT e e 30529 | [ e 4.080 |...... 1.251 . 21,90 |....11/13/2020 ...{....01/17/2073 ...
46618A-AA-2 ..... HENDR 2014-2 A - ABS .... 2. .. 1.AFE ..|... ...88.2142 |... 523,188 s e 1619 [ e e 3.610 |...... 1.615 . 17,09 |....01/21/2021 ...{....01/17/2073 ...
46618H-AA-T7 ..... HENDR 2014-3 A - ABS .... 2 ... .. 1.AFE ..|... ...88.2435 |... . .. 833,364 | [ 80622 s [ e 3.500 |...... 5.304 ...08/17/2022 ...|....06/15/2077 ...
46618L-AA-8 ..... HENDR 2015-1 A - ABS .... 2. .. 1.AFE ..|... ...85.8747 |... ..100,545 |.. 108,887 v feeennn 13 L e e 3.260 |...... 2.012 ....11/13/2020 ...|....09/15/2072 ...
46620D-AA-2 ..... HENDR 161 A - ABS N .. 1.AFE ..|... ...88.4200 |... 2,384,736 |.. 22,005,303 |eeeeeeeniiiiieee ferreeennnn 10,955 | e e 3.410 |...... 6.726 . A1/17/2022 ... |....06/15/2067 ...
46620V-AA-2 ..... HENDR 172 A - ABS .. 4. .. 1.AFE ..|... ...87.2310 |... 270,167 |.... 342,054 oeeeeiiiiiiiiiis foeenn 1,025 | [ [ 3.530 |...... 2.092 ....09/17/2020 ...|....09/15/2072 ...
46655B-AA-4 ... J G WENTWORTH L LLC - ABS N .. 1.FFE ..|... ...79.3600 |...ccoennnnnns 3,496,852 |.... 8,806,315 e e e e e 3.210 |...... 3.210 ....08/08/2022 ...|....02/15/2079 ...
46655X-AA-6 ..... HENDR 21A2 A - ABS .... 4 1FFE .. ...89.8000 |. . 24,942 660 |. 27,775,791 |.. .4.550 |......4.550 ... 11/07/2022 .. 02/18/2070
872480-AA-6 ..... TIF 2020-1 A - ABS . 4 1.FFE .. ...92.4609 |. ..608,701 |. .659,843 |.. .2.090 |......2.005 ....11/18/2021 .. 08/21/2045
872480-AE-8 ..... TIF 2021-1 A - ABS . 4 1EFE .. ...88.3010 |. ..606,517 |. .637,805 |.. .1.650 |......4.514 ....06/06/2022 .. 02/20/2046 ...
88240T-AC5 ..... ERCOTT 2022 A3 - ABS . N .. 1.AFE ..|... ...94.0120 |... .... 12,207,458 |.... 12,985,000 |.. 12,881,247 s 2,694 | o e 5.057 |...... 5.121 ...05/20/2024 ...|....08/01/2048 ...
88240T-AD-3 ..... ERCOTT 2022 A4 = ABS ....oevvvniiiiirnnnninirnnnnneeenna [ooe o | oo 4. .. 1.AFE ..|... ...95.1540 [.....ooennnnns 8,659,014 |.... .9,100,000 |.. 8,750,287 e o372 | o e 5.167 |...... 5.440 ....06/09/2024 ...|....02/01/2052 ...
88315L-AG-3 ..... TMCL 2020-2 A - ABS Cevenns 4 ... .. 1.FFE ..|... ...91.9342 [............. 3,804,687 |.... .4,138,488 |.. 8,140,966 |.enneeeeiiiieee e (1832) [ e e 2.100 |...... 2.089 ...02/15/2022 ...|....09/20/2045 ...
88315L-AL-2 ..... TMCL 211 A - ABS (R 4 .. .. 1.F FE ..|... ...90.3268 |.............. 1,252,532 |.... .1,386,667 |.. e 1,262,086 |oeenniiiiiiiinns o 18472 | i e 1.680 |...... 6.152 ....06/17/2022 ...|....02/20/2046 ...
88315L-AS-7 ..... TMCL 2021-3 A - ABS .. 2. .. 1.FFE ..|... ...86.4939 [.............. 1,176,606 |.... e 1,298,345 e e 7,095 | e e 1.940 |...... 3.081 ....02/15/2022 ...|....08/20/2046 ...
88655A-AA-8 ..... TIF 241 A - ABS 2. .. 1.CFE ..|... ...99.0794 |[.........eeent 3,459,729 |.... 3B s 899 i e e 5.480 |...... 5.574 ....04/10/2024 ...|....04/20/2049 ...
89680H-AA-O ..... TCF 2020-1 A - ABS . N .. 1.FFE ..|... 910771 [t 2,806,966 |.... 3,017,768 |eeeeeeeeeiieeee o 9,689 | e e 2.110 |...... 2.717 ...02/10/2022 ... |....09/20/2045 ...
89680H-AE-2 ..... TCF 211 A - ABS 4. .. 1.F FE ..|... ...89.3575 [......ouunnnns 4,185,143 |.... 4,365,392 e [ 95,357 s i e 1.860 |...... 4.724 . . ....06/14/2022 ...|....03/20/2046 ...
910208-AC-1 ..... UNIELC 2022 A3 - ABS . o [4 oo | LA FE L] ...97.6650 [....ccoennnnns 7,031,880 |.... 7,050,430 |eeiiiiiiiiiieee foreeennn 2,014 | e e 5.516 |[...... 5.665 .... 33,09 |... .. 397,152 |....11/09/2023 ...|....12/01/2052 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 215,816,181 | XXX 210,363,851 218,757,721 216,592,199 268,900 XXX XXX XXX 1,237,047 9,597,974 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,381,458,508 [ XXX 1,252,679,735 1,382,023,403 1,370,629,413 (1,792,374) XXX XXX XXX 11,135,467 50,240,047 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 1,653,745,028 [ XXX 1,451,923,450 1,619,469,817 1,636,760,377 (3,721,111) XXX XXX XXX 19,250,404 55,613, 160 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 902,204,050 | XXX 835,930,012 940,749,371 906,113,013 955,733 XXX XXX XXX 2,833,009 25,018,682 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 106,520,108 [ XXX 93,454,336 102,319,479 104,732,440 (444,635) XXX XXX XXX 265,078 3,187,040 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 369,382,302 [ XXX 352,525,825 372,951,995 369,851,501 (11,387) XXX XXX XXX 2,767,897 14,879,607 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 3,031,041,489 | XXX 2,733,833,623 3,035,490, 661 3,017,457,331 (3,221,400) XXX XXX XXX 25,116,388 98,698,488 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 1,914,371,315 1B..$........ 350,676,390 1C..$............. 59,553,092 1D ..$............ 18,054,621 1E..$........... 46,837,088 1F..$....... 155,616,554 1G ..$.......... 179,630,712
1B 2A..$ 156,708,928 2B ..$ .. . 114,892,832 2C..§ .. .. 21,115,798
1C 3A..8 .. .. 3B.S.. .. 3C.$.. ..
1D 4A .S . 4B .S .. 4C ..$ ..
1E 5A ...% .. 5B ..% .. 5C..$ ..
1F 6 ... $
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23281#-12-4 ... [CYPRIUM PARALLEL INVESTORS V LP ......eeewe fevvevevnnni e e 22,190.000 |........... 25.00]....... 0.000]............. 2,231,374 |..... 100.558 | 2,231,374 ... 2,219,000 [..eeveeeiiiiiiiiiiiinns foniiiiiinnn, 100,739 [oueeeeeiiiiiiiiiiiiiins oo (144,704) oo | foeiiiiinnn (144,704). ..o .. 1.G PL ..|..05/07/2024 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 2,231,374 XXX 2,231,374 2,219,000 100,739 (144,704) (144,704 XXX XXX
172606-7€-6 .. |C|0N ARES DIVERSIFIED CR F 7.16 PFD ...... | ........... | ....... | .................. 240,000.000' ........... 25.00| ....... 0.000 f..eeveunnnnns 6,000,000 |...... 25.201 |oveeiiieenns 6,069,732|....0uuunnnnns 6,000,000 ).............. 101,433 |.oovveeeeenns 429,600 ..eeieeeiieeeeeens e e e e [ .. 1.F PL ..]..03/02/2023 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 6,000,000 XXX 6,069,732 6,000,000 101,433 429,600 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 8,231,374 | XXX 8,301,106 8,219,000 101,433 530,339 (144,704) (144,704 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

4509999999 - Total Preferred Stocks 8,231,374 XXX 8,301,106 8,219,000 101,433 530,339 (144,704) (144,704 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.8.. D8 TE 8 s 1F S 6,000,000 1G..$.............. 2,231,374
1B 2C ..$
1C 3C..$
1D 4C ..%
1E 5C..$ ...
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000899-10-4 ... [ADMA BIOLOGICS ORD ....10,645.000 |.... .... 209,786 |.. . (27,225)|... ...(27,225) |...
002824-10-0 ... [ABBOTT LABORATORIES ORD .. ....28,288.000 |.... .... 407,657 |..
00287Y-10-9 ... [ABBVIE ORD ....26,684.000 |.... . .
005098-10-8 ... [ ACUSHNET HOLDINGS ORD .. ....75,294.000 |.... ...605,415 |...
009066-10-1 ... [AIRBNB CL A ORD ....35,960.000 |.... ... (445,512) |...
009158-10-6 ... [AIR PRODUCTS AND CHEMICALS ORD .. ....22,746.000 |....
02079K-10-7 ... [ALPHABET CL C ORD .... ....38,846.000 |.... .
02079K-30-5 ... [ALPHABET CL A ORD .... ...120,684.000 |.... . 22,845,481
022098-10-3 ....[ALTRIA GROUP ORD ... ....39,899.000 |.... ...2,086,319
023135-10-6 ... [AMAZON COM ORD .. 165,917.000 |. . 36,400,531 |. .. 11,191,102
025816-10-9 ... | AMERICAN EXPRESS ORD .29,343.000 |. 3,211,591
03027X-10-0 ... [AMERICAN TOWER REIT .. .18,029.000 |. . (585,402)
030420-10-3 ... [AMERICAN WATER WORKS ORD ... ....27,440.000 |.... . .
032095-10-1 ... [AMPHENOL CL A ORD . ....87,322.000 |.... ...6,064,513 ... 1,736,398 |... ...1,736,3%8 |...
037833-10-0 ... [APPLE ORD ...218,741.000 |.... . 54,777,121 .. 12,662,916 |... ..12,662,916 |...
05550J-10-1 ... [BJS WHOLESALE CLUB HOLD ORD ... ...149,953.000 |.... . 13,398,301 ..3,402,434 |... ... 3,402,434 |...
084670-70-2 ... |BERKSHIRE HATHAWAY CL B ORD ... ....41,216.000 |.... . 18,682,388 ..3,982,290 |... ...3,982,290 |...
09290D-10-1 ... [BLACKROCK ORD ..2,481,383 |... ...2,481,383 |...
100557-10-7 ... | BOSTON BEER CL A ORD . . ... (146,317)|... ... (146,317) |...
110122-10-8 ... | BRISTOL MYERS SQUIBB ORD .... ... 417,654 |.. . 175,901 |... ... 175,991
125896-10-0 ... | CMS ENERGY ORD ..... . 481,118 L 17,287 77,287
14316J-10-8 ... | CARLYLE GROUP ORD . .35,249.000 |. . 1,119,871 . 354,979 ...354,979
15118V-20-7 ... | CELSIUS HOLDINGS ORD . .22,330.000 |. . 749,474 (161,302) . (161,302)
159864-10-7 ... | CHRLS RIVER LABS ORD . .22,163.000 |. ..2,995,299 (1,096,828) ..(1,006,828)
16119P-10-8 ... | CHARTER COMMUNICATIONS CL A ORD . .22,791.000 |. .. 7,812,071 |. ..9,397,142 (1,046,335), ..(1,046,335)
16359R-10-3 ....| CHEMED ORD ..2,571.000 |.... .. 1,362,116 ..1,289,292 |.. ... (141,276)|... ... (141,276) |...
166764-10-0 ... | CHEVRON ORD ....43,277.000 |.... 6,268,241 ..3,400,882 |.. ...(186,957)|... .. (186,957) |...
184496-10-7 ... | CLEAN HARBORS ORD .. ....13,850.000 |.... ..2,193,652 |.. ... 770,476 |...
191216-10-0 ... | COCA-COLA ORD ....60,341.000 |.... ..3,414,496 |.. . 200,936 |... .. .
20451N-10-1 ... [ COMPASS MINERALS INTERNATIONAL ORD ....47,180.000 |.... ... 487,369 |.. ...94,233 |... .... 758,085 |.. .. (663,823) |...
227046-10-9 ... [CROCS ORD .......eevmmmmmmnnnnnnnininiininiiniininnnnnnnnnnns [ ennnnnnnnns [eeveeencfonii 3,037.000 |.... ... 411,665 |.. ... (79,028)|... (79,023) |...
228368-10-6 ... [ CROWN HOLDINGS ORD 102,525.000 |. ..8,229,611 (895,528) . (895,528)
235851-10-2 ....[DANAHER ORD ... .19,265.000 |. ..1,469,478 . (34,484)
25754A-20-1 ....[DOMINOS PIZZA ORD . .14,668.000 |. ..5,567,280
26142V-10-5 ... [DRAFTKINGS CL A ORD .31,981.000 |. . 1,287,164
20362U-10-4 ....[ENTEGRIS ORD ........... .91,849.000 |.
20472R-10-8 ....|EQUITY LIFESTYLE PROP REIT ORD .. ...19,310.000 |.... . .
30034W-10-6 ... |EVERGY ORD .508,288 |..
30040W-10-8 ... [EVERSOURCE ENERGY ORD .. . ... 714,392 |..
30231G-10-2 ... [EXXON MOBIL ORD ...9,396,562 . 5,117,287 |..
30303M-10-2 ... [META PLATFORMS CL A ORD .. . 26,014,209 ..5,792,667 |..
33767E-20-2 ... [FIRSTSERVICE SUB VTG ORD ... . ..1,640,292 |..
369550-10-8 ... [GENERAL DYNAMICS ORD 31,620.000 . 7,988,287 |..
384109-10-4 ... [GRACO ORD 15,597.000 ... 952,323 |..
40171V-10-0 ... | GUIDENIRE SOFTWARE ORD . 7,064.000 . ..1,140,405 .. 50,444
404030-10-8 ... |H AND E EQUIPMENT SERVICES ORD ...16,058.000 |.................... 786,200 |......... 48.960 |................. 786,200 |..... ... 817,390 |.. ... (53,956)]..
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42226A-10-7 ... |HEALTHEQUITY ORD ....20,175.000 |.... .... 593,011 [... ...503,911 |... . |- 08/05/2024 ..
426281-10-1 ... | JACK HENRY AND ASSOCIATES ORD ... ....19,984.000 |.... .... 237,610 |... ...237,610 |... .| 1171672023 ..
427866-10-8 ... |HERSHEY FOODS ORD .. ....17,075.000 |.... ...(291,812)]... ... (2091,812) |... . |- 10/05/2023 ..
437076-10-2 ... | HOME DEPOT ORD ....11,589.000 |.... ... 491,837 |... . |- 03/18/2005 ..
443320-10-6 ....|HUB GROUP CL A ORD ... ....18,312.000 |.... . (25,820)]... .| 12/13/2023 ..
461202-10-3 ... | INTUIT ORD ....12,001.000 |.... . 41,643 ... . . .| 11/07/2022 ..
461871-10-7 ... | INVITATION HOMES ORD ... ....32,808.000 |.... ... (70,209)|... (70,209) |... . |-. 05/09/2022 ..
46625H-10-0 ... | JPMORGAN CHASE ORD ....21,121.000 |.... ..1,470,233 |... ... 1,470,233 |... . |- 0170272001 ..
47103N-10-6 ... | JANUS INTERNATIONAL GROUP ORD . ...109,910.000 |.........ceu....... 807,839 |......e 7.350 ... (712,900)|... ... (712,909) ... . |.. 07/09/2024 ..
478160-10-4 ... | JOHNSON & JOHNSON ORD .. .65,861.000 |. .144.620 |.. .. 03/16/2023 ..
482480-10-0 ... |KLA ORD ... 8,656.000 |. .630.120 |.. .. 03/15/2023 ..
512807-30-6 ... [LAM RESEARCH ORD ... .65,460.000 |. .. 72.230 |.. .. 03/26/2020 ..
518439-10-4 ....[ESTEE LAUDER CL A ORD .. ..7,504.000 |.... . . .... (534,810) |... . |- 06/09/2023 ..
52110M-10-9 ... [LAZARD ORD ....51,350.000 |.... ...2,643,498 ..2,643,498 . 1,184,485 |... ...1,184,485 |... . | 11/09/2023 ..
532457-10-8 ....[ELI LILLY ORD . ....14,154.000 |.... . 10,926,888 10,926,888 . 2,676,238 |... ...2,676,238 |... . | 03/05/2021 ..
56418H-10-0 ... | MANPOWERGROUP ORD . 369,927 ... (15,321)]... ... (15,321) |... . |- 12/16/2024 ..
570600-10-8 ... [MARKETAXESS HOLDINGS ORD .... . .... 441,004 ...(130,346)|... ... (130,346) |... . |- 12/14/2023 ..
573284-10-6 ... [MARTIN MARIETTA MATERIALS ORD ... . . ...5,237,827 ..5,237,827 .... 178,380 |... .| 0172272021 ..
576360-10-4 ... [MASTERCARD CL A ORD ....28,130.000 |.... . 14,812,414 14,812,414 . 2,814,688 |... . |-. 03/24/2020 ..
580135-10-1 ... [MCDONALD'S ORD ... ....23,532.000 |.... .. 6,821,601 [........ 289.890 ..6,821,601 ...(155,782)|... . |- 1170172023 ..
594918-10-4 ....[MICROSOFT ORD ... 130,390.000 |. . 54,959,385 |. .421.500 |.. .54,959,385 |.. ..5,927,529 .. 06/25/2003 ..
617446-44-8 ... |MORGAN STANLEY ORD .64,280.000 |. 125,720 |.. ..8,081,282 |.. ..2,104,839 .. 02/12/2024 ..
632347-10-0 ... | NATHANS FAMOUS ORD 6,000.000 |. ..78.610 |.. . 471,660 |.. .. 59,670 .. 06/13/2024 ..
640491-10-6 ... |NEOGEN ORD .. .79,768.000 |. .. 12.140 |.. . 968,384 |.. (635,751) .. 03/17/2023 ..
65339F-10-1 ... | NEXTERA ENERGY ORD .96,529.000 |. ..71.6% |.. ..6,920,164 |.. ..1,056,993 .. 10/05/2023 ..
654106-10-3 ... |NIKE CL B ORD ....41,439.000 |.... (1,363,343)).... . |- 1071172022 ..
65473P-10-5 ... | NISOURCE ORD .. ....20,399.000 |.... ... 208,274 |... .| 12/13/2023 ..
67066G-10-4 ... |NVIDIA ORD ...341,822.000 |.... . 45,903,276 28,975,567 |... . | 09/30/2022 ..
67103H-10-7 ... |0 REILLY AUTOMOTIVE ORD .. .. 1,423.000 |.... ...1,687,393 .... 335,430 |... . |-. 05/03/2023 ..
688239-20-1 ... | 0SHKOSH ORD .11,047.000 |.... ... (74,026)|... . |- 08/05/2024 ..
68902V-10-7 ... | OTIS WORLDWIDE ORD ... ....78,482.000 |.... . . , . ... 246,433 |... . | 03/17/2023 ..
701094-10-4 ... [PARKER HANNIFIN ORD .20,633.000 |. . 13,123,207 |. .636.030 |.. 13,123,207 ..6,924,817 . 3,617,584 .. 05/24/2023 ..
717081-10-3 ... [PFIZER ORD .. 157,064.000 |. .. 4,166,908 |. .. 26.530 |.. ..4,166,908 |.. ..4,361,381 (194,474) .. 12/11/2024 ..
718172-10-9 ... [PHILIP MORRIS INTERNATIONAL ORD . 115,100.000 |. . 13,852,285 |. .120.350 |.. .13,852,285 |.. 3,023,677 .. 10/24/2022 ..
74112D-10-1 ... [PRESTIGE CONSUMER HEALTHCARE ORD .16,791.000 |. 1,311,209 |. ..78.090 |.. ..1,311,209 |.. . 283,264 .. 10/06/2023 ..
742718-10-9 ... [PROCTER & GAMBLE ORD ......... .59,843.000 |. . 10,032,679 |. .167.650 |.. 10,032,679 |.. . 1,263,286 .. 09/27/2022 ..
743606-10-5 ... [PROSPERITY BANCSHARES ORD ... ...141,366.000 |.... . 10,651,028 .. 10,651,928 . 1,479,631 |... ... 1,479,631 |... . |- 06/11/2024 ..
75513E-10-1 ... [RTX ORD 116.720 ..6,496,289 . 1,772,838 |... . 1,772,838 |... . |- 09/06/2023 ..
75886F-10~7 ... [REGENERON PHARMACEUTICALS ORD . . 712.330 ..1,303,564 ...(303,707)|... . |- 06/12/2019 ..
78377T-10-7 ... [RYMAN HOSPITALITY PROP REIT ORD . .10,490.000 104.340 ..1,004,527 ....(60,003)... . | 06/29/2023 ..
78409V-10-4 ... [S&P GLOBAL ORD 498.030 ..5,748,760 . . ....663,838 |... . |- 06/16/2022 ..
78463M-10-7 ... [SPS COMMERCE ORD ... . . 183.990 ..1,107,068 . 1,072,286 |.. . . |- 10/30/2024 ..
79466L-30-2 ... | SALESFORCE ORD .38,152.000 . 12,755,358 |........ 334.330 .12,755,358 . 2,716,041 |... .| 11/02/2022 ..
800422-10-7 ... [JOHN B SANFILIPPO AND SON ORD . ....12,805.000 |.... ...1,115,444 ...(203,984)|... . |- 03/01/2023 ..
816851-10-9 ... [SEMPRA ORD ..........cooeereriiiins .64,925.000 |. 5,695,221 |. . 843,376 .. 03/23/2023 ..
817565-10-4 ... [SERVICE CORPORATION INTERNATIONL ORD ... ....20,003.000 |.... ..1,59,639 ..1,5%,639 ..1,356,968 |.. ... 221,434 .. .. 03/17/2023 ..
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828351-10-8 ... [ARS PHARMACEUTICALS ORD .. .... 151,393 .... 200,629 |.. .... (49,236)|... ...(49,236) |... . |.. 10/03/2024 ..
820827-10-6 ... [SITINE ORD . . ..1,251,997 ... 583,285 |.. ....591,858 |... ...501,858 |... . |- 03/14/2024 ..
861025-10-4 ... [STOCK YARDS BANCORP ORD ....27,248.000 |.... ..1,951,229 .... 570,508 |... ...570,503 |... . | 03/25/2024 ..
86614U-10-0 ... [SUMMIT MATERIALS CL A ORD .. ....29,113.000 |.... ..1,473,118 ... 363,432 |... .| 1172172023 ..
872540-10-9 ... ....17,834.000 |.... ..2,154,526 ... 481,518 |... . |- 03/18/2015 ..
874039-10-0 ... [ TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD ... ....57,537.000 |.... 11,362,982 ..5,379,134 |... . | 03/15/2023 ..
880779-10-3 ... | TEREX CORP .. ....30,404.000 |.... ... (341,741)]... . | 08/17/2023 ..
88160R-10-1 ... [ TESLA ORD ... ....21,834.000 |.... .. 01/11/2023 ..

. |- 065/11/2028 ..

.. 11/17/2023 ..
.. 08/31/2011 ..
.. 10/02/2023 ..
. |.. 12/05/2024 ..
.| 12/23/2024 ..
. |-. 03/10/2023 ..

.. 08/05/2024 ..

882508-10-4 ... [ TEXAS INSTRUMENTS ORD ..
883203-10-1 ... [ TEXTRON ORD ...............
883556-10-2 ... | THERMO FISHER SCIENTIFIC ORD
887389-10-4 ... [TIMKEN ORD .........ccceennnne
892672-10-6 ... | TRADEWEB MARKETS CL A ORD ..
89400J-10-7 ... [ TRANSUNION ORD
902252-10-5 ....| TYLER TECHNOLOGIES ORD .

....39,887.000 |....
.18,817.000 |.
.14,737.000 |
.16,264.000 |.

392,760 |........ 130.920
...1,196,052 |......... 92.710
5,128,636

.... 392,760
..1,196,052
..5,128,636

297,522 |...
1,400,877 |...

.... 887,458 |..
..2,814,246 |..

903537-10-0 ... |UBER TECHNOLOGIES ORD .. . . .. 2,078,808 ..2,078,808 . . . . .
907818-10-8 ... |UNION PACIFIC ORD ....53,000.000 |.... . 12,086,120 12,086,120 ...(895,150)|... .... (895,150) |... . |.. 01/31/2024 ..
911312-10-6 ... |UNITED PARCEL SERVICE CL B ORD .. ....25,302.000 |.... ...3,190,582 |........ 126.100 ..3,190,582 ...(787,851)]... ... (787,651) |... . |- 03/30/2020 ..
91324P-10-2 ... | UNITEDHEALTH GRP ORD ....24,776.000 |.... . 12,533,187 12,533, 187 ...(510,633)|... .... (510,633) |... . |- 03/16/2020 ..
918790-10-9 ... | VAIL RESORTS ORD ..6,381.000 [...oevunnnnnnnnn. 1,196,118 | 187.450 ...(166,034)]... ... (166,034) |... . |- 03/07/2022 ..
92826C-83-9 ....|VISA CL A ORD .... .49,267.000 |. .316.040 |.. ..2,743,679 2,743,679 .. 03/24/2020 ..
934550-20-3 ... | WARNER MUSIC GROUP CL A ORD .39,776.000 |. .. 31.000 |.. . (139,061) .. 05/20/2024 ..
94106L-10-9 ... | WASTE MANAGEMENT ORD ...... .18,892.000 |. .201.790 |.. ...428,659 .. 09/27/2023 ..
98980F-10-4 ... | ZOOMINFO TECHNOLOGIES ORD 131,037.000 |. ..10.510 |.. . 1,070,572 ..(1,045,675) .. 07/24/2023 ..
60176J-10-9 ... [ALLEGION ORD ........... .10,827.000 |. .130.680 |.. 1,414,872 .. ..1,323,606 .43,200 .. 12/21/2023 ..
G1151C-10-1 ... [ACCENTURE CL A ORD ... +...22,831.000 [..oovvnnnnnnnnnn. 8,031,717 | 351.790 ..8,031,717 ..1,603,921 |.. R ....20,001 |... . | 03/17/2023 ..
(G3265R-10-7 ... [APTIV ORD . ....52,685.000 |..................3,186,389 |......... 60.480 ..3,186,389 ..3,186,389 |.. ... 1,186,861 .. ..(1,186,861) |... . |.. 11/09/2023 ..
G7997W-10-2 ... [SEADRILL ORD .. B [ +...25,758.000 [...evvvnnnnnnnnnn 1,002,789 |.... 38.930 ..1,002,759 ..1,323,560 |.. .... (320,801) ... . |- 08/02/2024 ..
(84737-10-0 ... [STERIS ORD .. B [ ....39,159.000 |..................8,049,524 |....... 205.560 ..8,049,524 ..4,813,124 |.. . . .... (465,445) |... . |- 04/24/2024 ..
H01301-12-8 ... [ALCON ORD ... .. 1C...... .42,174.000 |..................3,580, 151 |......... 84.890 ..3,580, 151 ..2,405,622 |.. ... 285,518 |... 285,518 |... .. 09/27/2022 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 765,451,696 XXX 765,451,696 327,876,359 494,871 8,543,216 132,719,437 3,364,875 129,354,563 XXX XXX
31338#-10-4 ... |FEDEHAL HOME_LOAN BANK OF BOSTON .......eevvvvvvnnees |RF ........ | ........ | ................... 28,269.000 |.................. 2,826,900 |........ 100.000 [.............e. 2,826,900 |.....ooeeeeennnn 2,826,900 [....unnenniiiiiiiiiiiiii foriiiiiiiinnnn, 284,946 | i e e | .. 08/27/2024 .| ...evv e
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 2,826,900 XXX 2,826,900 2,826,900 234,946 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 768,278,5% XXX 768,278,596 330,703,259 494,871 8,778,163 132,719,437 3,364,875 129,354,563 XXX XXX
969251-68-5 ....|WM BLAIR: INTL LDRS RB ...eeevvvvveiiiiiiiiiiiiiiiiieeees | ........... | ........ | ............... 4,183,466.555 |................ 81,159,251 |......... 19.400 |............. 81,159,251 [.......eeeeeeee 72,958,320 |.ooooeeiiiiiiiiiiiiiiies o 494191 |ovviiiiiiiiiiiiiiiiiiiees o, (907,969)....cuveeeennniiiiiiiins foniiiiiinnnns (907,969) |..evvvreiiiiiiiiiiinens .. 12/19/2024 .| ..evve e
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned

by the SVO 81,159,251 XXX 81,159,251 72,958,320 494,191 (907,969) (907,969) XXX
5409999999. Total - Common Stocks - Mutual Funds 81,159,251 XXX 81,159,251 72,958,320 494,191 (907,969) (907,969) XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX
46138E-11-5 ... | INVESCO S&P SC INFO ..6,537.000 |.... .. 312, . ... 312,011 ... 310,299 |.. .. (3,399)]... ....(3,399) ... .| 12/18/2023 ..
464287-65-5 ....| ISHARES:RUSS 2000 ETF .14,371.000 |. 417,739 .. 01/16/2024 ..].....
464288-84-4 ....| ISHARES:US OIL E&S ETF ....coevvveevvveeennneeeeeneeeeees [evniiiiins funnnnnndons ...161,594.000 |.... ... (340,963) |... ... 12/22/2028 .. ...... ...l
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CUsSIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
464288-85-1 ... | ISHARES:US 08G E&P ETF ... 71,219.000 |.... ...6,383,359 |......... 89.630 ....6,383,359 ... 6,851,004 |.. A 167,595 |... ... (253,540)|... U .... (253,540) |... ceee |- 1272272023 ..
46432F-83-4 ....| ISHARES:CORE MSCI TIS 2,613,589.000 |.... 172,784,369 . |-. 08/05/2024 ..
78464A-59-9 ....[SPDR S&P SFTIRE & SVC .. ..4,143.000 |.... . |-- 12/15/2023 ..
78464A-71-4 ... [SPDR S&P RETAIL .16,630.000 |.... . |- 1271972023 ..
78464A-75-5 ... [SPDR S&P METALSEMINING . .. 3,435.000 |.... . |-- 01/23/2024 ..
78464A-78-9 ... [SPDR S&P INSURANCE ETF . .36,446.000 |.... . |- 1272072023 ..
78464A-87-0 ... [SPDR S&P BIOTECH ....14,127.000 |.... . . . . . |-- 1272672023 ..
78468R-55-6 ... [SPDR S&P OIL&GAS EXP ....19,606.000 |.... ...2,595,246 ..2,595,246 ..2,643,800 |.. . . |- 1272172023 ..
81369Y-86-0 ... [SEL SECTOR:RL EST SPDR . ...306,206.000 |.... . 12,459,522 .12,459,522 .. 12,109,406 |.. .. 195,972 (... . . |-- 1271872023 ..
81369Y-88-6 ... [SEL SECTOR:UTIL SPDR ... M .- ....51,924.000 |.... ...3,930,128 ..3,930,128 ... 3,181,775 |.. ....641,781 ... ...641,781 |... ... | 12/13/2023 ..
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 210,473,424 XXX 210,473,424 178,239,369 4,434,365 4,434,365 XXX
03149*-10-6 ... [AMICA LIFE INSURANCE COMPANY ......ccevvuvvvvvrmnnnnnns [ormmmmmnins e 50,000.000 |...cvvuennnnnnn 397,856,512 |..... 7,957.130 [.oovviennnnn 397,856,512 |...evvuninnns 318,000,000 [ovvunivirrrnniniiiiinnnns Jovverninniniiinieeen [ e 14,683,102 [..ccvvveeieiiiiiieees oo 14,683,102 |.ooevvneiiiiiinins .. 09/07/1994 .|t wennns
03153@-10-7 ... [AMICA PROPERTY AND CASUALTY INSURANCE CO ....ceeewe fovvvrevnnns |oormmnns]immmmnnaeennnnnnnns 10,000.000 [......cccvnnnnns 78,764,909 |..... 7,876.491 [............. 78,764,909 [......ccovnnnnns 51,620,193 [ oeeeieniieirennnnnnee fooneeiirriiisnnrereiiines Jerrennnreereenaenrerneen [orrerrenanaaes 182,768 |- eeeeeeeeeeeniiieeee fooeiieiiiiis 132,768 |evevrneiiirienninees .. 06/16/2005 ..]..covs wunnns
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 476,621,421 XXX 476,621,421 369,620, 193 14,815,870 14,815,870 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 476,621,421 XXX 476,621,421 369,620,193 14,815,870 14,815,870 XXX XXX
5989999999 - Total Common Stocks 1,536,532,692 XXX 1,536,532,692 951,521,141 494,871 15,906,971 151,061,703 3,364,875 147,696,829 XXX XXX
5999999999 - Total Preferred and Common Stocks 1,544,764,066 XXX 1,544,833,797 959,740, 141 596,304 16,436,310 150,916,999 3,364,875 147,552,125 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 1B..$.. 1C..$.. DS TE .S i TF® 168 e
1B 2A ... 2B ..$ .. 2C..$ ..
1Cc 3A ... 3B..$.. 3C..$..
1D 4B ..$ .. 4C ..$ ..
1E 5B .8 s 5C .8 i
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL 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
36179L-A5-1 .evene 62 AC9928 - RUBS ... -|-...04701/2024 ... |Direct ... ....6,494 |..
3B17HT-EH-5 ......... G2 BJ5536 - RUBS ... o|--.-12/0172024 .| Direct ... . 42,493 |..
3617HT-YK6 ......... 62 BJ6114 - RIBS ... |- 1270172024 .. | Direct ... .. 31,818 |..
3617J9-BU-9 ......... G2 BK8144 - RIBS ... ...12/01/2024 ... |Direct ... , . .. 41,076 |..
383750-0%-9 ......... GNR 2014-H12 HZ - CMO/RMBS 10 12/01/2024 .. | DiTEOT Lttt ettt ettt e n e e renereres |sorererereeenrererenrenrenres |onrerer e e 3,789 | 3,739
0109999999. Subtotal - Bonds - U.S. Governments 125,619 125,619
04052J-CN-5 ......... [ ARIZONA INDUSTRIAL DEVELOPMENT AUTHORITY ... ...10/04/2024 ... |RBC CAPITAL MARKETS .e. 8,743,316 |.. ... 3,600,000 |..
196480-3P-0 .........| COLORADO HOUSING AND FINANCE AUTHORITY .|BAIRD, ROBERT W., & COMPANY IN . <. 1,504,665 |.. ... 1,450,000 |..
196486-CS-9 COLORADO HOUSING AND FINANCE AUTHORITY ... .| FIRST HORIZON BANK .. .... 3,157,680 |.. ... 3,000,000 |..
196486-KV-3 .........| COLORADO HOUSING AND FINANCE AUTHORITY . .| JEFFERIES LLC ..... . 8,440,071 .7,970,000
196486-QE-5 .........| COLORADO HOUSING AND FINANCE AUTHORITY . .| BOFA SECWRITIES INC. 19,736,176 18,650,000
20775H-38-7 . .| CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 11/22/2024 ... |FIRST HORIZON BANK . 1,101,308 . 1,085,000

20775H-46-5 .........
231266-WP-9 .
313208-06-2 ..
31320U-Y9-2 ..
3132DU-HS-5 ...
313200-MS-9 .........
3136BT-V6-7 .........
S18THF-TN-7 .........
S137HF-TV-7 .
3137HF-VQ-5 .
3137HH-50-0 . .
3140NS-GF-5 .........
3140XM-X7-6 .........
3140XP-BII-8 .........
31418E-62-8 .........
31418E-08-6 .........
31418E-R7-7 .........
31418E-T5-9 .........
31418E-V8-0

31418E-W2-2 .
31418E-WL-0 .
340741-6C-0 .
45129Y-50-5 ..
45120Y-6U-5 . .
45203M-E5-6 .........
45203M-NZ-0 .........
45505T-4B-4 .........
45505T-6B-2 .........
45505T-V6-5 .........
455168-GH-1

491309-GX-2 .
57419T-W7-2 .
57419T-ZK-0 .
60416T-8C-5 .
60416T-SV-1 .
60416U-DL-6 .........
605350-T9-1 .........
6396811-3P-2 .........
647201-N4-0 .........
658207-8U-2 .........
678908-4B-7 .........
678908-4E-1 .........
75458J-AC-1 .........

..| CURATORS UNIV MO SYS FACS REV .
.. | FH SD4977 - RMBS
.. | FH SD7036 - RMBS ...
. |FH SDB341 - RMBS ...

..|FHR 5460 NH - CMO/RVBS .
..|FHR 5464 JT - CMO/RMBS .
.| FHR 5460 HT - CMO/RMBS .

..|FN MA5164 - RVBS
..| FN MA5150 - RMBS ...
..|FLORIDA HSG FIN CORP REV ..
..| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .
.| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .

.. | KENTUCKY HSG CORP SINGLE FAMILY MTG REV
.| COMMUNITY DEVELOPMENT ADMINISTRATION MAR .
.| COMMUNITY DEVELOPMENT ADMINISTRATION MAR .
.| MINNESOTA HOUSING FINANCE AGENCY ...
..|MINNESOTA ST HSG FIN AGY ..........

CONNECTICUT ST HSG FIN AUTH HSG MTG FIN

FH SDB469 - RIBS
FNR 2024-95 CT - CMO/RWBS ...
FHR 5460 KN - CMO/RVBS ....

FN BY9197 - RUBS
FN FS6101 - RUBS ...
FN FS7252 - RMBS ...
FN MA5387 - RWBS ...
FN MA4978 - RIBS ...
FN MAS009 - RWBS ...
FN MAS071 - RUBS ...
FN MA5138 - RWBS ...

ILLINOIS HSG DEV AUTH REV
ILLINOIS HSG DEV AUTH REV
INDIANA ST HSG & CMNTY DEV AUTH SINGLE F .
INDIANA ST HSG & CMNTY DEV AUTH SINGLE F ....
INDIANA ST HSG & CMNTY DEV AUTH SINGLE F ....
INDIANA UNIV REVS

MINNESOTA HOUSING FINANCE AGENCY ...
MISSISSIPPI HOME CORP SINGLE FAMILY MTG ..
NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .
NEW MEXICO MTG FIN AUTH
NORTH CAROLINA HSG FIN AGY HOMEQWNERSHIP .
OKSDEV 2022 A3 - ABS ...
OKSDEV 2022 A3 - ABS ...
RAYCSC 2022 A3 = ABS .....iistitteeiitttttte ettt e e e e e e

-|.... 1072472024 ...
.|-...12/00/2024 ...
-|....04/02/2024 ...
.| 1172772024 ...
-|....03/14/2024 ...
wen |- 12/13/2024 ...
- |....12/18/2024 ...

...10/17/2024 ...

.|....08/26/2024 ...
.|....02/13/2024 ...
.|....06/07/2024 ...
.|....10/07/2024 ...
.|....04/15/2024 ...
.|....04/10/2024 ...
.|....08/12/2024 ...

...04/25/2024 ...
.| DAIWA FI
.| FED BUY
. | BOFA SECURITIES INC.
.[Various ..
Various ..
FIRST HORIZON BANK ..
BAIRD, ROBERT 1., & COMPANY IN .
FIRST HORIZON BANK
J.P. Morgan Securities LLC

.|-...06/17/2024 ...
-|....06/05/2024 ...
weer |-...01/26/2024 ...
- |....06/06/2024 ...
.|-...06/05/2024 ...
-|....11/06/2024 ...

...11/06/2024 ...
...10/01/2024 ...

10/29/2024 ...
-|....09/2772024 ...
.|-...06/25/2024 ...
-|....09/26/2024 ...
.|-...10/30/2024 ...
-|....12/03/2024 ...

... 10/22/2024 ...
05/16/2024 ...

FED SELL
MORGAN STANLEY DW INC/ALGO/SOFT ..

FED BUY ..

FED BUY ..
FED BUY ..
Baird Funds
.|Baird Funds
.| FED BUY
.| Various
FED BUY ..
FED BUY ..
FED BUY ..
FED BUY ..
FED BUY ..
FED BUY ..
FED BUY ..

FED BUY

Various
Various

BOFA SECLRITIES INC. ..
.| BAIRD, ROBERT W., & COMPANY IN .
. | PERSHING
.|Various ..
.|BAIRD, ROBERT W., & COMPANY IN .
RBC CAPITAL MARKETS
RAYMOND JAMES/F |
J.P. Morgan Securities LLC ...
MORGAN STANLEY DW INC/ALGO/SOFT ..
RBC CAPITAL MARKETS
J.P. Morgan Securities LLC ...
J.P. Morgan Securities LLC ...

Various

LLC .

11,520,502
12,258,419
14,721,904

. 8,811,552
.678,666
. 5,133,550
. 4,030,274
. 6,920,904

. 3,862,350
. 8,537,320
.190,200
. 6,170,400
.1,917,680

....................... 6,697,574

.... 5,970,694 [..
... 1,349,920 |..
...20,164,014 ..
... 20,174,367 |..
... 10,189,635 [..
.... 9,680,205 [..
.... 4,483,166 |..
.. 14,389,651 |..

.... 5,858,023 [..
... 7,059,423 |..
.... 9,469,615 |..
..... 9,542,193 |..
... 41,179,864 |..
...20,562,761 |..
... 7,493,659 |..
.... 5,271,807 [..

...n 3,924,368 ..
.... 3,313,572 |..
.... 6,361,900 [..
.... 4,113,800 [..
..... 2,242,920 |..
.. 5,273,262 |..

..... 9,345,240 |..
.... 2,533,570 [..
.... 1,673,770 |..
... 1,979,363 |..
.... 3,128,220 |..
... 1,189,134 ..
..... 1,239,449 |..

11,947,049
12,768,687
15,167,133

. 8,875,344
.689,767
.5,000,000
. 3,900,000
. 6,545,000

. 3,750,000
. 8,500,000
.200,000
.6,000,000
. 2,000,000

....................... 8,600,000

.... 5,800,000 f..
....2,000,000 [..
... 20,815,305 [..
... 20,250,306 |..
... 10,499,705 |..
.... 9,738,790 [..
... 4,639,757 |..
.. 14,828,124 |..

.... 5,931,236 |..
.. 7,136,926 |..
.... 9,795,626 |..
.... 9,647,715 ..
... 42,845,664 |..
...21,363,040 |..
.... 7,668,599 [..
..... 5,429,823 |..

.... 3,700,000 f..
... 3,270,000 [..
....6,000,000 f..
....4,000,000 [..
.... 2,175,000 [..
.... 7,970,000 [..

....9,000,000 [..
... 2,450,000 [..
.... 1,615,000 [..
.... 1,900,000 f..
... 3,000,000 [..
.... 1,220,000 f..
... 1,350,000 [..

137,122
. 2,178
52,604
19,035
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762218-CH-9 ......... RHODE ISLAND HSG & MTG FIN CORP .... |- 10702/2024 ... | Various ... 24,767,451 |.. ...23,780,000 |..
762215-GB-1 ......... RHODE ISLAND HSG & MTG FIN CORP ... .+ |--..09/18/2024 ... | MORGAN STANLEY DIl INC/ALGO/SOFT .. oo 4,524,847 |.. ... 4,300,000 |..
880461-2F—4 ......... TENNESSEE HOUSING DEVELOPMENT AGENCY ... ...12/03/2024 ... |PERSHING LLC .
88046K-NJ-1 ......... TENNESSEE HOUSING DEVELOPMENT AGENCY ... .| RBC-FI
882117-5V-2 ......... BOARD OF REGENTS TEXAS A & M UNIVERSITY .| RAYMOND JANES/FI .
88213A-PA-7 .........[BOARD OF REGENTS TEXAS A & M UNIVERSITY .. 12/03/2024 ... | ICE Securities .... ... 8, .10,
88213A-0L-2 ......... [BOARD OF REGENTS TEXAS A & M UNIVERSITY .. 12/09/2024 ... |J.P. Morgan Securities LLC . 1,057,770 . 1,500,000
88258M-AB-1 .........[ TEXAS NATURAL GAS SECURITIZATION FINANCE . 04/10/2024 ... |llells Fargo Securities LLC . 4,457,565 . 4,500,000
914245-B0-7 ......... UNIVERSITY DEL .|-...05/07/2024 ... {VWells Fargo Securities LLC ... .... 3,416,760 |.. ... 4,000,000 |..
914455-UG-3 ......... |UNIVERSITY MICH UNIV REVS cee[-+::05/09/2024 .. [ J.P. MOFgan SECUFi1ieS LLC wuveueeueeueeueeneeeeneeeeeeneeseeeeseeseeneeneeneeeenseneenseneensenseneensensensensens foeneeneeneeneeneeneeneeneeneenennes feereenesnenneenenneneas 3,933,342 |.. ... 6,234,000 |..
915217-XF-5 ......... | UNIVERSITY VA UNIV REVS ... oo |- 1170672024 ... | Various ... 1,766,077 |.. ... 3,000,000 |..
915217-XM-0 ......... UNIVERSITY VA UNIV REVS |- 1170672024 ... | Various ... 2,336,216 |.. ... 3,730,000 |..
91523N-NZ6 ........ UNIVERSITY WASH UNIV REVS |AM COML PAPER . [ 1171972024 L JLP. MOrgan SECURiies LLC ..uvuveueeueereeuiesieseeseese ettt ene et et [ 2,949,415 |.. ... 3,500,000 |..
917437-HI-0 ......... UTAH HSG CORP SINGLE FAMILY MTG REV .. +|--.-10708/2024 ... | FIRST HORIZON BANK .... 6,384,139 |.. ....6,085,000 |..
917437-Kll-4 ......... UTAH HSG CORP SINGLE FAMILY MTG REV .. ...09/30/2024 .. |FIRST HORIZON BANK ... 12,268,193 |.. ... 11,500,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 443,530,491 455,062,597
04524X-AA-4 ... ASP (FEEDER) SPC 11-B3 LP .uvittetesteste st st st sttt sttt sttt nne e nnesnennenne [ ceeieeneinenns [oene 1270172028 .. JUNKNOWN .ttt e et et e e e e e e et et e st et et eneennennennen [oeeneeneeneeeee et e e e e eeee [oreeee e 1,115,798 v 1,115,798
09659D-AA-4 ......... BOARD OF TRUSTEES OF LELAND STANFORD JUN .... weer |-+.-05/13/2024 .. [ MARKET TAXES CORP . 100,000 |..
09659D-AB-2 ......... BOARD OF TRUSTEES OF LELAND STANFORD JUN ... oo |- 12/03/2024 .. |J.P. Morgan Securities LLC ... ven 7,107,596 |.. ... 8,972,000 |..
106230-AC-9 ......... BRELPO 2022 A3 - ABS ... ...09/23/2024 ... |Various ... 5,666,490 |.. ....5,500,000 |..
18977C-AB-0 .........| COSERV 2022 A2 - ABS . 03/26/2024 ... |BOFA SECURITIES INC. .. .902,030 .900,000
24704E-AL-2 .........|DEFT 242 D - ABS 10/08/2024 ... |BANC OF AVERICA SECURITIES LLC . . 2,249,810 . 2,250,000
26442T-AE-7 .........|DUKE UNIVERSITY .. 10/08/2024 ... |Various ............. . 6,347,130 . 8,500,000
26442T-AG-2 ......... DUKE UNIVERSITY .. .+ |--.-05/10/2024 ... | RAYMOND JAVES/FI .. ... 3,291,050 |.. ....5,000,000 |..
26442T-AH-0 ... DUKE UNIVERSITY . |-..06/05/2024 .. | Various .... 5,540,760 |.. .... 8,500,000 |..
203446-AA-0 ........ RHODE ISLAND SMALL BUSINESS NOTE, SERIES .... +|--.-08/14/2024 ... |Enhanced Capital .. ... 8,200,000 |.. ... 8,200,000 |..
341081-GV-3 ......... FLORIDA POWIER & LIGHT CO . . |-...05/29/2024 ... | MORGAN STANLEY & COMPANY ... oo 3,444,976 |.. <e. 3,475,000 |..
36270C-AZ-3 ......... GSMBS 24PJ6 A15 - RUBS ... +|--.-06/11/2024 ... | GOLDMAN SACHS AND CO. LLC .. ... 6,553,508 |.. ... 6,600,000 |..
362049-AD-1 ......... GSMBS 24PJ7 A3 - RIBS |-..08/08/2024 ... | GOLDMAN SACHS AND CO. LLC .... 6,136,063 |.. ... 6,200,000 |..
403963-AF-8 ........ HPEFS 241 D - ABS +|--..01/23/2024 ... |BANC OF AMERICA SECURITIES LLC . ... 11,497,605 |.. ...11,500,000 |..
40444\-AL-5 HPEFS 242 D - ABS ...06/18/2024 ... |BANC OF AMERICA SECURITIES LLC ven 9,947,976 |.. ... 9,950,000 |..
42824C-BV-0 ......... | HEWLETT PACKARD ENTERPRISE CO . 09/12/2024 ... [MIZUHO SECURITIES USA/FIXED INCONE . . 3,467,730 . 3,500,000
44328U-AF-3 ......... |HPEFS 2023-2 D - ABS . . [HILLTOP SECURITIES INC ... . 136,909 .135,000
465971-AE-9 .........| JPUNT 247 A3 - RUBS .. .[J.P. Morgan Securities LLC . 6,858,750 . 8,000,000
46647P-EB-8 .........| JPMORGAN CHASE & CO .. .[J.P. Morgan Securities LLC . 3,465,000 . 3,465,000
4B647P-EC6 .........| JPMORGAN CHASE & CO .. 01/16/2024 ...{J.P. Morgan Securities LLC . 3,465,000 . 3,465,000
466570-AE-1 ......... JPUNT 243 A3 - RIBS .|--..03/25/2024 ... {J.P. Morgan Securities LLC ... ... 13,792,969 |.. ... 16,500,000 |..
B1747Y-FK-6 ......... MORGAN STANLEY .+ |--..01/16/2024 ... {MORGAN STANLEY DIl INC/ALGO/SOFT .. ... 1,375,000 |.. ... 1,375,000 |..
61775Y-AG-5 ......... MSRM 241 A4 - RUBS . +|-+.-10707/2024 ... | MORGAN STANLEY & COMPANY ... 2,083,702 |.. ... 2,076,681 |..
668444-Al-4 ........ NORTHIIESTERN UNIVERSITY ... o[++--04729/2024 ... { 1CE BONDS SECURITY CORP ....ueeueeueeueeneeneeneeneeneeneeneeneeneeneenseneeneenseneensensensenseneeneensensensensensanns foeneenuenuensennensenseneenennennes feeneeneeneeneeneeneeneeennen 8,425 |..
668444-AN-2 ........ NORTHIESTERN UNIVERSITY ... <|+.-10710/72024 ... J.P. Morgan Securities LLC ... ... 4,185,700 |.. ..
75023/i-AD-6 RNCT 24J2 A3 - RBS ...10/17/2024 ... | GOLDMAN SACHS FP .. 14,567,078 |.. .. 14,900,000 [..
754090-AC-6 ......... RATE 24J3 A3 - RIBS ..... 09/27/2024 ... |BANC OF AMERICA SECURITIES LLC . . 9,939,063 10,000,000
81744K-AA-4 .........[SENT 2023-2 A1 - CMO/RUBS 07/19/2024 ... {J.P. Morgan Securities LLC 16,725,985 17,332,627
81744K-AD-8 ......... [ SENT 2023-2 A4 - RIBS ..... 10/03/2024 ... |Santander US Capital Markets . . 1,594,420 . 1,608,494
81748J-AA-3 .........[SENT 2019-4 A1 - CMO/RUBS 05/08/2024 ... |PERSHING LLC ... . 1,530,178 . 1,776,694
81748K-AA-0 .........[ SENT 2020-2 A1 - CMO/RMBS 05/08/2024 ... |PERSHING LLC .... . 2,516,444 . 2,934,628
81749N-AB-1 ......... SENT 248 A2 - RBS +|--..00/25/2024 ... |Vl Is Fargo Securities LLC ... ... 3,172,000 |.. ... 3,200,000 |..
817490-AC-2 ......... SENT 2410 A3 - RNBS -|-+.-10709/2024 ... {VWells Fargo Securities LLC ... ..10,829,844 |.. ... 11,000,000 |..
85440K-AD-6 ......... LELAND STANFORD JUNIOR UNIVERSITY .. ceen |2--12/19/2024 ... [ RAYMOND JANES/F I
88240T-AC5 ... ERCOTT 2022 A3 - ABS ... oo |-...05/20/2024 ... |Various ..
88240T-AD-3 ......... ERCOTT 2022 Ad - ABS ... . |-..05/00/2024 ... |Various ..
88655A-AA-8 ........ TIF 241 A - ABS .|--..04710/2024 ... | Santander US Capital Markets . .. ..
89B37L-AF-2 ......... TRUSTEES OF PRINCETON UNIVERSITY ...10/03/2024 ... |J.P. Morgan Securities LLC ... . v 1,141,530 |.. ... 1,334,000 |..
914748-AA6 ... UNIVERSITY OF NOTRE DAVE DU LAC 10 12/18/2024 .. | J.P. MOrGan SECUF i 1185 LLC ...iuriuseusisessiiassisiestest et et et et et et et et e e et e et e eneeenenenenns |onesensensenensensennenneneennes |oorensensensansensanans 5,449,645 [...oooviiiiiiiiiiinns 7,171,000
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91481C-AD-2 ......... TRUSTEES OF THE UNIVERSITY OF PENNSYLVAN .... . |-...11720/2024 ... | MORGAN STANLEY DW INC/ALGO/SOFT .. ... 2,136,120 |.. .... 3,500,000 |..
92343V-GX-6 ......... VERIZON COMMUNICATIONS INC . |-...08/09/2024 ... | Unknoun .... 9,007,983 |.. .... 9,135,658 |..
95000U-3J-0 ......... WELLS FARGO & CO ... .|-...01/16/2024 ... |Wells Fargo Securities LLC ... .... 6,950,000 |.. .... 6,950,000 |..
95000U-3K-7 ......... WELLS FARGO & CO ... ...01/16/2024 ... |Wells Fargo Securities LLC ... .. ... 10,415,000 |.. ... 10,415,000 |..
98459L-AC-7 ......... YALE UNTVERS I TY L.ttt it ittt e s ettt ettt e e e e et s e e e taii e e e e esais e s s e essasssesesesnnsaseessnnnssanes ...10/25/2024 ... [BOFA SECURITIES INC. ...iiiuuuuniiiiiuuunniiiiiuuiseeeiiuuuseseessuusseseeesunnseeesssnnnsessesnnnnsssesssnnnnssssssnns |oossnnnnsssessnnnnssesesnnnnsseneee |oorsnsneseessnnnnsanees 1,253,120 [oiiiiiiiiiiiinnns 2,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 232,007,464 252,402,580 825,926
2509999997. Total - Bonds - Part 3 675,762,574 707,590,797 2,411,480
2509999998. Total - Bonds - Part 5 33,734 33,734
2509999999. Total - Bonds 675,796,308 707,624,531 2,411,480
23281#-12-4 ......... |CYPRIU\A PARALLEL INVESTORS V LP ... iiesiiieeeennnisaeeeenniia e e e eeenea s e e eeennsaeeeennnnaeseeennnnaeeennnnnnaaaees | ................ |....05/07/2024 we e L UNKMOMN et e ettt ettt eeeeenns e eeeennnaaeeeennnnaeeeennnnnaeeeennnnnaeeeennnnnaaeeennnnnaeee |srnnnnaeeeennnnnaaeeeennnn 573.420 [..ooeiiiiiiiiiiiis 57,342 |eeeeiiiee e 0.00 funneeeennnnaaeeeernnaaeeennnes
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 57,342 XXX
4509999997. Total - Preferred Stocks - Part 3 57,342
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks 57,342
000899-10-4 .........[ADMA BIOLOGICS ORD . ....10/01/2024 ... WILLIAM BLAIR & COMPANY, L.L.C ... ...10,645.000 |.. 209,786 |..
00287Y-10-9 . ..|ABBVIE ORD ..... ....08/20/2024 ...[J.P. Morgan Securities LLC ... 11,537.000 |.. . 2,043,791
005098-10-8 . ..| ACUSHNET HOLDINGS ORD ....07/10/2024 ... |NATIONAL FINANCIAL SERVICES CORP. .4,040.000 |.. . 245,368
009066-10-1 ......... AIRBNB CL A ORD ....08/05/2024 ...|SG AMERICAS SECURITIES LLC ... 35,960.000 |.. ....5,171,016 |..
009158-10-6 ......... AIR PRODUCTS AND CHEMICALS ORD ... . |....02/22/2024 ... [ SANFORD C. BERNSTEIN AND CO. LLC . ....7,815.000 |.. ... 1,783,697 |..
030420-10-3 ......... AMERICAN WATER WORKS ORD ....08/13/2024 ... | JEFFERIES LLC ... 27,440.000 |.. .... 3,327,536 |..
09290D-10-1 ......... BLACKROCK ORD ....10/01/2024 ... |Various ....7,300.000 |.. .... 5,001,920 |..
14316J-10-8 ......... CARLYLE GROUP ORD .. ....09/04/2024 ...|SG AMERICAS SECURITIES LLC .. .... 4,047.000 |.. 155,133 |..
15118V-20-7 ......... CELSIUS HOLDINGS ORD .... ....12/20/2024 ... |Various ...22,330.000 |.. 749,474 |..
159864-10-7 ......... CHRLS RIVER LABS ORD .... ....04/22/2024 ... |NATIONAL FINANCIAL SERVICES CORP. ... ....6,313.000 |.. ... 1,441,178 |..
227046-10-9 ......... CROCS ORD ............ ....10/17/2024 ... |PERSHING LLC .... 3,037.000 |..
228368-10-6 . ..| CROWN HOLDINGS ORD . ....12/20/2024 ...|SG AMERICAS SECURITIES LLC 17,013.000 |..
25754A-20-1 . .. |DOMINOS P1ZZA ORD .. ....09/11/2024 ... [Various . 4,945.000 |..
26142V-10-5 . ..| DRAFTKINGS CL A ORD ....12/20/2024 ... |Various 31,981.000 |.. . 1,287,164
203620-10-4 ......... ENTEGRIS ORD ....11/26/2024 ... |Various .. ...91,849.000 |.. 9,896,421 |..
20472R-10-8 ......... EQUITY LIFESTYLE PROP REIT ORD .. ....04/22/2024 ... |Various 1,285,603 |..
33767E-20-2 ......... FIRSTSERVICE SUB VTG ORD ....04/01/2024 ... [WILLIAM BLAIR & COMPANY, L.L.C .. 1,640,292 |..
369550-10-8 ......... GENERAL DYNAMICS ORD ... ....04/24/2024 ... | JEFFERIES LLC ..
40171V-10-0 ......... GUIDEWIRE SOFTWARE ORD . ....12/30/2024 ... [Various 1,140,405 |..
42226A-10-7 ......... HEALTHEQUITY ORD ....08/05/2024 ... |SG AMERICAS SECURITIES LLC .. 165,519 |..
47103N-10-6 ......... JANUS INTERNATIONAL GROUP ORD . ....07/09/2024 ... [Various 1,520,748 |..
512807-30-6 ......... LAM RESEARCH ORD ... ....10/03/2024 ... [Unknown .. . .
52110M-10-9 . ..|LAZARD ORD ........ ....01/02/2024 ... [Various .. ..149,305.000 |..
564184-10-0 . .| MANPOWERGROUP ORD .. ....12/16/2024 ... |PERSHING LLC .... . 6,409.000 |..
617446-44-8 . .. | MORGAN STANLEY ORD . ....02/12/2024 ... [SANFORD C. BERNSTEIN AND CO. LLC . 13,291.000 |..
632347-10-0 ......... NATHANS FAMOUS ORD . ....06/13/2024 ... |NATIONAL FINANCIAL SERVICES CORP. ... ....6,000.000 |.. .
688239-20-1 ......... OSHKOSH ORD ... ....08/05/2024 ... |PERSHING LLC ... 11,047.000 |.. .. 1,124,264 |..
717081-10-3 ......... PFIZER ORD ....12/11/2024 ... |SG AMERICAS SECURITIES LLC .. ...48,541.000 |.. 1,237,004 |..
743606-10-5 ......... PROSPERITY BANCSHARES ORD . ....06/11/2024 ... |Various .. ... 88,344.000 |.. .. 5,526,964 |..
78463\1-10-7 ......... SPS COMMERCE ORD ....10/30/2024 ... |Various .. ....6,017.000 |.. 1,072,286 |..
8283511-10-8 ......... ARS PHARMACEUTICALS ORD ....10/03/2024 ... [WILLIAM BLAIR & COMPANY, L.L.C ... ... 14,350.000 |.. ....200,629 |..
829821-10-6 ......... SITIME ORD ....08/14/2024 ... [Stifel Nicolaus & C0. eeuuueeeeeeeeiieeeeeii e e e ee e e e e e e e e e e e e e e e e eemnee e e e eennnn e e e eeennnneeeennnnnns |oennnaeeeennnnaeeees 1,549.000 |.. ... 136,782 |..
861025-10-4 STOCK YARDS BANCORP ORD ....03/25/2024 ... |NATIONAL FINANCIAL SERVICES CORP. .... 3,401.000 |.. ... 152,844 |..
892672-10-6 . ..| TRADEIIEB MARKETS CL A ORD ....12/05/2024 ...|SG AMERICAS SECURITIES LLC .. .580.000 .. .. 81,076
89400J-10-7 . ..| TRANSUNION ORD ... ....12/23/2024 ... |Various .. .1,371.000 |.. . 106,304
903537-10-0 . ..| UBER TECHNOLOGIES ORD ....08/05/2024 ... [WILLIAM BLAIR & COMPANY, L.L.C 34,463.000 |.. . 1,996,555
907818-10-8 . ..|UNION PACIFIC ORD .. . |....01/31/2024 ... [Various .. 10,360.000 |.. . 2,508,033
934550-20-3 ......... | WARNER MUSIC GROUP CL A ORD . ...05/20/2024 ... |Various 39,776.000 |.. . 1,372,117
G3265R-10-7 . | APTIV ORD ....oennneen 12/17/2024 ... |Various 52,685.000 |.. . 4,373,250
G79970-10-2 ......... SEADRILL LIMITED ... . ...08/02/2024 ... |Various .. . ...25,758.000 |.. .. 1,323,560 |..
G84731-10-0 ......... STER IS ORD 1 euvuuiitiiuuus i it tttt st s ettt e e e et ea s e e et ee e e e s e e e e e e e e et e e s e e e s e e e b e e e e e rr s arees ...04/24/2024 ... [PERSHING LLC ... ieuuuuniiiiiinunniiiiitunes s e i ittt e s e etuut e s s e teaas e s e e sssasesesessaaseesessnnnsssessnnnsssssssnns |sannnsssssessnnnnseees 9,613.000 1,958,224
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5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

31338#-10-4 ......... |FEDERAL HOME LOAN BANK OF BOSTON

...... [....08/27/2024 .. [DIReCT

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

969251-685 ........ [UM BLATR: INTL LDRS RB ...voeoreresresseseeseseeseeseeseeseeseesessessssseseseeseseeseesmesnesasseeseesessssasea [ [....12/19/2024

I L | 25,819.820

5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO

464287-65-5 ......... ISHARES:RUSS 2000 ETF ....01/16/2024 ... [ SANFORD C. BERNSTEIN AND CO. LLC ....

46432F-83-4 ......... ISHARES: CORE MSCI TIS ....08/05/2024 ... [NATIONAL FINANCIAL SERVICES CORP. ...

78464A-75-5 ......... SPDR SEP METALSEMINING ......eueeesesssesisssiittsiststtitiiiii i isssssssssssssssssssssnnnnns | ansssssssssnses ....01/23/2024 ... [SANFORD C. BERNSTEIN AND CO. LLC ..iiiiiiiiiiiiiiiiii i s s s s s s e s s s s s s s essees [oreeesesisiseseeeeeeees 3,435.000 [....oevvvevunnnnnnnnnannns
5819999999. Subtotal - Common Stocks - Exchange Traded Funds

5989999997. Total - Common Stocks - Part 3

5989999998. Total - Common Stocks - Part 5

5989999999. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

2,411,480
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36176M-GZ-0 .. | GN 770016 - RMBS ... ..12/01/2024 . | Paydown ... ....83,178 |... .. 84,966 |.. ..(1,788)]... ....(1,788) ... .. 1,79 (.. 12/16/2033 .
36177P-B2-0 .. | GN 794556 - RMBS . ..12/01/2024 . | Paydown . .45,168 . . . . 46,227 ..(1,060) .(1,060) ..01/15/2042 .
36179L-A5-1 .. | G2 AC9928 - RMBS . ..05/20/2024 . | Paydown . 418,561 .418 561 .. .446 176 |.. . 419,243 . (683) (683) ..02/20/2064 .
36179M-KZ-2 .. | G2 MAO312 - RMBS . ..12/01/2024 . | Paydown . 115,872 . 115,872 .. . 121,085 |.. ..(9,272) .(9,272) ..08/20/2042 .
36179M-NC-0 .. | G2 MAO387 - RMBS .... ..12/01/2024 . | Paydown ... ...103,196 |... .. 103,196 ..108,964 (10,671))... .. (10,671) ... ..09/20/2042 .
36179M-VL-1 .. | G2 MAO619 - RMBS ... ..12/01/2024 . | Paydown ... ...27,043 |... .(2,774)|... . (2,774))... .. 12/20/2042 .
36179M-XW-5 .. | G2 MAO693 - RUBS ... ..12/01/2024 . | Paydown ... ..(2,510)]... ....(2,510))... ..01/20/2043 .
36179V-L6-5 .. | G2 MA6649 - RUBS ... ..12/01/2024 . | Paydown ... ..(1,990)]... ...(1,990) ... ..05/20/2050 .
36179V-L7-3 .. | G2 MA6650 - RMBS ... ..12/01/2024 . | Paydown ... e (112)]0 ..05/20/2050 .
3617HT-YK-6 .. | G2 BJ6114 - RUBS ... ..10/01/2024 . | Paydown ... ..(1,563)]... ..11/20/2068 .
3617K9-F7-6 .. | G2 BN5590 - RMBS .... ..12/01/2024 . | Paydown ... .. (T20)]... ..07/20/2049 .
3617K9-FR-2 .. | G2 BN5576 - RWBS .... ..12/01/2024 . | Paydown ... ..06/20/2049 .
3617KR-FH-4 .. | G2 B09168 - RMBS . ..12/01/2024 . | Paydown . ..07/20/2049 .
36200E-B2-6 .. | GN 598657 - RWBS . ..12/01/2024 . | Paydown . ..05/15/2035 .
362006-KU-9 .. | GN 600707 - RMBS . ..12/01/2024 . [ Paydown . ..12/15/2033 .
36200J-65-4 .. | GN 603081 - RMBS ... ..12/01/2024 . | Paydown ... ..08/15/2033 .
36200K-J4-0 .. | GN 603383 - RWBS .... ..12/01/2024 . | Paydown ... ..01/15/2033 .
36200K-J7-3 .. | GN 603386 - RUBS ... ..12/01/2024 . | Paydown ... ..01/15/2033 .
36200K-KQ-9 .. | GN 603403 - RWBS .... ..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 - RWBS .... ..12/01/2024 . | Paydown ... ..09/15/2033 .
36200N-BP-5 .. | GN 604946 - RWBS .... ..12/01/2024 . | Paydown ... . . ..01/15/2034 .
36201C-JU-9 ...| GN 579075 - RWBS .... ..12/01/2024 . | Paydown ... ..(1 245) ... ..12/15/2031 .
36201H-W8-2 .. | GN 583971 - RWBS . ..12/01/2024 . | Paydown . .(233) ..07/15/2032 .
36201M-89-4 .. | GN 587444 - RMBS . ..12/01/2024 . | Paydown . .(1,022) ..12/15/2032 .
36202C-2Y-8 .. | G2 002591 - RWBS . ..12/01/2024 . [ Paydown . .. (4) ..05/20/2028 .
362020-6Y-4 .. | G2 002687 - RMBS . ..12/01/2024 . | Paydown . ..12/20/2028 .
36202C-N8-2 ...| G2 002215 - RWBS . ..12/01/2024 . | Paydown . ..05/20/2026 .
36202C-PT-4 ...| G2 002234 - RMBS .... ..12/01/2024 . | Paydown ... ..06/20/2026 .
36202C-0A-4 ...| G2 002249 - RMBS .... ..12/01/2024 . | Paydown ... ..07/20/2026 .
36202C-00-9 ...| G2 002263 - RWBS .... ..12/01/2024 . | Paydown ... 8..08/20/2026 .
36202C-0X-4 ...| G2 002270 - RBS ... ..12/01/2024 . | Paydown ... ..08/20/2026 .
36202C-YG-2 .. | G2 002511 - RMBS ... ..12/01/2024 . | Paydown ... ..11/20/2027 .
36202D-2E-0 .. | G2 003473 - RWBS .... ..12/01/2024 . | Paydown ... ..11/20/2033 .
36202D-50-0 ...| G2 003555 - RMBS . ..12/01/2024 . | Paydown . ..05/20/2034 .
36202D-C9-0 ...| G2 002796 - RMBS . ..12/01/2024 . | Paydown . ..08/20/2029 .
36202D-CR-0 ...| G2 002780 - RMBS . ..12/01/2024 . | Paydown . ..07/20/2029 .
36202D-D5-7 ...| G2 002824 - RBS . ..12/01/2024 . | Paydown . ..10/20/2029 .
36202D-DN-8 ...| G2 002809 - RMBS . ..12/01/2024 . [ Paydown . ..09/20/2029 .
36202D-FX-4 .. | G2 002882 - RUBS ... ..12/01/2024 . | Paydown ... ..02/20/2030 .
36202D-J0-5 ...| G2 002971 - RUBS ... ..12/01/2024 . | Paydown ... ..09/20/2030 .
36202D-JR-3 ...| G2 002972 - RBS .... ..12/01/2024 . | Paydown ... ..09/20/2030 .
36202D-YZ-8 .. | G2 003428 - RWBS .... ..12/01/2024 . | Paydown ... ..08/20/2033 .
36202E-5G-0 .. | G2 004447 - RWBS .... ..12/01/2024 . | Paydown ... ..05/20/2039 .
36202E-CA-5 .. | G2 003665 - RUBS ... ..12/01/2024 . | Paydown ... ..01/20/2035 .
36202E-DP-1 .. | G2 003710 - RMBS ... ..12/01/2024 . | Paydown ... ..05/20/2035 .
36202E-GE-3 .. | G2 003797 - RUBS ... ..12/01/2024 . | Paydown ... ..12/20/2035 .
36202E-GQ-6 .. | G2 003807 - RMBS . ..12/01/2024 . | Paydown . ..01/20/2036 .
36202E-HE-2 .. | G2 003829 - RWBS ... ..12/01/2024 . | Paydown ... ..03/20/2036 .
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36202F-AV-8 .. | G2 004520 - RWBS .... ..12/01/2024 . | Paydown ... ....51,926 |... .. 51,871 |.. ...51,926 |.... .. 1,416 (..08/20/2039 .
36202F-EW-2 .. | G2 004649 - RWBS . ..12/01/2024 . | Paydown . . 15,858 17,155 ..03/20/2040 .
36202F-F8-4 .. | G2 004691 - RUBS . ..12/01/2024 . | Paydown . .82 ..05/20/2040 .
36202F-FL-5 .. | G2 004671 - RMBS . ..12/01/2024 . | Paydown . ..04/20/2040 .
36202F-LH-7 .. | G2 004828 - RUBS ... ..12/01/2024 . | Paydown ... ..10/20/2040 .
36202F-VN-3 .. | G2 005121 - RBS ... ..12/01/2024 . | Paydown ... ..07/20/2041 .
36202T-DII-3 .. | GN 608617 - RMBS ... ..05/15/2024 . | Paydown ... ..06/15/2024 .
36202T-G4-2 .. | GN 608719 - RMBS ... ..08/15/2024 . | Paydown ... ..11/15/2024 .
36204B-M5-9 .. | GN 364980 - RWBS .... ..01/15/2024 . | Paydown ... . [..04/16/2024 .
36204F-3J-1 .. | GN 369001 - RMBS ... ..04/15/2024 . | Paydown ... ..05/15/2024 .
36205Y-QW-5 .. | GN 404669 - RWBS .... ..11/15/2024 . | Paydown ... ..12/15/2025 .
362060-DE-4 .. | GN 407901 - RUBS ... ..11/15/2024 . | Paydown ... ..11/15/2025 .
36206F-XH-0 .. | GN 410280 - RMBS . ..08/15/2024 . | Paydown . ..09/15/2025 .
36206H-MB-1 .. | GN 411754 - RWBS . ..12/01/2024 . | Paydown . ..04/15/2027 .
36206J-4C-5 ...|GN 413119 - RWBS . ..12/01/2024 . [ Paydown . ..09/15/2025 .
36206X-PT-4 .. | GN 424434 - RUBS ... ..12/01/2024 . | Paydown ... ..08/15/2027 .
36207L-H0-4 .. | GN 435039 - RMBS .... ..12/01/2024 . | Paydown ... ..02/15/2031 .
36209F-PY-9 .. | GN 470339 - RMBS .... ..12/01/2024 . | Paydown ... ..05/15/2029 .
362098-20-7 .. | GN 480551 - RWBS .... ..12/01/2024 . | Paydown ... ..04/15/2029 .
36209W-4X-7 .. | GN 484238 - RMBS .... ..12/01/2024 . | Paydown ... ..09/15/2028 .
3620AM-M7-4 .. | GN 733982 - RMBS .... ..12/01/2024 . | Paydown ... ..10/15/2040 .
3620AQ-K6-9 .. | GN 736617 - RMBS ... ..12/01/2024 . | Paydown ... ..12/15/2035 .
3620AS-PH-6 .. | GN 738524 - RMBS .... ..12/01/2024 . | Paydown ... ..07/15/2041 .
3620AS-PX-1 .. | GN 738538 - RIBS . ..12/01/2024 . | Paydown . ..07/15/2041 .
36210V-E4-9 .. | GN 503355 - RMBS . ..12/01/2024 . | Paydown . ..02/15/2029 .
36230L-K8-1 .. | GN 752119 - RWBS . ..12/01/2024 . [ Paydown . ..01/15/2033 .
36241L-KA-3 .. | GN 782989 - RMBS . ..12/01/2024 . | Paydown . ..06/15/2040 .
36290R-XII-8 .. | GN 615493 - RMBS . ..12/01/2024 . | Paydown . ..08/15/2033 .
36290R-Y3-1 .. | GN 615530 - RWBS .... ..12/01/2024 . | Paydown ... ..09/15/2033 .
362908-YC-9 ...|GN 616407 - RMBS ... ..03/15/2024 . | Paydown ... ..05/15/2024 .
36290T-FW-4 .. |GN 616781 - RMBS .... ..08/15/2024 . | Paydown ... ..12/15/2024 .
36290T-GN-3 .. | G2 616805 - RMBS ... ..11/20/2024 . | Paydown ... ..01/20/2025 .
36290T-JK-6 .. | GN 616866 - RMBS .... ..12/01/2024 . | Paydown ... ..02/15/2027 .
36290X-MY-3 .. | GN 620575 - RWBS .... ..12/01/2024 . | Paydown ... ..09/15/2033 .
36291G-YY-6 .. |GN 628127 - RUBS . ..12/01/2024 . | Paydown . ..05/15/2034 .
36291L-3U-7 .. | GN 631811 - RMBS . ..04/15/2024 . | Paydown . ..05/15/2024 .
36291L-40-2 .. | G2 631837 - RUBS . ..12/01/2024 . | Paydown . ..06/20/2029 .
36291P-5P-7 ...| G2 634554 - RMBS . ..09/20/2024 . [ Paydown . ..09/20/2024 .
36291U-E7-6 .. | GN 638358 - RWBS . ..12/01/2024 . [ Paydown . ..02/15/2035 .
36291Y-EG-8 .. | GN 641935 - RMBS ... ..12/01/2024 . | Paydown ... ..04/15/2035 .
36297B-JS-1 .. | GN 706873 - RMBS ..12/01/2024 . | Paydown ... ... 127,828 .... 132,861 ..11/15/2030 .
38374M-DF-3 .. | GNR 2005-081 0B - CMO/RMBS .. ..12/01/2024 . | Paydown ... .... 362,783 ... 344,074 ..10/20/2035 .
38375U-JX-9 ...|GNR 2014-H12 HZ - CMO/RMBS .........eevvvvvmmnuns|veeeens ..11/01/2024 . | Paydown ... ..4,465,007 ..06/20/2064 .
38378B-6L-8 .. |GNR 2013-012 B = CMBS ......evvvvvvvnmnnnnnnnnnnns [ eeeeens ..12/01/2024 . | Paydown ... .... 584,053 ..11/16/2052 .
38378K-RB-7 .. |GNR 2013-068 B ~ CMBS ......ccoeeeiiiieiiiiicceen [ e ..12/01/2024 . | Paydown ... ... 834,143 . . . ..08/16/2043 .
38378M-ND-3 .. | GNR 2013-060 GL - CMO/RWBS .. ..12/01/2024 . | Paydown ... .... 239,107 . ..(2,360)]... ....(2,360) |... ..11/20/2041 .
38378M-UG-8 .. | GNR 2013-053 KA - CMO/RMBS ..12/01/2024 . | Paydown ... .... 505,158 ....521,260 (10,120)).... .. (10,120) )... ..10/20/2041 .
38378N-FL-2 .. | GNR 2013-158 AB - CMBS ..... ..12/01/2024 . | Paydown . .125,122 .. . 132,443 |.. ..(2,217) .(2,217) ..08/16/2053 .
383787-60-8 .. | GNR 2013-100 MA - CMO/RMBS .. ..12/01/2024 . | Paydown ... ...49,138 51,188 ..(1,675))... ...(1,675)]... ..02/20/2043 .
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38378T-AL-4 .. | GNR 2013-071 LA - CMO/RMBS .. ..12/01/2024 . | Paydown ... ....46,525 |... ...46,525 .. 46,831 |.. . (307)]... ... (307) ... ..10/20/2042 .
38378X-A4-3 .. |GNR 2014-172 AD - CMBS .. ..12/01/2024 . | Paydown . .60,074 .59,952 ..123 ..01/16/2046 .
38378X-NN-7 .. | GNR 2014-135 AK - CMBS .. ..12/01/2024 . | Paydown . . 45,428 46,79 .(1,368) ..08/16/2085 .
38379K-3N-6 .. | GNR 2015-169 AC - CMBS .. ..12/01/2024 . | Paydown . .38,307 38,301 ..04/16/2056 .
38379K-6D-5 .. | GNR 2015163 AH = CMBS .......cevvvvvvrvvrnieinnns [ oo .12/01/2024 . [Paydown ... .. 98,389 |.. ..04/16/2056 .
38379K-6M-5 .. |GNR 2015-171 EA — CMBS .......evvemenninniniis [ e ..12/01/2024 . | Paydown ... .280,381 |.. ..12/16/2052 .
38379K-B9-8 .. | GNR 2015115 AC = CMBS ......ovvvvvvrvrriieviinnns [ oo ..12/01/2024 . | Paydown ... . 164,618 |.. ..07/16/2051 .
38379K-GP-7 .. | GNR 2015-058 VA = CMBS ........eeveemmmmeennnnnnns | eeeeens ..12/01/2024 . | Paydown ... . . ..10/16/2038 .
38379K-K8-0 .. | GNR 2015128 AJ = CMBS .......ovvvvvvrrrirrreinnns [ oo ..12/01/2024 . | Paydown ... ... (398)]... ..11/16/2085 .
38379K-TT-5 .. |GNR 2015-093 AB ~ CMBS .......cevvvvvvvviirieinnns [ eeeens ..12/01/2024 . | Paydown ... e 726,275 | 722,899 | 724,400 [ oo LTT6 [ e 1,776 |... ..01/16/2047 .
38379U-TB-2 .. | GNR 2016-072 AB ~ CMBS .......cccccvmmmmnnnnnnnnn [ eeeens ..12/01/2024 . | Paydown ... .... 585,201 ... (2,611))... ..04/16/2049 .
38379Y-6L-7 .. |GNR 2016-125 DA = CMBS .......oovvvvvveviiiiiieens [ eeeens .12/01/2024 . [Paydown ... o 282,667 | 242,082 | 282,669 o e () e (2) .. ..12/16/2047 .
38382J-5l1-2 ...| GNR 2021-056 PE - CMO/RMBS ..12/01/2024 . | Paydown . ..1,046,482 |.. .(4,839) ..03/20/2051 .
38382N-GG-6 .. | GNR 2021-027 DC - CMO/RMBS .. ..12/01/2024 . | Paydown . ..1,035,889 |.. .(8,301) K ..02/20/2051 .
690353-6G-7 .. |US INTERNATIONAL DEVELOPMENT FINANCE COR ..08/16/2024 .| Direct ..2,750,000 |.. 286,272 ..3,121,250 |. ..08/16/2027 .
831628-C8-3 .. | SBA 100095 — RMBS ........ccovvvveveiniieneeeeenens [ | 12/15/2024 . | Paydoun . ....(4,813))... ...93,590 |.... ..05/25/2038 .
831628-DL-3 .. | SBA 100107 = RMBS .........evvvvmmmmmmnnmnnnnnnnnns [ eeeeees ..12/15/2024 . | Paydown ... ....(1,186))... ...32,426 |.... ..11/25/2039 .
831628-E7-3 .. | SBA 100158 - RMBS .. ..12/15/2024 . | Paydown ... ...(59,079) |... ..1,242,520 |.... ..12/25/2030 .
831628-EC-2 .. | SBA 100131 - RMBS .. ..12/15/2024 . | Paydown ... ..07/25/2042 .
831628-ED-0 .. | SBA 100132 - RUBS ... ..12/15/2024 . | Paydown ... ..10/25/2042 .
831628-EG-3 .. | SBA 100135 - RUBS ... ..12/15/2024 . | Paydown ... . . ..04/25/2043 .
831628-EM-0 .. | SBA 100140 - RMBS .. ..12/15/2024 . | Paydown ... .... 133,679 . . ....(9,593) ... ..01/25/2044 .
831628-EZ-1 .. | SBA 100152 - RMBS ..12/15/2024 . | Paydown ... ,706,927 . 1,714,848 |.. (136,488) |... ..06/25/2045 .
83162C-A3-7 .. | SBAP 2018-20 L L - ABS ..12/01/2024 . | Paydown . .907,562 |.. . 904,104 (47,219) ..12/01/2038 .
83162C-A9-4 .. | SBAP 2019-25 B B - ABS .. .| Paydoun . . 133,563 |.. 133,115 .(6,190) ..02/01/2044 .
83162C-B4-4 .. | SBAP 2019-25 C C - ABS .. .| Paydoun . . 1,164,845 |.. . 1,172,938 (12,076) ..03/01/2044 .
83162C-C6-8 .. | SBAP 2019-25 G A - ABS .. K .| Paydoun . . .418,408 |.. . 418,408 ..07/01/2044 .
83162C-C7-6 .. | SBAP 2019-20 H H - ABS .. ..08/01/2024 . [Paydown . .331,959 .. . 331,959 |.. . 331,170 ..08/01/2039 .
83162C-E4-1 .. | SBAP 2020-20A A - ABS ... ..07/01/2024 . | Paydown ... .. 249,279 .. 249,279 ..01/01/2040 .
83162C-NN-9 ...| SBAP 2004-20 B A - ABS .. ..02/01/2024 . |Various .... ..02/01/2024 .
83162C-PH-0 .. | SBAP 2005-20 B A - ABS .. ..08/01/2024 . [ Paydown ... ..02/01/2025 .
83162C-PR-8 .. | SBAP 2005-20 G A - ABS .. ..07/01/2024 . | Paydown ... ..07/01/2025 .
83162C-PS-6 .. | SBAP 2005-20 H A - ABS .. ..08/01/2024 . | Paydown ... ..08/01/2025 .
83162C-PX-5 .. | SBAP 2005-20 K A - ABS .. ..11/01/2024 . | Paydown ... ..11/01/2025 .
83162C-QD-8 .. | SBAP 2006-20 C A - ABS .. ..09/01/2024 . [ Paydown . ..03/01/2026 .
83162C-0H-9 ...| SBAP 2006-20 F A - ABS ..12/01/2024 . | Paydown . ..06/01/2026 .
83162C-RA-3 .. | SBAP 2007-20 E A - ABS ..11/01/2024 . [ Paydown . ..05/01/2027 .
83162C-RH-8 .. | SBAP 2007-20J A - ABS ..10/01/2024 . [Paydown . ..10/01/2027 .
83162C-RL-9 .. | SBAP 2007-20L A - ABS ..12/01/2024 . [ Paydown . ..12/01/2027 .
83162C-SP-9 ...| SBAP 2009-20 F A = ABS ......eevvvrrmrmrnnnnnnnnns [ eenennn e 12/01/2024 . | Paydoun .... ..06/01/2029 .
83162C-VB-6 .. | SBAP 2012-20J A - ABS ... ..10/01/2024 . | Paydown ... ..10/01/2032 .
83162C-VS-9 .. | SBAP 2013-20H A - ABS ... ..08/01/2024 . | Paydown ... ..08/01/2033 .
83162C-VV-2 .. | SBAP 2013-20 J J - ABS .. ..10/01/2024 . | Paydown ... ..10/01/2033 .
83162C-WIY-5 .. | SBAP 15200 CTF - ABS .... ..10/01/2024 . | Paydown ... ..04/01/2035 .
83162C-XY-4 .. | SBAP 2016-20 H H - ABS .. ..08/01/2024 . [ Paydown ... ..08/01/2036 .
83162C-YB-3 .. | SBAP 2016-20J J - ABS ... ..10/01/2024 . | Paydown ... .... 551,371 . . ..10/01/2036 .
83162C-YN-7 .. | SBAP 2017-20 D D - ABS .. ..10/01/2024 . | Paydown ... ... 295,722 . (4,743)]... (4 743) ... ..04/01/2037 .
83162C-YR-8 .. | SBAP 2017-20F F - ABS ..12/01/2024 . | Paydown . . 489,444 .. 997 ..997 ..06/01/2037 .
83162C-YZ-0 .. | SBAP 2017-20K K - ABS ... ..11/01/2024 . | Paydown ... .. 514,329)............514,329 | 514,329 | oo i [ .. 11/01/2037 .
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83162C-ZF-3 .. | SBAP 2018-20 B B - ABS .. ..08/01/2024 . [ Paydown ... ... 564,892 ..564,892 |.... .. 13,562 [..02/01/2038 .
83162C-Z\-8 .. | SBAP 2018-20 F F - ABS ..12/01/2024 . | Paydown . . 790,697 |.. ..790,697 |. ..06/01/2038 .
83162C-ZP-1 .. | SBAP 2018-20 G G - ABS ..07/01/2024 . [Paydown . . 336,929 |.. . ..336,929 |. ..07/01/2038 .
831641-FG-5 .. | SBIC 2016-10 B B - ABS ..09/01/2024 . [ Paydown . ..1,637,843 .. . 1,502,446 |.. .. 1,637,843 |. ..09/10/2026 .
831641-FH-3 .. | SBIC 2017-10 A A - ABS .. ..09/01/2024 . | Paydown ... ....0638,881)............ 638,881 .... 638,881 ..03/10/2027 .
831641-FL-4 .. | SBIC 2018-10 B B - ABS .. ..00/01/2024 . |Paydown ........coovvvvviiisooreinnininnnnnnnns | 1,834,261 [, 1,834,261 1,833,052 . ..1,834,261 |.... ..09/10/2028 .
831641-FM-2 .. |SBIC 2019-10 A A = ABS ..cceeeeeeieieeeeeeeeeee s ..09/01/2024 . |Paydown ........coevvvvviiii]oeeeeeennnnnnnnnnnnns |oeeenn 1,570,483 |, 1,570,482 1,670,482 |......... 1,569,706 |.. ..1,570,482 |.... ..03/10/2029 .
831641-FU-4 .. | SBIC 2210B A - ABS ..09/01/2024 . [Paydown ... 908,360 . 908,360 |.. ..908,360 |.... ..09/01/2032 .
89156H-AA-5 .. | TOTE SHIPHOLDINGS LLC ..10/16/2024 .| Call @ 100.00 .. ... 150,000 . . 163,796 .. . (353)]... ...(363)]... ..163,443 |.... ..10/16/2040 .
0109999999. Subtotal - Bonds - U.S. Governments 41,808, 118 42,942,330 42,511,771 (318,960), 42,192,811 XXX
216777-FZ-0 .. | COOPER TEX INDPT SCH DIST .oovvvvvvvviiiiiiinnnn [ oo ..02/05/2024 .| Stifel Nicolaus & Co. . |oeceeeeerreeeinnnnnns |oeeeeenn 2,724,408 | 2,700,000 |......... 2,700,000 [......... 2,700,000 [evveeverrrrnrnnnns fooreeeeniniiieines feevveieiieeeeeeeees [ e e 2,700,000 ..02/15/2026 .
882724-QP-5 ...| TEXAS ST oeeviiiiiiiiiiiiiiiiiciceicccccccccecceeeens [ e ..03/28/2024 . [Unknown ... ... 25,000,000 25,711,120 . (18,900)... 25,427,928 |ooooeeiiiiiins e (3,975,428) ..04/01/2044 .
882830-AP-7 .. | TEXAS TRANSN COMMN ........evvvvvvvvvnnnnnnnnnnnnns [oeeeean e 03/28/2024 . [ Unknown ... ... 14,690,000 14,734,027 |........ 14,712,200 |.. ..(1,5902)... 4,710,617 | s (2,977,861) ..04/01/2042 .
93974C-PL-8 ...| WASHINGTON ST ..04/01/2024 . |Call @ 100.07 .. ... 12,210,000 14,219,927 |........ 13,196,781 |.. .. (39,884)]... 13,156,897 |ooeeeeeiiiiiens e (938,227) ..08/01/2029 .
93974C-PM-6 ...| WASHINGTON ST ..04/01/2024 . [ Unknown ... 22,460,000 26,298,774 ...(33,512)]... 25,367,210 |oeveveiiieiineens o (2,412,299) ..08/01/2039 .
93974C-RE-2 ...| WASHINGTON ST ..04/01/2024 . |Call @ 100.00 .. ... 25,030,000 28,774,565 (31,782)|... .28,004,914 | [ (2,974,914) ..08/01/2040 .
93974C-RF-9 ...| WASHINGTON ST ..... ..04/01/2024 . [ Unknown ..2,905,000 |.. . 3,408,161 |.. . 3,186,664 ..3,180,567 |. (275,567)|. ..08/01/2033 .
975332-E1i-3 ...|WINONA TEX [NDPT SCH DIST . ..02/05/2024 . |Stifel Nicolaus & Co. . |.....oeeeeeeeeen. |t 3,531,710 |........... 3,500,000 ......... 3,500,000 3,500,000 |. ..3,500,000 |.... 31,710 |.... .93, ..02/15/2027 .
0709999999. Subtotal - Bonds - U.S. Political Subd|V|S|ons of States, Territories and 108,495,000 119,346,575 116,169,909 (131,777) (131,777) 116,038,133 (13,498, 178) 2 961,586 XXX
196480-3P-0 .. | COLORADO HOUSING AND FINANCE AUTHORITY ...... |....... ..11/01/2024 .|Call @ 100.00 ... 630,000 ...670,604 .668,750 |.. .. (1,925)]... ..(1,925) ... ..666,825 |.... . (36,825)].... ..05/01/2049 .
196480-NH-6 .. | COLORADO HOUSING AND FINANCE AUTHORITY .. ..11/01/2024 .|Call @ 100.00 .. .205,000 |.. .211,883 (584) .(6,298)|. ..11/01/2050 .
196480-119-4 .. | COLORADO HOUSING AND FINANCE AUTHORITY .. ..11/01/2024 .|Call @ 100.00 .. . 225,000 .. . 235,593 (407) . (10, 185)]. ..05/01/2049 .
19648G-CS-9 .. | COLORADO HOUSING AND FINANCE AUTHORITY .. ..11/01/2024 .|Call @ 100.00 .. 110,000 |oeeeeeee 115,782 [ (450) .(5,331)]. ..05/01/2054 .
25477P-NT-8 .. | DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL ... [....... .. 11/01/2024 . |Redemption @ 100.00 ... .. 172,890 . 172,890 |.. ..03/01/2049 .
3132AE-EY-8 .. |FH ZT1951 - RUBS .... ..12/01/2024 . | Paydown ... .. 63,536 |.. ..05/01/2049 .
3132DM-K2-0 .. | FH SD0313 - RMBS ... ..12/01/2024 . | Paydown ... ..04/01/2050 .
3132DN-V2-6 ...|FH SD1533 - RMBS .... ..12/01/2024 . | Paydown ... ..09/01/2052 .
3132D0-E5-1 ...|FH SD2856 - RMBS ... ..12/01/2024 . | Paydown ... ..05/01/2053 .
31320S-06-2 ...|FH SD4977 - RMBS .... ..12/01/2024 . | Paydown ... ... 911,812 . ..11/01/2083 .
31320U-Y9-2 ...|FH SD7036 - RWBS .... ..12/01/2024 . | Paydown ... ... 118,715 . 118,715 |.... ..04/01/2054 .
3132DW-G9-8 .. | FH SD8324 - RMBS ... ..12/01/2024 . | Paydown ... ... 821,791 ..821,791 |.... ..05/01/2053 .
3132DW-HS-5 ...|FH SD8341 - RMBS . ..12/01/2024 . | Paydown . . 490,777 .. ..490,777 |. ..07/01/2053 .
3132VM-HD-0 .. | FH Q61127 - RUBS . ..12/01/2024 . | Paydown . 118,598 |.. ..01/01/2049 .
3132P-6K-8 .. | FH Q49873 - RMBS . ..12/01/2024 . | Paydown . ....8,185].. ..08/01/2047 .
3132X8-UC-2 ...|FH Q50578 - RWBS . ..12/01/2024 . [ Paydown . 85,727 ..09/01/2047 .
3132XU-G3-3 ...|FH Q52017 - RWBS . ..12/01/2024 . | Paydown . .. 26,368 |.. .. 11/01/2047 .
3132XU-GZ-2 .. |FH Q52015 - RMBS .... ..12/01/2024 . | Paydown ... .... 164,304 .. 11/01/2047 .
3132XU-JX-4 ...|FH Q52077 - RWBS .... ..12/01/2024 . | Paydown ... .... 379,323 .. 11/01/2047 .
3132XU-KF-1 .. | FH Q52093 - RMBS .... ..12/01/2024 . | Paydown ... .... 194,180 .. 11/01/2047 .
3132XU-KT-1 .. | FH 052105 - RMBS .... ..12/01/2024 . | Paydown ... .. 373,3%4 .. 11/01/2047 .
3132XW-DG-3 .. |FH Q53702 - RMBS .... ..12/01/2024 . | Paydown ... . . ..01/01/2048 .
3132XW-DH-1 .. | FH Q53703 - RMBS .... ..12/01/2024 . | Paydown ... .. 12,400 |.. ..01/01/2048 .
31336B-JE-7 .. |FH G61161 - RMBS . ..12/01/2024 . [ Paydown . .320,010 ..08/01/2047 .
3133A4-3A-2 ...|FH QA9793 - RMBS . ..12/01/2024 . | Paydown . 46,917 ..05/01/2050 .
3133AD-J6-4 ...|FH QB6585 - RWBS . ..12/01/2024 . [ Paydown . . 206,844 ..12/01/2050 .
3133AD-JZ-0 .. | FH QB6580 - RMBS . ..12/01/2024 . [Paydown . 68,191 ..12/01/2050 .
3133AD-ZP-4 ...|FH QB7050 - RMBS . ..12/01/2024 . | Paydown . . 526,004 ..12/01/2050 .
3133AY-QF-0 .. |FH QD2254 - RMBS ... ..12/01/2024 . | Paydown ... .. 20,330 |.. ..11/01/2051 .
3133BE-VD-2 .. |FH QE5S112 - RMBS .......eeeveeeeeeeeeeeeeeeeeeeeees [ ..12/01/2024 . | Paydown 804,883 ..07/01/2082 .
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3133KN-D9-1 ...|FH RAG428 - RWBS ....... ..12/01/2024 . | Paydown ... ..1,085,121 ... ...907,267 .913,838 |.. 161,283 |... ...161,283 |... ..1,085,121 |.. .. 16,608 [..12/01/2051 .
3133TC-AU-2 ...|FSPC T-009 A6 - RIBS .. ..12/01/2024 . | Paydown . . e 12 |12 [ fe [ fe e 12 | ..03/25/2029 .
3136BA-UL-6 .. |FNR 2020-48 AB - CMO/RMBS . ..12/01/2024 . | Paydown . . 269,605 |.. . 240,875 |.. 259,605 ..07/25/2050 .
3136BF-U2-7 .. | FNR 2021-024 AD - CMO/RMBS ..12/01/2024 . | Paydown . . 267,751.. .270,428 |.. ..267,751 ..11/25/2049 .
3136BJ-BX-2 .. |FNR 2021-72 PC = CMO/RMBS .........ovvvvvmmnnnnns [ ereens .12/01/2024 . [Paydown ... 3,048,551 ..3,767,121 |.... ..10/25/2051 .
3137IN-V7-7 .. |FN 257238 - RMBS ....ccooeieieiiiiiieeeeeeee e ..12/01/2024 . | Paydown ... ....8,152 ....8,514 |.... ..06/01/2028 .
3137HF-TM-7 .. |FHR 5460 KN - CMO/RMBS .........coovveeeennnnieinc | oeiens ..12/01/2024 . | Paydown ... .... 406,355 ..10/25/2054 .
3137HF-TV-7 .. |FHR 5460 NH - CMO/RMBS ........cooevvrrrnnnnnnnn [ oonnns ..12/01/2024 . | Paydown ... .... 123,454 ..10/25/2054 .
3137HF-VQ-5 .. |FHR 5464 JT = CMO/RMBS ........oooveeeeieeinennnn [ oo s 12/01/2024 . | Paydoun .... .. 235,643 ... 226,479 ..10/25/2054 .
3137HH-50-0 ...|FHR 5460 HT - CMO/RUBS .......coooverreeneeniiein [ oenens ..12/01/2024 . | Paydown ... ...606,555 ..10/25/2054 .
3138LM-DD-2 .. | FN AN8199 — CMBS/RMBS .........eevvvvvvvvvvvnnnnns [ ereeens ..12/01/2024 . | Paydown ... ..01/01/2036 .
3138lIJ-JA-7 .. | FN AS8356 - RIBS .... ..12/01/2024 . | Paydown ... ..11/01/2046 .
3138lJ-X2-9 .. |FN AS8796 - RUBS .... ..12/01/2024 . | Paydown . (54,611) ..02/01/2047 .
313938-T6-2 .. | FNI 2003-16 A43 - CMO/RMBS ..12/01/2024 . | Paydown . .(1,069) ..10/25/2042 .
31393D-RY-9 ...|FNR 2003-63 A6 - CMO/RMBS . ..12/01/2024 . [ Paydown . .. 3,645 ..07/25/2044 .
31400F-B2-2 .. | FN 685957 - RIBS ..12/01/2024 . | Paydown ... ... (103)]... ..09/01/2032 .
31400K-3U-8 .. |FN 690311 - RUBS ... ..12/01/2024 . | Paydown ... ... (897)]... ..04/01/2033 .
31403C-WP-2 ...|FN 745054 - RMBS .... ..12/01/2024 . | Paydown ... ... (867)]... ..09/01/2035 .
31404G-V4-0 .. |FN 768435 - RUBS .... ..12/01/2024 . | Paydown ... ....(993)]... ..01/01/2034 .
3140F7-XE-4 .. | FN BD0676 - RMBS ... ..12/01/2024 . | Paydown ... . (331))... ..01/01/2047 .
3140F7-XR-5 .. | FN BD0687 - RMBS .... ..12/01/2024 . | Paydown ... . . . . ..09/01/2047 .
3140F7-YD-5 .. | FN BDO707 - RMBS .... ..12/01/2024 . | Paydown ... .... 226,926 .. (16,803)]... (16,803) |... ..10/01/2047 .
3140FC-KN-7 .. | FN BD4800 - RUBS ... ..12/01/2024 . | Paydown ... ....5,363 v (301))... .. (301) ... ..09/01/2046 .
3140FK-H6-0 .. | FN BE0252 - RWBS . ..12/01/2024 . | Paydown . . (776) (776) ..09/01/2046 .
3140FU-NS-3 ...|FN BE8500 - RMBS . ..12/01/2024 . | Paydown . . (319) (319) ..02/01/2047 .
3140FV-HU-3 .. | FN BE9242 - RMBS . ..12/01/2024 . [ Paydown . ..(1,440) .(1,440) ..03/01/2047 .
3140GP-X6-0 .. | FN BH1600 - RMBS . ..12/01/2024 . | Paydown . ..(1,749) .(1,749) ..12/01/2047 .
3140GS-6N-7 .. | FN BH4476 - RWBS . ..12/01/2024 . | Paydown . ..(2,673) ..12/01/2047 .
3140GU-JH-1 .. | FN BH5663 - RWBS .... ..12/01/2024 . | Paydown ... ... (611)]... ..06/01/2047 .
3140GX-B6-7 .. | FN BH8160 - RMBS ... ..12/01/2024 . | Paydown ... (11,262)f... ..12/01/2047 .
3140GY-3F-4 .. | FN BHO797 - RWBS .... ..12/01/2024 . | Paydown ... ..(2,533)... ..09/01/2047 .
3140GY-6Z-7 .. | FN BH9887 - RUBS ... ..12/01/2024 . | Paydown ... ..(2,101)]... ..10/01/2047 .
3140H2-FD-5 ...|FN BJ1063 - RUBS ... ..12/01/2024 . | Paydown ... . ..(6,353)]... ..12/01/2047 .
3140H2-JG-4 ...|FN BJ1162 - RUBS ... ..12/01/2024 . | Paydown ... ....385 101 (16,398)]... ..01/01/2048 .
3140H2-YF-9 .. | FN BJ1609 - RUBS . ..12/01/2024 . | Paydown . ....4,285].. . (267) ..10/01/2047 .
3140H3-YJ-9 ...|FN BJ2512 - RMBS . ..12/01/2024 . | Paydown . ..(6,927) ..12/01/2047 .
3140H4-J7-0 .. | FN BJ2985 - RMBS . ..12/01/2024 . | Paydown . . (464) ..12/01/2047 .
3140H6-AS-8 .. | FN BJ4516 - RWBS . ..12/01/2024 . | Paydown . ..01/01/2048 .
3140H6-22-8 .. | FN BJ5260 - RWBS . ..12/01/2024 . [ Paydown . ..12/01/2047 .
3140H6-2V-4 .. | FN BJ5255 - RMBS ... ..12/01/2024 . | Paydown ... ..12/01/2047 .
3140HL-JT-4 .. | FN BK6573 - RVBS ..12/01/2024 . | Paydown ... ..07/01/2048 .
3140HT-ZG-7 .. | FN BL2542 - CMBS/R\BS ..12/01/2024 . | Paydown ... ..05/01/2039 .
3140HU-RD-0 ...|FN BL3183 - CMBS/RMBS ..12/01/2024 . | Paydown ... ..08/01/2037 .
3140JB-AN-6 .. | FN BM6312 - RVBS ..12/01/2024 . | Paydown ... . . ..08/01/2046 .
3140KE-5T-1 .. | FN BP7157 - RUBS ... ..12/01/2024 . | Paydown ... . . . (11,615) [... ..06/01/2050 .
3140KE-CG-1 .. | FN BP6370 - RUBS ... ..12/01/2024 . | Paydown ... ... 179,210 .... 188,338 .. (11,815)]... (11,815) [... ..05/01/2050 .
3140KE-RN-0 .. | FN BP6792 - RWBS .... ..12/01/2024 . | Paydown ... ... 249,305 .... 262,043 .. (17,769)]... .. (17,769) |... ..05/01/2050 .
3140KU-NU-2 ...| FN BO8502 - RWBS . ..12/01/2024 . | Paydown . . 307,798 |.. . 324,150 |.. (19,406) (19,406) ..12/01/2050 .
3140KV-K7-4 .. | FN BQ9317 - RWBS .... ..12/01/2024 . | Paydown ... .. 197,210 ...208,889 211,373 |. .. (14,163))... ...(14,163) ... ..12/01/2050 .
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3140KV-KG-4 .. | FN BQ9294 - RMBS .... ..12/01/2024 . | Paydown ... ... 422,063 ....446,59% .(29,234)... ...(29,234) ... ..422,063 |.... ..12/01/2050 .
3140ML-MZ-0 .. | FN BV6675 - RMBS . ..12/01/2024 . | Paydown . . 152,136 |.. . 154,560 |.. ..(2,500) .(2,500) ..152,136 |. ..04/01/2052 .
3140MR-2K-2 .. | FN BWO777 - RMBS . ..12/01/2024 . | Paydown . .606,157 |.. .583,426 |.. .. 24,043 . 24,043 . 606,157 |. ..08/01/2052 .
3140NK-L5-8 .. | FN BY3047 - RUBS . ..12/01/2024 . | Paydown . ..2,363,331 .. . 2,321,257 |.. 41,341 41,341 ..2,363,331 |. ..07/01/2053 .
3140NS-GF-5 .. | FN BY9197 - RUBS ... ..12/01/2024 . | Paydown ... ...26,362 |.... ..09/01/2053 .
3140Q9-TX-1 .. | FN CA2365 - RMBS .... ..12/01/2024 . | Paydown ... 175,776 |.... ..09/01/2048 .
3140QA-DC-1 .. | FN CA2798 - RWBS .... ..12/01/2024 . | Paydown ... ..12/01/2048 .
3140QN-DE-9 ...|FN CB2800 - RMBS ... ..12/01/2024 . | Paydown ... ..02/01/2052 .
3140QP-28-2 ...|FN CB4369 - RMBS .... ..12/01/2024 . | Paydown ... ... 215,903 ).l ..07/01/2082 .
314008-0C-8 ...|FN CB6750 - RUBS ... ..12/01/2024 . | Paydown ... .... 751,537 ... 728,286 ..07/01/2083 .
3140XL-FD-5 .. | FN FS4663 - RWBS .... ..12/01/2024 . | Paydown ... ... 124,447 .... 120,062 ..05/01/2053 .
3140XM-M7-8 .. | FN FS5781 - RUBS ... ..12/01/2024 . | Paydown ... ... 338,950 ... 323,751 ..08/01/2053 .
3140XM-X7-6 .. |FN FS6101 - RMBS . ..12/01/2024 . | Paydown . . 450,552 |.. . 445,659 |.. ..08/01/2083 .
3140XP-BW-8 .. | FN FS7252 - RMBS . ..12/01/2024 . | Paydown . ..11/01/2083 .
31418B-TN-6 .. | FN MA2356 - RWBS . ..12/01/2024 . [ Paydown . ..07/01/2045 .
31418D-FZ-0 .. | FN MA3783 - RUBS ... ..12/01/2024 . | Paydown ... ..09/01/2049 .
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 .
31418D-RF-1 .. | FN MA4085 - RUBS ... ..12/01/2024 . | Paydown ... ..07/01/2050 .
31418E-6Z-8 .. | FN MAS387 - RUBS ... ..12/01/2024 . | Paydown ... ..06/01/2054 .
31418E-Q8-6 .. | FN MA4978 - RUBS ... ..12/01/2024 . | Paydown ... ..04/01/2053 .
31418E-R7-7 .. | FN MA5009 - RUBS ... ..12/01/2024 . | Paydown ... ,064,699 ......... 1,024,814 ..05/01/2053 .
31418E-T5-9 .. | FN MAS071 - RMBS .... ..12/01/2024 . | Paydown ... ... 394,391 .... 385,304 ..07/01/2083 .
31418E-V8-0 .. | FN MA5138 - RUBS . ..12/01/2024 . | Paydown . . 373,409 .. . 362,542 |.. ..09/01/2053 .
31418E-W2-2 .. | FN MAS164 - RUBS . ..12/01/2024 . | Paydown . . 118,005 |.. 17,156 .. ..10/01/2083 .
31418E-HL-0 .. | FN MA5150 - RMBS . ..12/01/2024 . [ Paydown . .. 70,792 .. .. 69,653 |.. ..08/01/2053 .
34074M-ND-9 ...|FLORIDA HSG FIN COHP REV ..12/02/2024 . | Redemption @ 100.00 . 173,540 |.. . 173,540 |.. . 173,540 K ..07/01/2037 .
34074M-PG-0 .. | FLORIDA HSG FIN CORP REV ..... ..12/02/2024 . | Redemption @ 100.00 . 195,883 .. . 195,241 |.. . 195,377 ..492 | ..01/01/2043 .
45129Y-V4-5 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R ... [....... ..07/01/2024 .|Call @ 100.00 ....880,000 ....898,788 .897,616 |.. . (17,233)[.... ..01/01/2083 .
49130T-UR-5 ...| KENTUCKY HSG CORP HSG REV .........ccevvvvveeenns [ereenns ..08/01/2024 . |Call @ 100.00 .... 415,000 .... 430,857 417,931 |.. .(1,804)].... ..01/01/2040 .
49130T-VQ-6 .. | KENTUCKY HSG CORP HSG REV = RMBS .........cceeun | eeeens ..08/01/2024 . [Call @ 100.00 .... 280,000 ....201,3% ..07/01/2037 .
54627D-BV-2 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... |....... ..12/02/2024 . |Redemption @ 100.00 ... ... 155,121 ... 165,121 ..12/01/2038 .
54627D-EF-4 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... |[....... ..12/02/2024 . |Redemption @ 100.00 ... ... 163,396 ....163,3% ..03/01/2041 .
57419T-W7-2 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... |....... ..08/29/2024 . |Call @ 100.00 ... 460,000 .... 462,208 .. . . ..09/01/2053 .
57419T-ZK-0 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR .. ..08/29/2024 . |Call @ 100.00 .. .665,000 |.. .665,000 |.. .665,000 . 665,000 |. ..03/01/2053 .
604160-JA-3 .. | MINNESOTA ST HSG FIN AGY HOMEQWNERSHIP F .. ..12/02/2024 . |Redemption @ 100.00 .. 1,244,605 |.. . 1,244,605 |.. 1,244,605 .. 1,244,605 |. ..02/01/2051 .
60416T-8V-1 .. | MINNESOTA HOUSING FINANCE AGENCY ......... ..11/01/2024 .|Call @ 100.00 ..... .980,000 .. .980,000 |.. .980,000 ..01/01/2047 .
605350-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG ..12/02/2024 . |Redemption @ 100.00 ...97,465 .. .. 97,466 |.. 97,465 K ..12/01/2034 .
60637B-XV-7 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... ..12/02/2024 . | Redemption @ 100.00 ..1,556,381 .. . 1,586,638 |.. ,575,267 .(1,715) . (17,171)). ..11/01/2043 .
6396811-3P-2 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..00/01/2024 .| Call @ 100.00 .......cevve]oereerernnnnnnnnnnnns Joeeeeeeeeennn 5,000 foveiiiiiinnnnns 5,000 fc.evvvrnnnnnnes 5,182 ..09/01/2049 .
63968M-N3-9 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..09/01/2024 . |Call @ 100.00 .. .... 415,000 ....415,000 ..03/01/2050 .
641279-NX-8 .. |NEVADA HSG DIV SINGLE FAMILY MTG REV ........|....... .12/01/2024 . [ Paydown ... 219,045 .... 219,045 ..11/01/2044 .
641279-UD-4 ...|NEVADA HSG DIV SINGLE FAMILY MTG REV . ..10/01/2024 . |Call @ 100.00 ... 370,000 ....370,000 ..10/01/2083 .
647200-3P-7 .. |NEW MEXICO MTG FIN AUTH [ ..12/02/2024 . |Redemption @ 100.00 ... .. 253,665 ... 253,666 ..09/01/2037 .
647201-N4-0 .. |NEW MEXICO MTG FIN AUTH ....ovvvniiiiiiiiiiiiinnn [ oo ..12/02/2024 . |Call @ 100.00 .. ..03/01/2055 .
677377-2P-7 .. | OHIO HSG FIN AGY SINGLE FAMILY MTG REV .... ..12/01/2024 . |Call @ 100.00 . 135,162 |.. .. 11/01/2041 .
684907-WN-4 .. | ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER R ... ..11/15/2024 . | Redemption @ 100.00 ... . , .. 77,066 |.. ..09/01/2050 .
83756C-3U-7 .. | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. ..11/01/2024 .|Call @ 100.00 ..... 945,000 |.. 945,000 . 945,000 ..11/01/2053 .
83756C-RP-2 ...| SOUTH DAKOTA HOUSING DEVELOPMENT AUTHRRI ... ..05/01/2024 . | Maturity @ 100.00 .. 250,000 ... 250,000 . 250,000 |. ..05/01/2024 .
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83756C-RQ-0 .. | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .... ..11/01/2024 . | Maturity @ 100.00 .. .... 530,000 ....530,000 ..11/01/2024 .
880461-2F-4 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY .... ..07/01/2024 .|Call @ 100.00 .. . 135,000 |.. . 143,563 |.. .(5,295)|. ..07/01/2050 .
880461-T7-3 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY .... ..07/01/2024 .|Call @ 100.00 .. .575,000 |.. .608,448 |.. (20,552). ..07/01/2040 .
88275F-NU-9 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. ..12/02/2024 . |Call @ 100.00 .125,000 |.. .125,000 |.. ..09/01/2039 .
88275F-NZ-8 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... |....... ..12/02/2024 . | Various .. 155,750 .. 155,750 ..09/01/2038 .
88275F-SH-3 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... |....... ..12/02/2024 . |Redemption @ 100.00 ... |.ecooeeereinniiiinins Joveeeeeeeen 77,156 [oveiiiiiinnnn 77,156 [onneeeeee ..03/01/2036 .
915137-5G-4 .. |BOARD OF REGENTS OF THE UNIVERSITY OF TE ... |....... ..08/15/2024 . |Call @ 100.00 ..(8,009)]... ...(8,009) ... 1 137 003 |.... ..08/15/2026 .
93978X-EQ-9 .. | WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI ....{....... ..06/03/2024 . [Call @ 100.00 ...45,000 |.... ..09/01/2040 .
93978X-ER-7 .. | WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI ....{....... ..12/02/2024 . |Call @ 100.00 ... 140,000 .... 140,000 . . | . 140,000 |.... ..05/01/2041 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 44 640,758 44,640,759 43,667,306 35 349,498 1,007,056 1,007,056 44,793,328 XXX
008428-AJ-6 .. | ABMT 2015-5 A9 - CMO/RMBS ..........cooeeeeeeenns|oeerns ..12/01/2024 . [Paydown ........oovvvvveiini]enneinnnnnnnnnnnnnns | 60,622 |, 60,622l 62,001 Ll 62,608 [ [ (1,986)].cceeeeeeeeeeeeeee ferviiiiinns (1,986) |evveeeeeeenneens foeeeeennnnnn 60,622 | [ ..07/25/2045 .
00842E-AC-5 .. | ABMT 162 A3 = CMO/RMBS ........eevmmmmnnnnnnnns | veeens ..12/01/2024 . | Paydown ... ..03/26/2046 .
00842T-AD-0 .. | ABMT 2016-1 A4 — CMO/RMBS ..........evvvvummmnuns|veeenns ..12/01/2024 . | Paydown ... .. 12/25/2045 .
06051G-HR-3 .. | BANK OF AMERICA CORP ..03/15/2024 .| Call @ 100.00 .......cceve]oererrenennnnnnnnnnns |oeeeeen.. 8,675,000 |.........e 3 675 000 ..03/15/2025 .
06406H-CS-6 .. | BANK OF NEW YORK MELLON CORP ... . ..02/04/2024 . |Maturity @ 100.00 .. .... 1,600,000 ..02/04/2024 .
07359B-AA-5 .. |BEACN 211 A = ABS .....evvviviiiiiiiiniiiiiiiniines [ eeeees ..12/20/2024 . | Paydown ... .. 1,080,000 ..10/22/2046 .
12647P-AL-2 .. | CSMC 2013-7 A11 - CMO/RVBS ..12/01/2024 . | Paydown ... .. 60,361].. . . ..08/25/2043 .
126650-CF-5 .. | CVS HEALTH CORP ..08/12/2024 . |Maturity @ 100.00 . 1,878,000 |.. 1 856 920 |.. 1,875,239 N ..08/12/2024 .
126650-CY-4 .. | CVS HEALTH CORP ..10/16/2024 . |Various .... ..2,465,000 |.. . 3,060,864 |.. . 2,976,738 (679,439)|. . (679,439) ..03/25/2038 .
126650-DJ-6 .. | CVS HEALTH CORP .....cooevreeeiiiiiiiiiiii | s ..10/15/2024 .| Various .......cccoeeeeeees Jooveeniininnninnnnnns | 6,936,833 |...e 7,355,000 |......... 8,508,745 |......... 8,133,656 |...ooooveveriiinins [evvennnnn (96,186) [ | (96,186) |oeeeeeiieiiiiiens |0 8,087,470 | [ (1,100,637)f..... (1,100,637)|... ..04/01/2030 .
14149Y-BA-5 .. | CARDINAL HEALTH INC ..coooeeiiieiiiiiiieiieeeeeeen | e ..11/15/2024 . |Maturity @ 100.00 .. 1,249,361 |.. ..11/15/2024 .
14855li-AA-4 .. | CASTLELAKE SECURED AVIATION ASSET LLC 20 ... |....... ..12/15/2024 . [Paydown , ... 524,178 |.. ..07/31/2036 .
172967-MF-5 .. | CITIGROUP INC ..04/24/2024 . |Call @ 100.00 .. 4,877,000 |......... 5,083,372 ..4,807,624 |.. ..04/24/2025 .
22044P-AA-5 ...| CMC 2013-THT A1 — CMO/RMBS .......eevveeennnnns [ eeeens ..12/01/2024 . [Paydown .... 153,826 |.. ..02/25/2043 .
232989-AB-9 ...|DLLMT 231 A2 = ABS ...oooeeiiiieiiieee [ s ..12/20/2024 . | Paydown ... ... 19,264,654 |........ 19,262,867 |........ 19,263,857 |.. ..11/20/2025 .
24702V-AL-6 .. | DEFT 2021-2 D - ABS ... RO I ..03/22/2024 . |Paydown ..........ooevvviiiioeeniniiniiinins |, 5,850,000 |........... 5,850,000 |......... 5,849,860 |.......... 5,849,965 |.. ..06/22/2027 .
247030-AF-6 .. |DEFT 2022-1D = ABS ...coeeeeeeeeeeieeeeeeeeeeeee oo ..08/22/2024 . | Paydown . .. 3,000,000 ..01/24/2028 .
20342#-AA-0 .. | ENHANCED CAPITAL CONNECTICUT FUND VI, LL .. ..12/16/2024 . [DIRECT . 455,607 |.. K ..12/15/2030 .
203420-AA-2 ...| ENHANCED CAPITAL RHODE ISLAND NOTE ISSLE .. ..12/15/2024 . [DIRECT ... ..1,240,232|.. . 1 240 232 | ..12/15/2026 .
20379V-BB-8 .. | ENTERPRISE PRODUCTS OPERATING LLC .. ..02/15/2024 . |Maturity @ 100.00 . 6,138,000 |.. ..6,138,000 |. ..02/15/2024 .
300401-AD-0 .. | EVERSOURCE ENERGY ... ..10/01/2024 . | Maturity @ 100.00 ..1,735,000 |.. . .(3,241) ..1,735,000 | ..10/01/2024 .
30285F-AE-9 .. | FREMF 14K40 B - CMBS . ..09/25/2024 . | Paydown ... ..6,345,000 |.. . 6,703,607 |.. . 6,388,140 (43,140) ..6,345,000 |. ..11/25/2047 .
30292C-AJ-6 ...| FREMF 2014-K38 B - CMBS ... ..04/25/2024 . | Paydown ... .... 7,680,000 |......... 7,892,880 |......... 7,688,690 |.. ...(8,690)|... ..7,680,000 |.... ..06/25/2047 .
30292C-AL-1 .. | FREMF 2014-K38 C - CMBS ... ..04/25/2024 . | Paydown ... ... 16,000,000 |........ 16,704,801 |........ 16,011,515 |.. 16,000,000 |.... ..06/25/2047 .
30292G-AN-8 .. | FREMF 2014-K39 B - CMBS ... ..07/25/2024 . | Paydown ... .... 1,000,000 ..1,000,000 |.... ..08/26/2047 .
30292G-AQ-1 .. | FREMF 2014-K39 C - CMBS . ..08/26/2024 . |Paydown .........ooevvviiiiieniiiiiininninns | 4,230,000 | 4,230,000 ..4,230,000 |.... ..08/26/2047 .
316773-CX-6 .. |FIFTH THIRD BANCORP . ..01/25/2024 . |Maturity @ 100.00 ...... |....cooeeeeeeennnnnss e 2,040,000 | 2,040,000 |.......... 2,049,255 .. ..01/25/2024 .
355638-AJ-9 ...| FREMF 2014-K37 B ~ CMBS .......eevvmmmmnnnnnnnnns [ eeeenn ..01/25/2024 . |Paydown ........covvvviiiiiiereininnnnnnnnns | 1,125,000 | 1,125,000 |......... 1,165,912 |......... 1 125,000 |.. ..01/25/2047 .
35563B-AL-4 .. | FREMF 2014-K37 C - CMBS . ..01/25/2024 . | Paydown . . 1,260,000 |.. . 1,357,305 |.. . 1,260,000 ..01/25/2047 .
35677@-AA-4 .. | FREEPORT PONER LIMITED ..... ..07/15/2024 . | Redemption @ 100.00 .216,359 |.. . 216,359 |.. . 216,359 ..10/15/2034 .
36261H-AA-8 .. | GSMBS 2021-PJ5 A1 - CMO/RMBS ..12/01/2024 . | Paydown ... . 744,282 .. 738,932 |.. . 739,220 ..5,061 ..10/25/2051 .
36262A-AB-0 .. | GSMBS 2021-PJ3 A2 - CMO/RMBS ..12/01/2024 . | Paydown . . 305,550 |.. . 246,541 |.. . 247,765 .57,785 ..08/25/2051 .
36262C-AB-6 .. | GSMBS 2021-PJ A2 - CMO/RMBS . ..12/01/2024 . [ Paydown . .709,028 |.. . 710,409 .61,215 K ..01/25/2052 .
36262J-AB-1 .. | GSMBS 21GR2 A2 - CMO/RMBS ... ..12/01/2024 . | Paydown ... 1,263,837 1,267,559 |.. 365,173 |... ...365,173 |... ..1 632 3 |.... ..02/26/2052 .
362620-AB-5 .. | GSMBS 2021-GR1 A2 - CMO/RMBS ..12/01/2024 . |Paydown ........oovvvvveiiiienennennnnnnnnnnnnns | 1,521,198 |, 1 521,199 [......... 1,268,712 . 1,276,311 |.. 244,888 |... ...244,888 |... ..1,521,199 |.... ..11/27/2051 .
36270C-AZ-3 .. | GSMBS 24PJ6 A15 - RUBS .......cooeereereeeenneni [ oo ..12/01/2024 . |Paydown ........oovvvviviniieneinininnnninnnns | 1,677,139 o, 1,677,139 11814 ) ..10/26/2054 .
362949-AD-1 ...| GSMBS 2024-PJ7 A3 - RMBS ......cceevieiiiiiiiinns [ eeees ..12/01/2024 . | Paydown ... .... 677,285 - N 2 N 6,985 |... ..11/25/2054 .
40440Y-AF-6 .. |HPEFS 211 D - ABS . ..04/22/2024 . | Paydown ... R R . ..1,973,897 . 1,970,797 |.. . [ O 3,100 |... R U U ..03/20/2031 .
40441J-AF-8 .. |HPEFS 2021-2 D = ABS ......eevvvvvvvvvvvnnvrnnnnns [eeeeees .. 11/20/2024 . | Paydown ...ovvvvvivviiiiiiii e e 8,325,000 |........... 8,325,000]......... 7,731,193 |......... 8,146,050 |...ovvvvvveevnnnnns fooeeeee 178,960 |ooviiiiiiiiiiiiiins [ 178,950 |vvvvvvvvvvveeene Joveenns 8,326,000 |...vvvvvrrrnnnnns Joveeeeiiiiiieeees foviiiiiiiiiiinnn, ) ..03/20/2029 .
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40441R-AE-3 .. | HPEFS 2022-1 C - ABS .. ..12/20/2024 . | Paydown ... 3,391,460 100,558 |... ..3,613,041 |.... ..05/21/2029 .
43351R-AA-3 ...|MUSIC 221 A - ABS ..... ..05/20/2024 . | Paydown ... .. 12,084 |.. ...422 ... 12,643 |. ..05/22/2062 .
459200-HU-8 ...| INTERNATIONAL BUSINESS MACHINES CORP . ..02/12/2024 . |Maturity @ 100.00 . 2,817,250 |.. . (448) ..2,785,000 |. ..02/12/2024 .
46590U-AA-0 .. |HENDR 182 A - ABS ................. ..12/16/2024 . | Paydown ... ..69,117 |.. ..10/15/2075 .
46592P-AR-2 ...| JPMMT 21INV1 ASA = CMO/RMBS .........cceoeeeeess [ oeeens .12/25/2024 . [Paydown ... .... 162,518 ..10/25/2051 .
46592X-AC-8 .. | JPMMT 2021-13 A3 — CMO/RMBS ........evvvemennnnn [ errens ..12/01/2024 . | Paydown ... 1,918,102 ..04/25/2052 .
465971-AE-9 .. | JPMMT 247 A3 - RMBS ..12/01/2024 . |Paydown .......covvvvvviiiiienenninennennnnnns | 204,026 | 204,026 . 174,921 ..04/25/2053 .
466159-AA-8 .. |HENDR 2010-2 A - ABS ..12/15/2024 . | Paydown ... .. 129,121 ..01/15/2048 .
46617L-AA-9 .. |HENDR 133 A - ABS ... ..12/16/2024 . | Paydown ... ..01/17/2073 .
46618A-AA-2 .. |HENDR 2014-2 A - ABS .. ..12/15/2024 . | Paydown ... ..01/17/2073 .
46618H-AA-7 .. |HENDR 2014-3 A - ABS .. ..12/15/2024 . | Paydown ... ..06/15/2077 .
46618L-AA-8 .. |HENDR 2015-1 A - ABS .. ..12/15/2024 . | Paydown ... ..09/15/2072 .
46620D-AA-2 .. |HENDR 161 A - ABS ... ..12/15/2024 . | Paydown . ..06/15/2067 .
46620V-AA-2 .. |HENDR 172 A - ABS .. ..12/16/2024 . [Paydown . ..09/15/2072 .
46644V-AD-8 .. | JPMMT 154 1A4 - CMO/RVBS ..12/01/2024 . [ Paydown . ..06/26/2045 .
46644V-BJ-4 .. | JPMMT 154 2A2 = CMO/RMBS .......nnnnnnnnnnn [ oo e 12/01/2024 . | Paydoun .... ..06/26/2045 .
46645G-AC-2 .. | JPMMT 156 A3 - CMO/RVBS ..12/01/2024 . | Paydown ... ..10/25/2045 .
46647J-AC-4 .. | JPMMT 2016-4 A3 - CMO/RMBS .. ..12/01/2024 . [Paydown .. ..10/25/2046 .
J.P. Morgan Securities
46647P-AX-4 .. | JPMORGAN CHASE & CO ...oooveeeeeeeeeeieeeceeee [ L.01/17/2024 . |LLC ooevveeeiiiiiiiiiiii e |0 3,397,660 .. 3,500,000 |......... 3,962,805 |..........3,797,456 |.ooeevriiiiiiiiinns [ (2,799) [evvvnnnnnniiininnn oo (2,799) | e 3,794,658 |...ovvvvviiininnn Joeeeeens (396,998)........ (396,998)|............. 19,045 |.. 12/05/2029 .
GOLDMAN SACHS AND CO.
46647P-DC-7 .. | JPMORGAN CHASE & CO ..o [ e L.01/17/2024 . |LLC oovvveeeiiiiiiiiiiii e [ 2,621,089 | 2,755,000 |......... 2,755,000 [....ceeen 2,755,000 [vvveevernrnnnnnnns fooveeeiiiiiiiiiins feeriiiiiiiieiiieens fooeieiiiii e o 2,755,000 [..eevevrernnnnnnn Joeeeees (133,011)]........ (133,011) .. 29,129 |..04/26/2033 .
46647S-AE-0 .. | JPMMT 2017-3 1A3 = CMO/RMBS ........cceeeeeeeess [ oeeens ..12/01/2024 . | Paydown ... ... 149,273 ..08/26/2047 .
46648H-AC-7 .. | JPMMT 2017-2 A3 - CMO/RMBS ..12/01/2024 . | Paydown ... .... 185,542 ..05/28/2047 .
46654T-AB-4 .. | JPAMMT 2115 A2 - CMO/RVBS ..12/01/2024 . | Paydown ... .... 793,011 ..06/25/2052 .
46655B-AA-4 .. | J G WENTWORTH L LLC - ABS .... ..12/16/2024 . | Paydown ... ... 262,359 ..02/15/2079 .
46655D-AC-6 .. | JPMMT 222 A3 - CMO/RMBS . ..12/25/2024 . | Paydown ... . ,192,437 ..08/26/2052 .
46655X-AA-6 .. |HENDR 21A2 A - ABS .... ..12/16/2024 . [Paydown . .1, . 1,468,568 |.. K ..02/18/2070 .
46657Q-AE-1 .. | JPMMT 243 A3 - RMBS . ..12/01/2024 . [Paydown .. 1 .969,100 |.. 190,197 ..1,159,207 |. ..03/25/2054 .
478375-AG-3 .. | JOHNSON CONTROLS INTERN ..07/02/2024 . | Maturity @ .2, . 2,179,547 |.. . (738) ..2,163,000 |. ..07/02/2024 .
606822-BD-5 .. |MITSUBISHI UFJ FINANCIAL GROUP INC ..03/07/2024 . [Maturity @ 100 00 . 1, ,375,000 ..1,375,000 |.... ..03/07/2024 .
J.P. Morgan Securmes
617446-8G-7 .. | MORGAN STANLEY ........evvvvvvvvvnnrnnnnnnnnnnnnnnns [ eeeees ..01/17/2024 . [LLC . ,614,621 ..(1,821)]... .. 1,539,225 |.... .. (211,883) ..01/23/2030 .
61772N-AJ-6 .. | MSRM 2021-5 A3 - CMO/RMBS . ..12/01/2024 . [ Paydown . . 404,983 |.. ..(6,888) ..08/25/2051 .
61775Y-AG-5 .. | MSRM 2024~1 A4 = RUBS ........ecvvvvvvvvvvreeenens [ oo s 12/01/2024 . | Paydoun . ..1,862 |... .. 12/26/2053 .
65341%*-AA-9 .. |NEXTERA ENERGY PIPELINE HOLDINGS (LOWMAN ... |....... ..11/30/2024 .| Redemption @ 100.00 ... ..08/01/2052 .
653416-AA-7 .. |NEXTERA ENERGY TRANSMISSION HOLDINGS LLC ....{....... .12/21/2024 . | Redemption @ 100.00 ... ..12/21/2042 .
67647L-AA-9 .. | OCMT 2021-1 A1 - CMO/RWBS .......cooeeeereeeeeins | oeeens ..12/01/2024 . | Paydown ... ..05/25/2051 .
749350-AA-2 .. |RCKT 2021-1 A1 - CMO/RMBS ........oooeeeeeeeeeins [ oeeeis ..12/01/2024 . | Paydown ... ..03/27/2051 .
749384-AA-1 .. |RCKT 2021-5 AT = RMBS ......evvvvvmrnnnnnnnnnnnnns [ eeeeens ..12/01/2024 . | Paydown ... ..11/27/2051 .
74938V-AA-1 .. |RCKT 2021-4 A1 - RMBS ..12/01/2024 . [ Paydown . . ..09/25/2051 .
74938W-AB-7 .. |RCKT 222 A2 - RMBS ... ..12/01/2024 . | Paydown . . 223,166 |.. ..03/25/2052 .
T4939K-AE-6 .. | RCKT 2021-6 A5 - CMO/RMBS . ..12/01/2024 . | Paydown . . . 463,125 |.. ..12/26/2051 .
750230-AD-6 .. | RMCT 24J2 A3 - RUBS ... ..12/25/2024 . |Paydown . ..1,099,483 |.. . 1,074,917 |.. ..11/25/2085 .
75409T-AG-0 .. |RATE 21J3 A7 - CMO/RMBS . ..12/01/2024 . | Paydown . 1,727,102 .. . 1,757,327 |.. ..09/25/2051 .
75400U-AC-6 .. | RATE 2024-J3 A3 - RVBS . ..12/01/2024 . | Paydown . ..10/26/2054 .
75458*-AB-5 .. | RAYBURN COUNTRY ELECTRIC COOPERATIVE INC ....{....... ..12/31/2024 .| Redemption @ 100.00 ... .. 12/31/2042 .
81744K-AA-4 .. | SEMT 2023-2 A1 = CMO/RMBS .....cooeveveeeeeeenas [ oo e 12/01/2024 . | Paydoun ..03/25/2053 .
81744K-AD-8 .. | SEMT 2023-2 A4 = RUBS ........eevvvvvvrvvnnnnnnnns [ eeeees ..12/01/2024 . | Paydown ... ..03/25/2053 .
81745-AD-5 .. | SEMT 2014-4 A4 - CMO/RMBS ........ooovvveveeeenni e ..12/01/2024 . | Paydown ... .. 11/25/2044 .
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8174511-AA-9 .. | SEMT 2013-2 A - CMO/RMBS .. ..12/01/2024 . | Paydown ... ... 143,661 |... .... 143,661 .... 133,33 ..12,486 |... ... 12,486 |... ..02/25/2043 .
81746G-AA-1 .. | SEMT 2017-7 A1 - CMO/RMBS . ..12/01/2024 . | Paydown . .89,893 ...89,893 .. .. 91,677 |.. .(2,905) ..10/25/2047 .
81746R-AU-3 .. | SEMT 162 A19 - CMO/RMBS . ..12/01/2024 . | Paydown . .20,731 .. 20,731].. ..21,073 |.. ..08/25/2046 .
81746X-AA-4 .. | SEMT 2017-3 A1 - CMO/RMBS . ..12/01/2024 . | Paydown . . 131,353 .. . 130,511 |.. ..04/25/2047 .
81747K-AA-1 .. | SEMT 2021-1 A1 — CMO/RMBS .......eevvvvvvrveennns [ eeeeis .12/01/2024 . [Paydown ... .. 79,331 |.. ..03/27/2051 .
81748J-AA-3 .. | SEMT 2019-4 A1 - CMO/RWBS .......cooveeeeeenenins | oeens ..12/01/2024 . | Paydown ... ..11/25/2049 .
81748K-AA-0 .. | SEMT 2020-2 A1 - CMO/RMBS .......cooveeeeeeeeenns [ oeeeis ..12/01/2024 . | Paydown ... ..03/25/2050 .
81748M-AA-6 .. | SEMT 2020-1 A1 — CMO/RMBS ........oevvvvvvvvrnnns|eeeens ..12/01/2024 . | Paydown ... ..02/25/2050 .
81748lI-AA-4 .. | SEMT 2021-4 A1 - CMO/RWBS .........ooeeeeeeeeeins|oeeens ..12/01/2024 . | Paydown ... ... 117,487 ....579,483 ..06/26/2051 .
81740N-AB-1 .. | SEMT 2024-8 A2 = RMBS ........eevvvrvmmmmnnnnnnnns [ ereeenn ..12/01/2024 . | Paydown ... ... 423,704 ....419,99% ..09/25/2054 .
81749Q-AC-2 .. | SEMT 2410 A3 - RMBS ..o [ ..12/01/2024 . [Paydown .. .... 432,538 ... 425,847 ..11/25/2054 .
86787E-BC-0 .. | TRUIST BANK ..evvnice [ e ..04/01/2024 . | Maturity @ 100.00 . 1,915,000 |......... 1,914,368 ..04/01/2024 .
872480-AA-6 .. | TIF 2020-1 A - ABS . ..12/20/2024 . | Paydown ... 80,000 80,211 ..08/21/2045 .
872480-AE-8 .. | TIF 2021-1 A - ABS .... ..12/20/2024 . | Paydown . .. 82,500 .. .. 71,9238 |.. ..02/20/2046 .
87303*-AA-9 .. | THL CREDIT DIRECT LENDING IV FUNDING LL ..12/01/2024 . [DIRECT 394,771 .. . 304,771 |.. . K ..07/15/2025 .
88315L-AG-3 .. | TMCL 2020-2 A - ABS ..12/20/2024 . | Paydown . .680,746 |.. .681,490 |.. .681,175 . 680,746 |. ..09/20/2045 .
88315L-AL-2 .. | TMCL 211 A - ABS . ..12/20/2024 . [ Paydown . .160,000 |.. . 137,975 |.. . 143,489 . 160,000 |. ..02/20/2046 .
88315L-AS-7 .. | TMCL 2021-3 A - AB! ..12/20/2024 . | Paydown . . 148,400 |.. . 139,629 |.. . 140,864 ..08/20/2046 .
88655A-AA-8 .. | TIF 241 A - ABS ..12/20/2024 . | Paydown ... .... 208,125 .... 205,483 ..04/20/2049 .
89680H-AA-0 .. | TCF 2020-1 A = ABS ....oovvvvvviiiiiiiiiiiiieeeeens [ e | 12/20/2024 . | Paydoun .... ... 410,125 .... 398,390 ..09/20/2045 .
89680H-AE-2 .. | TCF 211 A - ABS .. ..12/20/2024 . [ Paydown .. . 584,375 .. 512,367 |.. K ..03/20/2046 .
902494-AX-1 .. | TYSON FOODS INC .. ..08/15/2024 . | Maturity @ 100.00 . 1,268,000 |.. . 1,322,978 |.. 1 272,656 ..1 268 000 |. ..08/15/2024 .
92343V-DY-7 ...| VERIZON COMMUNICATIONS INC ..08/09/2024 . [ Unknown ... . 4,610,000 |.. . 4,783,600 |.. . 4,676,188 .. 4,664,324 |. . (109,736) ..03/16/2027 .
92343V-GG-3 ...| VERIZON COMMUNICATIONS INC ....covvvereeeeneeeens [ oo ..08/09/2024 . [Unknown ... .. 2,000,000 |......... 1,996,060 ..1,008,235 |.. ..1,008,709 |.... ..03/20/2026 .
92343V-GH-1 ...| VERIZON COMMUNICATIONS INC .....oovveeeeeeeeeeenn [ oo ..08/09/2024 . [Unknown .......ceevvvviiiiiiennenenneneneeeeenns |, 2,563,455 |.......0.2,785,000 ... 2,786,619 . 2,786,019 |.. ..2,785,871 |.... ..03/22/2028 .
92343V-GX-6 .. | VERIZON COMMUNICATIONS INC ...ooovveereeeeneeeens [ oo ..08/09/2024 . [Unknown ... e 1658 1,643 .. K ... 1,643 |.... ..02/15/2035 .
94974B-GA-2 .. |WELLS FARGO & CO ...ovvvvveeeeeeeieiiieeieeeeeeeees [ oo ..09/09/2024 . |Maturity @ 100.00 ...... |.eceeeeeeeeeeeiiieies s 2,355,000 |........... 2,355,000 |......... 2,348,642 |.......... 2,354,525 |evviiiiiiiiiiiinns o TS | [ AT [ [ 2,355,000 ..09/09/2024 .
Wells Fargo Securities
95000U-2G-7 .. |WELLS FARGO & CO ...eevvvvvvveveereereeieeieeeeeees [eeees L.01/17/2024 JLLC tovvvvieiiiiiiiiiiiii e e 5,487,313 ]........... 6,250,000 )......... 6,409,395 |.......... 6,353,517 |.oovveeeeeeeeieeees i, B12)]eeeeiiieieeeeeees e, (812) |vvvvvreerieinens Joveeens 6,352,705 |..uvvvvvrvnrnnnns |oeeeenns (865,392)[........ (865,392)]..00vvvennnes 39,486 |..10/30/2030 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 181,682,011 183,724,840 185,711,034 176,383, 060 1,783,688 1,783,688 185,510,286 (3,828,276) (3,828,276) 3,812,630 XXX
2509999997 Total - Bonds - Part 4 371,042,091 378,668,717 391,667,244 370,414,238 2,340,007 2,340,007 388,534,558 (17,492, 468) (17,492,468) 8,608,034 XXX
2509999998. Total - Bonds - Part 5 33,734 33,734 33,734 33,734 XXX
2509999999. Total - Bonds 371,075,824 378,702,451 391,700,978 370,414,238 2,340,007 2,340,007 388,568,292 (17,492,468) (17,492,468) 8,608,034 XXX
23281#-12-4 ...|CYPRIU\A PARALLEL INVESTORS V LP ............... | ......... 11/25/2024 .|DIRECT ..................... | ............ 335.630 [............. 33,563 |..eeveeiiinnnnns 0.00]............. 33,563 |...ooeeenns 33,014 |........... (2,234)] e o foeeiinn (2,24) oo [, 33,563 [.evvveerinininne Jooveiiiiiiiiiiiens fovviiiiiiiiiiiins e 1,504 ] ennnnn
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 33,563 XXX 33,563 33,014 (2,234) (2,234) 33,563 1,504 XXX
4509999997. Total - Preferred Stocks - Part 4 33,563 XXX 33,563 33,014 (2,234) (2,234) 33,563 1,504 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 33,563 XXX 33,563 33,014 (2,234) (2,234) 33,563 1,504 XXX
002824-10-0 ...| ABBOTT LABORATORIES ORD ......ccevvvvveeeeeeeenns [ eeeenn ..07/29/2024 . [Various .......ccoeeeeeeens |oeeeenns 89,244.000 |......... 9,578,507 .eeveerieiiiiiiiiiinns foninnnns 5,019,071 [......... 9,823,087 |...... (RN (N0 (53] A [ R (3,904,016) [..eevvneneninnnnn feveenes 5,019,071 [oevviiiiiiiinins foeeees 3,659,436 |....... 3,659,436 |............. 85,622 [c.vvvvns vuvens
SG AMERICAS SECURITIES
00287Y-10-9 ...| ABBVIE ORD ....ccoeveeriiiiiiiiiiiiiiiieee [ 1073172024 L |LLC oveeeiiiiiiiiiiieeeeee e 2,932.000 |.....ceeee. 593,731 |eeeeeeiiiiiiii [ 47,69 |.....ooeeeee 454,372 |........ (406,678)|.....evvmeennnnnnn Jooeeieinieiis [ [T PO R LY T A 546,037 |......... 546,087 |..evvvvennne LT V£ O
NATIONAL FINANCIAL
015271-10-9 ...| ALEXANDRIA REAL ESTATE EQ REIT ORD .....cooeen [ ernnnn ..11/15/2024 . | SERVICES CORP. ......covvi]oveernns 9,466.000 |............ 999,078 1,200,005 |........ [P XT0] R R R (128,837) |.eeeeeeeeieeecees oo 1,071,168 |ovevvvvveiiiiinnn |oeeeeeens (72,089)......... (72,089)
02079K-30-5 ... | ALPHABET CL A ORD ..10/31/2024 . |Various .... ..34,012.000 |......... 5,305,479 |... . 4,751,136 |......(2,985,152)|.... (2,985,152) |... ..1,765,984 |....
023135-10-6 ... | AMAZON COM ORD .... ..10/31/2024 .| Various . .. 15,536.000 2,960,302 2,360,540 . (860,281)|. . (860,281) .. 1,500,259 |.
025816-10-9 ... | AMERICAN EXPRESS ORD ..09/27/2024 .| Various . ..13,765.000 3,344,557 ..(2,128,581)[. ..(2,128,581)
037833-10-0 ...| APPLE ORD ................ ..10/31/2024 . |Various . ..25,700.000 5,509,023 ..(4,865,981)|. ..(4,865,981)
05550J-10-1 ... | BJS WHOLESALE CLUB HOLD ORD ...........eevveeees [oeeeees .10/31/2024 .| Various .... ..11,155.000 |... 966,732 |... . 471 309 .. 743,592 |........ (272,283)].... (272,283) |...
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fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date

NATIONAL FINANCIAL
....... ..02/28/2024 . | SERVICES CORP. .

..10/01/2024 . | Unknoun .......
..05/22/2024 . | JEFFERIES LLC

084670-70-2 ...| BERKSHIRE HATHAWAY CL B ORD .
09247X-10-1 ...| BLACKROCK ORD ..............
110122-10-8 ...[BRISTOL MYERS SQUIBB ORD

..2,825.000 |...
3,167.000
..17,093.000 |...

..1,167,915 ...
1,844,434
...726,930 |...

1,007,565 |........ (236,197))....
. 2,570,971 . (726,536)|.
...265,659 |....

(236,197) |...
. (726,536)
J ...265,659 |...

. 771,367 |,
.. 1,844,434 |,
.. 1,142,701

125896-10-0 ... [ CMS ENERGY ORD .......coeeeimiiieeeiiiiiiieeeeees | e ..00/26/2024 . [LLC ..evvveeieiiiiiiiece | 1,315,000 |....eveeennnn 92,202 [eeeeeeiiiieeees [ 70,281 | 76,362 |........... (6,081)

132152-10-9 ... [ CAMBRIDGE BANCORP ORD .........coeeuriereeeeiins | eeenne ..06/13/2024 . [LLC ..23,609.000 |......... 1,566,912 [........cccciiniiis [orniii... 1,308,507 |......... 1,638,465 |........ (239,867))....

14316J-10-8 ... [ CARLYLE GROUP ORD .......cccoeeeuiiiieeeiiiiiieens | e ..04/03/2024 . LI._C' .................................. 9,478.000 |............443,578 |.....oooiiiiiiiiinie [onnnnn.... 204,502 |............. 385,660 |.......... (91,158)
SG AMERICAS SECURITIES

166764-10-0 ...[CHEVRON ORD .......eeveeieiiiiiieeciiieeeeee | e ..10/31/2024 . [LLC .evvvveieeiiiiece | 3,818.000 [............ 567,112 652 |l 569,493 |........ (292, 841)]..eeeeeeeeiis [ s (202,841) [evveeeeeiins [ 276,652

184496-10-7 ... CLEAN HARBORS ORD ... ..07/10/2024 . [LLC 318,191 |... ... 249,375 |......... (21,071)[.... . (21,071) |... 228,304 |....

191216-10-0 ... [ COCA-COLA ORD ..10/16/2024 .| Various . 3,675,987 |... . 3,281,163 |.. ...67,983 |.... ...67,953 |... ..3,349, 117 ...
SG AMERICAS SECURITIES

254687-10-6 ... | WALT DISNEY ORD .....ccovuirrineeeniiiiineeeeiinns [ e ..08/21/72024 . [LLC ..evvviiiieiiiiiiieen e 30,387.000 |......... 2,742,113 ,108,392 |.......... 2,743,642 |...... (1,835, 251)fceeeeiiiiiieens e [ (1,635,251) |eeeniiiiieeeans oo 1,108,392
NATIONAL FINANCIAL

25754A-20-1 ... | DOMINOS PIZZA ORD ....ooevviuvriiiieniiiiiiinanins [ e ..07/10/2024 . | SERVICES CORP. ...........foeeeeeenns 197.000 [ooveeeennes 93,328 [cveeeeeeiiiiieeeis fereiiis 74,110 | 81,209 ... [ | PP (W AR L [V PO A 19,218 |....oiees 19,218 |l [
SG AMERICAS SECURITIES

3003411-10-6 ... | EVERGY ORD ......oceviiiiiiiiieniiiiiiiieniiiienns [ ..00/26/2024 . [LLC ..vvvvvieiiiiiiiieniin e 1,431.000 |....ooeeeen 88,542 [cooeeeeiiiiiees [ 71,303 [ovveeeanne 74,698 |........... [ R | O PR I (3,395) |oveviiieeeeiins [ 71,303 |oevieiieeiiiine fonnieeeans 17,239 | 17,239 [ 2,758 |oeiiis e
SG AVERICAS SECURITIES

30231G-10-2 ... | EXXON MOBIL ORD .....ceorivmriiinaniiiiieeeeiinis [ e .. 1073172024 . [LLC .evvvveieiiiiiiieeii e 4,841.000 [ | O P T (200,409) [.vevvveniiienn forernnnn 283,594 L | 283,860 |......... 283,860

30303M-10-2 ... | META PLATFORMS CL A ORD . ..10/31/2024 . |Various .... ..5,710.000 |... -(1,294,860)).... (1,294,860) [... ..2,372,371 |....... 2,372,371 |...

384109-10-4 ... | GRACO ORD ..07/11/2024 . |Various .... (428,940)|.... (428,940) [evvvveeeninnins fernnnn 1,845,647 [ [ennnn.. 521,800 |l 521,800 |...
NATIONAL FINANCIAL

42226A-10-7 ... | HEALTHEQUITY ORD ..cevvviiiieeeiiiiieceeeiiiies [ e ..07/10/2024 . [ SERVICES CORP. 315,504 |... ... 264,206 |............ 3,313 |.... B 3,313 |...

43300A-20-3 ... [HILTON WORLDWIDE HOLDINGS ORD .. ..07/03/2024 . | JEFFERIES LLC ...3,286,842 |... ..2,795,992 |........ (861,938)[.... (861,938) |...

437076-10-2 ... | HOME DEPOT ORD ... ..10/31/2024 . |Various .... . ... 3,013,449 ... L2,774,133 |...... (2,573,287)|.... (2,573,287) |... v |

461202-10-3 ... | INTUIT ORD ...... ..12/11/2024 . |Various . 6,802.000 4,369,061 ..(1,857,884)]. ..(1,857,884) ........ 2,393,570 |.

46625H-10-0 ... [ JPMORGAN CHASE ORD . ..00/27/2024 . |Various . ..27,336.000 5,201,893 ..(4,631,512)]. ..(4,631,512) K ... 18,342 |.

478160-10-4 ...| JOHNSON & JOHNSON ORD . ..10/16/2024 .|Various . ..10,441.000 1,679,089 ....19,832 | .... 19,832 ........ 1,656,354 |.
482480-10-0 ...|KLA ORD ..10/31/2024 . |Various .... ... 2,493.000 |......... 1,742,424 |... voenen (569,578)).... (569,578) |...
512807-10-8 ... | LAM RESEARCH ORD . . ..10/03/2024 . |Various .... ... 7,413.000 |......... 1,476,740 |... ..(4,864,028)|.... (4,864,028) [...
52110M-10-9 ... |LAZARD ORD .....cceoimiiirrieniiiiieeeeesiiiieeees [ ..12/02/2024 . |Various .... ..97,965.000 |......... 4,960,859 |... . ..
532457-10-8 ... |ELI LILLY ORD ..ooooemiiiiiieiiiiiieeeceiieee [ s ..10/31/2024 . |Various .... ...2,162.000 |......... 1,919,202 |... . . . 1,260,273 |........ (815,601)(.... (815,601) |...
573284-10-6 ...| MARTIN MARIETTA MATERIALS ORD .... ..11/19/2024 . | Various . .. 7,386.000 |......... 4,307,060 |... ..(1,457,140)(..... (1,457,140 |...
G AMERICAS SECLRITIES
576360-10-4 ... | MASTERCARD CL A ORD . ..10/31/2024 . [LLC ...1,667.000 ... 871,110 |... (676,670) |....
580135-10-1 ... | MCDONALD'S ORD ........evveeeeniiiiieeeeeiiieeees [ ..10/16/2024 . | JEFFERIES LLC .. ... 3,432.000 |.........1,071,818 |... ....911,719 (105,903) |... e | . e |- . .
594918-10-4 ... | MICROSOFT ORD .....ccorivriiieeeeiiiiiineeeiiiiins [ ..10/31/2024 . |Various .... ..14,646.000 |......... 6,186,329 |... .... 353,994 (5,153,488) [... v | ..353, coee |ennnn 5,832, 5,832,335 |...
617446-44-8 ... | MORGAN STANLEY ORD . ..12/20/2024 . |Various . .. 15,223.000 1,709,173 .921,004 |.. , . (433,374) .. 787,269
65339F-10-1 ... | NEXTERA ENERGY ORD . ..00/26/2024 . |Various . .. 19,482.000 1,520,769 . 1,445,897 |.. 1 183,337 262,560 .74,872

654106-10-3 ... [NIKE CL B ORD ..07/10/2024 .|Various .... ... 3,415,606 |... I 4,131,106 ..4,018,393 |.. (715,500) ...
SG AMERICAS SECURITIES
65473P-10-5 ... | NISOURCE ORD . ..00/26/2024 . [LLC ...81,238 |... I 62,729 .. 63,008 | .. (215)f....

67066G-10-4 ...[NVIDIA ORD ... .. 11/25/2024 . |Various . ..(1,141,567)]....

SG AMERICAS SECURITIES

..3 798,739 |... ...210,285 ,351,852 [..

67103H-10-7 ...| 0 REILLY AUTOMOTIVE ORD .....coveeiniiinneaanan [ e .. 1073172024 . [LLC .oevvvviiaeiiiiieeeen [ 485.000 |.....oeeennn 564,265 | | 101,201 oo 460,789 |........ (359,588)...vvveeeeeiiins [eereiiiiii s (359,588) [cvvvveeeeiiiins fereiiinns 101,201 fooeeeiiiiiiiens s 463,064 |......... 463,064 [..ovvvnnniiiiiin [ s

701094-10-4 ... | PARKER HANNIFIN ORD .......oovmieiiiiiiieeeis [ s ..10/31/2024 . [Various .......cceeeenues |oeeennne 9,298.000 [......... 4,516,890 |..oonniiiieeis | 3,248,144 |.......... 4,283,589 |...... (1,035,445)|..cccniiiiiiiaes i [ (1,085,445) |....ooeeeeeiiis [ 3,248,144 |..oiiiiiiiis s 1,268,746 |....... 1,268,746 |.............. 4,318 |oins e
SG AMERICAS SECURITIES

718172-10-9 ...| PHILIP MORRIS INTERNATIONAL ORD ............cc. |.eeeeee ..10/31/2024 . [LLC ..evvvieeeeiiieee el 32,392.000 |......... 3,999,101 |oueeeieiii et 2,835,950 [.......... 3,047,439 |........ (211,490) |- [ s (211,490) [evveeeeiiians [ 2,835,950 [...veeeeeiiiiiins founnns 1,163,151 [....... 1,163,151 [............ 162,161 |..ceeee e

J.P. Morgan Securities
741120-10-1 ... | PRESTIGE CONSUMER HEALTHCARE ORD ..............|..c.... ..03/20/2024 . fLLC ...ovvveeiiiiiiineee e 6,908.000 |............ 504,924 | | 408,100 |............ 422,908 |......... (19,808 o o (19,808) |- o 403,100 |..eevveieeiiiinn o, 101,824 |......... 101,824 [ | e
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742718-10-9 ...|PROCTER & GAMBLE ORD ....... ..10/31/2024 . | Various ...1,307,086 |... . . 1,192,689 |........ (410,535)|.... (410,535) |.... ..524,932 |.... .. 17,950 |.
743606-10-5 ...| PROSPERITY BANCSHARES ORD . ..10/16/2024 . | PERSHING LLC . ..1,217,861 |... B 1,056,890
WILLIAM BLAIR &
75886F-10~7 ...|REGENERON PHARMACEUTICALS ORD ..02/28/2024 . | COMPANY, L.L.C . 1,225,123 |. . 343,421 |.. . 1,087,323 . (743,902)|. . (743,902)
79466L-30-2 ... | SALESFORCE ORD ..10/31/2024 . | Various ...4,19,099 |... B 2,677,726 3,873,684 |......(1,195,958)[.... (1,195,9568) |...
SG AMERICAS SECURITIES
800422-10-7 ...| JOHN B SANFILIPPO AND SON ORD ......ccvvvvvvvnns [eeeens ..07/11/2024 . [LLC ...4,321.000 |... ... 304,718 . 445,236 |. ...(50,518)f.... ...(50,518) |... 7,110 ...
80517M-10-9 ...| SAVERS VALUE VILLAGE ORD .. ..11/13/2024 .| Various . ..50,821.000 .793,994 |.. . 883,269 (89,275)|. (89,275) K (298,660)|.
816851-10-9 ...| SEMPRA ORD ..09/26/2024 . |Various .... ...9,328.000 |... . ....700,665 .697,081 oo 3,583 |oeeeeeiiiiieis e fo 3,583 |... 700 665 |.... ...69,484
824348-10-6 ... | SHERWIN WILLIAMS ORD ..08/16/2024 . |Various .... ..13,281.000 |... B 2,115,005 4,142,344 |......(2,027,339)|.... 2,187,113
82982T-10-6 ...|SITIME ORD ....oooeeeeiiiiiiiiiiiiiiiieeeeeeeeeeee [ e ..11/21/2024 . |Various .... ... 3,325.000 |... , .... 405,916 |..........(49,119)|.... s N .. ..305,414
83088M-10-2 ...| SKYWORKS SOLUTIONS ORD .....eevvvvvvvvvevennnnnnns [ ereeens ..05/01/2024 . [Various .......ccooeeeeeees |oeeeens 17,937.000 |......... 1,735,047 [oeeeecs | 1,749,828 |......... 2,016,478 |........ (266,650)|...cceeeeeieeiiees foriiiin et (266,650) |..ccevveeeeeeeens e 1,749,828 | o (14,781)
SG AMERICAS SECURITIES
86614U-10-0 ...| SUMMIT MATERIALS CL A ORD ..oooevvveeveeeeeeeeees [ oo L. 11/19/2024 L [LLC oovvveeeiiiiiiiiiiiee e 3,138.000 [.ccuuennnn LIV 11 U R 107,707 |oevvveennnes 120,687 |.......... [P 2D)] ISR R RN (12,981) oo [ 107,707 [oeeeeniiiiiiinn feveiiiinns 42,478 |........... B2478 e e s
872540-10-9 ... | TJX ORD ..10/31/2024 . 562,628 |... . 170,467 (299,428)|.... (299,428) |... .. 170,467 |.... 302,162 |...
874039-10-0 ...| TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD . ..11/21/2024 .| Various . ...2,277,765 |... R 1,063,775 (181,001)|.... (181,001) [vvvvvevvviininnn Jerrennnn 1,083,775 [ovvvviviiiiiiinns e 1,213,990 oo, 1,213,990 |...
J.P. Morgan Securities
88160R-10-1 ...| TESLA ORD ..04/03/2024 . [LLC ... 1,463,338 |... 1,951,247 (212,269)|.... (212,269) |.... (487,909)........ (487,909)|...
882508-10~4 ...| TEXAS INSTRUMENTS ORD ..11/20/2024 .| Various . ...2,017,201 ... 1,311,593 (403,405)|.... (403,405) |... . 705,608 |......... 705,608 |...
NATIONAL FINANCIAL
902252-10-5 ... | TYLER TECHNOLOGIES ORD .......ccovvvvvvieinienenns | e | 10/10/2024 .| SERVICES CORP. ..317,282 ... .. 173,748 ...(52,873)|.... ...(52,873)|... ..143,533 |.......... 143,533 |...
NATIONAL FINANCIAL
911312-10-6 ...|UNITED PARCEL SERVICE CL B ORD ........ccoeeee [oernnn ..07/11/2024 . [ SERVICES CORP. . ...1,290,881 ... 1,455,617 ...(25,647)|.... (25,647) ... (164,736)|........ (164,736)|...
91324P-10-2 ... | UNITEDHEALTH GRP ORD .. ..09/26/2024 . | PERSHING LLC . ...937,2711 ... ... 492,740 .. (366,985)[.... (366,985) |... ..444,530 |..........444,530 |...
SG AMERICAS SE
92826C-83-9 ... | VISA CL A ORD ....vvvvvvrvvnrvrnnnnnnnnnnnnsnnnnnnns [ eeeeees .. 1073172024 . [LLC eovvvvveiiiiiiiiiiieeei e 2,924.000 |.......ce.. 855,311 [c.evvvnniiiiiiiiiiinns foreiennnn . 50,818 |.oolilllll . 761,263 |l (710,445) .cceeeeeeeeeeeiees o s (710,445) [ [ 50,818 |.evvviiiiiiiinns [oennnn....804,493 |l 804,493
94106L-10-9 ... | WASTE MANAGEMENT ORD ........coovviviiiiiiiiinnnns [ oo .10/31/2024 . ..2,618.000 |... ...561,684 |... . 468,884 |........ (379,602)|.... ...89,281 ...472,408 |...
G0176J-10-9 ...| ALLEGION ORD C..vvvr|..10/09/2024 . .... 363,845 |..........(12,400)|.... 341,446 |.... ....64,778 |...
G1151C-10-1 ...| ACCENTURE CL A ORD . C......|-.10/31/2024 .|Various . 2,445,843 |........ (923,983)].... ..1,521,860 |.... .e...922,587 |...
G4705A-10-0 ... ..10/30/2024 . |Various .... . . ..5,132,908 |...... ..2,876,109 |.......oeeeeeees |onnn.. 1,931,565 | 1,931,565 |...
G54050-10-2 ... | LAZARD ORD ... ..01/02/2024 . [ Unknown ... .149 305.000 |........ . ..5,195,814 ..4,316,485 |....
G6095L-10-9 ...| APTIV ORD .... ..12/17/2024 . [ Unknown ..52,685.000 |......... 4,373,260 |... . 4,726,898 |.. .. 4,373,250 |....
G84737-10-0 ...| STERIS ORD ... ..09/26/2024 . | PERSHING LLC . ... 3,782.000 |... 892,827 |... 770,415 |....
5019999999. Subtotal - Common Stocks - Industrlal and Miscellaneous (Unaffiliated) Publicly
Traded 153,117,672 XXX 85,313,556 138,393,480 (58,672,566) (58,672,566) 85,313,556
NATIONAL FINANCIAL
46138E-11-5 ...| INVESCO S&P SC INFO ..12/04/2024 . [ SERVICES CORP. . 274,357 |... . 258,392 28177 e (2,785))]. ....(2,785) ... 258,392 |....
464287-65-5 ... | ISHARES:RUSS 2000 ETF ... ..11/25/2024 . | Various .. 4,425,619 ... B 4,038,113 ... (44,205)|.... ...(44,245) ... ..4,038,113 |....
NATIONAL FINANCIAL
464288-84-4 ... | ISHARES:US OIL E&S ETF ..07/11/2024 . [ SERVICES CORP. . 558,515 |... 611,189 ....46,223 |.... ....46,223 |... ... 611,189 |.... . (52,674)|......... (52,674)...
464288-85-1 ... | ISHARES:US 0&G E&P ETF ..08/16/2024 . | PERSHING LLC .... ..1,516,434 |... 1,529,661 ...68,349 |.... ...68,349 |... .. 1,529,661 (18,227 (13,227)...
SG AMERICAS SECURITIES
46432F-83-4 ... | ISHARES: CORE MSCI TIS ... ..09/30/2024 . [LLC ...9,910.000 |... 636,100 .. .... 636,100 |.... L8171 |
78464A-59-9 ... | SPDR S&P SFTURE & SVC ..12/03/2024 .| Various . ..11,168.000 . 1,665,458 |.. . 1,678,885 ..1,665,458 |. . 157,745 |.
78464A-71-4 ...| SPDR S&P RETAIL .. ..10/17/2024 . [PIPER JAFFRAY EQ . 5,285.000 . 379,003 |.. . 382,211 .33,410 |.
78464A-78-9 ...| SPDR S&P INSURANCE ETF 07/10/2024 . |Various .... ..12,123.000 . 550,529 |.. .68,988 |.
78468R-54-9 ...| SPDR S&P OIL&GAS ESS .. ..08/02/2024 . |Various . .. 15,894.000 ..1,204,329 |.. . 148,650 |.
81369Y-86-0 ...| SEL SECTOR:RL EST SPDR ..10/16/2024 .| Various . ..16,688.000 .661,218 |.. 14,448 |.
81369Y-88-6 ...| SEL SECTOR:UTIL SPDR ......ceeevvvveviiiiiiiiiinns [evvenns |oe 05/23/2024 .| Various .... ..99,959.000 |... 6,415,858 ..230,823 |....
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5819999999. Subtotal - Common Stocks - Exchange Traded Funds 19,122,285 XXX 18,039,941 16,663,475 83,526 83,526 18,039,941 1,082,344 1,082,344 92,364 XXX
5989999997. Total - Common Stocks - Part 4 172,239,957 XXX 103,353,497 155,056, 954 (58,589,040) (58,589,040) 103,353,497 68,886,460 68,886,460 1,377,666 XXX
5989999998. Total - Common Stocks - Part 5 23,140,605 XXX 21,226,150 21,226,150 1,914,455 1,914,455 53,092 XXX
5989999999. Total - Common Stocks 195,380,563 XXX 124,579,648 155,056, 954 (58,589,040) (58,589,040) 124,579,648 70,800,915 70,800,915 1,430,757 XXX
5999999999. Total - Preferred and Common Stocks 195,414,126 XXX 124,613,211 155,089, 968 (58,591,274) (58,591,274) 124,613,211 70,800,915 70,800,915 1,432,261 XXX
6009999999 - Totals 566,489,950 XXX 516,314, 189 525,504,207 (58,591,274) 2,340,007 (56,251,267) 513,181,502 53,308,447 53,308,447 10,040,295 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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 ...vvvvvvvvnnnnnnnnnns fooveeiiiinnnns 33,734 |........... 33,734 |........... 33,734 |............. R TR £ O O O A O A AP FPPPPPP PP PPPPPPPPPPIN R NP PPN
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 33,734 33,734 33,734 33,734
2509999998. Total - Bonds 33,734 33,734 33,734 33,734
4509999998. Total - Preferred Stocks
....... ..06/14/2024 .| Various .. |--1070172024 .| Unknoun ..4,133.000 |.......3,157,486 |.......3,157,486 |......... 3,157,486

09247X-10-1 .. | BLACKROCK ORD

SG AMERICAS

86614U-10-0 .. [SUMMIT MATERIALS CL A ORD ........ccceeeees [oeenes ..04/22/2024 .| Various .........ccceeeiniiininnnns .. 11/19/2024 JLLC oo 8,549.000 |......... 352,837 |.......... 409,156 |............ 352,837 |..oevvveeiiiiiiine foviiiiiiiiiiiiiins Jeeeeeeieieieeeeeees foeviiiiiiiiiiiiins e L o, 56,319 |....oeenes 56,319 [o.evveeeeiiiiiiine oo
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 3,510,322 3,566,642 3,510,322 56,319 56,319 35,909
464287-65-5 .. | ISHARES:RUSS 2000 ETF ......coovvvvvvvinnnns | evnnnns ..01/09/2024 .| Various ........ccceeuurennnnnnnnnnns .. 11/25/2024 .| Various .......ccceeeviiinnn fooveinnns 9,850.000 |....... 1,913,941 |....... 2,183,528 |......... 113,94 | [ oo e e e s 269,587 |......... 269,587 |.......... 17,183 [
SG AMERICAS SECLRITIES
46432F-83-4 ...| ISHARES:CORE MSCI TIS ....oeeeeeeeieeeeeeens | avnnns ..08/06/2024 .| Various .........ccceeeuninnnnnnnns ..09/30/2024 JLLC ..ooooeiiiiieiiiiien 240,090.000 |..... 15,801,887 |...... 17,390,435 |........ 15,801,887 |...eevvvvveeninnne fooveiiiiiiiiiiiiss Jovveeeieeieieeeeees fooviiiiiiiiiiiiins e fiiiiiiiiiiii o, 1,588,549 |....... 1,588,549 |..eevvveeiiiininne i
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 17,715,828 19,573,964 17,715,828 1,858,136 1,858,136 17,183
5989999998. Total - Common Stocks 21,226,150 23,140,605 21,226,150 1,914,455 1,914,455 53,002
5999999999. Total - Preferred and Common Stocks 21,226,150 23,140,605 21,226,150 1,914,455 1,914,455 53,092

6009999999 - Totals 21,259,884 23,174,339 21,259,884 1,914,45 1,914,455
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

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

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks XXX
03153@-10-7 ........... |Amica Property & Casualty InSUrance COMPANY ..........cccueeerueeriueeeieeeeiiieesieeesreeesueeesineeesneessneeessneessoees | eevvveesseesesueeessee fouesnss 10280 wuveeres|onrr. 26-0115568 oo |oveene 8Bl e, 78,764,900 [.oeeceveeeieeiiieeeiieeeiiees foreeiiiiecieecee e o 10,000.000
1199999. Subtotal - Common Stock - U.S. P&C Insurer 78,764,909 XXX
03149*-10-6 ........... |Amica Life Insurance Company 397,856,512 50,000.000
1299999. Subtotal - Common Stock - U.S. Life Insurer 397,856,512 XXX
1899999. Total Common Stocks 476,621,421 XXX

1999999 - Totals 476,621,421 XXX XXX
1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

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

0399999 - Total




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

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

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA MUTUAL 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 *
Bank of America .......cocoeevieiiiiiininenne ... Charlotte, NC

PNC Bank, N.A. ..

Pittsburgh, PA ..
Citizens Bank

... Providence, RI ..
. Columbus, OH ..

JP Morgan ...... . .688, .. .
State Street Boston, MA ...oiiiiiiiiiiiiieiiicenieeies [ e o o 2,466,391 [ XXX.
0199998 Deposits in ... 1 depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX 80,007 | XXX
0199999. Totals - Open Depositories XXX XXX (80,029,737)| 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 (80,029,737)[ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 250 | XXX

0599999 Total - Cash XXX o

(80,029,487)[ XXX

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

1. January.....n (96,030,710) 4. (36,546,917) 7. (107,618,341)|  10. October.......|.ccccoeveuenene (102,222,998)
2. February...|.ons (77,995,983) 5. (84,829,303) 8. (103,281, 109) 11.  November...|....cccccoon. (94,698,251)
3. March (40,639,885) 6. (70,048,026) 9. September (85,023,361)] 12. December (80,029,487)

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

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

QOTEH29-6 ........ ALLSPRING: TRS+ I | SN T 09/04/2024 L1
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 5 4
25160K-20-7 ........ [ [ | 12/30/2024 ......... Looeeeeeseereserereenae R 145,936,837 |ovevverrererrereesersseesenens e 3,364,670
8309999999. Subtotal - All Other Money Market Mutual Funds 145,936,837 544,317 3,364,670

3,364,674

8609999999 - Total Cash Equivalents

544,317

145,936,842

Line

®» v » e

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




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

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits For the

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

Alabama
Alaska ..
AriZONA ..o

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

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

Delaware ........

© ® N O RN

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

12, Hawaii .cocooooeeiiiiiiiicicicecees

B TR T =1 o T T | B I O SR FS TS STP KOOSR RSTUSRU NSRS USRSR NSO
14, HNOIS .vvveveieeiiiieiiieesieessieesieeenen IL s | e [ [ s e
BT 11 T 1= = Y |\ O ST FS TSRS P NSRS RSSO RSRRRSRSRP NSRS
16, IOWA eeeiiiiieciieeiee e A | | e e [ e e
17, KaANnSas ...ccoveeevieeeieceeeeiieeeeend KS | | e [ [ e e
18.  Kentucky .....cccoeoveeiiiiiiiiics KY oo | e [ e i [
19.  Louisiana .......cccceeveeeeeneeieeieeens LA | s | e [ e [oeere e nes [
20. Maine ....ccooovveiiiiii e ME oot et ] e e [reeerre s [ e
21. Maryland ..., MD o | e e s [ [
22. Massachusetts .........c..ccccooevne.e. MA |.... B | e | e eeeeee oo 98,090 |..coovnenn. 73,781
23.  Michigan ..o MI [ ] s o s [ [
24. MiIiNNesota .......cccceeveeiieieniinies IMIN | e [ [ e [
25.  MiSSiSSIPPI ...cuveueeiiiiiciciees MS [ | e [ [ [ e
26.  MiSSOUN ...oovveiieiiiiiiceeeee e MO [eiie ciiei] e [eeeenreee e snenns [eee e e e [reere e eees oo
27. Montana ......ccceeeeiiieieiieiees IMT s | e e e [oeesineesrresrneesrrees e e e e e e e ere e s e e e srne [ere e
28.  Nebraska ......cccceevvveviiveniinee . NE i ] e [ e [eeeee e [
29, NEVAA ..ot NV e ] et [oeeeeneeneeneeneeneeneenes [oreseeneeneeneeneeneenienns [oeeseeneeneeneeneeneeneenns eeeneeneeneenee e eneeeenes
30. New Hampshire ......cccceevveeennenne NH | e free e [ e e
31. NewJersey ......coccovvciciicicnne

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

33, New YOrK ..cccoovveiiieiienieiceies

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

39. Pennsylvania
40. Rhode Island

43. TenneSSEe .....cccccevveereeneeneeienanns

44, TeX8S .eoooiiiiieiieeieeeeeeeeees

45, Utah ..o

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

47, Virginia ......ooooeiiiieeees

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

49. West Virginia

50.  WISCONSIN ..ooovviiiiiieieeieeieeee

51.  Wyoming ......cccceveiviieciiiicenne

52. American Samoa

53, GUAM ..cceiiiiiiiiieeesee e

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

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

59. Subtotal XXX XXX 3,506,679 2,637,680 1,253,518 943,590

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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