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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings 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 ....ooveviiiiiieieiereeeeieisisieeiereee s sesissesesesenesssssssssseseseeenenes 11,009,202 ..ol 14,238 | 11,669,202
1.02 All other governmMENts ..........ccceecveeieiienieneeseeseeieeeeee e see e seeeseees deeeciccieseceeiee feeveeeeenn 00000 [
1.03 U.S. states, territories and possessions, etc. guaranteed ...............c.cooo e 1,141,063 |............. 1.392 |........ 1,141,083 |.ooeeeeeeees fe, 1,141,063
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEEA ...t e 6,077,216 |............. 7.415 ... 6,077,216 oo | 6,077,216 |............ 7.415
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEET ...t 24,252,189 |............ 29.591 |....... 24,252,159 | forene 24,252,159 |........... 29.591
1.06 Industrial and MISCEIANEOUS ...........ccciiriirieieieieieeeeeee e 32,863,408 |........... 40.098 |........ 32,863,403 | o 32,863,403 |.......... 40.098
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 depOoSit ............cccvcveeveeeieeeieeeeeeeeeeeeeeee e e o 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
1.12 Total [ONG-termM DONAS ....c.oueieieieicieieee e e 76,003,043 |........... 92.734 |........ 76,003,043 | o 76,003,043 |........... 92.734
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ............ccceeeoenenrrreeeienens oo s 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
2.02 Parent, subsidiaries and affiliates ............c..cooevvievieeeeeiee e e o 0.000 oo oo o | 0.000
2.03 Total preferred STOCKS ........cociiieeiieeeiereeeeeeeeee e seses s e [oeeeeeeienens 0.000 [emeerereeeeieineeees frreerriereeens [ o 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ............ccoooocfooeiicciiiiiis s 0.000 [eeeereeeeeeieinreiees frreeirnieceeens [ o 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........coevveeeveeerene o s 0.000 [-.eeeeeeeeeieeeieins e [ oo 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cccerieveeeevessoerieenineineinees [oeiieeiens 0.000 [ oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ..............cooovveevieeeeeeeeeeeeeeeeee e o 0.000 oo oo o | 0.000
3.05 MULUAI FUNGS <..o.veeeetcecece et s s [oeeeeieieiens 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
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 fUNS ............c.ceueueurieiirinieieieeeeeeeieeieseee e e [ 0.000 [-.eeeeeeeeeieeeieins e [ oo 0.000
3.09 Total COMMON SEOCKS ........coovevevieieieiieieietereeeeeeeee e eseee s es s e eeee e [oeeeeieieiens 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ......ccuiueiiiieieieie e
4.02 Residential mortgages ....
4.03 Commercial MOMGAgES ..........ccccoiruiriiiiiiie e . .
4.04 Mezzanine real eState 08NS ..........cceeurririeeiinnieeesneeeee e [oeneceieens 0.000 [-.eeeeeeeeeieeeieins e [ oo 0.000
4.05 Total valuation allowance ...
4.06 Total MOortgage l0aNns ..........cccveciiiiiiiiiiieciee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ceueueereeririeiereieieieeesieieeseeeesese e [ 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
5.02 Properties held for production of iNCOME ...........oeeveeeeoennnrneeeienenes o i 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
5.03 Properties held fOr SAIE ............cccveveevevieeeieeeeecee et ses e oo [oerieeniens 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
5.04 Total re@l @StAtE .........ccoeeeveeeeeeeeecceeee e e [ 0.000 [emeeeeeeeeeieinreiees frreeirnieeeeens [ o 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccoriiieeiiinirnsieieeeenesesesese e e 340,532 |............. 0.415 [ 340,532 [ [ 340,532 |............. 0.415
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoceeeievnenrieeeeeeeeeeees fooe 1,908,917 |............. 2.329 |......... 1,908,917 [ [ 1,908,917 |............. 2.329
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 .....................|occeve. 2,249,449 |............. 2.745|......... 2,249,449 ..o | 2,249, 449 |............. 2.745
7. COoNtraCt I0ANS ..o s
8. Derivatives (Schedule DB) ..........ccoiiiiiiiiieieeeee e
9. Other invested assets (Schedule BA) ...........cccooiiiiiiiiiiiiee
10. Receivables for SECUNIES ............cociiiiiiiiiiiii s
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) ....ccooiiiiiiiiiieeeeee s
13. Total invested assets 81,958,041 100.000 81,958,041 81,958,041 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

B2 o] e= = =T R A O] [¥T T PSR

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

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

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

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

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

Lo B o] e= S =T R O] ¥ Ty TR

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PHIOT YEAT .........c.cviriieieieieieieeiieieietete ettt s s <eesesessneneneeas 4,053,425
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

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

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..o ittt ettt ettt ettt ettt e et e bt eteebeaseeseeee et e ebeeaeeEeeseeReeseeReeEeebeeseebeeEeebeeReebeebeeaeeaeeae oeseessesseses e e e e e e e e anineas
Deduct amounts received on disposals, Part 3, Column 15 ...........c.ccoeeveeeverennnn. .. 348,196
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) .......cccocoviririererereeiiiririeieieseies ceeecieeieeeeeeeas 3,705,228
el e= Y= TV Lo I [ o 1= T g Lo SO
SUDLOLAI (LINE 11 PIUS LINE T2) ..viuiiiiiiietetetetiiie sttt ettt sttt bt sese e st s s sesebesese e e s e s s e b e s esase st sese s 2 e s e s esesese e e s s s ebebesese st e se s e s b et e b e s ese s se st e b e b b esenn e Sseeeseseseananans 3,705,228
[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) ........cceuiuiiiiiiriiieieteteteiie sttt ss s sse bbb s eeeeeeeseseaeanaes 3,705,228
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY
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10.
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOM YEA ..........iiuiiiiitiitiite ettt b ettt bbb bbb b £ £ b e e E A E R e e R AR £ ARt AR e e bt e bt e bt e b e e b e b e s Seemmeese e e ene e e e e e e e e e e nneens
Cost of acquired:

2.1 Actual cost at time of acquISItIoN (Part 2, COIUMN 8) .........iii ittt bbbttt bbbttt b e bttt e aR e e R e ea e s re s b e sbestestesaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...t eeae eabeebeeE e e b e oL e e b e e b e e b e e b e e b e abe s besteases e s e s e s s
Capitalized deferred interest and other:

o B ] = E T =T i TR o1 10T o e RO PRPRTPNS

B2 o] e= =T R A O] [V T o PSS
P aXeTe (U= o e TotoTU o | PN
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ... A ..
5.2 Totals, Part 3, Column 9 ...y

Total gain (loss) on disposals, Part 3, Column 19 ..... \GEE. ...

Deduct amounts received on diSPOSalS, Part 3, COTUMN 16 .0 .. .. ...eei it tree e teeetetesmsraaseeessesassseaasseesnsssesssesasssesnsesesssessassessnsesssnsessasseesnseseasessnsseesnse soseemmseeanssessesasseeanseans
[DI=Ye (W1 @=Toqlo) g V4= Y ile o le) f o 4=Taa 1[N g g IF=Ta o lo =T oY (=Y or - ilo] o PP
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = E T =T i B o1 10 T o e AP PRPRPNS

LS o] e= =T R A O o) [¥T T PSS
Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e a e b b E e b e s R s b e e b e e b e s b s h s b s b e eaeaa e SR e SR e e R e e R e e e e e b e b et e r e e

O e = S e Ty i A o] [0 T W B O S
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......cciiiiiiiiierieitiieee ettt bttt bttt ettt beabe s Seeeeeeeea e e e e e e eeeeeneens
[DI=Ye (W1 o) e=T Mo g P=Te [ga 11 C=To IR= 100 T UL PR

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....iuiiiiiiiieitiiiiitese ettt bbbt bbb bbb £ £ e b £ bt bR e bt e bt e bt e bt e bt e bt abe s Smmemneeneene e e e e e e e e e e nennen

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PriOT YEAI ..........c.eiiitiriiieiiieteitetestetest ettt e testetesestesessesessesessesessesessesessesessasessssesessesessesessesessebesebensebansasanes Seseseeseaenanes 74,444 634
................. 12,396,522
...217,328

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

L = 14 A o] 1441 o e e PP

Total gain (10ss) 0N diSPOSAIS, PArt 4, COIUMN 1O ........iuiiiiiiiieie ettt ettt ettt sttt e se st esesaeseseese s ebe e e s eseebesessesesaesessebessese s ebe s e b eseebese b essesessssesessenessans oeeseseseaneaeanenes (293,019)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuouiouieeeeeeeeee ettt et ettt e e s e et e e es e s et easeseasesesss e eseseeseaeeneaes 10,553,312

Deduct aMOTtIZALION OF PIEMIUM ..........c.oviieuieieii ettt etet ettt et et e s e e sae st et et et e s sasasas st esesesesea s s s s st e s et eseseaessa s st esesesesesese s s esesesesessssasas st esesesessasasasasas 2eesetseneneseaeaene 209,111

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, Section 2, COIUMN T4 ... ... e e s e e e e e e e e e e e s e aas £18E SR e SR e e R e e R e e Rt r e r e ne s

L =V I 7o [¥T oo N OO OO
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) ......c.ccecvrueiiieririeririerisietiesteeseestesesaese s sessesessesessasessssessssessssess Seseseeseseasenes 76,003,043
[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) ......oiuciiiouiiiiiieiitet sttt stese st te st te st te e besestessssesessesessesessesessesessesessasesessessssessssessssans sesesesesenane 76,003,043
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY 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 .......cccoevvvevvveeiersee s oo 11,669,202 |................. 10,345,568 |................. 11,825,429 |................. 11,713,810
Governments 2. CANAAA ... s s [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 11,669,202 10,345,568 11,825,429 11,713,810
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 1,141,063 1,078,177 1,158,057 1,170,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 6,077,216 5,255,432 6,299,460 5,770,000
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 24,252,159 22,178,024 24,309,077 24,058,374
Industrial and Miscellaneous, SVO 8. United States .....coooveeeeeeeeeeeeeeeeeeee s 32,222,285 |................. 29,776,948 |................. 32,490,031 |.cocvee. 32,949,139
Identified Funds, Unaffiliated Bank 9. CANAUA ..o 94,041 | 89,398 | 98,470 | 88,000
Loans, Unaffiliated Certificates of .
Deposit and Hybrid Securities 10.  Other Countries 547,078 496,398 548,512 540,733
(unaffiliated) 11.  Totals 32,863,403 30,362,744 33,137,013 33,577,872
Parent, Subsidiaries and Affiliates 12.  Totals
13. Total Bonds 76,003,043 69,219,944 76,729,036 76,290,056
PREFERRED STOCKS 14, United States ......ccveveeeieeieieieeeeeeeee e e [
Industrial and Miscellaneous 15, CaANAAA ..o s [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada .......cccceeieeeee e
(unaffiliated), Mutual Funds, Unit 22, Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 76,003,043 69,219,944 76,729,036
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity

Distribution of All Bonds Owned December 31, at Bo
2

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

No Maturity

7

Total Current Year

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1. U.S. Governments

TANAICT (s

1.2NAIC 2 ..

T3NAIC 3 s
TANAICA .o

1.5NAICS ..

TBNAICG ..o

1.7 Totals

............... 2,524,171

............... 3,115,665

............... 1,774,619

.............. 1,652,405

............... 2,602,341

11,669,202

............. 12,934,502

2,524,171

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

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

3.1 NAIC 1 ..

3.2NAIC 2 ..

3.3NAIC 3 ..

BANAICA ...
35NAICS
BBNAICE ...

3.7 Totals

.................. 155,000

............... 1,141,063

............... 1,966,370

............... 1,141,063

155,000

667,158

158,526

160,379

1,141,063

1,966,370

1,141,063

4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed

AANAICT (s

42NAIC2 ..

43NAIC 3 .o
4A4ANAICA ..o

45NAICS ..

46 NAICGE ...

4.7 Totals

.................. 143,289

.............. 1,280,261

.................. 911,136

............... 3,379,733

............... 6,077,216

............... 7,361,824

............... 6,077,216

143,289

1,280,261

911,136

3,379,733

362,797

6,077,216

7,361,824

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5.1 NAIC 1
52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

.............. 1,460,460

4,205,019

7,091,399

5,275,203

6,220,077

24,252,159

19,727,606

1,460,460

4,205,019

7,091,399

5,275,203

6,220,077

24,252,159

19,727,606

24,030,344

221,815




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

Quality and Maturity

Distribution of All Bonds Owned December 31, at Bo
2

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

1

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 2,958,455 |............. 9,022,704 |.............. 5,373,959 |.............. 6,968,702 |.............. 3,080,761 |............ D.9,0 TN RUN 27,404,581 |....cocv 36.1 | 27,357,113 | 36.7 |oerenns 13,334,990 |............ 14,069,591

6.2NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS ..

.1,042,381 |...

2,830,549 |....

...500,875

...1,036,386 |..

...48,631 |...

..5,458,822 |.

5,097,130 |....

...3,424,296 |..

..2,034,526

90IS

6.6 NAIC 6
6.7 Totals
7. Hybrid Securities
7.1 NAIC 1
7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals
8. Parent, Subsidiaries and Affiliates
BANAIC T e
B.2NAIC 2 .o
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAICS ..
B.BINAIC B ..o
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 ...
11.3NAIC 3 ...
11.4 NAIC4 ...
11.5NAICS ...
11.6 NAIC 6
11.7 Totals

4,000,836
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
T2ANAIC T e [(c) I 7,241,375 |............. 18,290,807 |............. 15,309,641 |............. 17,436,423 |............. 12,265,975 |- [ 70,544,221 56,252,814 |............. 14,291,406
122NAIC 2 ... B [(c) R 1,042,381 |... 2,830,549 |.... ...500,875 ...1,036,386 |.. .. 5,458,822 |.. ...3,424,296 |.. ..2,034,526
123 NAIC 3 e (d) o forr e [ [ [ [
124 NAIC A . (d) o forr s e e [ [ [ [ oeseeenens XK erieenees oo XX e [
125 NAICS ... () e o e e [ [ [(c) ISR RURPRRRRIRSRINRI RUSIRIIND o, o CINSRINUUTY RRVIOITINRD 0 ¢ COUURTUTN AR RO
12.6 NAIC 6 ... . (d) (c)
12.7 Totals ..o e 8,283,757 |eovevenene. 21,121,356 |............. 15,810,515 |............. 18,472,809 |............. 12,314,606 |.....coveerccce (o) ..o 76,003,043 59,677,110 |.ccuenve. 16,325,932
12.8 Line 12.7 as a % of Col. 7 10.9 27.8 20.8 24.3 16.2 100.0 78.5 21.5
13. Total Bonds Prior Year
T3ANAIC T e 7,089,542 |.....coeev 19,051,830 |............ 12,998,286 |............ 16,236,339 | 13,971,509 [ oo XXX e XX oo 69,347,505 |....covvriirieanne 93.2 [ 53,941,369 |............ 15,406,135
132 NAIC 2 e 518,700 |......cce..... 2,682,308 |.....ccvenve 1,031,634 |.oococe 815,616 | 8,871 [ e XK [ XXX e e 5,097,130 |-eereeerrecinirnee 6.8 [ 4,325,795 | 771,335
13.3NAIC 3 ... TP UT PP RO PR UUURURUURUURPI FEVUTUTUTURTURTUTUTUTPRTIN UOUSTURURIUUURURIURRURRVRT WUYORTURURORPRORURURURN NUSSSSIRD o, o, CSUSNRIRN RUNURURUD. 0.4, CORRURUIU RUTOUTTUTURRURUT .

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

.682,439 |...

1,321,488 |....

...500,875

...... 870,863 |..

3,424,296 |..

4,325,795 |....

13.7 TotalS ..o e 7,608,242 |............. 21,734,138 |............. 14,029,920 |............ 17,051,955 |............. 14,020,380 ...ooevceeirciriienes o D,9,0, SN RPN XXX i (b) ... 74,444 634 |..................... 100.0 [.cooeneee 58,267,164

13.8 Line 13.7 as a % of Col. 9 10.2 29.2 18.8 22.9 18.8 XXX XXX 100.0 XXX 78.3
14. Total Publicly Traded Bonds

TAANAIC T (e 5,034,674 |............. 12,573,435 |............. 11,732,160 |............. 15,076,125 |............. 11,836,420 |..ooovreeerriceinns [ 56,252,814 |....cooviiienne 74.0 [ 53,941,369 ..o 725 [ 56,252,814

..3,424,296 |.

15.5NAICS ...
15.6 NAIC6 ...

T4B NAIC B ..o
14.7 TOtalS .o s 5,717,113 |............ 13,894,923 |............. 12,233,035 |............. 15,946,988 |............. 11,885,051 [......coooovvviiiiiiiees [ 59,677,110 | 785 [ 58,267,164 |........ooeenv.... 78.3 | 59,677,110
14.8 Line 14.7asa % Of COL 7 ..ocvvevveeecereeeee e 9.6 [ 23.3 | 20.5 [, 26.7 oo 1929 [ 10000 [ XK e e D,0.0 T TR D06 ST R 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 7.5 18.3 16.1 21.0 15.6 78.5 XXX XXX XXX 78.5 XXX
15. Total Privately Placed Bonds
151 NAIC T e 2,206,701 |.ooovereenne 5,717,372 |.ccocnee. 3,577,480 |.............. ,360,298 ..o 429,555 ..o e 14,291,406 |......cocvcverennnee 18.8 [oceeee 15,406,135 |.....ooovccee 20.7 | D.9, 0, ORI 14,291,406
15.2NAIC 2 ... .359,942 |... 1,509,061 |.... .. 165, o 171,335 ... ..2,034,526
153 NAIC 3 e eeeeeees |
154 NAIC 4 oot eeeeeieeies |orse s ss [ eseeeeee [ere e [

15.7 Totals ..cceeeeeeeeiiceee

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

Section 12

15.8 Line 15.7asa % of Col. 7 ......ccevveveencns |

3.4

. 2,566,644 |...

9.5

4.7

R 2.6

0.6

.429,555 |...

(@) Includes $
(b) Includes $
(c) Includes $

current year, $

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

current year of bonds with Z designations and $

prior year of bonds with 5GI designations and $

................. 16,325,932 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

........................... ; NAIC2 §

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.
current year, $

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

........................... S NAIC3 $eveeeecvercceneccenns S NAIC A $ v 3 NAIC S $veeeceeecvervcceneccrs 3 NAIC 6 $ v
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY 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 ...........c.cccuveireoineieneenneenns oo, 1,557,086 [...ooveveienenn 456,846 |.....cooveeiiiiiiiee o 750,221 e 2,502,757 |............ XXX ovviries e 5,266,859 |.....coovvrricien 6.9 | 5,532,653 .o T4 L 5,266,859 |....ccevereiiecicne

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

...212,576 |.

1,710,558

...404,958 |..

.99,584 |....

4,010,077

.. 1,532,073 |..

..1,811,410 |...

4,010,077

1,532,073 |.

3,115,665

11,669,202

11,669,202

N

. All Other Governments

2.01 Issuer Obligations ...........cccccevuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

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

3.01 Issuer Obligations ..........cccocvriiieeieeniesieneeene
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

.................. 158,526

............... 1,141,063

............... 1,966,370

........................ 2.6

............... 1,141,063

3.05 Totals 155,000 667,158 158,526 160,379 XXX 1,141,063 1.5 1,966,370 2.6 1,141,063
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .........cccceeveveereniieeninnienieeniees eeiiiinenn... 143,289 |, 1,280,267 [.oooeiinne 911,136 [..ooveeennee 3,379,733 D,0. ¢ SRR RORRN 6,077,216 [...ooveeieieins 8.0 [ 7,361,824 .o 9.9 | 6,077,216 [.o.ooveeeeiceeee

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

4.05 Totals 143,289 1,280,261 911,136 3,379,733 362,797 XXX 6,077,216 8.0 7,361,824
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccceeveveevrererereseeseienieies |ooveeeeeeeens 789,918 |.....c..... 1,371,768 |.....c..... 5,390,343 |....cc..e. 3,659,719 |...ccenve. 5,223,221 16,434,969 |.....ocooviiieen21.6 | 14,510,955
5.02 Residential Mortgage-Backed Securities ... .641,691 |. .. 2,203,526 |.. ...1,701,057 |.. ....412,766 |.... . .4,078,833 |...
5.03 Commercial Mortgage-Backed Securities ......... |....cccc........ 28,852 |.oveeieenn 629,725 |.eoeeeieeieieieieiies e e [ KR [ 858,576 | 009 | 674,257
5.04 Other Loan-Backed and Structured Securities ... , 584,090 , . 463,561 . , ,
5.05 Totals 1,460,460 4,205,019 7,091,399 5,275,203 6,220,077 24,252,159 31.9 19,727,606 26.5 24,030,344 221,815
6. Industrial and Miscellaneous
6.01 Issuer Obligations ............ccoceerererirerereieseienees [, 1,358,647 |.............. 4,120,435 |............... 1,919,957 | 4,745,762 |.............. 2,584,348 |........... XXX e 14,729,150 oo 19.4 [ 16,577,231 | 22.3 [ 14,563,627 |....c.ocvevnee 165,523
6.02 Residential Mortgage-Backed Securities ... JORN IR 1,199,959 |.............. 3,458,354 |.............. 3,029,982 |...coceeee 2,043,048 |..coviennnne 191,376 |............ D 0.0 ST 9,922,719 |oiieiee 13,1 [ 7,041,463 ..o 9.5 [ 2,604 |.....c...... 9,920,115
6.03 Commercial Mortgage-Backed Securities .......... |.................. 144,495 | 161,150 [ oo [ e, D.0,0. CUNIT U 305,644 |..ooooiie 0.4 | 2,156,585 |[...ooveviiciieiis 2.9 [ e 305,644
6.04 Other Loan-Backed and Structured Securities ... 1,297,736 4,113,314 924,894 1,216,278 353,667 XXX 7,905,890 10.4 6,678,962 9.0 2,193,056 5,712,834
6.05 Totals 4,000,836 11,853,253 5,874,834 8,005,088 3,129,392 XXX 32,863,403 43.2 32,454,242 43.6 16,759,286 16,104, 117

~

. Hybrid Securities

7.01 Issuer Obligations ..........cccocvieeiienienieseeseeene
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...
7.05 Totals

oo

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

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

8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ............cccccccueueene
8.06 Affiliated Bank Loans - Acquired ...........ccccceeuenns

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 2 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEA .........cccceveeeiees fooriiniiiiiiiiiiiiiis i [eeieiieeiecieiiciiiies oo [ feeeiees XXX eeieenen oo s o e e
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........cccceeeereerneoinecenccines oo 4,003,890 |.....cccoeveee 7,896,468 |............... 8,379,962 |.............. 12,695,814 |.............. 10,673,123 43,649,257 |....cooviiine 57.4 | D.0,0. SRV ISR D.0.0 PN RN 43,483,734 |..ocoeiine 165,523
12.02 Residential Mortgage-Backed Securities .......... [.cccoccceeeene 2,054,225 |....coveunne 6,066,838 |.......c.cec. 5,130,316 |..ccvveeennneee 4,047,926 |....cvevennnnne 703,726 18,003,031 | 2.7 | D.9,0 SN U XXX v [ 8,082,916 .9,920,115
12.03 Commercial Mortgage-Backed Securities ........ [.....c.ccce....... 351,970 [ 1,334,177 LGIB1T799 6,467 [ e XK o 1,824,413 [ 2.4 | D.0,0. SRV USSR D,0.0. CHUUNT T 1,373,310 ....451,103
12.04 Other Loan-Backed and Structured Securities . |. 5,823,873 ,168,438 1,722,602 |.. .. 12,526,341 |. 6,737,150 |.ceeveeiens 5,789,191
12.05 SVO Identified FUNAS .......cccooveeieeiiiienene oo XX o XK [ XX o XXX i o e XXX oo e oo e XX e o XX o
12.06 Affiliated Bank LOANS .........c..coovevieveinienienienns foerieiiinieiiiiiiiiii o [ e [eereeseeseeneeneeneenes feenreenne XX e e e XX e XXX o e
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 B R 8,283,757 |veveeennne 21,121,356 |.ocvennee 15,810,515 |.oceenieeee 18,472,800 |.............. 12,314,606 [......cooveviiiiiiiiis [ 59,677,110 |..cocvveeee 16,325,932
12.10 Line 12.09 as a % of Col. 7 10.9 27.8 20.8 24.3 XXX XXX XXX 78.5 21.5
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccccvviriienenininineninne foeeieeiecieeas 1,623,546 |............. 11,871,705 ..o 7,660,858 |.........c..... 12,039,799 |..ocveeennnee. 12,753,125 |............ D.9,0 SN U XXX 45,949,034 44,753,640 |................ 1,195,394
13.02 Residential Mortgage-Backed Securities .......... .1,291,049 |... .3,836,166 |................3,476,634 [.........c..ee.852,599 ..o XXX [ XXX e XXX, .12,931,707 |. .7,038,512
13.03 Commercial Mortgage-Backed Securities ........ .2,072,738 |... .254,203 ..3,823,163 |. .2,302,971

13.04 Other Loan-Backed and Structured Securities . |.

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

2,620,909

.2,278,692
XXX

1740731 |

.5,640,594

13.08 Unaffiliated Certificates of Deposi .

13.09 Totals B FRT 7,608,242 |.............. 21,734,138 |.cocee 14,029,920 |.............. 17,051,955 |............. 14,020,380 |-.oceeeeciciciccicies o D\9,9 TN RO D.9,9 TN FU 74,444 634 ... 100.0 fooeeieaes 58,267,164 |.............. 16,177,470

13.10 Line 13.09 as a % of Col. 9 10.2 29.2 18.8 22.9 18.8 XXX XXX 100.0 XXX 78.3 21.7
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeereernecinecinecnes oo 4,003,890 |.....cccoeveee 7,896,468 |............... 8,379,962 |.............. 12,530,291 | 10,673,123 43,483,734 oo 5722 o 44,753,640 [ 601 | 43,483,734

14.02 Residential Mortgage-Backed Securities .854,503 |... ...2,609,458 |.. .2,101,636 ...512,350 8,082,916 |. . . ...8,082,916 |..

14.03 Commercial Mortgage-Backed Securities ........ [..cccoceeeee 207,476 | 1,027,569 |oeeeeeeiee 131,799 6,467 s e XXX o 1,378,310 [ 108 e 1 520,192 |..ooiiiiiiiiiiieeeen 2.0 | 1,373,310

14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

...... 2,361,428

....... 6,100,137

................ 6,737,150

................ 5,717,113

14.09 TotalS ..o el DT, T3 13,894,923
14.10 Line 14.09 as @ % of Col. 7 .....c.ccovviiviniinicnns foreeieciieciece, 9.6 | 23.3
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 7.5 18.3 16.1 21.0 15.6 78.5 XXX XXX XXX 78.5 XXX
15. Total Privately Placed Bonds
15.01 Issuer OblGatioNS ..........ccoviiiiiiniiiiiiininiie foeeeeeieeieiecieieieieee oeeieeiecieciesieesessesieeee oeseesieeseesesseesesieeieeee Jooeseeseeeeeeeneens 109,528 | o XX oo 165,528 002 e 1,195,394 | 16 D,0, & CHUTRTRY A 165,523
15.02 Residential Mortgage-Backed Securities .......... [............... 1,199,632 |................ 3,457,380 |................ 3,028,679 |................2,043,048 |.....ccceceeeeeen. 191,376 [t XXX o 9,920,115 [ 1301 s 7,038,512 .
15.03 Commercial Mortgage-Backed Securities ........ |-.cccooooee 144,495 | L00806,608 |- o oeeeeeeeeeeeeeeieeieeee oeeneeneenes KKK i oo 451,108 006 2,302,971 |3 | ...451,103

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oovevviiiiiiiciccieicees
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

5,789,191
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

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

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

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY 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 PROPERTY AND CASUALTY 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 ............ccccceveveuevern |oeececeeenenenens 2,314,336 [ e 2,314,336 [
2. Cost of cash equivalents acquIred .............cccceeveerieuerieieieieeeeeeeeee s e 13,709,552 |ovieeecceeeeeeeeeees e 13,709,552 |.ooooeiiieeeeeeee
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 diSPOSAlS ...........cccceriririririeieeeeeeninerenes foeerinienenens 14,114,971 [ o 14,114,971 [
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 [rreeeae e 1,908,917 | [ 1,908,917 |
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) 1,908,917 1,908,917

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

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

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY 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
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
P1212104 oo San Marcos .....ceeveuieerermmniieeeeene e ....01/03/2017 ..|eeeiiiiiiieeeins 4.700 449,089 |... 12/31/2024 ...
JP1212708 ... Lake Worth ... ...09/01/2017 .. ....4.108 ....234,872...12/31/2024 ...
JP1213300 ... Milwaukee .... ...12/2172017 .. ....4.637 ... 181,556 ... 12/31/2024 ...
JP1213409 ... Indianapolis . ...01/18/2018 .. ....4.39% .620,974 |... 12/31/2024 ...
JP1213508 ... San Marcos ... ...03/29/2018 .. ....4.870 ..23,789 ... 12/31/2024 ...
JP1213607 ... Atlanta .... ...04/12/2018 .. 4,442 .130,459 |... 12/31/2024 ...
JP1213904 . Madison . 06/01/2018 .4.208 |.. ..87,311 (... 12/31/2024 ...
JP1214407 . Somerville ... 11/08/2018 L4459 |.. 257,446 (... 12/31/2024 ...
JP1214803 . North Las Vegas 05/15/2019 .4.220 |.. 877,280 |... 12/31/2024 ...
JP1215305 ... Nashville ...11/04/2019 .. . 3.425 1,106,091 |... 12/31/2024 ...
JP1215404 ... Philadelphia . ...11/15/2019 .. ... 3.925 .655,369 |... 12/31/2024 ...
JP1215602 ... Atlanta ...12/04/2019 .. ....4.380 ...8,062 (... 12/31/2024 ...
JP1215909 .... Overland Park .. ...01/31/2020 .. ....3.409 ....886,199|... 12/31/2024 ...
JP1216402 ... ...05/28/2020 .. .0 3.220 ...524,332 ... 12/31/2024 ...
JP1216501 ... Yonkers ... ...08/06/2020 .. ... 3.490 .. 12/31/2024 ...
JP1216907 ... Atlanta .... ...09/30/2020 .. ....4.380 .. 12/31/2024 ...
JP1218705 ... Over land Park . ...04/25/2022 ... ....4.39% .. 12/31/2024 ...
JP1219406 ... eeeeeenn.. |Overland Park ..... ... |KS... ...02/17/2023 .. ....6.060 . .42, .. 12/31/2024 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 3,705,228 6,773,232 XXX
0899999. Total Mortgages in good standing 3,705,228 6,773,232 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 3,705,228 6,773,232 XXX

General Interrogatory:
1. Mortgages in good standing $
2. Restructured mortgages $
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure $

unpaid taxes $
unpaid taxes $

unpaid taxes $

12,013 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 PROPERTY AND CASUALTY 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 PROPERTY AND CASUALTY 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 .. 195,403 |. .. 195,403 |... ... 195,403 |...
JP1214506 ... Smithtown .ovvvvvveeeeeeeieieeieieiieiieieees foveeveeennenn e Joveeeees ciiiin [, 12/05/2018 ... 76,604 |. ... 76,604 |... ... 76,604 |...
0199999. Mortgages closed by repayment 272,006 272,006 272,006
P1212104 ... San Marcos ..........eeeveveveeeeeenennenenns frevnnennnnnnnnn Chuveiniininiinnns Jovveenns viiiins o 01/03/2017 ..ovu fervnvnninins e [ 6,208 [...evveeiiiiiiiiiiins forr e e fe e e 6,208 [...ovvrnnnnnnne [ R N R
JP1212708 ... Lake Worth .....eevvvvevvveiniiiiiiiiiininnns fovnnnnnnnn Flo e s s 09/01/2017
JP1213300 ... Mi lwaukee ... 12/27/2017 ..
JP1213409 ... Indianapolis .. 01/18/2018 ..
JP1213508 . .. | San Marcos .08/29/2018 ..
JP1213607 . . |Atlanta .04/12/2018 ..
JP1213904 . . |Madison 06/01/2018 ..
JP1215305 ... Nashville 11/04/2019 ..
JP1215404 ... Philadelphia .. 11/15/2019
JP1215602 ... Atlanta 12/04/2019
JP1215909 ... Overland Park .......cccceevvennnnnn fovnnnnnnnnnnnn KSuuiiiiiiiiis s s e 01/31/2020
1216402 .o JATAON L el N [ [ 05/28/2020
JP1216501 ... Yonkers .oooooiiiiiiiin e W e [ 08/06/2020
JP1216907 ... Atlanta oo e GAe fee f 09/30/2020
JP1218705 ... Overland Park .......ccceeeeennnnnnnnnnnn fovvennnnnnnnnnn KSuuiiiiiiiiis s s e 04/25/2022
JP1219406 .. Overland Park .......ccooeeeeveiivnnnnnnnes Jovvinnnnnnennnn KSuviviniinnn oo s 02/17/2023

0299999 Mortgages W|th partial repayments

0599999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

EO7, EO8, E09
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-EV-6 ..... UNITED STATES TREASURY A 1,147,255 |. 101.5391 |.............. 1,015,301 [ 1,000,000 |.............. 1,006,817 [.oceevvveeiieeeies Jovennnnnn (10,486) [oenniiiiiiiieis i [ 6.875 |...... 5.742 |FA ...... ....06/19/2001 ...|....08/15/2025 ...
912810-FF-0 ..... UNITED STATES TREASLRY .. A . 102.9766 |... . 300,000 |.. 806,861 |oeeeeeeeeeeeeiii feeeeeees (1,587) | o oo 5.250 |...... 4.598 [MN ...... ...12/21/2007 ...|....11/15/2028 ...
912810-QL-5 ..... UNITED STATES TREASLRY .. A ...94.0313 |... .100,000 |ooevvviieeeeennn 99,776 |venniiiiiiiieees v 10 s [ e 4.250 |...... 4.270 [N ...... ....07/22/2011 ...|....11/15/2040 ...
912810-RE-0 ..... UNITED STATES TREASLRY .. A ...84.3906 |... ..475,000 |.. 497,854 s e (85) e [ e 3.625 |...... 3.283 |FA ...... ...11/05/2018 ...|....02/15/2044 ...
912810-RH-3 ..... UNITED STATES TREASLRY .. A ...77.6563 |... . 150,000 |.. 152,591 s e (98) [ [ e 3.125 |...... 3.008 |FA ...... ....11/18/2016 ...|....08/15/2044 ...
912810-RK-6 ..... UNITED STATES TREASLRY .. A ...69.4063 |... . 500,000 |.. 87,215 e e T L e s 2.500 |...... 2.919 [FA ...... ...10/26/2022 ...|....02/15/2045 ...
912810-RK-6 ..... UNITED STATES TREASLRY .. A ...69.4063 |... ...10,000 |ooeeiiiiiiiiiiin L0 (R A - B RSO R R, 2.500 |...... 3.855 [FA ...... ....10/26/2022 ...|....02/15/2045 ...
912810-RN-0 ..... UNITED STATES TREASLRY .. A ...73.7813 |... . 560,000 |.. 54928 s el BT5 e [ [ 2.875 |...... 3.001 |FA ...... ....07/20/2018 ...|....08/15/2045 ...
912810-RN-0 ..... UNITED STATES TREASURY AL ...73.7813 |. . 690,000 .651,269 |.. .2.875 |......3.248 ....11/06/2018 .. 08/15/2045
912810-RQ-3 . UNITED STATES TREASURY A ...68.3750 |. . 800,000 .729,405 |.. .2.500 |......3.072 ...12/19/2018 .. 02/15/2046
912810-RX-8 ..... UNITED STATES TREASURY A ...73.9531 ..97,511 |.. .3.000 |.. ....02/27/2018 .. 05/15/2047 ...
912828-Y7-9 ..... UNITED STATES TREASLRY .. A .. 552,557 |...99.2148 |... . .. . 550,219 e [ (400) e e e 2.875 ...09/13/2022 ...|....07/31/2025 ...
91282C-CE-9 ..... UNITED STATES TREASURY A 149,971...90.3281 |....oovvnnnnnnn 135,492 [..oovveinnnnnnns 150,000 |.oeveenniiinnns 149,986 [....ooovveeiiiinnn Jovinnnnnnnnnd [ i e 1.250 . ...06/16/2021 ...|....05/31/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 5,405,982 [ XXX 4,514,056 5,385,000 5,266,859 XXX XXX XXX 69,955 200,031 XXX XXX
36176M-U4-3 ..... GN 770403 - RMBS ... e 4 A . 54,400 |...99.2090 |... 250,254 | 52,802 s [ (200) | o e 4.500 2,261 |....07/13/2016 ...|....06/15/2031 ...
36177J-3Y-3 ..... GN 790814 - RUBS ... 4 ... A . 22,065 |...96.9887 |... 21,229 | 21,988 s e (B4) | e e 4.000 ...05/23/2019 ...|....10/15/2032 ...
36179W-NC-0 ..... G2 MAO387 - RMBS ... 4. A ...90.5093 |... 28,003 [ n 29,946 | i (869) | [ e 3.500 ....10/21/2014 ...|....09/20/2042 ...
361790-SR-2 ..... G2 MA0528 - RUBS ... 4 ... A ...90.5093 |... 8,836 [ T | e (93) | e e 3.500 ...12/2172012 ... |....11/20/2042 ...
36179N-A5-7 ..... G2 MA0928 - RVBS . 4. A ...93.7076 |... 219,669 [ i 22,330 | e B3 | [ 4.000 ...04/04/2013 ...|....04/20/2043 ...
361790-SY-8 ..... G2 MA2335 - RNBS . 4 ... A 97,2453 | 12,229 | 12,576 [ 12,798 s e (B2) | e e 3.000 ....12/03/2014 ...|....11/20/2029 ...
3617HT-YK-6 ..... G2 BJ6114 - RUBS ... 4. A .. 55,604 |...96.9755 |..........o......49,850 |ooeenniiinnnnnnn 51,406 [ 56,838 | 4,085 | e | 4.263 ....07/16/2019 ...|....11/20/2068 ...
36186P-ML-5 ..... GN AN6663 - RUBS ... 4 ... A ...90.5602 |.................448,894 |.................495,686 |.............n517,496 |oeeeniiiiiiiiiies [ 486 | e e 3.500 ...07/15/2016 ...|....06/15/2045 ...
36200E-B2-6 ..... GN 598657 - RMBS . 4. A 1011618 [ 1,029 | 1,017 o 1,083 | 3 s [ e 5.500 ....07/25/2005 ...|....05/15/2035 ...
362020-XB-2 ... G2 003374 - RMBS . 4 A . 100.0749 |. .5.000 |.. ....10/01/2005 .. 04/20/2033
36202E-5G-0 ..... G2 004447 - R\BS . 4 A ...99.6992 |. .5.000 |.. ...08/20/2009 .. 05/20/2039
36202E-CP-2 . G2 003678 - RMBS . 4 A . 101.8143 |. .5.500 |.. ...06/22/2007 .. 02/20/2035
36202E-H3-6 . G2 003850 - RVBS . .14 A . 100.1655 |. .5.000 |.. ...03/01/2008 .. 05/20/2036 ...
36202F-AV-8 ..... G2 004520 - RMBS . |4 A ...99.6992 |. .5.000 |.. ...08/01/2009 .. 08/20/2039 ...
36202F-ZK-5 ..... G2 005246 - R\BS . 4. A ...98.6620 |........coeeeeennn 10,367 |oveenniiiinnnnnnn 10,507 [ 10,545 | i (80) s e | 3.000 ....08/05/2014 ...|....11/20/2026 ...
36291S-Fli-5 ..... GN 636581 - RVBS . 4 ... A 1..99.9805 [oeeeeeeeiieeeeenns 1,574 | 1575 1B | e (B) s e 6.000 ...10/17/2005 ...|....08/15/2025 ...
362928-H3-3 ..... GN 643850 - RMBS . 4. A L 100.0316 [ooeveeeiiiiiiennn 828 |28 828 | e (D) e [ 6.000 ...11/16/2005 ...|....11/15/2025 ...
362928-HV-1 ..... GN 643844 - RIBS . 4 ... A . . 100.0362 [..eevvvneeeeeennn 2,541 | 2,540 [ 2,540 s e (B) e e e 6.000 ....11/29/2005 ...[....10/15/2025 ...
36296H-7H-6 ..... GN 692196 - RMBS . 4. A ...3,084 [. 103.1580 |... 30001 [ [ (B) [ i [ 6.000 ....11/17/2008 ...|....11/15/2038 ...
38374X-AE-5 ..... GNR 2009-014 ND - CMO/RMBS 4 ... A .. 192,721 |...97.3577 |... 185,155 | [ (B,216) [ [ [ 5.000 ...10/14/2021 ...|....03/20/2039 ...
383750-JX-9 . GNR 2014-H12 HZ - CMO/RMBS .. 4 1A .. . 15,470 |...97.6133 |. ..14,864 |.. .4.503 |.. ....09/17/2014 .. 06/20/2064 ...
38382J-50-2 . GNR 2021-056 PE - CMO/RMBS 4 1.A .. 445,667 |...74.8928 |. . . .446,200 |.. .1.500 |.. ....02/23/2021 .. 03/20/2051 ...
831628-EP-3 ..... SBA 100142 - RMBS 4. LA .. 116,351 |...92.4270 |... 101,155 |.... ....116,482 L (5,462) [oeeveiiiiiiiiiiis s o 3.750 ...10/08/2021 ...|[....05/25/2044 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 1,549,747 | XXX 1,286,825 1,465,419 1,632,073 (3,902) XXX XXX XXX
38378K-RB-7 ..... GNR 2013-068 B - CMBS . 60,225 [...96.1492 |. 57,818 |. ..60,085 |.. L(21)) .2.500 |.. ...05/01/2013 .. 08/16/2043 ...
38378N-FL-2 ..... GNR 2013-158 AB - CMBS . . 16,891 [...93.4475 |. 14,911 [ ..16,390 |.. .3.018 |.. ...06/22/2015 .. 08/16/2053
38378X-A4-3 ..... GNR 2014-172 AD - CMBS .. . 18,151 [...94.8922 |. 17,302 |. .. 18,196 |.. .2.200 |.. ....06/09/2017 .. 01/16/2046
38378X-NN-7 ... GNR 2014-135 AK - CMBS .. 121,691 |...88.2017 |. ..103,501 |. .125,490 |.. .3.000 |.. ....08/18/2016 .. 08/16/2055 ...
38378X-0L-8 ..... GNR 2014-130 VA - CMBS . . ... 70,199 |...90.4083 |... .. 63,654 | 70,408 o 70,297 e e 28 e [ e 3.000 ....11/13/2014 ...{....07/16/2036 ...
38379K-K8-0 ..... GNR 2015-128 AJ - CMBS I 232,496 |...88.8203 |..........ceenen 202,866 |.................228,401 [.................230,546 |ooeeiiiiiiiiins foeeniinnn (9 | e o 2.600 ...07/12/2016 ...|....11/16/2055 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
38379U-TB-2 ..... GNR 2016-072 AB = CMBS ......evvvvvviirnniiniiinnnnnenes foo vee | s LR TA 248,050 |...88.1287 |.....ceevvvnnnnns 216,724 |oooveeiiiinn 245,918 |ooveeeiiinn P2 T I R RN < <1 R AR R 2.600 |...... 2.288 [MON ..ooe [orriiiiiiiniiieens XX 6,394 |....05/25/2016 ...|[....04/16/2049 ...
38379Y-6L-7 ..... GNR 2016-125 DA = CMBS ......cevvuurerrrnnnnnnneermnnnn fonn vee [ ennnnes 4 s | TA s 90,834 |...88.6605 [.........eunnens 80,443 |...oovinniiaeen 90,732 foeeiiiiiiiiees 90,818 |eeveeiiieeeniinn foriieieeeennnns 86 [-oiieeiiiiiiiiees e fennns 2.150 |...... 2.065 [MON ..... fooieeeereiiiienns LRI 1,951 |....09/01/2016 ... |[....12/16/2047 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities XXX 757,220 847,127 860,192 XXX XXX XXX XXX
83162C-PH-0 ..... SBAP 2005-20 B A - ABS 4 A ...99.9953 |.....ciiiiiiiiinns 1,642 [ 1,642 oo L7720 R AR [ R AR RN 4.625 |...... 4.574 ....02/08/2005 ...|[....02/01/2025 ...
83162C-PS-6 ..... SBAP 2005-20 H A - ABS .... N A .100.1007 |... 1,256 ... 1,255 1254 | e L e [ 5.110 |...... 5.770 ...07/07/2008 ...|....08/01/2025 ...
83162C-0H-9 ..... SBAP 2006-20 F A - ABS .... 4. A . 100.7248 |... 1,156 . 1,148 LB e [ e i [ 5.820 |...... 5.806 ....06/06/2006 ...|[....06/01/2026 ...
83162C-11Y-5 ..... SBAP 1520D CTF - ABS .... N A ...92.6176 |... 86,267 |oeeeeieeeeee 85,785 | e 170 | e e 2.510 |...... 2.762 ....07/30/2015 ...|....04/01/2035 ...
831620-XY-4 ..... SBAP 2016-20 H H - ABS . 4. A ...89.8309 |... ..438,798 |.. 38,798 s e [ [ e 2.040 |...... 2.044 ....08/11/2016 ...[....08/01/2036 ...
83162C-YB-3 ..... SBAP 2016-20J J - ABS ... N A ...90.0105 |... . 660,785 |.. 859,534 oo e (189) e [ e 2.210 |...... 2.251 ...06/25/2019 ...|....10/01/2036 ...
83162C-YM-9 ..... SBAP 2017-20 C C - ABS . 4. A ...92.6353 |... . 161,676 |.. 161,555 | [ 330 e e e 3.040 |...... 3.065 ....03/09/2017 ...|....03/01/2037 ...
83162C-Z\1-8 ..... SBAP 2018-20 F F - ABS ... N A ...94.6338 |... ..402,386 |.. 899,522 [ooeeeeiiiiiiieeen e 2,443 [ e feens 3.600 |...... 3.748 ....10/23/2018 ...|....06/01/2038 ...
83162C-72-9 ..... SBAP 2018-20 K K - ABS . 4 A ...95.6820 |. 1,019,268 .1,017,8% |.. .3.870 |......3.917 ...11/08/2018 .. 11/01/2038
831641-FG-5 ..... SBIC 2016-10 B B - ABS . 4 A ...96.9562 |. ..298,664 .298,592 |.. .2.051 |......2.032 ....09/14/2016 .. 09/10/2026
831641-FL-4 ..... SBIC 2018-10 B B - ABS . 4 A ...96.9580 |. ..51,457 |.. ... 3.525 ....09/13/2018 .. 09/10/2028 ...
831641-FU-4 ..... SBIC 2210B A - ABS v [4 e | 1AL ...97.1498 |... 2932,898 |eiiiiiiiieiinis foeieriiiiiiiinees eeernnnieeeeennnn feenaeereereenanes feeeees 4.262 |...... 4.265 ...09/14/2022 ...|....09/01/2032 ...
0049999999. Subtotal - Bonds - U.S. Governments - Other Loan-Backed and

Structured Securities 4,011,164 [ XXX 3,787,468 4,016,263 4,010,077 2,372 XXX XXX 33,102 133,589 XXX XXX
0109999999. Total - U.S. Government Bonds 11,825,429 [ XXX 10,345,568 11,713,810 11,669,202 (3,401) XXX XXX 109,012 402,837 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX

373384-2-5 ... GEORGIA ST ... .. 1.AFE ..|... ...99.0216 |... ...20,000 |.. e (O7) e i [ 42250 | 3.750 ....04/10/2019 ...|....02/01/2029 ...
373384-J6-4 . GEORGIA ST 1AFE .. ...98.4997 |. 60,000 .4.280 ....04/01/2020 ..
373384-15-3 . GEORGIA ST 1AFE .. ...99.9479 |. . . ..155,000 ......3.800 ... 11/17/2014 .. .
373385-JV-6 ..... GEORGIA ST ... .. 1.AFE ..|... ...68.70% |... 137,419 |.... 200,000 |oeeerennnneeeennn160,379 foueniiiiiiiiieee e 1,668 | e 0022 2.350 | 4.002 ....04/14/2022 ...|....07/01/2041 ...
57582P-1H-9 ..... MASSACHUSETTS COMMONWEALTH .. |- 1.BFE ... ...97.6282 |... ... 34,170 |.... +.35,000 |oeeviiiiieeeennnnn 35,839 [ v (137) s [ el 40500 |l 3.999 ....07/29/2014 ...|....08/01/2031 ...
677521-CX-2 ..... |- TAFE L. . 103.9727 |... 10,000 [oeeeniiiieeeeeenn 11,278 | e (204) | e ennn 50462 | 3.001 ....07/12/2016 ...|....09/01/2030 ...
68609B-VA-2 ..... .. 1.B FE ..|... ...95.0316 |... . 310,000 |ooevvieeneeeennn 310,000 foeeenniiiiiieees ovvviiiiiniiiiin e fo 0000002823 | 2.823 ....05/12/2016 ...|....05/01/2028 ...
880541-0X-8 ..... TENNESSEE ST ... B | I .. 1.AFE ..|... . ...98.4869 |... s ..145,000 |.. 163,564 [ e (10164) [ e | 40182 3.174 ....05/28/2020 ...|[....08/01/2031 ...
882723-3R-8 ..... TEXAS ST tvvvniiiiiiiniiiiiiiirinninriininsnnsresnnnnenes [ooe nn | eeeeees 2 i LAAFE e 235,000 [...95.7289 |.........ceeunnn. 224,963 [....coovnnnnnnnns 235,000 [......cceennnnnn 235,000 f...ooiiiiinniinns fovrenniininiiinnn foeeeeinieiiiiinnns foviinnens |oene..2.645 | 2.645 ...06/29/2016 ... |[....08/01/2027 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 1,158,057 [ XXX 1,078,177 1,170,000 1,141,063 66 XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 1,158,057 [ XXX 1,078,177 1,170,000 1,141,063 66 XXX XXX XXX
05239%6-UV-8 ..... AUSTIN TEX ... .. 1.B FE ..|... . 102.1648 [...oevvveneennnn 10,216 |oeneinennnnnnnn 10,000 fonneieiiineenna 10,701 | oot (136) s e 12220052310 |l 3.662 ....06/09/2016 ...|[....09/01/2029 ...
100853-E9-7 ..... BOSTON MASS . .. 1.AFE ..|... L..78.8115 [ 153,682 e 195,000 foieiinnnenn 163,221 | e 30240 | e [l 10638 | 3.998 ...04/28/2022 ...|....03/01/2033 ...
145231-6D-4 ..... CARROLL TEX INDPT SCH DIST .. 1.AFE ..|... . 100.0295 |.......eeneeeennnn 5,001 |oeiiiiiiiiinnnnn 5,000 foiiiiiiiieennn 5,000 |oveiiiiniiiiies o i e 200050002 |l 5.091 ...02/01/2019 ...|....02/15/2029 ...
145231-5F-9 ..... CARROLL TEX INDPT SCH DIST .. 1.AFE ..|... . 100.0139 [..oeeveiiieeeeenn 10,001 |oeeiiieeeeennn2 10,000 [ 10,000 | [ e e [ 50192 | 5.191 ....08/23/2020 ...|....02/15/2035 ...
159195-SM-9 ..... CHANNELVIEW TEX INDPT SCH DIST ... .. 1.AFE ..|... . 100.0730 [...oevvvenneeeenn 45,083 |ovniiniiiinnnnnn45,000 [onniiiiinenennnd5,000 |oveeiiniiiiiiins oo i e 4200.5.926 |l 5.925 ....10/26/2016 ...|....08/15/2035 ...
161035-KD-1 ..... |CHARLOTTE N C oeeeneeeieannns 1AFE .. ...75.6216 |. .2.300 ....09/15/2020 .. 06/01/2038
253363-UA-1 . DICKINSON TEX INDPT SCH DIST 1AFE .. . 100.0627 |. .6.010 ...05/11/2020 .. 02/15/2038
366155-A7-4 ..... GARLAND TEX INDPT SCH DIST ..... 1AFE .. ...95.8871 .4.009 ...06/06/2016 .. 02/15/2031
406198-BC-4 ..... HALLETTSVILLE TEX INDPT SCH DIST evvvvvvvivvnnnninenns foee ann 1AFE .. . 100.0723 |. .5.521 ....10/31/2017 .. 08/15/2027 ...
494656-F2-2 ..... KING & SNOHOMISH CNTYS WASH SCH DIST NO ...eeeeeens foun ne .1.BFE .. . 100.0419 |. ... 5.220 ....03/24/2020 .. 12/01/2025 ...
587703-SE-0 ..... -1 .. 1.AFE ..|... ...98.8520 [.....ooenieeeenn 28,713 | 25,000 [ 25,000 |eveiiiiniiiiiis feeniiinnn (283) | e e 42700 4.700 ....03/13/2020 ...|....08/15/2032 ...
68608K-NF-1 ..... [OREGON ..eevvuuiieiinrnuanrerennunasaerrennnnssernnnnnsssenee foen see [ oevennn 1onns 1.B FE . . 106.9533 [.......ooeeeeeen 74,867 |ooeiiiiiiiennnnn. 70,000 [ 87,530 i [ (988) | e 2250902 | 3.560 ...07/15/2016 ...|....08/01/2038 ...
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68608K-22-4 ..... L2 RN IR B T ..1.BFE .. . 100.9233 [..ooiiiiiieennnn 35,328 | 35,000 [ 36,265 |eeiiiiiciiiiis e (772) e e 25,011 2.666 [FA .ooot |oeerreiniiiiiinnnns £ 11 T 1,754 |....03/31/2020 ... |....08/01/2026 ...
702333-5E-1 ..... PASADENA TEX INDPT SCH DIST .. 1.AFE ..|... L.97.1708 [.oeeeeiiiieeeeen 68,020 e 70,000 [ 70,000 | feeeeeeeis s e e 4.089 | 4.089 |FA ...... 2,862 |....04/06/2020 ...|[....02/15/2030 ...
720424-08-0 ..... PIERCE CNTY WASH SCH DIST NO 010 TACOMA ... .. 1.B FE ..|... ... 70,4456 [....ooeiiinnn 14,089 | 20,000 [ 12,797 s e 178 e e [20023.082 6.270 [ ....... ...10/10/2023 ...|....11/01/2045 ...
723002-KG-5 ..... PINE TREE TEX INDPT SCH DIST .. .. 1.AFE ..|... . 100.0105 [-oeeevveineeeeen 15,002 |oveeiieeeennnnnn 15,000 foceeiiiiee e 15,000 | oo e oo [+ee2..4.800 ... 4.799 |FA ...... ....11/04/2016 ...|....08/15/2028 ...
751091-RC-5 ..... RALEIGH N C .. 1.AFE ..|... ...93.1578 |... . e 20,000 [oaieiiiiiiinnnn 25,047 | e (D) [ e [0042000 . 3.540 [ ....... ....11/14/2016 ...|....06/01/2034 ...
T74286-AL-2 ..... ROCKWALL TEX INDPT SCH DIST ... |- TAFE Ll ...68.8422 |... 240,948 |.... 1002850,000 |-eeeneieeeeiiis feeeeees e e [000222.280 . 2.230 [FA ...... ....08/21/2020 ...|....02/15/2040 ...
774286-AM-0 ..... ROCKWALL TEX INDPT SCH DIST .... |- TAFE L ...64.6926 |... 226,424 |.... +022350,000 |oeveiiiiiiiiiis oo e [ 40222.2.380 |l 2.380 [FA ...... ....08/21/2020 ...|....02/15/2046 ...
783852-Bl-7 ..... S & S INDPT SCH DIST TEX oveeeieiieriieeeeeeeneeeees foen o .. 1.AFE ..|... . 100.0728 |... ....5,004 |.... 05,000 foeeeeieiiieeeeeenn e oo s [00225.590 ol 5.587 ....11/07/2018 ...|....02/15/2025 ...
796269-VA-3 ..... SAN ANTONIO TEX INDPT SCH DIST 1AFE .. ...98.0706 |. 29,421 | ..30,000 |.. .4.005 ....03/24/2020 .. 08/15/2028
839856-114-9 . SOUTH SAN ANTONIO TEX INDPT SCH DIST . 1AFE .. . 101.7129 |. ..76,989 |.. 41 ...02/25/2020 .. 08/15/2027
849476-MD-5 . SPRING BRANCH TEX INDPT SCH DIST ... 1AFE .. . 100.0721 5,000 |.. ......5.537 ....10/19/2018 .. 02/01/2030 ...
849476-ME-3 ..... SPRING BRANCH TEX INDPT SCH DIST ... .. 1.AFE ..|... . 100.0918 |... 00250,000 |eeeeeiieeeeeiis feeeeees e e [+....6.038 |l 6.037 |FA ...... ...09/16/2020 ...|[....02/01/2039 ...
880541-XZ-5 ..... TENNESSEE ST ... .. 1.AFE ..|... ...94.5993 |... .. 500,000 |eeeeeiiiiiiiiis [ i e 1000202.166 |l 2.166 |FA ...... ....07/27/2016 ...|....08/01/2027 ...
880541-YA-9 ..... TENNESSEE ST ... .. 1.AFE ..|... s ...92.7720 |... . 500,000 |.. 0500,000 |-eeeneeeeeeenis feereeeeeiis e e [1202222.266 ... 2.266 |FA ...... ....07/27/2016 ...|....08/01/2028 ...
882722-KF-7 ..... TEXAS ST .. 1.AFE ..|... 1,283,110 |. 100.1354 |... ..965,000 |.. ,199,202 [ e (12,892) o i [ 5517 [l 3.341 A0 ...... ....09/30/2020 ...|[....04/01/2039 ...
882722-N-8 ..... TEXAS ST .. 1.AFE ..|... 1,295,256 |...92.2956 |... .1,155,000 |.. ,259,934 e e (B,781) | e ennn 40681 3.740 [AO ...... ....06/03/2021 ...[....04/01/2040 ...
882722-\P-3 ..... TEXAS ST .. 1.AFE ..|... ...98.2071 |... ..420,000 |.. 461,480 e e (4,326) | e [ 40631 | 3.256 ...10/24/2016 ... [....04/01/2033 ...
882722-\0-1 ..... TEXAS ST .. 1.AFE ..|... . ...99.9263 |... 230,000 [oeeerenneeeeennnn 30,578 | e (A7) | e e 4273 | 2.704 ....10/17/2016 ...|....04/01/2026 ...
882724-RI-1 ..... TEXAS ST .. 1.AFE ..|... .. 229,953 |...80.9795 |... . 300,000 |.. 236,105 |oeveiiiiiiiiiis oo 2797 i e 00030228 5.332 ....10/07/2022 ...|....10/01/2039 ...
906437-AS-7 ..... UNION CNTY ORE SCH DIST NO 11 IMBLER . .1.BFE .. . 62,100 |. 104.4293 |. 50,000 ..54,832 |.. .3.346 ....10/31/2016 ..
938361-LR-1 ..... WASHINGTON CNTY ORE SCH DIST NO 015 FORE .1.BFE .. . 36,274 |. 102.1625 |. . 30,000 .2.674 ....04/23/2020 ..
989191-BU-4 ..... ZAVALLA TEX INDPT SCH DIST ...eevvvnnniiaaees 2 ... . 1.AFE ..|.. . 17,003 |. 100.0857 |... ...15,013 |.... ...15,000 |.. .15, . coee |oeen-5.620 |...... 5.616 [FA ...... .. .. 843 |....10/04/2016 ...[....
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 6,299,460 | XXX 5,255,432 5,770,000 6,077,216 (23,352) XXX XXX XXX 67,787 230,558 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 6,209,460 | XXX 5,255,432 5,770,000 6,077,216 (28,352) XXX XXX XXX 67,787 230,558 XXX
04052J-CN-5 ... ARIZONA INDUSTRIAL DEVELOPMENT AUTHORITY . .1.BFE ..|... .. 103,981 |. 101.0974 |... 101,097 |.... . 100,000 |.. ...103,900 (8N ....10/04/2024 ...|....
196480-D2-0 ..... | COLORADO HOUSING AND FINANCE AUTHORITY . 1AFE .. ...94.1949 | ..470,975 |. . 500,000 500,000 |.. ....04/28/2022 ..
196480-D5-3 . COLORADO HOUSING AND FINANCE AUTHORITY . 1AFE .. ...93.16% |. .326,093 ..350,000 .350,000 |.. ...04/28/2022 ..
196480-MX-2 ..... COLORADO HOUSING AND FINANCE AUTHORITY . 1AFE .. ...93.5476 |. 93,548 |. . 100,000 100,000 |.. ....10/02/2020 ..
196480-MZ-7 ..... COLORADO HOUSING AND FINANCE AUTHORITY . 1AFE .. ...91.4162 |. 127,983 . 140,000 140,000 |.. ....10/02/2020 .. .
196480-NA-1 ... COLORADO HOUSING AND FINANCE AUTHORITY . 1AFE .. ...90.2134 |. .. 148,852 . 165,000 165,000 |.. ....10/02/2020 .. 11/01/2028 ...
196480-RM-1 ... COLORADO HOUSING AND FINANCE AUTHORITY ... 1AFE L) .. 125,000 |...85.1236 |... 106,405 |.... ..125,000 |.. ....125,000 ....01/07/2021 ...{....11/01/2030 ...
196480-RP-4 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 1AFE ... .. 125,000 |...82.2243 |... 102,780 |.... ..125,000 |.. ....125,000 ....01/07/2021 ...|....05/01/2032 ...
196480-XX-0 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 1AFE L) ..500,000 |...85.7628 |... 428,814 |.... . 500,000 |.. ... 500,000 ...10/20/2021 ...|....05/01/2031 ...
19648G-E-5 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 1AFE ... .. 132,280 |. 101.7759 |... 127,220 |.... ..125,000 |.. ... 132,187 ....09/18/2024 ...|....11/01/2050 ...
20775H-3B-7 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... 1AFE L) .. 203,298 |. 101.0928 |... 202,186 |.... . 200,000 |.. ....203,242 ...10/29/2024 ...|....11/15/2054 ...
20775H-46-5 ... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... 1AFE ... .. 180,150 |. 102.0218 |... 178,538 |.... . 175,000 |.. .. 180,081 ....10/24/2024 ...|....05/15/2055 ...
34074M-ND-9 . FLORIDA HSG FIN CORP REV ..... 1AFE .. ...88.1556 |. ..246,568 .246,562 |.. ....03/30/2020 .. 07/01/2037 ...
34074M-PG-0 ..... FLORIDA HSG FIN CORP REV .. 1AFE .. ...89.8569 |. 50,282 ..50,282 |.. ....08/25/2016 .. 01/01/2043
340740-Y9-6 ..... FLORIDA HSG FIN CORP REV .. 1AFE .. . 101.7664 |. 230,000 .230,000 |.. ...10/06/2023 .. 07/01/2048
45203\1-E5-6 . ILLINOIS HSG DEV AUTH REV . 1AFE .. . 102.4534 |. 250,000 .264,798 |.. ....09/27/2024 .. 10/01/2054
45505T-P3-9 ..... | INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . .1.BFE .. . 101.9669 |. . 200,000 200,000 |.. ....10/12/2023 .. 07/01/2048 ...
45505T-P4-7 ..... INDIANA ST HSG & CMNTY DEV AUTH SINGLE F .... .1.BFE ..|... . . 101.4428 |... . 400,000 |.. ....397,837 ...10/16/2023 ...|....07/01/2053 ...
462467-2N-4 ..... IOWA FINANCE AUTHORITY ... 1AFE L. .. 150,926 |...94.7956 |... . 150,000 |.. ... 150,340 ....04/27/2020 ...|....07/01/2027 ...
49130T-K-0 ..... KENTUCKY HSG CORP HSG REV . ceveeen | eeveviee | LA FE Ll ... 44,715 ].100.0000 |... ...45,000 |.. ....01/12/2022 ...|....01/01/2025 ...
49130T-UL-8 ..... KENTUCKY HSG CORP HSG REV .......oeeeevvvennnnirivnnnnnns fonn veefumeees | wenneees LAAFE e 230,000 |...99.2848 230,000 ...06/09/2016 ... |....07/01/2025 ...
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49130T-UR-5 ..... KENTUCKY HSG CORP HSG REV ........vviivivnenniiiinninns foun e CAFE e 99,000 |...99.2163 |.......eeeeeennnn 99,216 [oonnnniiinnnnn 100,000 [oiiiiiinennnnnnn 99,249 | v 37 e [ e 3.500 |...... 3.565 [JJ covvins v 1,750 |oovveviiiiininns 3,642 |....10/24/2018 ...|....01/01/2040 ...
49130T-VQ-6 ..... KENTUCKY HSG CORP HSG REV - RMBS 1AFE ... ...98.8607 |..eeevvunnieeeennn 39,544 | 40,000 foiiiiiiiiiie 40,205 e e (198) | e e 4.000 |...... 3.475 1,636 |....11/22/2016 ...|....07/01/2037 ...
54627D-BV-2 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV . 1AFE L) 92,9678 [ 18,795 | 20,217 020,217 s i e [ e 3.050 |...... 3.050 ....07/22/2015 ...|....12/01/2038 ...
60416T-MK-1 ..... MINNESOTA HOUSING FINANCE AGENCY .1.BFE ..|... ...85.4381 | 213,505 | a2250,000 [oeeiiiieeeeenn250,000 |oeeiiieceiiiees e s e e 2.240 |...... 2.240 ...12/08/2021 ...|....07/01/2030 ...
605350-LZ-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 1AFE L) ...87.3084 |... e 2,085 e [ e [ e 3.050 |...... 3.050 ....06/24/2015 ...|....12/01/2034 ...
605350-T9-1 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... 1AFE ... . 103.3605 |... 103,361 |.... . 100,000 |.. 103,249 e e (182) e [ e 6.250 |...... 5.757 ....06/05/2024 ...|....12/01/2054 ...
60636A-JD-6 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F . .1.BFE ..|... ...83.9570 |... 167,914 |.... . 200,000 |.. 229,645 e e (1L077) Lo e e 4.072 |...... 3.067 ....12/04/2019 ...|....10/15/2044 ...
60636A-PP-2 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F . .1.BFE ..|... ...73.6983 |... ..202,670 |.... 295,574 oo e (B9) | [ e 3.652 |...... 3.262 ...08/30/2022 ...|....08/15/2057 ...
60637B-FA-3 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... .1.BFE .. ...92.1453 |. ... 18,363 |. ..19,920 |.. .2.970 |......2.970 ....11/20/2014 .. 08/01/2036
63968M-N3-9 . NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . 1AFE .. ...98.6852 |. ..365,135 |. 370,000 |.. .5.000 |......5.000 ....01/26/2023 .. 03/01/2050
641279-UD-4 . NEVADA HSG DIV SINGLE FAMILY MTG REV ... .1.BFE .. ...98.5506 |. ..266,087 |. 270,000 |.. .5.066 |......5.066 ...01/27/2023 .. 10/01/2053 ...
658207-8U-2 ..... NORTH CAROLINA HOUSING FINANCE AGENCY ... .1.BFE ..|... .. 104,274 |. 103.8860 |... 103,886 |.... 104,089 e e (205) [ [ e 6.500 |...... 5.856 ....06/05/2024 ...|....01/01/2055 ...
677377-2P-7 ..... OHIO HSG FIN AGY SINGLE FAMILY MTG REV . 1AFE L) .. 236,780 |...86.5300 |... ..204,886 |.... B2 T 1 R AU KRR N R 2.650 |...... 2.650 ....07/15/2016 ...|....11/01/2041 ...
67756Q-NP-8 ..... OHIO HOUSING FINANCE AGENCY 1AFE ... .. 67,448 |...82.0189 |... 55,785 | 67,958 [l 87,574 | [ 28 e [ s 2.700 |...... 2.757 ....03/19/2020 ...|....03/01/2036 ...
67886M-TE-9 ..... OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R .... 1AFE L) . 100.1387 |... 220,305 |[....covveenennnn220,000 |oveeennnnnnnnnnn235,396 [ooeiiiiiiiiiiii o (2,792) o i [ 4.000 |...... 2.532 ....11/09/2020 ...|....03/01/2050 ...
762218-CHi-9 ..... RHODE ISLAND HSG & MTG FIN CORP .1.BFE ..|... . 102.6641 |... 615,985 |.... 623,513 | e (T8T) e [ e 6.250 |...... 5.680 ...09/26/2024 ...|....10/01/2054 ...
762218-GB-1 ..... RHODE 1SLAND HSG & MTG FIN CORP .1.BFE ..|... . 101.7319 |... 127,165 |.... L3428 s [ (108) [ [ [ 6.000 |...... 5.281 ....09/18/2024 ...|....04/01/2054 ...
83756C-3U-7 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. 1AFE ... ...98.3555 |... 457,353 [...coevnnneeeen 465,000 |oeeeenneeeennn 865,000 [oiiiiiiiiiiii e e e [ 4.880 |...... 4.880 ...01/19/2023 ...|....11/01/2053 ...
83756C-MV-4 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. 1AFE L) ...99.1846 |...ooviiieennnnn 29,755 | 30,000 foiiiiiinnnnnnn30,000 | o e [ e 2.700 |...... 2.700 ....05/18/2016 ...|....11/01/2036 ...
83756C-SA-4 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI 1AFE .. ...98.6047 |. .3.060 |......2.976 ....08/21/2017 .. 11/01/2037
880461-03-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R .1.BFE .. ...96.1785 |. .3.750 |......2.928 ...02/26/2020 .. 07/01/2050
880461-T7-3 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY . .1.BFE .. ...98.0547 |. .4.000 |......3.260 ....05/07/2020 .. 07/01/2040
880461-2U-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .......cceeevvuusfonn onn .1.BFE .. . 100.0261 . . . .4.000 |......2.254 ....12/03/2020 .. 01/01/2048 ...
88046K-HS-8 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY ....eevveeeeevnnsfovn oue .1.BFE .. 1,000,000 |. 102.8927 |. ,028,927 |. .1,000,000 ,000,000 |.. .6.384 |......6.385 ...10/05/2023 .. 07/01/2043 ...
882117-5V-2 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY 1AFE L) .. 392,482 |...80.6518 |... 302,444 |.... ..375,000 |.. 376,715 [cooeeeiviiiiiiines fovveennnnn (3,678) |eveeeiiiiiiees [ e 3.660 |...... 2.653 ...04/26/2022 ...|....07/01/2047 ...
88213A-GA-7 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. 1AFE ... ...99.2033 |... 15,000 [oeeeeniieeeeeenn 14,918 | [l 217 | e e 2.158 |...... 3.663 ....04/01/2020 ...|....05/15/2025 ...
88213A-PS-8 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. 1AFE L) ...83.1448 |... ..420,000 |ooeevvennnnennnnn 378,149 | 2,499 | [ e 3.330 |...... 4.380 ...06/01/2022 ...|....05/15/2039 ...
88213A-PT-6 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY 1AFE ... ...78.3633 |... . 180,000 |oeevevnnneeeeenn 140,811 | e 1,289 | e e 3.480 |...... 5.400 ....08/16/2023 ...|....05/15/2049 ...
88258\1-AB-1 ..... TEXAS NATURAL GAS SECURITIZATION FINANCE .... 1AFE L) ...98.1350 |... . 800,000 |.eevvvuenieeeennn 794,602 |oeenniiiiiiiines v 281 e [ e 5.169 |...... 5.236 ....08/03/2023 ...|[....04/01/2041 ...
91335V-KU-9 ..... UNIV PITTSBURGH OF THE COMWLTH SYS OF HI . .1.BFE ..|... ...77.3576 |... 260,000 |oeeeerennneeeennn80,034 |oeeeiiiiiees o (2) | e e 3.005 |...... 3.000 ....05/19/2021 ...|....09/15/2041 ...
914455-UH-1 UNIVERSITY MICH UNIV REVS ... 1AFE .. ...72.5182 |. . 200,000 .3.504 |......3.533 ....08/22/2022 .. 04/01/2082 ...
914455-UK-4 ..... |UNIVERSITY MICH UNIV REVS ... 1AFE .. ...73.1277 |. ..509,000 .3.504 |......3.551 ....08/15/2024 .. 04/01/2052
915115-3X-5 . UNIVERSITY TEXAS PERMANENT UNIVERSITY FU . 1AFE .. ...97.4342 |. ..352,000 .5.262 |......3.337 ... 1171472024 .. 07/01/2039
915137-5R-0 . BOARD OF REGENTS OF THE UNIVERSITY OF TE . 1AFE .. ...94.8974 |. . 180,000 4.7% |......3.320 ....07/31/2023 .. 08/15/2046
91514A-KD-6 ..... |BOARD OF REGENTS OF THE UNIVERSITY OF TE . 1AFE .. ...60.2898 |. . . .2.439 |......2.443 ...05/27/2020 .. 08/15/2049 ...
915183-M5-3 ..... STATE BOARD OF REGENTS OF THE STATE OF U .... .1.BFE ..|... . ...83.8843 |... 239,070 |.... . . 294,186 oo e (1,863) e e e 3.351 |...... 2.601 ....04/28/2021 ...|....08/01/2039 ...
91523N-GII-0 ..... UNIVERSITY WASH UNIV REVS |AM COML PAPER . BFE ..|.. .. 115,763 |...95.7590 |... 114,911 ... . 120,000 |.. 115,956 | e 180 e e e 4.997 |...... 5.315 ....09/26/2024 ...|....10/01/2040 ...
917437-KW-4 ... UTAH HSG CORP SINGLE FAMILY MTG REV . 1.CFE ..|... ..800,060 |. 102.8797 |... 771,598 |.... . 750,000 |.. ...799,019 e (104 e e s 6.250 |...... 5.295 ....09/30/2024 ...|....07/01/2054 ...
91764R-T3-1 ..... UTAH ST BRD HIGHER ED REV ... .1.BFE ..|... .. 10,639 |...78.9990 |... ... 11,850 |.... ...15,000 |.. 329 [ i [ 1856 |l 5.498 ....12/06/2022 ...|....08/01/2033 ...
91754R-T5-6 ..... UTAH ST BRD HIGHER ED REV ... .1.BFE ..|... L 761117 ... ..228,33 |.... . 300,000 |.. 2300,000 |eeeenieeeeennis feeeeeeees e e [1002222.056 ... 2.056 ....01/22/2021 ...|....08/01/2035 ...
92812V-3C-8 ..... VIRGINIA ST HSG DEV AUTH .. .1.BFE ..|... ...60.1423 |... 150,356 |.... ..250,000 |.. 250,000 oeviiiiiiiiiiiis o e o o 3.061 |...... 3.061 ....06/16/2021 ...|....06/01/2056 ...
92812V-B8-8 ..... VIRGINIA ST HSG DEV AUTH .. .1.BFE ..|... ...99.3938 |... 496,969 |.... . 500,000 |.. 0500,000 |eeeeeinieeeeennis ferreeeeeeee e e e 2.0 |...... 2.056 ...04/02/2020 ... |[....04/01/2025 ...
92812V-C2-0 ..... VIRGINIA ST HSG DEV AUTH .. .1.BFE ..|... ...94.9754 |... 189,961 |.... . 200,000 |.. +.200,000 Joevviiiiiiiiiiiien forenniniiiiins e o 2.243 |...... 2.243 ....04/02/2020 ...|....04/01/2027 ...
92812V-44-9 . VIRGINIA ST HSG DEV AUTH .. .1.BFE .. ...92.3707 |. . 500,000 500,000 |.. .1.602 |...... 1.602 ....09/25/2020 .. 09/01/2027 ...
928120-CW-2 ..... VIRGINIA ST HSG DEV AUTH .. BFE..|.. ...66.6451 . 300,000 |. L.288,875 i el 3 s e o 3.000 |...... 3.236 ...02/09/2022 ... |....02/01/2047 ...
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93978X-EQ-9 ..... WASHINGTON ST HSG FIN COMMN HOMEOWNERSHI ..........oofeee voefveennns 2 i LAAFE i 25,000 [...92.4488 |.................. 23,112 | 25,000 f...oooviinnnnnnnns 25,000 f..ooiiiviiiiiinins Joiinniiiiiinns fooniiiiiiiiiis foiiiiiinnn fonns 3.000 |...... 3.000 ...05/15/2015 ... |....09/01/2040 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations XXX 14,870,108 16,225,275 16,434,969 (16,989) XXX XXX XXX XXX
3128MJ-5C-0 ..... [FH GO8842 - RMBS . .14 AL ...92.8652 |. 74,519 |. 80,244 ..80,340 |.. (248) |. .4.000 |......3.984 ...10/18/2018 .. 10/01/2048 ...
3132AE-EY-8 ..... [FH ZT1951 - RMBS . 4 A ...89.4897 |. . 1,643 |. .1,836 .(22) ) .3.500 |......2.052 ...09/09/2019 .. 05/01/2049 ...
31320M-K2-0 ..... FH SD0313 - RMBS . 4. A ...87.1065 |... ...59,538 |.... ...68,350 |.. e (1276) | e o 3.000 |...... 1.605 ....06/18/2020 ...|[....04/01/2050 ...
31320N-V2-6 ..... FH $D1533 - RMBS ... N A ...94.5677 |... e (109) [ e fens 4.500 |...... 5.102 ....09/23/2022 ...|....09/01/2052 ...
3132UNM-HD-0 ... FH 061127 - RUBS ... 4. A ...89.9735 |... e (288) [ i e 3.500 |...... 3.517 ...01/09/2019 ...[....01/01/2049 ...
31321P-6K-8 ..... FH 049873 - RMBS ... N A ...90.0122 |... . e (8B) [ e s 3.500 |...... 3.371 ...12/20/2017 ...|....08/01/2047 ...
31335B-JE-7 ..... FH G61161 - RMBS ... 4. A ...90.0011 |... .. 16,442 e (B8) [ i e 3.500 |...... 2.877 ....12/20/2017 ...|....08/01/2047 ...
3133A4-3A-2 ... FH QA9793 - RMBS . N A .. 143,242 |...85.9239 |... ... 146,084 e (B9 [ e feens 3.000 |...... 1.926 ...05/28/2020 ...|....05/01/2050 ...
3133AD-J6-4 ..... FH 0B6585 - RMBS . 4. A ... 28,279 |...83.0672 |... e (199) e i e 2.500 |...... 1.678 ...11/24/2020 ... |....12/01/2050 ...
3133AD-JZ-0 ..... FH 0B6580 - RMBS ... N A . 21,216 |...83.0698 |... e (88) [ e [ 2.500 |...... 1.434 ...11/24/2020 ... |....12/01/2050 ...
3133AD-2P-4 . FH QB7050 - RVBS . 4 A ..32,392 |...83.2507 |. (77 | .2.500 |......1.520 ....12/04/2020 .. 12/01/2050
3133AY-0F-0 ..... FH QD2254 - RMBS . 4 A ...88.6105 |. (246) |. .3.500 |......5.197 ....10/06/2022 .. 11/01/2051
3133KN-DO-1 . FH RAG428 - R\BS . 4 A ...84.9228 |. 179,080 |.. .3.000 |......5.319 ....10/31/2022 .. 12/01/2051 ...
3137HH-50-0 ... FHR 5460 HT - CMO/RVBS .. N A ...93.8045 |... 20328 s e 90 e [ e 4.500 |...... 5.100 ...10/10/2024 ...|....10/25/2054 ...
3138X5-RQ-2 ... FN AU5894 - RMBS . 4. A ...96.6340 |... 73,287 e e (275) [ e e 4.500 |...... 2.387 ...03/26/2020 ... |....09/01/2043 ...
31403A-V3-6 ..... FN 743234 - RIBS . N A . 101.6064 |..ooeveeeeeeeennns 1,479 | 1,455 | 1,452 [ooeiiiiiiiiis oD e e s 5.500 |...... 5.508 ...12/07/2006 ...|....10/01/2033 ...
31407H-dJ-6 ..... FN 831065 - RVBS . 4. A 997179 [ 165 |l 166 [l 185 | [ [ [ 5.000 |...... 5.283 ....01/24/2006 ...|[....10/01/2025 ...
3140GS-6N-7 ..... FN BH4476 - RMBS . N A 1..89.8869 |..eeeieeiiieeeennn 7,582 | 8,380 [t 8778 s e (B8) | e e 3.500 |...... 2.685 ....12/19/2017 ...|....12/01/2047 ...
3140G1-04-8 ..... FN BH7674 - RUBS ... 4. A ...89.8869 |.......cooeeeeennn 44,330 |oeeeniiiiinnnn 49,318 50,67 | [ (192) | e 3.500 |...... 3.021 ...01/09/2018 ...|....11/01/2047 ...
3140H2-JG4 ... FN BJ1162 - RUBS ... N A 1..89.8869 [..eeeeeiiieeeee 17,827 | 19,277 020,047 s e ) s e e 3.500 |...... 2.818 ....01/05/2018 ...|....01/01/2048 ...
3140H7-PP-6 ..... FN BJ5829 - RMBS . 4. A ...95.4343 |.................240,606 |.............nn252,116 [ooiiiininnnnn261,201 | o (1,390) | o e 4.500 |...... 3.854 ...10/18/2018 ...|....06/01/2048 ...
3140HL-JT-4 . FN BK6573 - RVBS . 4 A ...98.1174 |. .5.000 |......3.393 ....11/28/2018 .. 07/01/2048
3140KE-5T-1 ..... FN BP7157 - RVBS . 4 A ...85.9239 [ .3.000 |......2.235 ....05/28/2020 .. 06/01/2050
3140KE-CG-1 ..... FN BP6370 - RVBS . 4 A ...85.9239 |. .3.000 |......2.076 ....05/28/2020 .. 05/01/2050
3140KE-RN-0 ..... FN BP6792 - RMBS . .14 A ...85.9549 [. .3.000 |......1.957 ...05/28/2020 .. 05/01/2050 ...
3140KU-NU-2 ... FN B08502 - RMBS . |4 A ...83.0715 |. .2.500 |......1.671 ...11/24/2020 .. 12/01/2050 ...
3140KV-K7-4 ..... FN BQ9317 - RWBS . 4. A ...83.2507 |... 2.500 |...... 1.635 ....12/03/2020 ...|....12/01/2050 ...
3140KV-KG-4 ..... FN B09294 - RIBS ... N A ...83.2555 |... 2.500 |...... 1.622 ....12/01/2020 ...|....12/01/2050 ...
3140MR-2K-2 ... FN BWO777 - RMBS ... 4. A ...94.5832 |... 4.500 |...... 5.030 ....10/056/2022 ...|....08/01/2052 ...
3140NK-L5-8 ..... FN BY3047 - RUBS ... N A ...98.7528 |... 5.500 |...... 5.809 ...09/20/2023 ...|....07/01/2053 ...
3140NS-GF-5 ... FN BY9197 - RUBS ... 4. A ...95.8557 |... 5.000 |...... 5.199 ....08/26/2024 ...|....09/01/2053 ...
314009-TX-1 ..... FN CA2365 - RMBS . N A ...80.8472 |... 3.500 |...... 3.406 ...02/06/2019 ...|[....09/01/2048 ...
31400A-DC-1 . FN CA2798 - RMBS . 4 A ...95.8615 |. 114,525 |.. .4.500 |......1.727 ....04/02/2020 .. 12/01/2048 ...
314000-DE-2 . FN CB4600 - RVBS . 4 A ...89.0052 |. .152,829 |.. .3.500 |......4.929 ....10/06/2022 .. 09/01/2052
314008-C-8 . FN CB6750 - RVBS . 4 A ...98.9043 |. .302,577 |.. .5.500 |......6.032 ....00/27/2023 .. 07/01/2053
31400S-UC-3 ..... [FN CB6878 - RMBS . 4 A . 100.6776 |. 170,743 |.. .6.000 |......6.382 ...10/02/2023 .. 08/01/2053
31410L-VE-9 ..... [FN 890813 - RMBS . 4 A ...90.0713 |. ..69,455 |.. .3.500 |......3.444 ...03/07/2019 .. 12/01/2047 ...
31418D-LY-6 ..... FN MA3942 - RNBS . N A 841766 |ooeeeeeiiee e 25,855 | 30,715 082,264 s [ (4B0) | e e 3.000 |...... 2.359 ...02/10/2020 ...|....02/01/2050 ...
31418D-W-1 ..... FN MA3971 - RUBS ... 4. A L..83.4910 [..ooiiiiiiennnnn 32,596 |nneniiiinnnnnnn 39,042 [ 1076 | o (398) | o 3.000 |...... 2.338 ....02/10/2020 ...|....03/01/2050 ...
31418E-08-6 ..... FN MA4978 - RUBS ... N A ...96.5009 |........eeeeeenn618,202 |oeeinnieennnn.. 640,618 | 815,614 | [ 869 | e e 5.000 |...... 5.647 ....04/15/2024 ...|....04/01/2053 ...
31418E-R7-7 ..... FN MA5009 - RMBS ... 4. A ...96.5915 [....ooeueeennn435,700 |veennninnnnnn 51,074 [ 834,650 e o AT | [ e 5.000 |...... 5.598 ....04/10/2024 ...|....05/01/2053 ...
31418E-T5-9 ..... FN MA5071 - RMBS ... N A ...96.5009 [...eevuunnieeeenn263,288 |eeiiieeeennnn 272,783 [ ii266,756 | e 196 | o e 5.000 |...... 5.357 ...03/12/2024 ...|....07/01/2053 ...
31418E-V8-0 ..... FN MA5138 - RMBS 4 AL ...98.7483 |................. 236,516 |.oonnninnnnnnn 239,594 [ 282,789 s o 285 s i e 5.500 |...... 6.022 ...04/25/2024 ... |....09/01/2053 ...
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31418E-W2-2 ..... FN MAS164 — RMBS .......eevniiiiiiiniiiiiiiiieeecceneen o een | s LR TA 416,221 |...96.5009 |........eevvennns 404,565 |..........ool 419,234 ..l 416,245 [oovvviiiiiiiiiiin e 2 O A 5.000 |...... SATTIMON o | 1747 | 3,494 |....10/04/2024 ... |....10/01/2083 ...
31418E-UL-0 ... FN MA5150 = RMBS .........eeveeennnnnnnnnnnninnnnnninnninnns|oee vee [ eeeeens [ S R TA 261,006 |...95.8557 |........ceeeeuee. 254,281 [ 265,275 |..oooeeeennnn. 261,058 |..oeeveeeininiinne fooeiiiiiiinns L R R PPPP [TTTTON 5.000 |...... 5.264 [MON ... foccuennnnnnnes 1,105 |, 3,316 |....08/30/2024 ...|....08/01/2053 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 6,510,071 [ XXX 6,183,581 6,592,253 6,548,240 (4,711) XXX XXX XXX 24,517 220,394 XXX XXX
3140HT-Z2G-7 ..... |FN BL2542 — CMBS/RMBS ........cevvvnnivviinnnnniinrinnnns foon vee | nennns 4 | TA 531,611 [...87.4021 |................. 399,203 |..evvviiiiiiinns 456,846 |.....ovvvininnns 513,18 [oevveiiiiiiiiiiins oo (4,951) |oeeeeeeeieieieeees o e 3.830 |...... 0.533 [MON ..... [oeeeeerinnnnnnns 1,807 | 17,789 |....05/27/2020 ... |....05/01/2039 ...
35690A-AU-2 ..... FREMF 2016-K58 C - OMBS .........ccoeeeeeeeeeeeeeneeeeenn e e [ oot [ S R TA 149,490 |...97.6866 |................. 140,669 |................. 144,000 |................. 145,458 |o.oevveeniiiiinnnn | (2220 R AU PPPPPPPP RO 3.737 |...... 3.070 [MON .ooee Jooveeiiiiiiiienns L2 5,474 |....07/31/2020 ...|....00/27/2049 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 681,001 [ XXX 539,962 600,846 658,576 (5,878) XXX XXX XXX 1,955 23,263 XXX XXX
678908-4B-7 ..... |0KSDEV 2022 A3 = ABS ...iiiiiiieeeeri i [ e s 4 | TAFE foins 533,912 ...95.0730 [...cccoeinnnnnn 513,394 [ooooiiinnnnnn 540,000 [vevvvvvvnnnnnnns 534,017 [ovvvvriiiiiiiiiinn i L O O A 5.087 |...... 5.165 [FA .ooooe [ornnnnnnnnnnnns 11,446 [ooevnennnnnns 25,562 |....05/14/2024 ... |....02/01/2052 ...
75458J-AC-1 ..... RAYCSC 2022 A3 = ABS ........eeeeevennnennnnnnnnnnnnnnnnnns]oes vee [ ceeees 4 e | TAFE | 76,208 |...70.9790 [......ccccunnnnn 70,979 |ooveviiiinannns 100,000 Jouvvvvvevennnnnees LT Y A R R 49 | s o 3.354 |...... 5.209 [ .ooeees fonniiiiiiiinnnnnns 280 [, 1,677 |....10/04/2024 ...|....12/01/2051 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and

Structured Securities 610,120 | XXX 584,373 640,000 610,374 XXX XXX XXX 11,725 27,239 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 24,309,077 | XXX 22,178,024 24,058,374 24,252,159 XXX XXX XXX XXX
00206R-GQ-9 ..... AT&T INC .. 2.BFE ..|... 111,384 |...96.7840 |... . 100,000 |.. 106,926 [ e (1,837) [ e [0 4300 e 2.750 ....08/18/2021 ... |....02/15/2030 ...
025537-AM-3 ... AMERICAN ELECTRIC POWER COMPANY INC .. ..2.BFE ..|... .. 74,789 [...97.7060 |...ooeeeeeeennnnn 73,280 oo 75,000 founiiiiiiiiiiennnn 74,908 [nniiiiiiiiiiiiies oo 21 e [ 42300 4.334 ....11/28/2018 ...|....12/01/2028 ...
031162-BY-5 ..... AMGEN INC ... L 2.AFE ... .. 130,607 [...99.4440 |.................129,277 | 180,000 [nneiiiiiiiinnn 130,008 [oveeveiiiiiiiiiins fooveiiiii (95) fveeiiiiiiiiiiiiis fooeiiis 30125 3.053 ....11/08/2017 ...|....05/01/2025 ...
031162-DM-9 ... AMGEN INC ... .. 2.AFE ... .. 89,941 (.100.0350 |..................90,032 |.....ceeeeeiennnni90,000 founnniiiinnnnnnn 89,996 [ e 30 [ [ 00020052250 [ 5.285 ....02/15/2023 ... |....03/02/2025 ...
035240-A0-3 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC . 1.6 FE ..|... . 100.0340 |....evvvveennnnnn 135,046 oo 135,000 [ 144,038 [ e (2,214) [ o | 8750 2.882 ....04/07/2021 ...|....01/23/2029 ...
036752-AG-8 ..... ELEVANCE HEALTH INC .. 2.AFE ... ...97.7650 |oevvvvvvvnnnnnnnn 28,4410 025,000 [ 25,170 [ e (B8) [ e |01 3.853 ....02/27/2019 ...|....03/01/2028 ...
036752-AP-8 ..... ELEVANCE HEALTH INC L 2.AFE ... ...85.8170 |o.evvvvviinnnnnnn 42,909 |ooiiiiiiiiinni080,000 [t 49,876 [ e 18 [ e 000022550 [ 2.594 ....03/08/2021 ... |....03/15/2031 ...
040555-CH-5 ..... ARIZONA PUBLIC SERVICE CO . .. 2.AFE ... ...99.2640 |....evveinnnnnnnn 49,632 |oiiiii0080,000 [ 62,762 [ e (1,020) [ e 1222225.500 o 2.725 ....08/18/2021 ... ....09/01/2035 ...
053332-AT-9 ..... AUTOZONE INC ... .. 2.BFE ..|... ...97.9640 |..oovvviiinnnnnnn 58,778 | 0080,000 [t 59,664 [ [ 288 [ e [l 30125 3.570 ....04/04/2019 ... |[....04/21/2026 ...
053332-AY-8 ..... [AUTOZONE INC ... .2BFE .. ...99.6330 |. .3.643 ....03/26/2020 .. 04/15/2025
05348E-AX-T7 ..... AVALONBAY COMMUNITIES INC . 1.6 FE .. ...97.6680 |. .3.049 ....05/24/2016 .. 05/11/2026
05348E-BF-5 ..... AVALONBAY COMMUNITIES INC . .1.GFE .. ...93.6690 |. ......2.498 ...01/07/2020 .. 06/01/2029 ...
05723K-AE-0 ..... BAKER HUGHES HOLDINGS LLC . 1.6 FE ... L..96.4530 |.eeveviiiiiennnnn 28,113 | 0025,000 [ 24,864 [ e B3 [ e 00032337 [ 3.533 ....06/12/2019 ... |....12/15/2027 ...
059165-EC-0 ... BALTIMORE GAS AND ELECTRIC CO . .. 1.6 FE ..|... . 107.1990 |vvvvvvvevnnnnnnn 51,456 | 48,000 [l 57,235 [ e (B9B) [ e 0000062350 [l 4.252 ....06/21/2018 ... [....10/01/2036 ...
06051G-GF-0 ..... BANK OF AMERICA CORP |- 1.GFE ... ...97.9270 |..eevviiinnnnnnn 156,683 oo 160,000 [t 159,566 [aniiiiiiiiiiiii e 90 [ e 3,824 [ 3.893 ....05/28/2019 ... |[....01/20/2028 ...
06051G-HQ-5 ..... BANK OF AMERICA CORP .... |- 1.GFE ... ...96.8690 |......eevennnnnnn278,020 |..nn290,000 f.nnninnnn307,328 [ e (3,972) [ e [0 32974 2.434 ...03/3172021 ... |....02/07/2030 ...
060516-JB-6 ..... BANK OF AMERICA CORP .... |- .G FE ... ...87.8960 |.......eeeeennnn 75,792 |00 200,000 |.nnnniieiennnnnn205,970 [aeiiiiiiiiiiiiiin e (1,084) [ e [0 2.592 [ 1.998 ....01/26/2021 ...|....04/29/2031 ...
06051G-KM-0 ..... BANK OF AMERICA CORP .... |- 1.GFE ... . ...99.6050 |........e0eeennnn 99,210 o000 200,000 ..nninniiennnnn 200,000 [aeiiiiiiiiiiiiis Jeeeen e fon 000032384 [l 3.385 ...03/17/2022 ... |....04/02/2026 ...
06368F-AC-3 ..... BANK OF MONTREAL . 1.FFE ..|... ... 49,916 [...94.5170 |... . e 49071 L T [ e [ 12250 1.285 ....00/09/2021 ... |....09/15/2026 ...
06406F-AE-3 ..... BANK OF NEW YORK MELLON CORP .. 1.FFE ..|... .. 177,039 ...96.8610 |... . 180,000 |.. 79,457 [ 322 i e [20000.2.450 2.641 ....10/18/2016 ...|....08/17/2026 ...
09659D-AA-4 . BOARD OF TRUSTEES OF LELAND STANFORD JUN 1AFE . . 42,646 |...82.3990 |. 35,000 L2 7 | .37 ....04/14/2021 .. 05/01/2054
09659D-AB-2 ..... |BOARD OF TRUSTEES OF LELAND STANFORD JUN 1AFE .. . 79,391 [...74.9750 |. 75,000 ..78,788 |.. .3.138 ....09/06/2019 .. 05/01/2047
12189T-AX-2 ..... BURL INGTON NORTHERN SANTA FE LLC 1.FFE .. 304,222 |. 107.4720 |. ..240,000 .284,032 |.. .4.190 ...12/09/2016 .. 08/15/2036
12201P-AB-2 ..... BURL INGTON RESOURCES LLC .....cevvennerivininneeeeevnnansfean o 1.FFE .. ..48,556 . 110.8930 |. 38,000 .. 44,070 |.. . 4.393 ....06/26/2018 .. 08/15/2031 ...
126408-GH-0 ..... CSK CORP .o [ 1.6 FE .. 260,514 [. 104.9930 |. . 200,000 .240,785 |.. ......3.828 ...08/22/2016 .. 10/01/2036 ...
172967-1S-8 ..... CITIGROUP INC .. |- 1.GFE ... ... 88,415 (...96.1790 |... +2290,000 fouuieiiiinnnn89,469 [ouiiiiiiiiiiiiii [ 26 | [ [000023.520 [l 3.576 ....01/05/2022 ... |....10/27/2028 ...
172967-M0-1 ... CITIGROUP INC .. |- 1.GFE ... ... 70,000 |...99.5060 |... 70,000 [oueeeiiiiinnn 70,000 fovevviiiiiiiiiiiee fooveiiiiiiiiins e [ 000030106 [ 3.107 ....04/01/2020 ... |....04/08/2026 ...
172967-M5-7 ... CITIGROUP INC .. |- 1.GFE ... .. 156,134 [...87.1520 |... 155,000 [ouvvneiiiinnna85,850 [ovvveiiiiiiiiiiinn e () s [ [l 2.572 [ 2.489 ....06/11/2020 ... [....06/03/2031 ...
198643-AA-6 ..... TRUSTEES OF COLUMBIA UNIVERSITY IN THE C . | LAFE L) .. 645,022 |...80.2700 |... ..545,000 |.. 200.629,806 [..eeeeeieiiiiiiin e (3,701 [ e 0080827 [ 2.713 ...06/01/2023 ... |....10/01/2042 ...
20030N-BH-3 ..... COMCAST CORP | 1GFE L) .. 162,102 [...93.2840 |... ..145,000 |.. 186,472 [ [ (1,270) [ [ [0 42250 3.1 ....04/18/2022 ... |....01/15/2033 ...
20030N-DK-4 ..... COMCAST CORP L1GFE L 102,863 |...97.1510 100,000 J..eevvvveennnnns 101,128 | fovenneennnnn (838) | foviiiiiiiiiiinnns [22...3.300 ... 2.730 ...08/19/2021 ... |....04/01/2027 ...
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202795-HT-0 ..... COMMONWEALTH EDISON €O ..oevveeevviniieeeevviiieeeees fon eee | neenns T .. 1.FFE .. . 108.0980 [...ceevvenneeeennn 42,158 |oenenniiiinnnnnnn 39,000 [oiiiiiieeed8,170 | o (823) | o e 6.450 |...... 4.103 ....06/18/2018 ...[....01/15/2038 ...
209111-EL-3 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... .. 1.GFE ..|... . 103.4340 |..ooeveninieeeenna 10,343 |oneieeieeen2210,000 [ 11,395 | e (98) | e | 5.850 |...... 4.270 ....07/10/2018 ...|....03/15/2036 ...
209111-EY-5 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... 1.GFE ... ...98.8550 [.....eoeiiennnnnn 32,622 |oiiiiiiiiinnnnnnn 33,000 [oiiiiiiee 37,876 | o (282) | [ e 5.500 |...... 4.160 ....03/21/2018 ...|....12/01/2039 ...
24422E-\WD-7 ... JOHN DEERE CAPITAL CORP |- 1L.EFE ... ...95.4450 |...oooiiiieee 47,728 | eeeeen2.50,000 [ 49,989 | oD e e e 2.350 |...... 2.360 ....08/02/2022 ...|....03/08/2027 ...
254687-DF-0 ..... WALT DISNEY CO B .. 1.F FE ..|... . 102.2450 |....oovvieeennnnn 28,629 |oiiiiniiiinnnnnnn 28,000 [ooiiiiiiiinnnnn 29,254 | o (1,489) | e 7.700 |...... 2.202 ....11/26/2019 ...|....10/30/2025 ...
254687-FN-1 ..... WALT DISNEY CO N A .. 1.FFE ..|... 1..99.6880 |..eevvreiieeeeen 74,766 | 75,000 [ 74,998 | o8 s e e 3.350 |...... 3.360 ....03/19/2020 ...|....03/24/2025 ...
25468P-CR-5 ..... DIS 4.125 12/01/41 MIN .. 1 TG FE L ...83.7200 |....cevniniennnnnn 50,232 |ouiiiiiiiinnnnnn80,000 foiiiiiiiee e 56,527 i i 138 e [ 4125 |...... 4.622 ....07/20/2022 ...|....12/01/2041 ...
26441C-AS-4 ... DUKE ENERGY CORP ... 12 ..2.BFE ..|... ...96.8040 |...ccoennniieeenn 48,402 |onniiiiiinnnnnn 50,000 [ociiiiieeeeen 49,011 | e BB6 | e e 2.650 |...... 3.891 ....03/20/2018 ...|....09/01/2026 ...
26442T-AC-1 . DUKE UNIVERSITY .. 1. .1.BFE .. ...80.7950 |. 4.077 |......2.849 ....09/11/2020 .. 10/01/2048
26442T-AE-T7 ..... DUKE UNIVERSITY .. 1 .1.BFE .. ...73.1900 |. .3.299 |......5.037 ...08/02/2023 .. 10/01/2046
26442T-AH-0 ..... DUKE UNIVERSITY .. 1. .1.BFE .. ...62.0790 |. .2.832 |......5.144 ....06/23/2024 .. 10/01/2055 ...
26884A-BF-9 ..... ERP OPERATING LP . 1 .. 1.GFE ..|... ...96.9190 |....oeeniiieeen.. 48,460 |ooeeniiiennnnnnn50,000 foeiiiiiiiee 49,891 | e 18T e e e 2.850 |...... 3.200 ....12/01/2016 ...|....11/01/2026 ...
291011-BB-9 ..... EMERSON ELECTRIC €0 .vvvvnvvvvernnnnniivinnnnneenrennnans foon vee [ e [T 1FFE ). . 105.8480 |.....oeeeneeennnn 52,924 |oeiiiiiiinnnnn.50,000 foiiiiiiinnnnn 65,844 | o (888) | e | 6.125 |...... 3.321 ....02/03/2022 ...|[....04/15/2039 ...
30231G-AT-9 ..... EXXON MOBIL CORP ... 2 s .. 1.DFE ..|... ...98.4280 |........eeeeeee. 187,013 |oeiiiiiiinnnn 190,000 foiiiiiinneeen190,900 |oeeeieeieiiiieee foeeeeeeeee e (977) | o e 3.043 |...... 2.513 ...08/19/2021 ...|....03/01/2026 ...
341081-EV-5 ..... FLORIDA POWER & LIGHT CO .. .. 1.EFE ..|... . 102.2040 |...ooevveneeennn 15,331 | 15,000 [ 17,061 | e (129) s [ e 5.650 |...... 4.189 ....06/21/2018 ...|....02/01/2037 ...
341081-GV-3 ..... FLORIDA PONER & LIGHT CO .. .. 1.DFE ..|... 1..99.9130 [ooiiiiiiiiee s 99,913 | 100,000 fiiiiiieee e 99,145 | 9 s o e 5.600 |...... 5.660 ....05/29/2024 ...|....06/15/2054 ...
375558-BF-9 ..... GILEAD SCIENCES INC ... .. 2.AFE ..|... L..98.8770 [.oeiiiiiieeeeenn 28,674 |0 29,000 [oiiiiiieeen 29,195 | e (164) | [ | 3.650 |...... 3.056 ....10/24/2017 ...|....03/01/2026 ...
375558-BG-7 ..... GILEAD SCIENCES INC ... .. 2.AFE ..|... ...94.2400 |... . teeermmee e BTAT0 | o (253) [ o e 4.600 |...... 3.741 ....10/25/2017 ...|....09/01/2035 ...
38141G-XH-2 ..... GOLDMAN SACHS GROUP INC ... .. 2.AFE ..|... ...93.8010 |... . 165,000 |.. 76,240 e e (2,120) [ [ e 3.800 |...... 2.335 ....04/29/2021 ...|....03/15/2030 ...
38143U-8H-7 . GOLDMAN SACHS GROUP INC ... L2.AFE .. ...98.9650 |. ..305,000 .305,415 |.. .3.750 |...... 3.593 ...05/23/2016 .. 02/25/2026
42824C-BV-0 . HEWLETT PACKARD ENTERPRISE CO . .2.BFE .. ...96.1840 |. 75,000 74,324 .. .5.000 |......5.118 ....00/12/2024 .. 10/15/2034
437076-AS-1 ..... |HOME DEPOT INC ......... 1.FFE .. . 105.3970 |. ..135,000 .163,286 |.. .5.875 |......3.684 ....11/04/2019 .. 12/16/2036
46625H-KC-3 . JPMORGAN CHASE & €O ..evvveeeiciiiiiie e eeeceeaas feen e .. 1.FFE .. ...99.9020 |. ..205,000 .204,999 |.. .3.125 |......2.7% ....07/08/2016 .. 01/23/2025 ...
46625H-RY-8 . JPMORGAN CHASE & CO .. 1.FFE .. ...97.8400 |. . 174,000 177,201 |.. .3.782 |......2.861 ....08/19/2021 .. 02/01/2028 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO ... .. 1.F FE ..|... ...97.9160 |... 140,730 i [ (1,836) [ e e 4.452 |...... 2.875 ....11/04/2019 ...|....12/05/2029 ...
46647P-DC-7 ..... JPMORGAN CHASE & CO ... .. 1.FFE ..|... 1..95.7350 [oiiiiiiiiiieeeenn 23,934 |02 25,000 [ 25,000 |eeeieceeiiees e s e e 4.586 |...... 4.587 ....04/19/2022 ...|....04/26/2033 ...
46647P-EB-8 ..... JPMORGAN CHASE & CO ... .. 1.EFE ..|... ...99.8700 |......oeveeeennnn89,909 |oiiiniiiiiinnnnnnn 70,000 foiiiiiieennnnn 70,000 |oveeiiiiiiiiees o e [ e 5.012 |...... 5.014 ....01/16/2024 ...|....01/23/2030 ...
46647P-EC-6 ..... JPMORGAN CHASE & CO ... .. 1.EFE ..|... ...99.4430 |....ooeiiieeeenni69,610 |ouiiiiiiiennnnnn 70,000 [oiiiiiiiee e 70,000 |oeeiieceiiieee e s e e 5.336 |...... 5.337 ....01/16/2024 ...|....01/23/2035 ...
491674-BG-1 ..... KENTUCKY UTILITIES CO .. 1.F FE ..|... L..94.6510 [..oooevnieennnnn 28,395 | 30,000 [ 38,299 | o (426) | e | 5.125 |...... 2.880 ....08/24/2021 ...|....11/01/2040 ...
494368-CB-7 ..... KIMBERLY-CLARK CORP ... .. 1.FFE ..|... ...92.4620 |... 70,000 [oeeeennineeeeennn89,971 | oD e e e 3.100 |...... 3.109 ....03/24/2020 ...|....03/26/2030 ...
539830-BB-4 . LOCKHEED MARTIN CORP . 1FFE .. ...83.2590 |. . 175,000 175,689 |.. .4.070 |......4.039 ....05/24/2016 .. 12/15/2042 ...
548661-AH-0 ..... LOWE'S COMPANIES INC . . .. 2.AFE .. . 106.0550 |. . 150,000 164,987 |.. .6.875 |......3.470 ...02/23/2016 .. 02/15/2028
548661-DH-7 ..... LOWE'S COMPANIES INC . 1, L2.AFE .. ...99.0580 |. ..19,901 |.. .3.375 |...... 3.443 ....09/09/2015 .. 09/15/2025
548661-EG-8 ..... LOWE'S COMPANIES INC . 1, L2.AFE .. ...97.1830 |. ..99,966 |.. .3.350 |......3.366 ....08/22/2022 .. 04/01/2027
575718-AE-1 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY 1. 1AFE .. ...88.6380 |. ..56,797 |.. .3.959 |......2.850 ....10/18/2019 .. 07/01/2038 ...
575718-AG-6 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY .. 1 .. 1.AFE ..|... ...67.4830 |... 250,000 |eeeeeeiieeeenines fereereeeerriee e e e 2.989 |...... 2.989 ....12/17/2019 ...|....07/01/2050 ...
576360-AK-0 ..... MASTERCARD INC ... 12 .. 1.DFE ..|... ...80.1370 |.......eeeeeeenni40,069 |oveennninnnnnnnnn50,000 foiiiiiinnnnnnn 49,284 | o 18 e [ e 3.950 |...... 4.046 ....07/22/2022 ...|....02/26/2048 ...
58013\-EY-6 ..... MCDONALD'S CORP .. 12 .. 2.AFE ..|... ...99.2290 |...coeeninieeeenn 153,805 |viiiiieeennnn 155,000 foeiiiiiinee e 155,365 |oeeeniiiiiiiees e (420) | e e 3.700 |...... 3.414 ...03/10/2017 ...|....01/30/2026 ...
594918-AJ-3 ..... MICROSOFT CORP .. 1.AFE ..|... ...95.8690 [....ooovnnienenn 19,174 |0 20,000 [ i 22,258 e o (106) | o e 4.500 |...... 3.557 ....01/25/2018 ...|....10/01/2040 ...
605417-CD-4 ..... MISSISSIPPI POWER CO . s .. 1.GFE ..|... L..65.1600 |....oeennnieeeenn 35,838 |oeeiiiiieinnnnnn 55,000 [oeiiiiiieeeeennn 54,458 | e 18 e [ e 3.100 |...... 3.155 ...06/24/2021 ...|....07/30/2051 ...
609207-AT-2 ..... MONDELEZ INTERNATIONAL INC .. 12 .. 2.BFE ..|... ...89.4950 |.......cceeeeeennn 26,849 i 30,000 [ 30,570 | o (106) | e e 2.750 |...... 2.348 ....04/07/2021 ...|....04/13/2030 ...
617446-8C-6 ..... MORGAN STANLEY 1 |- 1.6 FE ..|... ...99.6130 |o.eeeevninieeeenn 87,659 |ouiiiiiieennnn..88,000 [oiiiiiiiiiieeeenn88,380 e e (B63) | e e 4.000 |...... 3.215 ....10/24/2017 ...|....07/23/2025 ...
617446-8G-7 ..... MORGAN STANLEY ... 1,256 ... |.. 1.GFE ..|... L..97.4250 |...ooiiiiiennnnnn 83,326 |oiiiiiiiinnnnnn 85,000 [ 70,389 | o (1,283) | [ e 4.431 |...... 2.281 ....03/24/2021 ...|....01/23/2030 ...
61744Y-AP-3 ..... MORGAN STANLEY 1,2,5 . 1.GFE .. ...96.4360 |. .3.772 |...... 2.505 ...01/03/2022 .. 01/24/2029 ...
B1747Y-FK-6 ..... MORGAN STANLEY ... 1,25 ... .. 1.EFE ..[... . 100.0650 f............eee.n 35,028 |iieniiiinnnnnn 35,000 foiiiiiiinnnnnnnn 35,000 i i e foiiiiin e 5.173 |...... 5.175 ...01/16/2024 ...|....01/16/2030 ...
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655844-BY-3 ..... NORFOLK SOUTHERN CORP ......ceevvvenneiiiiiiieeeinnnannns s .. 2.AFE .. L 79.7380 [ 32,698 | 41,000 [ 88,6831 | i (280) | o | 4.150 |...... 2.9% ....08/17/2021 ...|....02/28/2048 ...
666807-BD-3 ..... NORTHROP GRUMMAN CORP ... oo |- 2.AFE ). ...93.8900 |..eeeveninieeeenn 126,752 |oveinieeeennn 135,000 [ocieninneeenn 148,249 | o (B78) | e e 5.050 |...... 4.197 ....01/02/2013 ...|....11/15/2040 ...
666807-BW-1 ..... NORTHROP GRUMMAN CORP ... |- 2.AFE L. . 102.8410 [.ooevvviieeeeenn 25,710 v 25,000 [oiiiiiiinnnnnnn 26,045 e i (862) | o 7.875 |...... 4.153 ....09/02/2021 ...|....03/01/2026 ...
668444-AA-0 ... NORTHWESTERN UNIVERSITY ... |- 1.BFE ... ...84.6900 |......oeeieeeen 143,978 |oeiiiiiiiiennn 170,000 foiieiiineeeeen 189,803 o e (755) | o e 4.198 |...... 3.353 ...12/10/2020 ...|....12/01/2047 ...
668444-AC-6 ..... NORTHWESTERN UNIVERSITY ... vevvennns | 1B FE Lot L..91.5640 [.oooiiiiiiiiinn 90156 | 10,000 [ 90529 | e 19 e [ e 4.643 |...... 5.081 ....09/20/2022 ...|....12/01/2044 ...
68389X-AE-5 ..... ORACLE CORP N L T, ..2.BFE ..|... . 107.2230 |... . teeermnnneeeeenn 96,905 |oeiiiiiiees e (TA2) | e e 6.500 |...... 3.687 ....10/13/2017 ...|....04/15/2038 ...
693475-BR-5 ..... PNC FINANCIAL SERVICES GROUP INC 2125 L .. 1.6 FE ..|... .101.6710 |... 200,000 |ooeevveenieennnn 200,000 |oeeenniiiiiiinnnes foovviiniiini e [ e 5.582 |...... 5.585 ...06/07/2028 ...|....06/12/2029 ...
69353R-EK-0 ..... PNC BANK NA (DELAWARE) .... 2 .. .. 1.FFE ..|... ...99.7010 |... 22265,000 |oeeerreneeeeennnn 84,978 | e 152 | [ e 2.950 |...... 3.191 ....03/08/2019 ...|[....02/23/2025 ...
693627-AY-7 ..... |DUKE ENERGY INDIANA LLC 1 L2.AFE .. . 105.1380 |. 46,000 .6.120 |......3.825 ... 12/11/2019 .. 10/15/2035
695114-CD-8 . PACIF I CORP 1. 1.FFE .. . 100.4520 |. .5.750 |......2.725 ....08/18/2021 .. 04/01/2037
713448-DV-7 ..... PEPSICO INC .. 1, 1EFE .. ...80.0340 |. .4.000 |......3.105 ....02/03/2022 .. 05/02/2047 ...
718546-AR-5 ..... PHILLIPS 66 .... 1 .. 2.AFE ..|... ...96.9740 |..oooiiiiiiiieenni 42,669 |oueiniieennnen 44,000 [oiiiiiiieeee 44,080 s e (D) s e | 3.900 |...... 3.877 ...02/26/2019 ...|[....03/15/2028 ...
74005P-BN-3 ... LINDE INC -1 .. 1.F FE ..|... ...99.7500 |... FRRPL I O R RN 2.650 |...... 2.693 ....01/29/2015 ...|....02/05/2025 ...
740189-AM-7 ..... PRECISION CASTPARTS CORP .. 1 .. 1.CFE ..|... ...99.3690 |... T e e e 3.250 |...... 3.274 ....06/01/2015 ...[....06/15/2025 ...
740816-AH-6 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE .... 1. |- TAFE L ...95.8760 |... e (1128) [ e e 4.875 |...... 2.952 ....03/25/2020 ...|....10/15/2040 ...
740816-AL-7 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE .... N A |- TAFE L. ...85.8640 |... e (L183) s e s 3.619 |...... 2.mM ....11/05/2019 ...|....10/01/2037 ...
75513E-BY-6 ..... RTX CORP .. 1. |- 2.AFE L. . 106.2410 |... . .. e (1,261) [ e e 7.200 |...... 1.834 ....12/10/2020 ...|....08/15/2027 ...
75513E-CA-7 ..... RTX CORP .. N A |- 2.AFE ... ...92.0170 |... . 200,000 |.. e (2,888) | e s 4.875 |...... 2.908 ....12/10/2020 ...|....10/15/2040 ...
75513E-CJ-8 ..... RTX CORP -1 .. 2.AFE ..|... ...88.6470 |... ...75,000 |.. U7 O A U 4.800 |...... 3.060 ....12/10/2020 ...|....12/15/2043 ...
756109-AW-4 ..... REALTY INCOME CORP . 1, 1.GFE .. ...93.2810 |. 30,000 .3.250 |......3.283 ....06/13/2019 .. 06/15/2029
776743-AL-0 ..... ROPER TECHNOLOGIES INC .. 1, L2.AFE .. ...82.1770 |. 63,000 L1750 |......1.767 ....08/18/2020 .. 02/15/2031
822582-AD-4 ... SHELL INTERNATIONAL FINANCE BV 1. 1.D FE .. . 108.8200 |. 65,000 .6.375 |......3.929 ....04/22/2019 .. 12/15/2038
832696-AK-4 ..... J M SMUCKER CO ... N .2.BFE .. ...99.6650 |. ..145,000 .3.500 |......2.551 ....11/21/2016 .. 03/15/2025 ...
854403-AE-2 ..... LELAND STANFORD JUNIOR UNIVERSITY N A 1AFE .. .. 77.1610 |. . 106,000 107,248 |.. .3.563 |......3.436 ....05/17/2024 .. 06/01/2044 ...
85440K-AA-2 ..... LELAND STANFORD JUNIOR UNIVERSITY -1 .. 1.AFE ..|... .. 132,608 |...77.4410 |... . 120,000 |.. L3049 s [ (332) | e e 3.647 |...... 3.080 ....03/29/2022 ... |....05/01/2048 ...
855244-AQ-2 ..... STARBUCKS CORP ... 1 .. 2.AFE ..|... . 46,926 [...99.4710 [...cceeeneeneeeen 45,757 | 86,000 [ 46,075 | [ (160) e [ [ 3.800 |...... 3.440 ....03/11/2019 ...|....08/15/2025 ...
855244-AR-0 ... STARBUCKS CORP ... 12 .. 2.AFE ..|... 969170 [oeiiiiiie 39,736 v 41,000 [ AL TAT | [ (183) | o 4.000 |...... 3.483 ....056/02/2019 ...|....11/15/2028 ...
857477-AT-0 ..... STATE STREET CORP ....eeeeereneeeeemmnnieeeeeennneneees foen o B IR .. 1.FFE ..|... 1..99.3710 foeeeeiiie e 99,371 | 100,000 [neeeieiieeees 100,687 eeeeiecceiiieee foeeeeeeen (1,069) | oo e 3.550 |...... 2.444 ....07/18/2016 ...|....08/18/2025 ...
871829-AZ-0 ..... SYSCO CORP 12 .. 2.BFE ..|... ...99.3480 |.................178,826 |................ 180,000 [..oeevvennneeenn 180,706 |oveeennievvnninnes fovvvennnnn (1,393) v [ e 3.750 |...... 2.951 ....09/07/2016 ...|....10/01/2025 ...
871829-BC-0 ..... SYSCO CORP 12 ..2.BFE ..|... ...97.9540 |..ooiiiiiiieeinn 35,263 |oeiiiiiiieennnn 36,000 [oiiiiiiiee 36,134 | e (100) | e e 3.300 |...... 3.005 ....05/09/2016 ...|....07/15/2026 ...
89788M-AN-2 ..... TRUIST FINANCIAL CORP ... 1, 1.GFE .. . 101.5810 |. .6.047 |......6.009 ....06/07/2023 .. 06/08/2027 ...
89837L-AF-2 ..... TRUSTEES OF PRINCETON UNIVERSITY 1, 1AFE .. ...79.4450 |. .3.840 |......4.969 ....05/08/2024 .. 07/01/2048
89837L-AH-8 ..... TRUSTEES OF PRINCETON UNIVERSITY 1, 1AFE .. ...84.3930 |. 4.201 |......4.201 ...05/17/2022 .. 03/01/2052
907818-EB-0 ..... UNION PACIFIC CORP ... 1, 1.GFE .. .. 86.7070 |. .3.375 |......3.271 ....10/05/2016 .. 02/01/2035
907818-EJ-3 ..... UNION PACIFIC CORP . 1, 1.GFE .. ...79.8640 |. ..69,988 |.. .4.050 |......4.545 ....06/08/2022 .. 03/01/2046 ...
907818-FQ-6 ..... UNION PACIFIC CORP ... 1 .. 1.GFE ..|... .. 128,535 |...80.7310 |... 127,653 e e (284) | e e 2.891 [...... 2.582 ....10/05/2021 ...|....04/06/2036 ...
91159H-HN-3 ... US BANCORP ... .. 1.6 FE ..|... ... 97,918 |...96.6800 |.................. 96,680 |................ 100,000 |.......ccoeeeennnn99,632 |oeeenniiiiinnninns oo 229 | o e 2.375 |...... 2.618 ....10/18/2016 ...|....07/22/2026 ...
91159H-JF-8 ..... US BANCORP ... .. 1.GFE ..|... ..100,000 |...99.1090 |....cevvvneeeennnn 99,109 |oeeenniiiennnnn 100,000 |oneevveinneeees 100,000 |oeeeeeeeenniieee foreeemmniiiieees oo oo e 4.548 |...... 4.550 ....07/19/2022 ...|....07/22/2028 ...
913017-BP-3 ..... RTX CORP |- 2.AFE L. . 38,419 [ 104.8130 [....ocevvnnnnn 31,444 | 0080,000 [nnniiiiinnn 35,758 i e (309) e e e 6.125 |...... 4.246 ....08/05/2014 ...|....07/15/2038 ...
91324P-DX-7 ..... UNITEDHEALTH GROUP INC .. |- 1L FE L.l . 74,368 [...86.1240 |......cooeeieeeeni 64,593 |ooeiiiiiiiienn 75,000 [ 7445 s e B2 e e [ 2.000 |...... 2.094 ....05/13/2020 ...|....05/15/2030 ...
914744-AD-9 ..... UNIVERSITY OF NOTRE DAME DU LAC .... .. 1.AFE ..|... .. 189,298 |...75.8410 ... 142,581 |oennnnninnnnn.. 188,000 [oceiinnnnnnn 189,159 | o (B4) | o e 3.438 |...... 3.383 ....06/23/2020 ...|....02/15/2045 ...
914748-AA-6 ..... UNIVERSITY OF NOTRE DAME DU LAC ... .. 1.AFE ..|... .. 257,017 |...73.9950 |... 254,156 e e (592) e [ e 3.3% |...... 2.900 ....12/04/2019 ...|....02/15/2048 ...
92343V-EU-4 ..... VERIZON COMMUNICATIONS INC .. 2.AFE ..|... .. 152,742 1...95.9840 |... B ATT s e (2,105) [ [ e 4.016 |...... 2.256 ....06/04/2021 ...|....12/03/2029 ...
92343V-GX-6 . VERIZON COMMUNICATIONS INC .. L2.AFE .. 165,455 |...95.3230 |. . . .165,523 |.. .4.780 |......1.663 ....08/09/2024 .. 02/15/2035 ...
927804-FL-3 ..... VIRGINIA ELECTRIC AND POWER CO ... . 2.AFE ... . 33,864 [...79.7340 |... .21, .2, TP 32,775 Jveeneeniiiinnnns fovviiinnnnnn(260) |ovveenniiiiiinns oo ol 4.000 |...... 2.488 ...08/20/2020 ...|....01/15/2043 ...
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940663-AC-1 ..... WASHINGTON UNIVERSITY ..vvniiiiininniiiiiniieeneennnns foee vee | nennns 1,2 e LABFE e 550,000 |...72.5470 |.................399,009 |.................550,000 |........eeeeennn850,000 |oeeenniivvnnnnnes foovvvinniiiiiis o o e 3.524 |...... 3.524 | A0 ...... ...08/31/2022 ...|....04/15/2054 ...
95000U-2A-0 ..... WELLS FARGO & CO ... .. 2.AFE ..|... 1..96.9270 |..oeeiiiiiieeeennn 33,924 |2 35,000 [eiiiiiiiee e 36,026 | e (13) | e e 3.584 |...... 2.316 [MN ...... ....02/26/2020 ...|....05/22/2028 ...
95000U-3J-0 ..... WELLS FARGO & CO ... .. 1LEFE .. |... . 100.3300 |....ceevnneennn 125,413 |oeienniinnnnn 125,000 [oniiiinnnnnnn125,000 |oveenicciiiiees oo e [ e 5.198 |...... 5.200 [JJ ....... ....01/16/2024 ...|....01/23/2030 ...
95000U-3K-7 ..... WELLS FARGO & CO . |- 1LEFE ..|... ...99.4050 |.................198,810 |........ceernnnn 200,000 foeeeennnnnneees 200,000 |oeeeeneeeenniines foreeeemniiieiees oo o e 5.499 |...... 5.500 [WJ ....... ....01/16/2024 ...|....01/23/2035 ...
983024-AN-0 ..... WYETH LLC [V | I .. 1.F FE ..|... . 104.4280 |.......ooeeeeennn 54,308 |oeiiniiiinnnnnnn 52,000 [oiiiiiiieennn 61,284 | [ (B72) | e 5.950 |...... 4.092 [AO ...... ....03/04/2019 ...|....04/01/2037 ...
98389B-AH-3 ..... XCEL ENERGY INC ..eeeeeeeeeeeemeee e eeeene e e eeennas feen o ..2.BFE ..|... . 106.8060 |...ccvvvenieeeennn 72,628 |oeeeneeeennnnnn 68,000 [ooeiienninneennnn89,207 eveeiiiceiiiiies [ (1,517) s o e 6.500 |...... 3.216 [ W ....... ....08/11/2021 ...|....07/01/2036 ...
98459L-AC-7 ..... YALE UNIVERSITY .oiviiiiiiiiiiiiee e feen e .. 1.AFE ..|... ...59.6150 [.....oevneennnnn 104,326 |oveennniennnnn 175,000 [oeiveiinneeen 175,000 |oeeeeiiiiiiinnes v o [ e 2.402 |...... 2.402 A0 ...... ....06/02/2020 ...|[....04/15/2050 ...
98978V-AK-9 ..... ZOETIS INC ..uiiiiirrnisieereennseeernnnaneerennnnneees foen oes , .. 2.AFE .. ...99.7990 f..oeeeiiiiieeenn 39,920 |iiiiiiieennn....40,000 foiiiiiiieeni40,398 | e (624) | e | 4.500 |...... 2.881 [N ...... ...06/05/2019 ...[....11/13/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations XXX XXX XXX XXX
00842B-AJ-6 ..... ABMT 2015-5 A9 — CMO/RMBS .......eevvvievininineeiinnns fon vee | s 4 ...89.0903 |[......coevnnnnnnns 45,951 | 51,578 [ooeiiiiiiiis 52,637 |oeeeeeeeeiiiniinns forveiinnnn (1,138) | [ e 3.500 ....02/06/2020 ...[....07/25/2045 ...
12647P-AB-4 CSNC 2013-7 A2 - CMO/RMBS ... N .87, 2426 |..oooeeiiieeee i 73,063 | 83,786 [ 82,948 | e AT e e e 3.000 ....12/13/2021 ...|....08/25/2043 ...
12647P-AL-2 ..... | CSMC 2013-7 A11 - CMO/RVBS 4 ...89.6641 .3.500 |.. ....07/19/2017 .. 08/25/2043
22944P-AA-5 ..... [CSMC 2013-TH1 A1 - CMO/RVBS . 4 ...85.5177 |. .2.130 |.. ....04/26/2016 .. 02/25/2043
33851Y-AC-0 ..... [FSMT 2020-1INV A3 - CMO/RMBS 4 ...83.6010 |. .3.000 |.. ...04/22/2024 .. 03/25/2050 ...
36257L-AH-0 ..... GSVBS 2019-PJ2 A8 - RVBS N ...93.0031 |..oeeennnneeeen 108,091 e 116,228 [ 107,257 s e 187 s e e 4.000 ....08/22/2024 ...|....11/25/2049 ...
3625811-AN-4 ..... GSVBS 20PJ3 A11 - CMO/RMBS 4. L.81.9871 [ 91,406 |oeeenen 111,489 87,908 | [ 980 | e 2.500 ....09/21/2023 ...|....10/25/2050 ...
36259V-AB-9 ... GSVBS 2020-PJ4 A2 - CMO/RMBS ... N L..84.4072 |.ooiiiiii 252,204 | 02298,902 [ 285,71 s [ 30826 | e e 3.000 ....10/17/2023 ...|....01/25/2051 ...
36261H-AA-8 ..... GSVBS 2021-PJ5 A1 - CMO/RVBS .. 4. L 768711 [ 58,696 | 76,356 [ 75,836 | o (D) e [ e 2.000 ....05/14/2021 ...|....10/25/2051 ...
36262A-AB-0 ..... GSVBS 2021-PJ3 A2 - CMO/RMBS ... N L..81.7536 [ooeeeinnieeeeen 213,005 |oniiiieennnn260,655 [ 213,221 | e 1881 | e e 2.500 ....06/29/2023 ...|....08/25/2051 ...
36262C-AB-6 ..... GSMBS 2021-PJ A2 - CMO/RMBS . 4. ...80.1552 |... e B1937 s e 1985 L [ [ 2.500 ....07/05/2023 ...|....01/25/2052 ...
36262J-AB-1 ..... GSVBS 21GR2 A2 - CMO/RMBS ... N ...79.7669 |... 427,271 |.... 821,409 e [0 5.582 e [ e 2.500 ...09/22/2023 ... |....02/26/2052 ...
362620-AB-5 GSMBS 2021-GR1 A2 - CMO/RMBS .. 4. L..79.7176 |... 448,806 |.... L8284 s e 2,500 e [ e 2.500 ...06/31/2023 ...|....11/27/2051 ...
36270C-AZ-3 ..... [GSMBS 24PJ6 A15 - RUBS .... 4 ...99.9726 |. ..223,705 | .222,199 |.. .6.000 |.. ....06/11/2024 .. 10/26/2054
362949-AD-1 ..... [GSMBS 2024-PJ7 A3 - RMBS .. 4 ...98.0233 |. .204,460 |.. .5.500 |.. ....08/08/2024 .. 11/25/2054
46592P-AR-2 ..... | JPMMT 21INV1 A5A - CMO/RMBS . 4 ...76.7922 |. 442,740 |.. .2.500 |.. ...04/28/2022 .. 10/25/2051
46592X-AC-8 ..... | JPMMT 2021-13 A3 - CMO/RMBS . .14 ...81.3199 [. 187,826 |.. .2.500 |.. ....10/26/2021 .. 04/25/2052 ...
465971-AE-9 ..... | JPMMT 247 A3 - RUBS ........ |4 ...83.4740 |. .. 243,624 .209,312 |.. .3.000 |.. ....08/07/2024 .. 04/25/2053 ...
46647J-AC-4 ..... JPMNMT 2016-4 A3 - CMO/RVBS .. 4. ...80.85% |... ...96,788 |.. e (1,854) [ o e 3.500 ....11/21/2016 ...|....10/25/2046 ...
46647J-AN-0 ... JPMNMT 2016-4 A13 - CMO/RMBS . N ...88.5922 |... e (181) [ e o 3.500 ...05/12/2021 ...|....10/25/2046 ...
46648R-AC-5 ..... JPUNMT 2018-1 A3 - RMBS 4. ...89.5556 [.......oiiiennnnn 19,621 |oeeiiiiiiinnnnnn 21,900 i 22,278 s e 15 s [ e 3.500 ....08/02/2021 ...|....06/25/2048 ...
46648U-AD-6 ..... JPUNT 174 A4 - CMO/RVBS N ...87.5530 |..eceieuiiieeeenn 57,684 | 65,885 [ 65,824 | e (B3) [ e e 3.000 ....02/22/2022 ...|....11/25/2048 ...
46649H-AC-6 ..... JPUNMT 2017-6 A3 - CMO/RMBS .. 4. ..39,694 [...89.3836 [..........eeeennn 35,369 |ooiiiininnnnnnnnn 39,570 [ 39,864 i e 129 L [ e 3.500 ....02/28/2022 ...|....12/28/2048 ...
46652T-AF-7 ..... JPMNT 2020-8 A4 - CMO/RVBS .. N .. 153,909 |...97.2211 |... . 183,837 e e (136) [ e e 3.000 ....08/01/2022 ...|....03/27/2051 ...
46654T-AB-4 ..... JPMNMT 2115 A2 - CMO/RVBS .. 4 ...84.1923 |. ..103,454 .104,900 |.. .3.000 |.. ....12/20/2021 .. 06/25/2052 ...
46655D-AC-6 ..... | JPMMT 222 A3 - CMO/RMBS 4 ...80.2073 |. ..350,551 .336,697 |.. .2.500 |.. ....02/24/2022 .. 08/26/2052
46657Q-AE-1 ..... JPUNT 243 A3 - RMBS ..... 4 ...83.4740 |. ..467,969 .392,218 |.. .3.000 |.. ...03/25/2024 .. 03/25/2054
B1772N-AJ-6 ..... MSRM 2021-5 A3 - CMO/RVBS . 4 ...79.86%5 |. ..228,267 .231,939 |.. .2.500 |.. ....08/19/2021 .. 08/25/2051
B1775Y-AG-5 ..... MSRM 2024-1 A4 - RMBS ... 4 ...99.4072 |. . . 126,660 |.. .5.500 |.. ....10/07/2024 .. 12/26/2053 ...
749384-AA-1 ... RCKT 2021-5 A1 - RMBS ... N .. 81.8167 |... 662,030 |.... e T2,734 s e 820 e e [ 2.500 ...07/26/2022 ...|....11/27/2051 ...
74938V-AA-1 ... RCKT 2021-4 A1 - RMBS ... 4. ...80.3293 |... ...86,327 |.... 108,784 i e (98) [ e e 2.500 ....09/21/2021 ...|....09/25/2051 ...
749381-AB-7 ..... RCKT 222 A2 - RWBS N ..15,423 |...81.5202 |... 13,204 18,307 [ 15,857 e [ 110 e [ s 2.500 ...02/17/2022 ...|....08/25/2052 ...
750231-AD-6 ..... RMCT 24J2 A3 - RMBS 4. ... 90,551...95.9098 |... ..88,833 | 92,621 [ 90,557 e [ B e [ e 5.000 ....10/17/2024 ...|....11/25/2055 ...
75409T-AG-0 ..... RATE 21J3 A7 - CMO/RVBS [N I S A .. 391,361 |...86.2888 |... ..331,893 |.... JUUP SR 2.500 ....10/05/2021 ...|....09/25/2051 ...
75409U-AC-6 ..... RATE 2024-J3 A3 = RMBS .......ccevveniiiiivnnnnnnnnennnnns fonn voe [ nnnnns 4 1. . 471,907 |...95.7684 |........connnnns 454,708 |................ 474,800 [ 471912 i B s e o 5.000 ...09/27/2024 ... |....10/26/2054 ...
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81744K-AD-8 ..... SEMT 2023-2 A4 - RUBS .....coevvvenniiiiinannns A 185,957 |...97.0734 |...ooevneiiinnne 182,108 [..ooevvvnnnnnnens 187,598 |ovveiiiiiiinnnn JECICTReICT N R Ry AN R R R 5.000 |...... 518 IMON ooee [ F£:7 2 T 1,563 |....10/03/2024 ... |....03/25/2053 ...
81745G-AA-2 ..... SEMT 2013-10 A1 - CMO/RMBS .. A . 33,470 [...90.93% |......ceveeeeeeenn 29,914 |0 832,894 [ 083,857 e [t (188) e [ [ 3.500 |...... 2.854 1,151 |....07/26/2019 ...|....08/25/2043 ...
81745L-AD-5 ..... SEMT 2014-4 A4 - CMO/RMBS ... A L..89.7937 |oooiiiiee e 591 065,829 BT 104 | e (1,041) | [ 3.500 |...... 3.046 ...09/16/2016 ...[....11/25/2044 ...
81745M-AA-9 ..... SEMT 2013-2 A - CMO/RMBS A ...84.0218 |... 2,804 [ e 12 [ e [ 1.874 |...... 3.125 ...06/29/2016 ... [....02/25/2043 ...
81746G-AA-1 ..... SEMT 2017-7 A1 - CMO/RMBS ... A ...89.4231 |... 210,790 [ e (7)) [ i e 3.500 |...... 2.915 ....10/02/2017 ...|....10/25/2047 ...
81746N-AU-2 ..... SEMT 163 A19 - CMO/RMBS ... A .. 113,253 |...88.1673 |... LT | o895 | e e 3.500 |...... 4.804 ...05/31/2022 ...|....11/26/2046 ...
81746R-AU-3 ..... SEMT 162 A19 - CMO/RMBS ... A .. 10,657 |.. 88.0107 [..oeevvvennieennnnn 9,227 |oveenniiinnnnnnn 10,484 10,601 | o (118) s o e 3.500 |...... 3.268 ....07/21/2016 ...|....08/25/2046 ...
81746X-AA-4 ..... SEMT 2017-3 A1 - CMO/RMBS ... A L..89.2448 | 89,534 | T4 LT85 | e (92) [ e e 3.500 |...... 3.662 ....03/13/2017 ...|....04/25/2047 ...
81T4TK-AA-1 ... SEMT 2021-1 A1 - CMO/RMBS AL ...81.7348 |. .2.500 |......5.543 ....04/056/2023 .. 03/27/2051
81748C-AA-8 ..... SEMT 2021-9 A1 - CMO/RMBS A ...81.6604 |. .2.500 |......5.390 ....05/17/2023 .. 01/25/2052
81748J-AA-3 ..... SEMT 2019-4 A1 - CMO/RMBS A ...89.1672 |. . . .3.500 |......6.334 ....056/08/2024 .. 11/25/2049 ...
81748K-AA-0 ... SEMT 2020-2 A1 - CMO/RMBS ... A .. 87.8768 |... 341,119 |.... L 388,178 | 334,058 | [ 1195 | [ e 3.500 |...... 6.421 ...05/08/2024 ...|....08/25/2050 ...
81748\-AA-6 ..... SEMT 2020-1 A1 - CMO/RMBS ... A ...90.6934 |... ...20,074 |.... 22,134 |l 22,872 s e (AT3) | [ e 3.500 |...... 2.859 ....01/08/2020 ...|[....02/25/2050 ...
817480-AA-4 ... SEMT 2021-4 A1 - CMO/RMBS ... A ...80.4784 |... ..362,644 |.... ..450,610 |-oeeevnnneeennnn 368,024 |eeeniiiiiiiees o 3,408 | e e 2.500 |...... 5.455 ...07/25/2023 ...|....06/26/2051 ...
8174N-AB-1 ..... SEMT 2024-8 A2 - RMBS ......cccvvviiiiinnnnnnnns AL 980711 [ 265,257 [.oiiiiiiiinnnnnns 260,278 |...........eeeenn268,010 ooveveiiiiiiiinn fovevnniiinnnn 10 [ Joviiiniiiiiinnns oo 5.500 |...... 5.614 ...08/09/2024 ... |[....09/25/2054 ...
1029999999. Subtotal - Bonds - Industrial and Miscellal

Residential Mortgage-Backed Securities XXX 9,371,411 10,985,725 9,922,719 32,043 XXX XXX XXX 27,239 257,621 XXX XXX
30289U-AS-1 ... FREMF 2016-K56 B = CMBS .....eeeeeeenneeeeeemenneneees foon voe [ eveennn |4 e e 1A ... ...98.3783 |...ceeeiiiieeeenn 63,946 |oiiiiiiieeniin 65,000 [oiiiiiiiie 86,905 |oeeiiciiies [ (1,456) | e e 3.941 |...... 1.726 |MON ..o [ AR IO 2,612 |....02/03/2021 ...|....06/25/2049 ...
30202P-AE-8 ..... FREMF 2015-K45 B - CMBS ... LA ...99.4588 |.......coiieeennnn69,621 |ouiiiiiiiinnnnnn 70,000 foiiiiiiiee 89,798 | [ 282 s [ e 3.612 |...... 3.955 ....11/15/2016 ...|....04/27/2048 ...
30293lI-AE-2 ..... FREMF 2015-K50 B - CMBS ... 1A 1..99.0025 [.oeeeeeniieeeeenn 74,252 | 75,000 [t 74,896 | o 269 | e e 3.792 |...... 4.133 ....11/15/2016 ...|....10/26/2048 ...
30305K-AG-9 ..... FREMF 2017-KB9 B = OMBS ......vvvvvvvvvnnniiiiinnnnnnnnns Joo von fevnnenn |4 conniinns o 1.A ... ...96.1676 |..................96,168 |................ 100,000 |.......ccooeeee. 94,245 |oiiiiiiiinnns o 1,809 s i e 3.727 |...... 6.044 ...09/27/2022 ... |....10/25/2049 ...

1039999999. Subtotal - Bonds - Industrial and Miscellal -

Commercial Mortgage-Backed Securities 303,889 | XXX 303,987 310,000 305,644 XXX XXX XXX XXX
006346-AW-0 ..... ADMSO 231 A2 = ABS ....ceeeeeeeieeeeeeeiie e LG FE s 299,988 . 102.5075 |.....ceeevvennnns 307,522 |..ccvvviinnnens 300,000 [-eeeevmmennaens 299,930 |eeeeeeieeeeeninn oo (D) oo e e 6.967 |...... 6.969 ...07/19/2023 ...|....07/15/2053 ...
0735%B-AA-5 ..... BEACN 211 A - ABS |- LFFE L .. 148,658 |...90.4981 |... 154,601 |.... 152,910 | e (1,870) [ [ e 2.250 |...... 8.792 ... 12/14/2022 ...|....10/22/2046 ...
1265711-AE-0 ..... CNH 2021-B B - ABS .... |- TAFE Ll .. 349,983 |...96.5200 |... 337,820 |.... 849,995 oo e (B0) e [ e 0.900 |...... 0.903 ....07/20/2021 ...|....01/16/2029 ...
20633K-AA-6 ..... TUNES 2022-1 A2 - ABS .. 1.F FE ..|... ...99.1836 |... 247,959 |.... 288282 s e (9BA) [ [ [ 6.500 |...... 6.663 ...12/08/2022 ...|....01/23/2073 ...
232989-AB-9 ..... DLLMT 231 A2 - ABS . 1AFE .. . 100.1373 |. ..162,056 |. 161,829 |.. .5.780 |......5.833 ....05/17/2023 .. 11/20/2025
24702E-AF-T7 ..... DEFT 2023-3 D - ABS .2.BFE .. . 102.2056 |. .6.750 |......6.285 ....02/22/2024 .. 10/22/2029
24702H-AL-T7 ..... DEFT 2023-1 D - ABS .2.BFE .. . 101.35%5 |. .6.800 |.....(0.125) ....03/28/2023 .. 03/22/2029
24703G-AF-1 ..... DEFT 2023-2 D - ABS .2.BFE .. . 101.7271 .6.740 |......6.744 ...06/12/2023 .. 07/23/2029 ...
26443K-AB-1 ..... DUK A A2 - ABS ...... 1AFE .. . 37,482 [...76.9740 |. .2.617 |......5.111 ....07/29/2022 .. 07/01/2043 ...
403951-AE-6 ..... HPEFS 2022-3 C - ABS ... |- 1.BFE ... .. 209,984 |. 100.6159 |... 300,000 |oeevvreeneeeennnn299,988 |oeenniiiiiiiinns v (32) | [ e 6.130 |...... 6.131 ....10/12/2022 ...|....08/20/2029 ...
403963-AF-8 ..... HPEFS 241 D - ABS |- 2.BFE ..|... .. 399,917 |. 100.3465 |... . 400,000 |-eeeerennneeennnn399,865 |eenniiiiiiiiiees o (B) | o e 5.820 |...... 0.003 ...01/23/2024 ...|....11/20/2031 ...
40441R-AE-3 ..... HPEFS 2022-1 C - ABS ... |- TAFE L ... 44,609 |...99.7278 |... L AT524 AT B2 s e 1328 | [ 1.960 |...... 1.968 ....01/25/2023 ...|....05/21/2029 ...
40444\1-AL-5 ..... HPEFS 242 D - ABS |- 2.BFE ..|... .. 299,939 |. 100.4003 |... 300,000 |oeeerrmnnneeeennn299,942 | o8 s e e 5.820 |...... 6.383 ....06/18/2024 ...|....04/20/2032 ...
43351R-AA-3 ..... MUSIC 221 A - ABS |- 1.GFE ... .. 286,268 |...97.8900 |... 293,320 |.... 2.209,642 |.oiiiiiennnn292,091 | 2,372 | [ e 5.000 |...... 6.149 ...08/12/2022 ...|....05/22/2062 ...
44328U-AF-3 ..... HPEFS 2023-2 D - ABS ... ..2.BFE ..|... .. 199,977 |. 101.9007 |... . 200,000 |.. 199,987 e o9 e e e 6.970 |...... 7.185 ...09/19/2023 ...|....07/21/2031 ...
46590U-AA-O ..... HENDR 182 A - ABS ..... 1AFE .. ...91.1377 |. . 113,701 102,343 |.. .3.960 |......5.894 ....12/19/2024 .. 10/15/2075 ...
46616Q-AA-9 ..... HENDR 2011-2 A - ABS . 1.AFE .. ...96.2066 |. ..354,151 407,784 |.. ......0.920 ...06/10/2021 .. 09/15/2056
46617J-AA-4 ..... HENDR 2013-2 A - ABS . 1AFE .. ...91.9349 | 80,304 .. 71,906 |.. 4.210 |......7.342 ....06/31/2023 .. 03/15/2062
46620D-AA-2 ..... HENDR 161 A - ABS .. 1AFE .. ...88.4200 |. 119,619 100,586 |.. .3.410 |......6.726 ... 11/17/2022 .. 06/15/2067
46620V-AA-2 ..... HENDR 172 A - ABS 1AFE .. ...87.2310 |. 33,303 ..36,780 |.. .3.530 |......2.092 ....09/17/2020 .. 09/15/2072 ...
69380M-AB-2 ..... TXNM A A2 - ABS 4 | LAFE L s . 103.7690 |... . 500,000 |.. 506,448 e e BT e e e 6.028 |...... 5.928 ...08/21/2024 ...|....08/15/2051 ...
82655K-AB-7 ..... VVC 2023-A A2 - ABS .....ceeeiiiiiiiiiiiiiiiiiiiiineninns fonn vee [ nnnnns 4. LAAFE e 199,979 |...97.7690 200,000 [..ecevvnnnnnnnns 200,061 [..ovveeeneneninnne Joveennininnnna (20) fooviiiniiiiiiiins Joviiiniiiiiniinns foeees 5.172 |...... 5.169 ...06/21/2023 ... |....05/15/2043 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY 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 Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
88240T-AC-5 ..... ERCOTT 2022 A3 = ABS ....cevveeiiiiinnnnninernnnneenena [oee o | eeeees 4 .. 1.AFE .. L..94.0120 [ooooiiiiieenn 94,012 | 100,000 ...ovvvvennneeen 98,443 oo e 33 s e 1200 5.057 |l SAT2|FA s v P (V7 5,057 |....06/08/2022 ... [....08/01/2048 ...
88240T-AD-3 ..... ERCOTT 2022 A4 = ABS ...eeeveieeeeeennieeeeeemeneneeeeee [ooe wnn | oo 4 .. 1.AFE .. ...95.1540 |.............. 1,084,756 |.............. 1,140,000 |.oeeeneeeeenn 1,097,521 [ i 536 [ s [ 50167 [ 5.462 |FA ...... L 24543 | 58,904 |....09/12/2023 ...|[....02/01/2052 ...
88315L-AE-8 ..... TMCL 2020-1 A - ABS Couennn 2 i .. 1.FFE .. ...94.5052 s e (161) o i [0 2,730 | 2.482 ....10/12/2021 ...|....08/21/2045 ...
88315L-AG-3 ..... TMCL 2020-2 A - ABS . 1.FFE ..|.. ...91.9342 |.. 68,249 e B3 [ e [eee22222100 | 2.969 ....02/15/2022 ...|....09/20/2045 ...
88315L-AL-2 ..... TMCL 211 A - ABS ... B A S ...90.3268 |.. .108,853 (1,283) [ooeeeeiiiiiieiee v e 10680 ot 2.806 ....09/21/2021 ...|....02/20/2046 ...
88315L-AS-7 ..... TMCL 2021-3 A - ABS ... .. 1.FFE ..|. ...86.4939 |.. .220,000 1,083 [ e [ 12940 ol 2.950 ....02/15/2022 ...|....08/20/2046 ...
88576X-AB-2 ..... HENDR 2010-1 B - ABS .. 1.AFE ... . 100.4278 |.. 48,074 (515 N R RPN RN J< ) (1 I FO 5.758 ....06/19/2022 ...|....07/15/2061 ...
88655A-AA-8 ..... TIF 241 A - ABS ..... |- 1.CFE ... ...99.0794 |.. 283,125 | 279,579 e [ 49 e [ 2222050480 | 5.574 ...04/10/2024 ...|....04/20/2049 ...
89680H-AA-O ..... TCF 2020-1 A - ABS .... .. 1.FFE .. 910771 [ 229,798 e 252,306 81 s e 2110 3.018 ....07/21/2022 ...|....09/20/2045 ...
910208-AC-1 ..... UNIELC 2022 A3 = ABS .....eeeeeveusseeermennnreermnnnnnneefons vee | onnnnes 4. . 1.AFE .. ...97.6650 [.................488,325 | 500,000 [-eeeeveeneeeenn.488,034 |oiiiiiiiiiiies i L P FTTTTUTUUPTTRTUPIN FRPPPRL. 1Y) (I AP 5.689 ...11/09/2023 ... |....12/01/2052 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 7,900,964 | XXX 7,798,749 7,995,148 7,905,890 3,407 XXX XXX XXX 55,054 375,898 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 33,187,013 | XXX 30,362,744 33,577,872 32,863,403 (28,475) XXX XXX XXX 244,670 1,181,101 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 44,439,636 | XXX 38,606,369 42,837,275 43,649,257 (113,121) XXX XXX XXX 537,582 1,500, 108 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 17,923,725 | XXX 16,841,817 19,043,397 18,003,031 23,431 XXX XXX XXX 55,852 524,930 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,843,427 | XXX 1,601,168 1,757,973 1,824,413 1,171 XXX XXX XXX 4,785 57,413 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 12,522,247 [ XXX 12,170,590 12,651,411 12,526,341 6,016 XXX XXX XXX 99,881 536,727 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 76,729,036 [ XXX 69,219,944 76,290,056 76,003,043 (82,503) XXX XXX XXX 698, 101 2,619,177 XXX XXX

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A 1AL 51,864,009 1B..$........... 9,195,444 1C.$ ... 1,128,593 1D ..$.............. 421,278 1E.$ ..., 652,633 1F.$.............. 3,259,915 1G.$ .............. 4,022,259
1B .2,656,192 IO S 2,802,630 2C..$ ...
1C . . .$ . 3C..$
1D 4C ..$
1E 5C..$ ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY 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 ...
3B17HT-YK6 ......... G2 BJ6114 - RIBS ... o|--.-12/0172024 .| Direct ...
383750-0%-9 ......... GNR 2014-H12 HZ = CMO/RMBS ... euestestestet ettt e e reres | circinenenainas 10 12/01/2024 .. | DiTEOT wutiutiut ittt

0109999999. Subtotal - Bonds - U.S. Governments
04052J-CN-5 ......... [ ARIZONA INDUSTRIAL DEVELOPMENT AUTHORITY ... <|+.-10704/2024 ... |RBC CAPITAL MARKETS ... ....103,981 |.. ....100,000 |..
19648G-QE-5 .........| COLORADO HOUSING AND FINANCE AUTHORITY +|--..09/18/2024 ... |BOFA SECWRITIES INC. .. ... 132,280 |.. ... 125,000 |..
20775H-3B-7 e CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ...10/29/2024 ... [Robert W. Baird & Co. Incorporated .. ... 203,298 |.. ....200,000 |..
20775H-46-5 ......... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 10/24/2024 ... ... 180,150 |.. ... 175,000 [..
3137HH-50-0 ........ FHR 5460 HT - CMO/RNBS . .| FED BUY . ....284,888 |..
3140NS-GF-5 ......... FN BY9197 - RIBS ... .| FED BUY .292,901
31418E-08-6 .........[FN MA4978 - RIBS .| Various .648,223
31418E-R7-7 . .| FN MA5009 - RVBS 04/10/2024 ... | FED BUY . 456,950

31418E-T5-9 .........
31418E-V8-0 .........
S1418E-W2-2 .........
S1418E-IL-0 .........
45203M-E5-6 .........
605350-T9-1 .........
658207-8U-2 .........
678908-4B-7 .........
75458J-AC-1 .
762218-Cli-9 .
762218-GB-1 .
914455-UK-4 ........
915115-3X-5 .........

..|RAYCSC 2022 A3 - ABS ...
..|RHODE ISLAND HSG & MTG FIN CORP .
..|RHODE ISLAND HSG & MTG FIN CORP .
. [UNIVERSITY MICH UNIV REVS

FN MAS071 - RMBS ...
FN MA5138 - RUBS ...
FN MA5164 - RWBS ...
FN MA5150 - RWBS
ILLINOIS HSG DEV AUTH REV

MISSISSIPPI HOME CORP SINGLE FAMILY MTG
NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP ....

OKSDEV 2022 A3 - ABS ...

.|....03/12/2024 ...
.|....04/25/2024 ...
.|....10/04/2024 ...
.|....08/30/2024 ...
.|....09/27/2024 ...
weer|-...06/05/2024 ...
..|....06/05/2024 ...
...05/14/2024 ...
.|J.P. Morgan Securities LLC
.|Various ..
.| MORGAN STANLEY DIl INC/ALGO/SOFT
.|....08/15/2024 ...
1171472024 ...

FED BUY ..
FED BUY
DAIWA FI ...

FIRST HORIZON BANK ..
RAYMOND JAMES/FI ...
RBC CAPITAL MARKETS .
OPPENHEIMER & CO. INC. ........

RAYMOND JAMES/F I

....281,012 |..
... 249,717 |..
... 421,830 |..
.... 200,857 |..
.... 265,160 |..
.... 108,411 |..
..104,274 |..

.100,000
.600,000
. 125,000

.... 287,572 |..
... 257,202 |..
... 424,883 |..
.... 205,614 |..
....250,000 |..
....100,000 |..
....100,000 |..

..75,000 |..

... 9,000 |..

UNIVERSITY TEXAS PERMANENT UNIVERSITY FU ... ns PERSHING LLC .... .. 72,000 |..
91523N-GII-0 ......... UNIVERSITY WASH UNIV REVS IAM COML PAPER .... . |-...09/26/2024 ... | PERSHING LLC .... . . . ..30,000 [..
7437Kl-4 ......... UTAH HSG CORP SINGLE FAMILY MTG REV ..veueseeusseeneseenssienssuenesuenessasessaressssensssensssensssensssenssnnnss |oensesensaennane +.00/30/2024 ... | FIRST HORIZON BANK .. .ututsentetestetentetestat ettt etetesest et et et ene et ene st ese s ene s enensesensesenseseneanensanene |osensenensesensasensenensanensnnene |ooraneasensnsenensaensans 800,060 [..vevereereiaiiiaianias 750,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,829,497 5,816,411
24T02E-AF-T oo DEFT 233 D - ABS ... . |-...02/22/2024 ... |HILLTOP SECURITIES INC ... ... 399,212 |..
26442T-AH-0 ......... DUKE UNIVERSITY ... . |-...05/23/2024 ... | BOFA SECURITIES INC. ..... ... 260,244 |..
33851Y-AC0 ......... FSNT 2020-1INV A3 - CMO/RUBS .. . |-...04/22/2024 ... |Cantor Fitzergald & Co. ... ... 465,893 |..
341081-GV-3 ......... FLORIDA POWER & LIGHT CO . |-...05/20/2024 ... |MORGAN STANLEY & COMPANY ... . . .
36257L-AH-0 ......... GSVBS 2019-PJ2 A8 - RUBS . . |-..08/22/2024 ... | RBC CAPITAL MARKETS . 112,386 |.. o 121,093 |..
36270C-AZ-3 ......... GSVBS 24PJ6 A15 - RVBS ... .+ |--..08/11/2024 .. | GOLDMAN SACHS AND CO. LLC .. ....207,887 |.. ....300,000 |..
362949-AD-1 GSVBS 24PJ7 A3 - RIBS ...08/08/2024 ... | GOLDMAN SACHS AND CO. LLC .... 330,586 |.. ....334,000 |..
403963-AF-8 .........|HPEFS 241 D - ABS .. 01/23/2024 ... | BANC OF AVERICA SECURITIES LLC . . 399,917 400,000
4O44MN-AL-5 .........|HPEFS 242 D - ABS ..... 06/18/2024 ... |BANC OF AMERICA SECURITIES LLC .
42824C-BV-0 . . [HEWLETT PACKARD ENTERPRISE CO . 09/12/2024 ... |MIZUHO SECURITIES USA/FIXED INCOME .

46590U-AA-0 .
465971-AE-9 . .
46647P-EB-8 .........
46647P-EC6 .........
466570-AE-1 .........
61747Y-FK-6 .........
61775Y-AG-5 .........
69380M-AB-2 .........
750231i-AD-6 .
75400U-AC-6 .
81744K-AD-8 .
81748J-AA-3 .
81748K-AA-0 . .
8174N-AB-1 .........
854403-AE-2 .........
88655A-AA-8 .........
89837L-AF-2 .........

..|HENDR 182 A - ABS ..
.| JPMMT 247 A3 - RMBS

.. |RMCT 24J2 A3 - RWBS
.. | RATE 24J3 A3 - RUBS ..
..[SEMT 2023-2 A4 - RMBS ..
.| SEMT 2019-4 A1 - CMO/RVBS
.| SEMT 2020-2 A1 - CMO/RMBS

JPMORGAN CHASE & CO
JPMORGAN CHASE & CO
JPMNT 243 A3 - RMBS
MORGAN STANLEY
MSRM 241 A4 - RMBS .
TXNM A A2 - ABS

SENT 248 A2 - RMBS

LELAND STANFORD JUNTOR UNIVERSITY

TIF 241 A - ABS

TRUSTEES OF PRINCETON UNTVERSITY ...iieeiiiieiiiiiiiteeeiiii ittt e e

.|MITSUBISHI UFJ SECURITIES (USA), INC
08/07/2024 ...
.|....01/16/2024 ...
.|....01/16/2024 ...
.|....03/25/2024 ...
.|....01/16/2024 ...
.|....10/07/2024 ...

...08/21/2024 ...
10/17/2024 ...
.| BANC OF AMERICA SECURITIES LLC .
.| Santander US Capital Markets .
.| PERSHING LLC ...
.| PERSHING LLC ....
.|....09/25/2024 ...
.|....06/17/2024 ...
..|....04/10/2024 ...

....05/08/2024 ...

J.P. Morgan Securities LLC ...
J.P. Morgan Securities LLC ...
J.P. Morgan Securities LLC ...
J.P. Morgan Securities LLC ...

MORGAN STANLEY DW INC/ALGO/SOFT ..

MORGAN STANLEY & COMPANY
JEFFERIES LLC
GOLDMAN SACHS AND C0. LLC ..

Wells Fargo Securities LLC ...
PERSHING LLC

Santander US Capital Markets . .
J.P. Morgan SecUrities LLC .uiiuuuiieueitseitteette et ettt ettt ettt e eea e eeseeeseeaueesneeannaesnnasannaeanns

130,000

...300,000 |..
..25,000 |..
.300,000 |..




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 3

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

L'eL3

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
92343V-GX-6 ......... VERIZON COMMUNICATIONS INC .... ....08/09/2024 ... Unknown 165,665 168,213
95000U-3J-0 ... | WELLS FARGO & CO ....... ....01/16/2024 ... |Vells Fargo Securities LLC ..125,000 ..125,000 |...
95000U-3K-7 ......... WELLS FARGO & €O .... PP PPPPI ....01/16/2024 ... [Wells Fargo Securities LLC 200,000 200,000

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,564, 147 7,112,434

2509999997. Total - Bonds - Part 3 12,396,522 12,931,723

2509999998. Total - Bonds - Part 5

2509999999. Total - Bonds 12,396,522 12,931,723 43,925
4509999997. Total - Preferred Stocks - Part 3 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks XXX

5989999997. Total - Common Stocks - Part 3 XXX

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks XXX

5999999999. Total - Preferred and Common Stocks XXX

6009999999 - Totals 12,396,522 XXX 43,925
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted | Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
36176M-U4-3 .. |GN 770403 - RUBS ... ..12/01/2024 . | Paydown ... ..6,489 ... ....6,489 |.... ..06/15/2031 .
36177J-3Y-3 .. |GN 790814 - RBS . ..12/01/2024 . | Paydown . . 37,052 37,052 |. ..10/15/2032 .
36179L-A5-1 .. | G2 AC9928 - RMBS . ..05/20/2024 . | Paydown . .58,275 ..02/20/2064 .
36179M-NC-0 .. | G2 MAO387 - RMBS . ..12/01/2024 . | Paydown . ..09/20/2042 .
36179M-8R-2 .. | G2 MA0528 - RMBS ... ..12/01/2024 . | Paydown ... ..11/20/2042 .
36179N-A5-7 .. | G2 MA0928 - RMBS ... ..12/01/2024 . | Paydown ... ..04/20/2043 .
36179Q-SY-8 .. | G2 MA2335 - RMBS .... ..12/01/2024 . | Paydown ... ..11/20/2029 .
3617HT-YK-6 .. | G2 BJ6114 - RUBS ... ..10/01/2024 . | Paydown ... ..11/20/2068 .
36186P-ML-5 .. | GN AN6663 - RBS ... ..12/01/2024 . | Paydown ... ..06/15/2045 .
36200E-B2-6 .. | GN 598657 - RIBS .... ..12/01/2024 . | Paydown ... ..05/15/2035 .
36202D-XB-2 .. | G2 003374 - RWBS .... ..12/01/2024 . | Paydown ... ..04/20/2033 .
36202E-5G-0 .. | G2 004447 - RWBS .... ..12/01/2024 . | Paydown ... ..05/20/2039 .
36202E-CP-2 ...| G2 003678 - RMBS . ..12/01/2024 . | Paydown . ..02/20/2035 .
36202E-H3-6 .. | G2 003850 - RMBS . ..12/01/2024 . | Paydown . ..05/20/2036 .
36202F-AV-8 .. | G2 004520 - RWBS . ..12/01/2024 . [ Paydown . ..08/20/2039 .
36202F-ZK-5 .. | G2 005246 - RWBS .... ..12/01/2024 . | Paydown ... ..11/20/2026 .
362918-FIl-5 .. | GN 636581 - RUBS ... ..12/01/2024 . | Paydown ... ..08/15/2025 .
36292B-H3-3 ...| GN 643850 - RWBS .... ..12/01/2024 . | Paydown ... ..11/15/2025 .
36202B-HV-1 .. | GN 643844 - RIBS .... ..12/01/2024 . | Paydown ... ..10/15/2025 .
36296H-7H-6 .. | GN 692196 - RWBS .. ..12/01/2024 . | Paydown ... ..11/15/2038 .
38375U-JX-9 ...|GNR 2014-H12 HZ - CMO/RMBS ....... ..11/01/2024 . | Paydown ... ..06/20/2064 .
38378K-DL-0 .. |GNR 2013-046 B — CMBS ........eevvvrmmmmnnnnnnnnns [eeeeens ..01/16/2024 . | Paydown ... ..08/16/2042 .
38378K-RB-7 .. | GNR 2013-068 B - CMBS ... ..12/01/2024 . | Paydown ... ..08/16/2043 .
38378N-FL-2 .. | GNR 2013-158 AB - CMBS .. ..12/01/2024 . | Paydown . ..08/16/2053 .
38378X-A4-3 .. | GNR 2014-172 AD - CMBS .. ..12/01/2024 . | Paydown . ..01/16/2046 .
38378X-NN-7 .. | GNR 2014-135 AK - CMBS .. ..12/01/2024 . [ Paydown . ..08/16/2085 .
38378X-QL-8 .. | GNR 2014-130 VA - CMBS .. ..12/01/2024 . | Paydown . ..07/16/2036 .
38379K-K8-0 .. | GNR 2015-128 AJ - CMBS .. ..12/01/2024 . | Paydown . ..11/16/2085 .
38379U-TB-2 .. | GNR 2016-072 AB - CMBS .. ..12/01/2024 . | Paydown ... ..04/16/2049 .
38379Y-6L-7 .. |GNR 2016-125 DA = CMBS .......oovvvvvvereiiiiieens [ eeeens ..12/01/2024 . | Paydown ... ..12/16/2047 .
38382J-511-2 ...| GNR 2021-056 PE - CMO/RMBS .........cccoeviiiiiaefveeenns ..12/01/2024 . | Paydown . ..03/20/2051 .
690353-6G-7 .. |US INTERNATIONAL DEVELOPMENT FINANCE COR ....{....... ..08/16/2024 . |Redemption @ 113.50 ... ..08/16/2027 .
831628-EP-3 .. | SBA 100142 = RMBS .......covvvvviiiiiiiiiiiiiiinnns [ e ..12/15/2024 . [Paydown ..05/25/2044 .
83162C-PH-0 .. | SBAP 2005-20 B A - ABS .. ..08/01/2024 . | Paydown ... ..02/01/2025 .
83162C-PS-6 .. | SBAP 2005-20 H A - ABS .. ..08/01/2024 . [Paydown . ..08/01/2025 .
83162C-0H-9 ...| SBAP 2006-20 F A - ABS ..12/01/2024 . | Paydown . ..06/01/2026 .
83162C-WY-5 .. | SBAP 1520D 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 . ..10/01/2036 .
83162C-YM-9 .. | SBAP 2017-20 C C - ABS .. ..09/01/2024 . | Paydown ... ..03/01/2037 .
83162C-ZM-8 .. | SBAP 2018-20 F F - ABS .. ..12/01/2024 . | Paydown ... ..06/01/2038 .
83162C-22-9 .. | SBAP 2018-20 K K - ABS .. ..11/01/2024 . | Paydown .... ..11/01/2038 .
831641-FG-5 .. | SBIC 2016-10 B B - ABS .. ..09/01/2024 . | Paydown ... ..09/10/2026 .
831641-FL-4 .. | SBIC 2018-10 B B - ABS .. ..09/01/2024 . | Paydown ... ..09/10/2028 .
831641-FU-4 .. |SBIC 2210B A - ABS ........oeevveeeeeeeeeeeeeeeeeen [ e ..09/01/2024 . | Paydown ....ovvvvvviiiiiiiiiviiiiiiiiieieeees ..09/01/2032 .
0109999999. Subtotal - Bonds - U.S. Governments 1,286,069 XXX
373384-4U-7 ...|GEORGIA ST ... ..02/01/2024 . | Maturity @ 100.00 ....10,000 |... ..02/01/2024 .
373384-L4-6 .. | GEORGIA ST ... . ..02/01/2024 . | Maturity @ 100.00 ... 75,000 |... ..02/01/2024 .
917542-0R6 ... JUTAH ST ..ovvvviviiiiiiiiiiiiiiiiiiiiiiiiieiieeeeeeees [ e ..07/01/2024 . |Maturity @ 100.00 ... |oeeeeeeeeeeeeeeeeens Joveeeeeees 15,000 ..07/01/2024 .
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted | Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal (Loss) on [Gain (Loss)| (Loss)on During Maturity
fication Description eign Date of Purchaser Stock sideration Par Value | Actual Cost Value (Decrease) [ Accretion |Recognized| (11+12-13) Value Date Disposal [on Disposal| Disposal Year Date
0509999999. Subtotal - Bonds - U.S. States, Territories and Pc ions 100,000 100,000 102,812 100,028 (28) (28) 100,000 2,152 XXX
447819-EA-7 .. | HURST EULESS BEDFORD TEX INDPT SCH DIST .....|....... ..08/15/2024 . |Maturity @ 100.00 ...... |-eeeeeeeuieeeeennnnns Jovnnnneeeenn 50,000 foneeennnnnnns 50,000 |.eevvvnnnnnns 51,561 ..08/15/2024 .
469736-PL-0 .. | JACKSONVILLE TEX INDPT SCH DIST ...ccvvvvnvens | nnnnns .02/15/2024 . |Maturity @ 100.00 .... 370,000 .... 362,656 ..02/15/2024 .
882724-CUI-5 .. | TEXAS ST eveeieeiieniieeeeeeenie s ..08/01/2024 . |Maturity @ 100.00 ...... |-eceeeeeeeeeeemnneins foneeeeeennnn 5,000 foeeeennnnnnnnens 5,000 |-evvuneeaeens 4,746 ..08/01/2024 .
882724-QP-5 ... ..03/28/2024 .| Adjustment ... .... 165,000 .... 166,002 ..04/01/2044 .
882830-AP-7 .. | TEXAS TRANSN COMMN . ..03/28/2024 .| Adjustment . 130,000 |.. .125,400 |.. ..04/01/2042 .
93974C-PK-0 ...| WASHINGTON ST .. ..04/01/2024 . | Unknown . .. 10,000 |.. .. 11,587 |.. ..08/01/2024 .
93974C-PM-6 ...| WASHINGTON ST .. ..04/01/2024 . | Unknown . . 450,000 |.. .588,865 |.. . (86 472). (86 472) ..08/01/2039 .
93974C-RE-2 ...| WASHINGTON ST ..04/01/2024 . | Unknown ... .. 105,000 .. 133,774 128, .. ..(23,829)f..........(23,829)]... ..08/01/2040 .
93974C-RF-9 ...| WASHINGTON ST ..04/01/2024 .| Unknown .....eeeeeeennnnnns ,000 |.nneennnn 515,000 |..cevuunnnns 648,371 |...oevnnnn. 585,697 |ooneeiiiiiiiinns oo (1,570) | oot (1L570) o [ 584,127 [oooiiiiiiiiiiiies |oennnnnns (69,127)f......... (69, 127) ..08/01/2033 .
0709999999 Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions 1,760,132 1,800,000 2,092,962 1,983,624 (223,492) (223,492) XXX
3128M1J-5C-0 .. | FH G08842 - RMBS ... ..12/01/2024 . |Paydoun .... ..10/01/2048 .
3132AE-EY-8 .. |FH ZT1951 - RMBS .... ..12/01/2024 . |Paydown .... ..05/01/2049 .
3132DM-K2-0 .. |FH SD0313 - RMBS ... ..12/01/2024 . |Paydoun .... ..04/01/2050 .
3132DN-V2-6 ...|FH SD1533 - RMBS .... ..12/01/2024 .| Paydown .... ..09/01/2082 .
3132VM-HD-0 .. |FH Q61127 - RMBS ... ..12/01/2024 . |Paydoun .... ..01/01/2049 .
31321/P-6K-8 .. | FH Q49873 - RMBS .... ..12/01/2024 . |Paydown .... ..08/01/2047 .
31335B-JE-7 .. |FH G61161 - RUBS ... ..12/01/2024 . |Paydoun .... ..08/01/2047 .
3133A4-3A-2 ...|FH QA9793 - RMBS .... ..12/01/2024 .| Paydown .... ..05/01/2050 .
3133AD-J6-4 ...|FH QB6585 - RIBS ... ..12/01/2024 . |Paydoun .... ..12/01/2050 .
3133AD-JZ-0 .. | FH QB6580 - RMBS . ..12/01/2024 . | Paydown . 8 (..12/01/2050 .
3133AD-ZP-4 ...|FH QB7050 - RMBS . ..12/01/2024 .| Paydown . ..12/01/2050 .
3133AY-QF-0 .. |FH QD2254 - RVBS . ..12/01/2024 .| Paydown . ..11/01/2051 .
3133KN-D9-1 ...| FH RA6428 - RMBS .. ..12/01/2024 . |Paydoun .... ..12/01/2051 .
3137HH-50-0 ...| FHR 5460 HT - CMO/RMBS ....... ..12/01/2024 .| Paydown .... .. 10/25/2054 .
3138X5-R0-2 ...| FN AU5894 - RMBS ..12/01/2024 . |Paydoun .... ..09/01/2043 .
31403A-V3-6 .. |FN 743234 - RUBS .... ..12/01/2024 .| Paydown .... ..10/01/2033 .
31407H-JJ-6 .. | FN 831065 - RMBS ... ..12/01/2024 . |Paydoun .... ..10/01/2025 .
3140GS-6N-7 .. | FN BH4476 - RIBS .... ..12/01/2024 .| Paydown .... ..12/01/2047 .
3140GW-Q4-8 .. | FN BH7674 - RMBS ... ..12/01/2024 . |Paydoun .... ..11/01/2047 .
3140H2-JG-4 ...|FN BJ1162 - RMBS ... ..12/01/2024 .| Paydown .... ..01/01/2048 .
3140H7-PP-6 .. | FN BJ5829 - RMBS . ..12/01/2024 .| Paydown . ..06/01/2048 .
3140HL-JT-4 .. | FN BK6573 - RMBS . ..12/01/2024 . | Paydown . ..07/01/2048 .
3140HT-2G-7 .. | FN BL2542 - CMBS/HMBS ..12/01/2024 .| Paydown . ..05/01/2039 .
3140KE-5T-1 .. | FN BP7157 - RMBS ... ..12/01/2024 . | Paydown . ..06/01/2050 .
3140KE-CG-1 .. | FN BP6370 - RMBS . ..12/01/2024 .| Paydown . ..05/01/2050 .
3140KE-RN-0 .. | FN BP6792 - RIBS .... ..12/01/2024 . |Paydown .... ..05/01/2050 .
3140KU-NU-2 ...| FN BQ8502 - RIBS ... ..12/01/2024 . |Paydoun .... ..12/01/2050 .
3140KV-K7-4 .. | FN BQ9317 - RIBS .... ..12/01/2024 . |Paydown .... ..12/01/2050 .
3140KV-KG-4 .. | FN BQ9294 - RMBS .... ..12/01/2024 . |Paydoun .... ..12/01/2050 .
3140MR-2K-2 .. | FN BIO777 - RVBS .... ..12/01/2024 . |Paydown .... ..08/01/2052 .
3140NK-L5-8 .. | FN BY3047 - RMBS ... ..12/01/2024 . |Paydoun .... ..07/01/2053 .
3140NS-GF-5 .. | FN BY9197 - RMBS . ..12/01/2024 . | Paydown . ..09/01/2083 .
314009-TX-1 .. | FN CA2365 - RMBS . ..12/01/2024 .| Paydown . ..09/01/2048 .
31400A-DC-1 .. | FN CA2798 - RIBS . ..12/01/2024 . | Paydown . ..12/01/2048 .
314000-DE-2 ...|FN CB4600 - RMBS . ..12/01/2024 .| Paydown . ..09/01/2052 .
314008-0C-8 ...|FN CB6750 - RMBS . ..12/01/2024 .| Paydown . ..07/01/2053 .
314008-UC-3 ...|FN CB6878 - RMBS ... ..12/01/2024 . |Paydoun .... ..08/01/2053 .
31410L-VE-9 .. |FN 890813 - RMBS ..12/01/2024 . | Paydown ..12/01/2047 .
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31418D-LY-6 .. | FN MA3942 - RMBS .... ..12/01/2024 . | Paydown ... ..2,169 ... e (142)]. .. (142))... ....2,169 |.... ..02/01/2050 .
31418D-MV-1 .. | FN MA3971 - RUBS . ..12/01/2024 . | Paydown . 2,485 . (155) (155) . 2,485 |. ..03/01/2050 .
31418E-Q8-6 .. | FN MA4978 - RUBS . ..12/01/2024 . | Paydown . . 34,667 1,389 1,389 34,667 ..04/01/2053 .
31418E-R7-7 .. | FN MA5009 - RMBS . ..12/01/2024 . | Paydown . . 23,660 ..05/01/2053 .
31418E-T5-9 .. | FN MAS071 - RMBS .... ..12/01/2024 . | Paydown ... ... 14,790 ... ..07/01/2083 .
31418E-V8-0 .. | FN MA5138 - RUBS ... ..12/01/2024 . | Paydown ... .17,688 |... ..09/01/2053 .
31418E-W2-2 .. | FN MAS164 - RUBS ... ..12/01/2024 . | Paydown ... ..5,649 ... ..10/01/2083 .
31418E-WL-0 .. | FN MA5150 - RVBS ..12/01/2024 . [Paydown ... 30,339 ... ..08/01/2053 .
34074M-ND-9 ...|FLORIDA HSG FIN CORP REV .. ..12/02/2024 . |Redemption @ 100.00 ... ....38,014 ... ..07/01/2037 .
34074M-PG-0 .. | FLORIDA HSG FIN CORP REV ..12/02/2024 . |Redemption @ 100.00 ... L 11,301 ) ..01/01/2043 .
49130T-TR-7 .. | KENTUCKY HSG CORP HSG REV ... ..08/01/2024 . [Call @ 100.00 ....15,000 |... ..07/01/2036 .
49130T-UR-5 ...|KENTUCKY HSG CORP HSG REV .........ceevvevvvuenns [ereenns ..08/01/2024 . |Call @ 100.00 ....95,000 |... ..01/01/2040 .
49130T-VQ-6 .. | KENTUCKY HSG CORP HSG REV - RMBS . ..08/01/2024 . [Call @ 100.00 .30,000 ..07/01/2037 .
54627D-BV-2 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV .. ..12/02/2024 . |Various . 3,266 ..12/01/2038 .
605350-LZ-1 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... ..12/02/2024 . |Various .... 1,828 ..12/01/2034 .
60637B-FA-3 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....[.......|.. 12/02/2024 . |Redemption @ 100.00 ... ..3,338 ... ..08/01/2036 .
63968M-N3-9 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..09/01/2024 . |Call @ 100.00 ....30,000 |... ..03/01/2050 .
641279-UD-4 ...|NEVADA HSG DIV SINGLE FAMILY MTG REV ........|....... .10/01/2024 . [Call @ 100.00 ....15,000 |... ..10/01/2053 .
677377-2P-7 .. | OHIO HSG FIN AGY SINGLE FAMILY MTG REV ......{....... ..11/01/2024 .|Call @ 100.00 .. ....28,720 |... .. 11/01/2041 .
677560-NP-8 .. | OHIO HOUSING FINANCE AGENCY ..........ooooevees [eeiein |t 12/02/2024 . | Various ....10,884 |... U ..03/01/2036 .
67886M-TE-9 .. | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTGR ... [....... ..09/01/2024 . (Cal | ....55,000 |... ... (4,276)... ..03/01/2050 .
83756C-3U-7 .. | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI ....{....... ..11/01/2024 . (Cal | ....30,000 |... ..11/01/2083 .
83756C-M\-4 .. | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI ....{....... ..11/01/2024 . |Call @ 100.00 ....70,000 |... ..11/01/2036 .
83756C-SA-4 .. | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI .. ..11/01/2024 .|Call @ 100.00 .. . 15,000 ..11/01/2037 .
880461-Q3-5 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R 07/01/2024 .|Call @ 100.00 .. .70,000 ..07/01/2050 .
880461-T7-3 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY . .|Call @ 100.00 .. .30,000 ..07/01/2040 .
880461-ZU-5 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY . K .|Call @ 100.00 . .25,000 . . . ..01/01/2048 .
914805-EV-4 .. |UNIVERSITY PITTSBURGH PA HIGHER ED . ..09/15/2024 . | Maturity @ 100. 00 .. ...225,000 ... ....225 000 ....229 434 , ..09/15/2024 .
0909999999. Subtotal - Bonds - U.S. SpeC|aI Revenues 1,266,589 1,266,589 1,289,233 (11,607) (11,607) 32,201 XXX
00842B-AJ-6 .. | ABMT 2015-5 A9 - CMO/RVBS . ..12/01/2024 . [Paydown ..3,228 ... ..07/25/2045 .
06051G-HR-3 .. | BANK OF AMERICA CORP .. ..03/15/2024 . |Call @ 100.00 .60,000 ..03/15/2025 .
07359B-AA-5 .. |BEACN 211 A - ABS ..... ..12/20/2024 . | Paydown . .25,000 ..10/22/2046 .
12647P-AB-4 .. | CSMC 2013-7 A2 - CMO/RMBS ........oooveerreneiiis | eennes .12/01/2024 . [ Paydown ... ..5,624 ... ..08/25/2043 .
12647P-AL-2 .. | CSMC 2013-7 A11 - CMO/RUBS .......cooevveeeeenns | eenens .. 12/01/2024 . | Paydown .......coovvvviiiiisfooeieniiiiiiis e 7,005 |... ..08/25/2043 .
126650-DJ-6 .. | CVS HEALTH CORP .....cooeeeeeeiieeeeeeie | e ..10/10/2024 . |Various .... ..04/01/2030 .
14149Y-BA-5 .. | CARDINAL HEALTH INC ..o | e ..11/15/2024 . |Maturity @ 100.00 .. ..11/15/2024 .
172967-MF-5 .. | CITIGROUP INC ..eevvvvvvvrirrrrnrnennrnnennennnnnnns | eeeeees ..04/24/2024 . |Call @ 100.00 ..04/24/2025 .
22044P-AA-5 ...| CSMC 2013-THT A1 — CMO/RMBS .......evvevennnnnns [ eeeens ..12/01/2024 . | Paydown ... ..02/25/2043 .
232989-AB-9 ...|DLLMT 231 A2 - ABS ............. ..12/20/2024 . | Paydown ... .638,167 |.. .638,107 |.. .638,140 ..11/20/2025 .
20379V-BB-8 .. | ENTERPRISE PRODUCTS OPERATING LLC ..02/15/2024 . |Maturity @ 100.00 .213,000 .. 218,722 |.. . 212,097 ..02/15/2024 .
300401-AD-0 .. | EVERSOURCE ENERGY ...... ..10/01/2024 . | Maturity @ 100.00 .. 52,000 .. .. 52,793 |.. ..10/01/2024 .
30285F-AE-9 .. | FREMF 14K40 B - CMBS . ..09/25/2024 . | Paydown ... .. 25,000 .. .. 25,518 |.. ..11/25/2047 .
30285F-AG-4 .. | FREMF 14K40 C - CMBS .. ..09/25/2024 . | Paydown . . 565,238 |.. .549,190 |.. ..11/25/2047 .
30292C-AJ-6 ...| FREMF 2014-K38 B - CMBS ..04/25/2024 . | Paydown ... .... 135,000 .... 126,995 ..06/25/2047 .
30292C-AL-1 .. | FREMF 2014-K38 C - CMBS ... ..04/25/2024 . | Paydown ... ... 325,000 ... 331,872 ..06/25/2047 .
30292G-AN-8 .. | FREMF 2014-K39 B - CMBS ... ..07/25/2024 . | Paydown ... ....410,000 .... 444 670 ..(4,825)]... ..08/26/2047 .
30292G-AQ-1 .. | FREMF 2014-K39 C - CMBS . ..08/26/2024 . [Paydown ...300,000 ...274,031 3,137 |... ..08/26/2047 .
316773-CX-6 .. |FIFTH THIRD BANCORP . ..01/25/2024 . |Maturity @ 100.00 .. ..01/25/2024 .
33851Y-AC-0 .. | FSMT 2020-1INV A3 - CMO/RMBS .........cceeeeeeeefrrns ..12/01/2024 . | Paydown .......cevvvveeenees ..03/25/2050 .
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355638-AJ-9 ...| FREMF 2014-K37 B - CMBS ... ..01/25/2024 . | Paydown ... ....50,000 |... ..50,000 |[.. ...50,000 |.... ..01/25/2047 .
35563B-AL-4 .. | FREMF 2014-K37 C - CMBS . ..01/25/2024 . [ Paydown . .50,000 50,000 |. ..01/25/2047 .
36257L-AH-0 .. | GSMBS 2019-PJ2 A8 - RWBS .. ..12/01/2024 . | Paydown . 5,769 .5,769 |. ..11/25/2049 .
362581-Al-4 .. | GSMBS 20PJ3 A11 - CMO/RMBS ..12/01/2024 . | Paydown . 12,311 12,311 |. ..10/25/2050 .
36259V-AB-9 .. | GSMBS 2020-PJ4 A2 - CMO/RMBS ... ..12/01/2024 . | Paydown ... ...26,278 |... ...25,278 |.... ..01/25/2051 .
36261H-AA-8 .. | GSMBS 2021-PJ5 A1 - CMO/RMBS ... ..12/01/2024 . | Paydown ... ..10/25/2051 .
36262A-AB-0 .. | GSMBS 2021-PJ3 A2 - CMO/RMBS ... ..12/01/2024 . | Paydown ... ..08/25/2051 .
36262C-AB-6 .. | GSMBS 2021-PJ A2 - CMO/RMBS . ..12/01/2024 . | Paydown ... ..01/25/2052 .
36262J-AB-1 .. | GSMBS 21GR2 A2 - CMO/RMBS ... ..12/01/2024 . | Paydown ... ..02/26/2052 .
362620-AB-5 .. | GSMBS 2021-GR1 A2 - CMO/RMBS ..12/01/2024 . | Paydown ... ..11/27/2051 .
36270C-AZ-3 .. | GSMBS 24PJ6 A15 - RWBS .......oooveeeeeeeeneee [ ..12/01/2024 . | Paydown ... ..10/26/2054 .
362949-AD-1 ...| GSMBS 2024-PJ7 A3 - RUBS .....ccoeviiiiiiiiiieis [ oo .12/01/2024 . [Paydown ... .. ..11/25/2054 .
40441J-AF-8 .. |HPEFS 2021-2 D - ABS .. ..11/20/2024 . | Paydown . . 537,873 ..03/20/2029 .
40441R-AE-3 .. | HPEFS 2022-1 C - ABS ..12/20/2024 . | Paydown . . 123,028 ..05/21/2029 .
43351R-AA-3 ...|MUSIC 221 A - ABS ... ..05/20/2024 . | Paydown . ..05/22/2062 .
46592P-AR-2 ...| JPMMT 21INV1 ASA = CMO/RMBS .......cccoennnnnn [eeeeen e 12/25/2024 . | Paydoun .... ..10/25/2051 .
46592X-AC-8 .. | JPMMT 2021-13 A3 - CMO/RMBS .........evvvuunnnnn [ereenns ..12/01/2024 . | Paydown ... ..04/25/2052 .
465971-AE-9 .. | JPMMT 247 A3 - RMBS ..12/01/2024 . | Paydown ... ..04/25/2053 .
466160-AA-9 .. |HENDR 2011-2 A - ABS .. ..12/15/2024 . | Paydown ... ..09/15/2056 .
46617J-AA-4 .. |HENDR 2013-2 A - ABS .. ..12/15/2024 . | Paydown ... ..03/15/2062 .
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 .
46647J-AC-4 .. | JPMMT 2016-4 A3 - CMO/RMBS ..12/01/2024 . | Paydown ... ..10/25/2046 .
46647J-AN-0 .. | JPMMT 2016-4 A13 = CMO/RMBS ......ccoeeeveeeeess [ e ..12/01/2024 . [Paydown .. ..10/25/2046 .
J.P. Morgan Securities
46647P-AX-4 .. | JPMORGAN CHASE & CO ...ooovveeeeeeeeeieeeeeeee [ e ..01/17/2024 . [LLC . (7,31 | (7,310)] ..12/05/2029 .
GOLDMAN SACHS AND CO.
46647P-DC-7 .. | JPMORGAN CHASE & CO ..o [ e ..01/17/2024 . [LLC .(3,621)[.......... (3,621)]... ..04/26/2033 .
46648R-AC-5 .. | JPMMT 2018-1 A3 - RMBS .. ..12/01/2024 . | Paydown . ..06/25/2048 .
46648U-AD-6 .. | JPMMT 174 A4 - CMO/RMBS . ..12/01/2024 . [ Paydown . ..11/25/2048 .
46649H-AC-6 .. | JPMMT 2017-6 A3 - CMO/RMBS .. ..12/01/2024 . | Paydown ... ..12/28/2048 .
46652T-AF-7 .. | JPMMT 2020-8 A4 - CMO/RMBS .. ..12/01/2024 . | Paydown ... . 106,190 |.... ..03/27/2051 .
46654T-AB-4 .. | JPAMMT 2115 A2 - CMO/RVBS ..12/01/2024 . | Paydown ... ... 7,501 ..06/25/2052 .
46655D-AC-6 .. | JPMMT 222 A3 - CMO/RMBS ......ccoeeeeieieeeeeeees [ ..12/25/2024 . |Paydown ... ..08/26/2052 .
46657Q-AE-1 .. | JPMMT 243 A3 - RUBS ...... ..12/01/2024 . [Paydown .. ..03/25/2054 .
606822-BD-5 .. |MITSUBISHI UFJ FINANCIAL GROUP INC . ..03/07/2024 . | Maturity @ 100.00 ..03/07/2024 .
J.P. Morgan Securities
617446-8G-7 .. | MORGAN STANLEY .......cevvevvvvmeiiiiiniiiiiiiiiinns [ eeeees ..01/17/2024 . [LLC ..01/23/2030 .
61772N-AJ-6 .. | MSRM 2021-5 A3 = CMO/RMBS ......ccoeeeveiiiiceea [ oo .12/01/2024 . | Paydown . ..08/25/2051 .
61775Y-AG-5 .. | MSRM 2024-1 A4 = RUBS ........covvvvvvvveinninenns [ ereeens ..12/01/2024 . | Paydown ... .. 12/26/2053 .
749384-AA-1 .. |RCKT 2021-5 A1 = RMBS .......evvvvvvmmmnnnnnnnnnns [ eeeees ..12/01/2024 . | Paydown ... ..11/27/2051 .
74938V-AA-1 .. |RCKT 2021-4 A1 = RMBS .......evvvvvvvmmnnnnnnnnnns [ eeeeens ..12/01/2024 . | Paydown ... ..09/25/2051 .
74938W-AB-7 .. |RCKT 222 A2 = RMBS ........evvvmmmmmmnmnnnnnnnnnnns [ eeeeees ..12/01/2024 . | Paydown ... ..03/25/2052 .
750230-AD-6 .. | RMCT 24J2 A3 - RMBS ..12/25/2024 . |Paydown ... ..11/25/2085 .
75409T-AG-0 .. |RATE 21J3 A7 - CMO/RMBS . ..12/01/2024 . | Paydown ... ..09/25/2051 .
75400U-AC-6 .. |RATE 2024-J3 A3 - RUBS ......coooeerenrreennnn [ .12/01/2024 . [Paydown ... ..10/26/2054 .
81744K-AD-8 .. | SEMT 2023-2 A4 - RUBS ... ..12/01/2024 . [ Paydown . ..03/25/2053 .
817456-AA-2 .. | SEMT 2013-10 A1 - CMO/RVBS ..12/01/2024 . | Paydown . ..08/25/2043 .
81745-AD-5 .. | SEMT 2014-4 A4 - CMO/RMBS . ..12/01/2024 . [ Paydown . ..11/25/2044 .
817451-AA-9 .. | SEMT 2013-2 A - CMO/RWBS ..12/01/2024 . | Paydown ... ..02/25/2043 .
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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
81746G-AA-1 .. | SEMT 2017-7 A1 - CMO/RMBS . ..12/01/2024 . | Paydown ... .. 611 .. ..10/25/2047 .
81746N-AU-2 .. | SEMT 163 A19 - CMO/RMBS . ..12/01/2024 . | Paydown . ..11/26/2046 .
81746R-AU-3 .. | SEMT 162 A19 - CMO/RMBS . ..12/01/2024 . | Paydown . ..08/25/2046 .
81746X-AA-4 .. | SEMT 2017-3 A1 - CMO/RMBS . ..12/01/2024 . | Paydown . ..04/25/2047 .
81747K-AA-1 .. | SEMT 2021-1 A1 — CMO/RMBS .......eevvvvvvrveennns [ eeeeis .12/01/2024 . [Paydown ... ..03/27/2051 .
81748C-AA-8 .. | SEMT 2021-9 A1 - CMO/RUBS .......cooeeeeeeeeenins | oenns ..12/01/2024 . | Paydown ... ..01/25/2052 .
81748J-AA-3 .. | SEMT 2019-4 A1 - CMO/RWBS ........oooveeeeeeeeini | oeeens ..12/01/2024 . | Paydown ... ..11/25/2049 .
81748K-AA-0 .. | SEMT 2020-2 A1 - CMO/RUBS ......cooeeeeeeeeeeecns [ oeens ..12/01/2024 . | Paydown ... ..03/25/2050 .
81748M-AA-6 .. | SEMT 2020-1 A1 — CMO/RMBS .......cevvvvvvvverenns [ eeeens ..12/01/2024 . | Paydown ... ..02/25/2050 .
81748lI-AA-4 .. | SEMT 2021-4 A1 - CMO/RUBS .......cooeeeeeeeeenins | oenns ..12/01/2024 . | Paydown ... ..06/26/2051 .
81749N-AB-1 .. | SEMT 2024-8 A2 = RMBS .....coovvvvvnniiiiiinnnns [ s ..12/01/2024 . [Paydown .. ..09/25/2054 .
86787E-BC-0 .. | TRUIST BANK . ..04/01/2024 . Maturlty @ 100.00 . ..04/01/2024 .
88315L-AE-8 .. | TMCL 2020-1 A - ABS C. ..12/20/2024 . Paydown .. ..08/21/2045 .
88315L-AG-3 .. | TMCL 2020-2 A - ABS C. ..12/20/2024 . | Paydown . ..09/20/2045 .
88315L-AL-2 .. | TMCL 211 A - ABS .... C. ..12/20/2024 . | Paydown . ..02/20/2046 .
88315L-AS-7 .. | TMCL 2021-3 A - ABS C. ..12/20/2024 . | Paydown . ..08/20/2046 .
88576X-AB-2 .. |HENDR 2010-1 B - ABS .. ..12/15/2024 . | Paydown . ..07/15/2061 .
88655A-AA-8 .. | TIF 241 A - ABS .. ..12/20/2024 . | Paydown . ..04/20/2049 .
89680H-AA-0 .. | TCF 2020-1 A - ABS . ..12/20/2024 . [ Paydown .. ..09/20/2045 .
902494-AX-1 .. | TYSON FOODS INC ...evvvvvvnvnnnnnnnnnnnnnnnnnnnnnnns [ eeeees ..08/15/2024 . | Maturity @ 100.00 . . U ..08/15/2024 .
92343V-DY-7 ...| VERIZON COMMUNICATIONS INC ... ..08/09/2024 . [ Unknown ... .. 112,000 L(2,740)|....eeenn (2,740)|... ..03/16/2027 .
92343V-GH-1 ...| VERIZON COMMUNICATIONS INC ... ..08/09/2024 . [Unknown ... 60,000 .(5,083)]...........(5,083)|... ..03/22/2028 .
92343V-GX-6 .. | VERIZON COMMUNICATIONS INC ..08/09/2024 . [ Unknown .. R ..02/15/2035 .
94974B-GA-2 .. | WELLS FARGO & CO ..09/09/2024 . |Maturity @ 100.00 .. 184,000 .. 186,59 . 184,236 |.. L2 e ..09/09/2024 .
Wells Fargo Securities
95000U-2G-7 .. | WELLS FARGO & CO ...ccevvvvveeeiiiiiiiiiiieieeeeees [ eeeens L.01/17/2024 |LLC .oovvviiiiiiiiiiii o e 263,391 ............. 300,000 |............ 307,590 |............ 304,773 | e, (<70 PPN RN [(<70] R 304,735 [uuueiiiiiiiiinn foveennnes (41,344)].......... (41,344)[.............. 1,895 |..10/30/2030 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,140,523 6,198,085 6,141,009 5,784,652 99,287 99,287 6,225,798 (85,275) (85,275) 129,385 XXX
2509999997. Total - Bonds - Part 4 10,553,312 10,616,993 10,903,693 10,277,626 90,720 90,720 10,846, 331 (293,019) (293,019) 226,715 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 10,553,312 10,616,993 10,903,693 10,277,626 90,720 90,720 10,846, 331 (293,019) (293,019) 226,715 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 10,553,312 XXX 10,903,693 10,277,626 90,720 90,720 10,846, 331 (293,019) (293,019) 226,715 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Amount of Interest Amount of Interest

Rate of Received During  |Accrued December 31
Depository Interest Year of Current Year Balance *
PNC Bank, N.A. ...... Pittsburgh, PA ..o | fo 0.000 342,633 |.. XXX.

0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

depositories XXX XXX (2,101)[ XXX
0199999. Totals - Open Depositories XXX XXX 340,532 | 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 340,532 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX | 0K 340,532 | XXX

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

1. January... o 395,795 4. Aprilc s 1,554,994 7. 10.  October.
2. February...|. 502,645 5. May.....feieiees 1,678,135 8. ,041, 11.  November...
3. March 607,159 6. June 1,331,577 9. September 861,461 12.  December
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY 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

25160K-20-7 ....... |DWS L I TP PP P PP PP P PP PP PPPPPN

............................... 1,908,917

8309999999. Subtotal - All Other Money Market Mutual Funds

1,908,917

1,908,917

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AMICA PROPERTY AND CASUALTY INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
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

© ® N O RN

Alabama
Alaska ..
Arizona

Arkansas

California .
Colorado

Connecticut

Delaware ........
District of Columbia
Florida

Georgia

Hawaii

Kentucky

Louisiana

Michigan .......cccccooiiiiiiiie
Minnesota
Mississippi
Missouri

Montana

New Hampshire
New Jersey .......cccocoevcicicicnne

New Mexico
New York

Oklahoma
Oregon

Pennsylvania
Rhode Island

Virginia .....cooeeioeiiiicccee
Washington ........ccccooevenieneens
West Virginia
Wisconsin

Wyoming

American Samoa

U.S. Virgin Islands
Northern Mariana Islands

Aggregate Alien and Other

PROPERTY & CASUALTY

Subtotal

5801.

5802. ...

5803.
5898.

5899.

DETAILS OF WRITE-INS

Summary of remaining write-ins for
Line 58 from overflow page

Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

E29
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