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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES ..ottt sesseenen e 9,635,826 |............ 41.427|......... 9,635,826 |.....cocvevcenen 0 [ 9,635,826 |........... 41.427
1.02 All Other GOVEIMMENLS ...........cooveveueeeeeiierereieeeeeeeseeeseneeeseseseseneseseseseeesenesesesennnnenens O e 00000 | [V SRR | ISR 0
1.03 U.S. states, territories and possessions, etc. guaranteed ...............oooou. | 3,999,821 |............17.196 |......... 3,999,821 oo 0 | 3,999,821
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 631,176 |............. 2.7114 | 631,176 [ O [ 631,176 |............ 2.714
1.05 U.S. special revenue and special assessment obligations, etc. non-
Jo UL =11 1=Y=Y [OOSR U U U PSSR TUURRTTUUURI! PN 5,682,490 |........... 24.430 |........ 5,682,490 |.....coovvvvcennn 0 [ 5,682,490 |.......... 24.430
1.06 Industrial and MISCEIANEOUS .............ccocveveveverereeeeeeeeeie e oo 2,965,659 |........... 12.750 |......... 2,965,659 ..o 0 [ 2,965,659 |.......... 12.750
1.07 HyDrid SECUMHES ....vovivieiiiiieteteieieee et [ 0.000 [.eeeevverrennes O fooreeeeeireeeens O o (O 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans L0 . . .. .
1.11 Unaffiliated certificates of d@POSIt ............cccvcveeveveeeireeieeceeceecereeeee e (O 0.000 [.ovvoveieieenene 0 e O s [0 I 0.000
1.12 Total 1ong-term DONAS ........c.cvoiurureeeririeireeeeereseeeeeee s se e s 22,914,971 |............ 98.517 |........ 22,914 971 [ 0 [ 22,914,971 |.......... 98.517
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes O oo O o () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeecccicnene. (V) 0.000 [reeeeeereeeeeeenenes O oo O o (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee O fooreeeeeireeeens O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 freenrreeieeen O e [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 freenrreeieeen O e [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee O fooeeeeeirieees O o (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V SRR | ISR () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e . .
4.04 Mezzanine real eState 10aNS ..........coveueririiecennceersneee oo [V 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V SRR | ISR () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccerrninrienerrnineeeesseseseseeeesssesesssseeee foeeeceeenes 328,068 |............. 1.410 | 328,068 |- O e 328,068 |............. 1.410
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoeeeivenininnneeeeenene fooreecccccee [V 0.000 [.eeeevveiriennee O fooreeeeeireeeens O o (O 0.000
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|occeeeeeene. 328,068 |............ 1.410 |............. 328,068 |.......ooveveeeeennn O [ 328,068 |............ 1.410
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 23,259,980 100.000 23,259,980 23,259,980 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE INSURANCE COMPANY
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiiiiiiitiitiite ittt bbbt bbbt b bbb b E e E b b E £ E b bt e bt e b e e b e b eb et Seemseeseeeeneee e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiie bbbttt bbb bbbt b e as e et e ebesbesreebesteeaesaeeteereasas

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) .........o ittt e e e e et e eaeeaae oeabeeabe e et e e be e be et e aaeeabeeas eeesseesseaseenaeeseeaeeaeenaean
Capitalized deferred interest and other:

o B ] = S =T TR o 10 1o e R PP

3.2 TOtals, Part 3, COIUMN 12 ... bbbt b et b et b et h b e b b e se e b e 0 b e e b e e b e e e b e e b b e s b b e saebe S0 HE SRS AR SR L e R oA L e b e R e e b e b e e b e R et ebesebese s ese e
P aXeTe (U= o e =TotoTU o | OO
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......cccooeevvevneeee..... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccoviiiiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et eee et teesateeasntatasseannstaansssaanssaaansseessteessseesaseeesnteeaseeesaseeeasseesasbeesabe Saeeeeneeeeneeenaseeeaeeeeaneeean
Deduct amortization of premium @nd AEPIECIALION ...........o ittt et e e s eeea e e es e e eaeease e st e s e easeea e e eaeeem e e es e e ea e e st e st e mseenbeenbeenbeemeeantes Sheeerseesteesteasseaaseeaeeaaeenes
Total foreign exchange change in book/adjusted carrying value:

LS B B o] = S =T i TR o1 10 1o e A OO PRRTPNS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt b bbbt b b e b b e se e b e s e b e e b e e b e e b e s e b b e e b e b e saebe S84 H SR e AR SR L AR e R L e b e R e e b e b e e b e b et esbesebese s e s et s et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e b b e b e b bt bbb b e b b e e b et b et b e e e b o8 e SR e R e e s e bbb e bbb b n e

0T e = S e Ty A o] [0 Ty W B O OO
Book/adjusted carrying value at end of current period (LINEs 1+2+3+4+5+6-7-8+9-10) .......cccuiiiiiiiiitiriirie ittt bbbttt ettt abe s Seeeee e e eeesee e e e e eeeneens
[DI=Ye [0 8 o) e=T W ToT o E=Te (4 a 11 C=To IR= a0 T 0L OO PERRPRRRRNY

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt bbbt bbb bR e bRt b bt bt bt bt e bt b 2mseemeessensee e e e e e e e e ennenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ............c.ccueueveeeeececeeteeeeeesctetetesesessseeaetesesesssaetesesesessssesesesssssssesesesesssssesesassssssssesasesessssesssasasans sestscsesesasanas 19,517,717
................... 5,444,743
....29,470

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

JaXeTe (U= o) e TotoTU o | USROS R PSRRI

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

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt ettt

4.3.Part 2, SECION 2, COIUMN 13 oo e e et e e e e e e e e e e e aaaeeeeeeesneeeeeeeessseeeeeennnnsseeeeennsnseeeeeeennsneeeeeanns

4.4, Part 4, COIUMN T oo b bbb b e e b e e b e b E e bR bbb bbb bbb

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........ouiuiieieieeeeeceete et eeecee et eeees e ete et e s eeseaetetesesesssssaesesesessssssetesesessssssesesasessssssesesesassssssesesesessnssansesasas esesesesesatstseaetenenanas (125)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.c.iiiuiioieieieieeeee oottt ettt et et es et s et et e e et e s et eseesessasesseeeeseseeseaeeneaen 2,052,999
DedUCt aMOTHZAtION OF PIEMIUM ........vieeceeeeeeiececeeee et ccaeeete s e s ssetese s s s ssssaese s s s sssssesesesesssssseses s sssasseses s s ssssssses s s s snseses s s sssnseses s s sssnsesesasssasansnsasas 2etstscsesesesassacaes 23,835

Total foreign exchange change in book/adjusted carrying value:

LTS R = IR 071373 T e TP 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt st e et h b e bt e b b ettt s s b et et tatae 2omensnseaetesesennsnaesesen s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......iuiuiieieieieieieteeeeeiec e et eees e esesese e e eseseeesee e e sesesee a2 e e s e s esee a2 e e s eseeeeeeae e seseseeee e s e e aesesesesanas Soisnens st etss s s e e s es 0

8.4, Part 4, COIUMN 15 ...ttt b et bbbt e £ bt E e E b€ eh b4 £ eE bbb £ e E SR b £ oL E b bttt b b s esennns et es e s et s 0 e 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN M4 L.ttt bbbt e bbb R b€ eh b4 £ eS8 b £ e E b £t e bbb et bbb s eeensns ettt es e st s s 0

9.2. Part 2, SECHON 1, COIUMN M7 ...ttt e s e e ea e e e e e e s e s eeesee 2 e s e s eeee e 222 s e s esee a2 22 s e s e e eeee a2 e se s e e eeee e s e seaesesesasnas SoisnenE et eb s s s ine e s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt ettt b et e st h b e b e et a st h b et ettt s b et et tacae 2osensnseaetesesennsnae s sn s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeete ettt ettt ettt eae et et et et et et et e s e se s esss et et e b et essssases e s e s et et e s esesese s eses et e b et esesessases s es et et eseasas s es s s et eb b ebee et et neea bbbt eetae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cccoiiiiiiiiiiiniiiiesese s e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......cceevevrereerereeieeeceetetesesesecaetesesesesssaesesesesssesesssesesssetesesesananes setsesesesenanas 22,914,971
(DTt Lot (o) =TI aTeT g F=Te Lo Ty (=T o JR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccuiuiioieececeeeeeeeectcte et ee e ettt eseesseeaetesesessssesesesssessesesesesesensssesesasssenssassesesensnanan ceebesesessacnes 22,914,971
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE 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 .........ccoeveveveeeeeeeeeee e 9,635,826 |.......ccoovnve 8,725,020 | 9,586,772 |...covvree. 9,740,241
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 9,635,826 8,725,020 9,586,772 9,740,241
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 3,999,821 3,419,457 4,046,331 3,975,110
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 631,176 568,888 631,355 625,000
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 5,682,490 5,126,382 5,685,244 5,850,297
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeea e 2,714,671 | 2,635,057 |.coeeree 2,703,070 |.ccveeens 2,720,544
Identified Funds, Unaffiliated Bank 9. CaANAdA ... e 101,324 [ 95,461 oo 102,249 ..o 100,000
Loans, Unafilated Cortiicates of 10._ Other Countries 149,664 143,727 149,352 150,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 2,965,659 2,874,245 2,954,671 2,970,544
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 22,914,971 20,713,993 22,904,372 23,161,192
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . .0 . ]
Industrial and Miscellaneous 21, CaNada ...coocceeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 22,914,971 20,713,993 22,904,372
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7
No Maturity
Over 20 Years Date

10
% From Col. 8
Prior Year

9
Total from Col. 7
Prior Year

8
Col. 7 as a % of
Line 12.7

Over 1 Year Over 5 Years Over 10 Years
Through 5 Years | Through 10 Years | Through 20 Years

12
Total Privately
Placed (a)

11
Total Publicly

NAIC Designation 1 Year or Less Total Current Year Traded

1. U.S. Governments
TANAIC T s 1,462,513 |............... 4,298,923 |.............. 3,492,999 |....ccooee.. 303,003
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o

............... 9,635,826

............... 7,032,501 e 9,635,826

1.7 Totals

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

2.7 Totals

GoIs

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

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..

3.4 NAIC 4

3.5 NAIC 5

3.6 NAIC 6

3.7 Totals 129,365

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T et
42NAIC 2 ..

.................. 100,028

4.3 NAIC 3
4.4 NAIC 4

45NAICS ..
46 NAICE ...

4.7 Totals 0 100,028 506,148 25,000 0 XXX 631,176 2:8 875,839 4:5 631,176 0

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

723,166

3,915,497

5,682,490

5,199,009

.............. 5,682,490

398,752

723,166

3,915,497

155,387

489,688

5,682,490

5,199,009

5,682,490




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 506,377 |.cooveennne 1,259,037 200,252 |...ooveeceeerneneeeeees O Joccciceeee O [ O XK [ 1,965,667 B [ 1,339,585 9 [ 1,360,538 605,129
6.2NAIC 2 .. ...52,030 |... 746,974 |.... ...200,988 w0 . . ...999,992 |.. A .1,300,343 |.... LBl | ..900,328 |.. ...99,664
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6

6.7 Totals

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..

7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e e 0
B.2NAIC 2 .o 0
8.3 NAIC 3 ..
8.4 NAIC4 .. .
BENAIC S .o 0
B.BNAIC B ..o 0

8.7 Totals 0

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
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 ...
10.5NAIC5 ...
10.6 NAIC 6

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE 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

12.2NAIC 2 ...

12ANAIC oo (d) oo 2,425,618

....146,974 |....

...200,988

...999,902 |.

900,328 |..

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
.............. 6,510,519 |............. 11,416,873 |..................993,893 eeeeeeeeeneneneeeiens 0 o 21,914,979 reeveeeenen e 21,309,850 |.................. 605,129

...99,664

12.3NAIC 3 e () i O e O e O e O [ O e O e O e 0L0 OO e XK i 0
124 NAIC 4 i (D) e O e O e O e O [ O e O e O e 0L0 | OO e e XK e e 0
125 NAICS .o (D) el O [ O e O e O e O e D) e O 000 XK e e XXX s 0
12.6 NAIC 6 ... N . 0
12.7 TOtalS .o 648 |l 7,257,493 |............ 11,617,861 | 993,893 |....cocveveene 568,077 |.ocvveeeevercicieine 0((b) ... 22,914 971 oo 100.0 |............ D, %, CTRTI ORI D9, 0. NN R 22,210,179
12.8 Line 12.7 as a % of Col. 7 10.8 31.7 50.7 4.3 2.5 0.0 100.0 XXX XXX XXX 96.9
13. Total Bonds Prior Year
13ANAIC T e 2,108,653 |.............. 4,577,817 |.............. 8,211,824 |.............2,752,981 |....coieeeren. 566,098 [..oeeeeeeen O [ XX e XXX e fe 18,217,373 oo 93.3 | 17,986,013
13.2 NAIC 2 402,429 ..o O [ O o O [ XK e XXX e e 1,300,343 oo 6.7 | 1,200,739

14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12

13.3NAIC 3 oo O i O e O e O [ O e O O XXX e XK [ 0. ...0.

13ANAIC A e O e O e O L 0 [ O e O O XXX e XX [ 0. ...0.

13.5NAIC5 ... 0. ...0.

13.6 NAIC 6 ... 0 0.

137 TOtalS .o e 2,108,653 |.............. 5,475,732 |...oovneeee. 8,614,253 |............... 2,752,981 (o) ..o 19,517,717 | 100.0 [.ooveneee 19,186,753
13.8 Line 13.7 as a % of Col. 9 10.8 28.1 44 1 14.1 100.0 XXX 98.3

14. Total Publicly Traded Bonds

TAANAIC T e 2,419,137 | 6,011,682 |............ 11,317,062 |.....ccc.eerrn 993,893 | 568,077 [ 0 o 21,309,850 oo 93.0 [ 17,986,013 21,309,850
14.2NAIC 2 ... ...52,030 |... . ...900,328 |.. 1,200,739 | 8.2 [ 900,328 |..
14.3NAIC 3 ... e 0 e O [ O o O e O e O e O e 0.0 | 0. w0
144 NAIC4 ... 0. 0. 0. 0.
TA5NAICS e esee e 0 [ O e O e O e O e O [ 0 [ 020 | 0 [ 000 | 0
T4B NAIC 6 ... 0 0 0 0
14.7 TOtalS ..ot e 2,471,168 |...............6,758,656 |.............11,418,386 |.................. 993,893 |.................. 568,077 |.oeovrrirrrrrneeen O [ 22,210,179 19,186,753 22,210,179
14.8 Line 14.7as @ % of Col. 7 ..oveueeveninnnnforeiccccc 1 | 83004 [ BT |5 206 | 000 [ 100.0 oot XXX e XK e e XX o 100.0

15. Total Privately Placed Bonds
151 NAIC T e
15.2NAIC 2 ...
153 NAIC 3 oo
154 NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...

.................. 605,129
...99,664

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

Section 12 0.0 2.2 0.9 0.0 0.0 0.0 3.1 XXX XXX XXX XXX 3.1
(@) Includes $  orrerreiinene 698,312 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $ ........cccecoeururrrnccnnns 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo 0 current year, $

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

0 prior year of bonds with 5G| designations and $

0;NAIC2 $

................. 0 current year, $

0; NAIC3 $

................................. 0 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.

0 NAICA $ oo

0; NAIC5 $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE 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 ............cccoveeirecineeneineienens e, 1,273,364 |..coceeeeee 3,875,764 |............... 3,169,736 XXX ovvvivee oo 8,318,863 |......ovvveveeeenn36.3 [ 5,476,498 |.....cccvveeeen 2801 | 8,318,863

1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

... 189,149 .

...423,159 |..

..323,263 |..

1,316,963 |..

. 1,556,002 |...

1,316,963 |.

N

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

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

2.05 Totals

w

3.01 Issuer Obligations .....................

3.02 Residential Mortgage-Backed Securities

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

3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

129,365

3,301,977

3,999,821

Possessions, Guaranteed
4.01 Issuer Obligations ...........cccce..

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

.................. 100,028

.................. 506,148

631,176

4.02 Residential Mortgage-Backed Securities ... 0. 0. 0.

4.03 Commercial Mortgage-Backed Securities .......... |ccovvieiiiiivieec 0 o [0 T 0 oo O foe 0 | XK o 0

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 . .

4.05 Totals 0 100,028 506, 148 631,176 2.8 875,839 4.5 631,176 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Oblgations ..........cccovveeeeeeeeeenensenseees fooviiieeeene 375,000 |.ooveriieiene 509,389 |....cconene 3,762,455 |...cocveee 100,732 oo 487,821 |............ D.0.0 SN 5,235,397 [ociviiiin 22.8 | 4,711,827 [ 249 [ 5,235,397

5.02 Residential Mortgage-Backed Securities ... .23,752 |. ..213,777 .. ..153,042 |.. .. 54,655 ... 1,867 |.... ...447,093 |.. 487,181 |... ...447,003 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [0 [0 T [0 T [0 R (V1 TSR 6 & R RO 0 v 000 oo 0 e 000 oo 0

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0 . 0 . 0

5.05 Totals 398,752 723,166 3,915,497 155, 387 489,688 XXX 5,682,490 24.8 5,199,009 26.6 5,682,490
6. Industrial and Miscellaneous

6.01 Issuer OblIgations ..........cccovverereeeeeeeenenrseeees fooviiiieieeene 558,407 |.....c......... 2,006,011 [ooeoeiiees 401,240 oo [V (V1 D 0.0 ST 2,965,659 |..coveiiiiiine 12.9 [ 2,639,928 ..o 13.5 [ 2,260,866 |.......cccenvee. 704,793

6.02 Residential Mortgage-Backed Securities ...

6.03 Commercial Mortgage-Backed Securities ..........
6.04 Other Loan-Backed and Structured Securities ...

6.05 Totals

~

. Hybrid Securities

7.01 Issuer Obligations ............c.c.......

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

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

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

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

8.05 Affiliated Bank Loans - Issued

8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE 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
2 5 6 7 8

1 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 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 e (V1 TR 0.0 e [ TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ...........ccccevreenenncincines oo 2,264,747 |.cvie 6,620,557 |.............. 11,141,555 |, 636,234 |...cooovirieenn 487,821 | XXX o 21,150,915 [ 9223 | XXX o XXX o 20,446,122

12.02 Residential Mortgage-Backed Securities .......... [o.ccocooieninns 212,901 | 636,936 |.....ccovenenne 476,305 |..ooveiieenne 357,658 |...oveiieeen 80,256 [ XXX [ 1,764,086 |l 7T e XK e XXX 1,764,056

12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

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

B R, 2,477,648

12.09 TOtalS ...ooeeeiieiieieeieeeee e [oeenieeienn 2,477,648 | 7,257,493 |.oovvennne. 11,617,861 |.oeeeveiins 993,893

12.10 Line 12.09 as a % of Col. 7 10.8 31.7 50.7 4.3 2.5 0.0 100.0 96.9
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccceveririnienininiiiniis foeeieeiceeen 1,779,550 .o 4,707,513 ... 487,462 |............ D.9.0, RN RUNR XXX v 17,474,533 17,143,569

13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

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

13.08 Unaffiliated Certificates of Deposi
13.09 Totals
13.10 Line 13.09 as a % of Col. 9

2,043,183 |.

2,043,183 |..

B R, 2,108,653

10.8

................ 5,475,732
28.1

................ 8,614,253
4.1

................ 2,752,981
14.1

.............. 19,517,717
100.0

19,186,753
98.3

14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccceveereeniniieiiienienene
14.02 Residential Mortgage-Backed Securities

14.03 Commercial Mortgage-Backed Securities ........
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
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12

................ 2,258,267

.212,901 |...

................ 6,121,720

..636,936 |..

10,942,080

636,234

..357,658 |..

20,446,122

1,764,056 |.

17,143,569

2,043,183 |.

20,446,122

1,764,056 |..

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

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 ....ooeeeviiiiiciicicciecics
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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

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

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE 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 ...........cccccevevevens foereeenieiiicecccc O TP | TS [0
2. Cost of cash equivalents aCqUIrEd ..............ococveveveueueueceieieeeieeeeeseeeie e | 134,503 [ 0 o 134,503 oo
3. ACCIUAI OF DISCOUNL ... [roneen s O TP | TS [0 T
4. Unrealized valuation inCrease (dECrease) ..........ccovuereereenieeiienieenenseeseeseens |oereesieenieen e 0 oo 0 (1 T
5. Total gain (105S) 0N diSPOSAIS .......ccoueiiiiiiiiieieieieeee s |oe e O TP | TS [0
6. Deduct consideration received on diSPOSAIS ............ccccveveveveverevieeiereeiieieeiens | 134,503 [ 0 o 134,503 oo
7. Deduct amortization of Premilm ...........ccoiciiiiiiiiiiesiee e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01
8. Total foreign exchange change in book/adjusted carrying value ............cccco. foreviiininiiniiciicn, 0 oo 0 (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis O TP | TS [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree e O TP | TS (O
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e 0 oo 0 e (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 0 0

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE 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
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 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
CuUsIP 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
912828-2R-0 ..... UNITED STATES TREASURY LA e 246,514 |...92.6523 |..........ounnnn. 231,631 |oeveeniiiinnnn 250,000 .....cevvnnnnnn 248,258 |ooiininiiiinnnn0 i 382 0 00 ]00002.250 2410 [FA s v 2,125 | 5,625 |....10/24/2017 ...|....08/15/2027 ...
912828-3U-2 ... UNITED STATES TREASURY .. A ..34,933|...99.8663 |... 085,000 |eeeernnieeeeennn 34,999 [0 e 14 0 0]l 2375 | 2.416 ....01/25/2018 ...|....01/31/2023 ...
912828-3U-2 ..... UNITED STATES TREASLRY .. A ...99.8663 |... ..265,000 |ooevveinnennnnnnn 264,991 [0 106 [0 0000022375 | 2.416 ....01/25/2018 ...|....01/31/2023 ...
912828-5N-6 ..... UNITED STATES TREASURY .. A ...96.3086 |... ... 150,000 |-eevenneeeeennn. 146,417 [0 | 348 [0 0]l 2,875 | 3.749 ....09/13/2022 ...|....11/30/2025 ...
912828-6X-3 ..... UNITED STATES TREASLRY .. A ...93.6797 |... 1,700,000 |.oevenneeennnn 1,596,133 [oeiiiiiiinn 0 3,934 [0 0l 2,125 | 4.060 ...11/18/2022 ...|....05/31/2026 ...
912828-J2-7 ..... UNITED STATES TREASURY .. A ...95.2070 |... 250,000 Jeeeerrnieeeeennnnd9,797 [0 s 92 o0 k0 )00222.000 |- 2.197 ....10/02/2017 ...|....02/15/2025 ...
912828-J2-7 ..... UNITED STATES TREASLRY .. A ...95.2070 |... . 150,000 |.. 149,393 |0 [ 276 0 0 ]400022.000 2.19% ....10/02/2017 ...|....02/15/2025 ...
912828-P4-6 ..... UNITED STATES TREASURY .. A ...92.5781 |... . 200,000 |.. 197,969 |eeeeiiiiieeinn0 o625 |0 [0 ]l 10625 1.962 ....03/14/2016 ...|....02/15/2026 ...
912828-P7-9 . UNITED STATES TREASURY A ...99.5409 |. . 500,000 499,786 |.. .1.769 ....03/14/2016 .. 02/28/2023
912828-83-5 . UNITED STATES TREASURY AL ...98.4258 |. 125,043 |.. .1.305 ....06/30/2016 .. 06/30/2023
912828-T9-1 ..... [UNITED STATES TREASURY A ...97.5195 |. .348,544 |.. ... 2.134 ....11/21/2016 .. 10/31/2023 ...
912828-U2-4 ... UNITED STATES TREASURY .. A .. 339,583 |...92.5820 |... 345,676 |eeeeieeeenn0 e 1,056 |0 0 ]02222.000 .. 2.336 ....11/21/2016 ...|....11/15/2026 ...
912828-V9-8 ..... UNITED STATES TREASLRY .. A .. 130,196 |...93.1914 |... 130,740 el [ 449 0 00022200 3.0M ....06/08/2022 ...|....02/15/2027 ...
912828-V9-8 ..... UNITED STATES TREASURY .. A .. 62,687 |...93.1914 |..............een 60,574 |ooeeiiiieennnn 65,000 [ooieiiiiiie e 62,948 o0 o856 |0 0 ]l 20250 3.0M ....06/08/2022 ...|....02/15/2027 ...
912828-14-8 ..... UNITED STATES TREASLRY .. A 971183 [ 242,788 250,000 [ 249,752 |0 [ 208 |0 [0 2,125 2.212 ....03/29/2017 ...|....02/29/2024 ...
912828-YB-0 ..... UNITED STATES TREASURY .. A ...86.9883 |.......oeeeeenn 347,953 |ooiiiiieeennn.. 400,000 foiiiiiiineeenn 394,740 eveniiiiieinn0 e 740 |0 [0 ]l 10625 1.837 ...12/12/2019 ...|....08/15/2029 ...
912828-20-6 ..... UNITED STATES TREASLRY .. A L. 79.3750 |.oiiiviiiiennnnnn 23,813 [ 30,000 [oiiiiinnnn 29,701 il 0 [ 39 0 [0 0000625 L 0.764 ....06/03/2020 ...|....05/15/2030 ...
912828-20-6 ..... UNITED STATES TREASURY .. A ...79.3750 |... . . . 218,758 |0 e 164 0 [0 ]l 00625 . 0.704 ....06/03/2020 ...|....05/15/2030 ...
912820-AE-1 ..... UNITED STATES TREASLRY .. A ... 78.9492 |... 394,746 |.... . 500,000 |.. 492,572 o0 [ 940 0 [0 ]000.625 0.827 ....10/29/2020 ...|....08/15/2030 ...
91282C-AV-3 . UNITED STATES TREASURY AL ...80.1797 |. ..681,527 |. . 850,000 .839,418 |.. .1.040 ....01/21/2021 .. 11/15/2030
91282C-BL-4 . UNITED STATES TREASURY A .. 81.7617 |. ..327,047 |. . 400,000 397,947 |.. L1191 ....02/12/2021 .. 02/15/2031
91282C-CB-5 . UNITED STATES TREASURY AL ...84.3711 . 300,000 .300,702 |.. .1.595 ....06/28/2021 .. 05/15/2031
912820-CS-8 . UNITED STATES TREASURY ...81.3633 |. . 300,000 .297,720 |.. .1.344 ....08/26/2021 .. 08/15/2031 ...
91282C-DY-4 . UNITED STATES TREASURY .1 ...85.1328 |. . 200,000 198,179 |.. ... 1.985 ....03/10/2022 .. 02/15/2032 ...
912820-EF-4 ..... UNITED STATES TREASLRY .. .1 ...93.9805 |... . 200,000 |.. +..200,449 |ooeeiiniinnn0 [ (79) 0 0 ]4002.500 2.444 ....03/30/2022 ...|....08/31/2027 ...
91282C-EY-3 ..... UNITED STATES TREASURY .. .1 . . ...96.9336 |... . 200,000 |.. 10:200,239 |eeeiiieeeenn0 e (38) |0 0 ].02223.000 . 2.951 ....08/02/2022 ...|....07/15/2025 ...
912820-FE-6 ..... UNITED STATES TREASLRY .. ] eeeeeeee | TLAFE L .. 297,738 |...97.1641 291,492 |.... . 300,000 |.. L. 297,994 0 286 0 0080125 3.3% ...08/24/2022 ...|....08/15/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 8,272,088 | XXX 7,649,576 8,475,000 8,318,863 XXX XXX XXX
36179V-HF-0 ..... G2 MABS30 ~ RMBS .....evvniiiiiiiiiiiiiii s 848187 | 2,541 | 25,397 [0 25,556 |0 e 46 |0 [0 ]1002.500 2.398 ....03/12/2020 ...}|....03/20/2050 ...
36179V-VX-5 ..... G2 MA6930 - RMBS ... ...84.5532 |...coiuniieeennnn609,291 |ouiiiiiiennnnl. 720,601 [ 750,326 o0 e 1,020 |0 [0 ]0222.000 . 1.404 ...09/29/2020 ... |....10/20/2050 ...
36179V-20-6 ..... G2 MA7051 - RMBS ... A . ...84.4884 |... . .. ..314,085 |0 [ 403 0 0 1400022.000 1.360 ... 12/17/2020 ...|....12/20/2050 ...
361790-BY-3 ..... G2 MA7255 = RMBS .....cceveunriermnnnnnneernnnnnnnenennnns fons vee [ nnees [4 ceniinnns b LA s 226,460 |...87.1940 |.................190,516 |.....oeierennnnn 218,496 [.....coevnnnnnnns 227,046 [...oooeeeneeenn 0 e 1,425 |0 0 )11 2,500 ). 1.880 ...03/09/2021 ... |....03/20/2051 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 1,314,684 | XXX 1,075,444 1,265,241 1,316,963 XXX XXX XXX 2,210 26,524 XXX XXX
0109999999. Total - U.S. Government Bonds 9,586,772 | XXX 8,725,020 9,740,241 9,635,826 XXX XXX XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 XXX XXX XXX XXX
373384-2X-3 ..... GEORGIA ST LLAFE L 254,508 |...96.9980 245,000 [.oeeiiinnnnnnns 247,384 |.oeveneieiinnnn0 oo (1,080) |0 [0 s 4.250 |...... 3.760 ...07/21/2015 ...|....02/01/2030 ...
373384-2X-3 ..... GEORGIA ST ... .. 1.AFE ..|... .. 223,344 1...96.9980 |... ..215,000 |.. 217,090 o0 e (7)o 0 [0 4.250 |...... 3.761 ....07/21/2015 ...|....02/01/2030 ...
373384-5C-6 ..... GEORGIA ST ... .. 1.AFE ..|... .. 257,750 |...85.5470 |... ..250,000 |.. 253,908 |oevveniiiiennnn0 [ (1,210) o0 0 2.800 |...... 2.212 ....09/23/2019 ...|....02/01/2032 ...
373384-75-8 ..... GEORGIA ST ... .. 1.AFE ..|... .. 334,828 |...89.4830 |... ..330,000 |.. 102830,000 |eeeeiiieeeennn0 e (814) |0 [0 3.250 |...... 3.250 ...05/31/2019 ...|....07/01/2031 ...
373385-CB-7 ..... GEORGIA ST ... .. 1.AFE ..|... .. 318,312 |...84.69%0 |... . 300,000 |.. 310,430 |eeeeiniiennn0 [ (2,403) |0 [0 3.300 |...... 2.401 ....08/14/2019 ...|....02/01/2037 ...
373385-FX-6 ..... GEORGIA ST ... .. 1.AFE ..|... .. 495,593 |...73.7720 |... 368,860 |.... . 500,000 |.. 1. 495,900 |eeveiiiieeenn0 [ 284 |0 [0 1.350 |...... 1.429 ....06/22/2021 ...|....08/01/2032 ...
373385-FX-6 ..... GEORGIA ST 1AFE .. ...73.7720 |. ..331,974 | 450,000 452,920 |.. .1.350 |......1.260 ....08/19/2020 .. 08/01/2032 ...
419792-J7-2 . HAWALL ST ... .1.CFE .. . 100.7300 |. 200,000 200,000 |.. . 4.925 |......4.926 ....10/20/2022 .. 10/01/2028 ...
605581-MH-7 ..... MISSISSIPPI ST ... 1.CFE ..|... ...87.4950 |... . 100,000 |.. .. 100,000 J.oeeeeeniiinennn0 fooiiiiiiiennnn0 el 0 0 2.215 |...... 2.214 ...09/27/2019 ...|....10/01/2028 ...
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649791-PY-0 ..... [NEW YORK ST ..evvveniiiiiiiiiniiiiiiineeeceinieeeceennns [oee e oo 1,2 e L ABFE s 200,108 |...83.1390 |.......eunerennns 166,278 |.......eeeneeen 200,000 [ovveenennnnnnnn200,072 foecinniinnennn0 e (1) [0 0 s 2.900 |...... 2.894 [FA oot |oeviiiiiniiines 2,191 ....10/29/2019 ...|....02/15/2033 ...
68608K-NE-4 ..... |- 1.BFE ... ... 36,211 ]. 101.3280 |... 035,465 |eeeeniieeeeennn 35,000 [nniieinnneee 35,175 |0 [ (103) 0 [0 5.742 |...... 5.409 [FA ...... .. 837 |... ....02/04/2009 ...|....08/01/2024 ...
68609T-7H-5 ..... |- 1B FE ... .. 100,000 |...94.6360 |... ... 94,636 |............e... 100,000 |.......eeeeenn 100,000 Joeeiiiinniiinnnn0 [0 0 0 3.492 |...... 3.492 ...05/11/2022 ...|....05/01/2028 ...
68609T-NH-7 ..... |- 1.BFE ... .. 40,000 |...85.3470 |... 34,139 40,000 [ennnieiinineen40,000 eeeiiiieeeeennn0 [0 0 [0 2.246 |...... 2.246 ....10/09/2019 ...|....11/01/2029 ...
68609T-NH-7 ..... |- 1B FE ... ...85.3470 |... ...93,882 |....oeiieennn 110,000 [o.nnnneeeeenn 110,000 occeveinininnnn0 [0 0 0 2.246 |...... 2.246 ...10/09/2019 ...|....11/01/2029 ...
76222R-YC-0 ..... RHODE ISLAND ST & PROVIDENCE PLANTATIONS .. |- 1.CFE ... ...98.0340 |...eevnuniieeeennn 14,705 | 15,000 [oeiiiiieee e 15,074 |0 e (54) |0 o0 e 3.000 |...... 2.620 ...04/17/2019 ...|....05/01/2024 ...
76222R-YD-8 ..... RHODE ISLAND ST & PROVIDENCE PLANTATIONS .. |- 1.CFE ... L..96.4740 |..ooovvinenennn 24,119 |0 25,000 [ e 25,197 o0 e (B 0 [0 3.000 |...... 2.650 ....04/17/2019 ...|....05/01/2025 ...
882723-PZ-6 ..... TEXAS ST .. 1.AFE ..|... ...98.5820 |....oevuieeeenn 147,878 |oniiiiiiinnnn 150,000 |oeeeeniieeeenn 183,712 |0 e (2,085) [0 o0 e 3.908 |...... 2.452 ....06/07/2019 ...|....10/01/2031 ...
882724-DA-2 . TEXAS ST 1AFE .. ...93.0000 |. .3.160 |......3.035 ....03/20/2019 .. 08/01/2028
917542-QV-7 . UTAH ST ... 1AFE . ...98.0890 |. .. .3.539 |......2.862 ...09/22/2011 .. 07/01/2025
97705M-SC-0 ..... WISCONSIN ST .1.BFE .. ...76.0980 |. ..50,000 |.. ......1.736 |......1.736 ....06/25/2020 .. 05/01/2032 ...
97705M-8C-0 ..... WISCONSIN ST ... 12 .. 1.BFE ..|... .. 150,000 |...76.0980 |... B . 150,000 |.. .. 150,000 0 . .0 N POV PO 1.736 |...... 1.736 ....06/25/2020 ...|....05/01/2032 ...
97705M-VN-2 ..... WISCONSIN ST .evveniiiiiuniniiiiiiiiiieeeiniineesennnnns foee ven | oeeeens 1o L ABFE i 200,000 |...81.4650 |.......ccoeennens 162,930 |oueeniiiiinnnnn 200,000 |.ieeevnnninens 200,000 [.oieeernnnininnns [ [ [ 0 )...... 1.402 |...... 1.402 ...09/02/2021 ... |....05/01/2029 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 4,046,331 | XXX 3,419,457 3,975,110 3,999,821 0 (9,678) 0 0 XXX XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 4,046,331 | XXX 3,419,457 3,975,110 3,999,821 0 (9,678) 0 0| XXX XXX XXX XXX
212204-0P-7 ..... CONTRA COSTA CALIF CMNTY COLLEGE DIST .. .. 1.B FE ..|... . 25,000 |...79.3690 |... ...25,000 |.. O 0 0 00000020563 |l 2.563 ....08/29/2019 ...|....08/01/2033 ...
346604-LP-4 ..... FORSYTH CNTY GA SCH DIST eeeeeeeeeeieeeeeeeeeeeeeeee foes e e | s .. 1.AFE ..|... ..200,000 |...85.5280 |... . 200,000 |.. ... 200,000 O 0 0 0 | 1713 1.713 ....11/17/2021 ...|....02/01/2028 ...
64966M-EF-2 ..... NEW YORK N Y vee |- 1.CFE ..)... .. 100,130 |...96.0550 |... . 100,000 |.. ... 100,028 JLUJ R (s V0 1 PO N RPN | I A~ | [ 1) AN 2.092 ....08/03/2016 ...|....08/01/2024 ...
758449-SC-7 ... REEDY CREEK IMPT DIST FLA ... |- 1.DFE ... .. 100,205 |...77.4290 |... . 100,000 |.. ... 100,157 O e () 0 o0 10002297 | 2.276 ...02/12/2020 ...|....06/01/2031 ...
95736V-FA-5 ..... WESTCHESTER ONTY N Y ...iiivivivniiiiiinnnniiinnnnnnns foee wen e | s L ABFE i 206,020 |. 102.2530 |.....ceunnnnnnns 204,506 |....oiiiiinnnn 200,000 [.oeeeernnniinens 205,991 |.eeneneeennn0 [ (29) eveiennnl0 el 01400005000 4.412 ... 12/15/2022 ... |....12/15/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 631,35 [ XXX 568,888 625,000 631,176 XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 631,355 | XXX 568,888 625,000 631,176 XXX XXX XXX
040654-YA-7 ..... ARIZONA ST TRANSN BRD HWY REV .....ccceeeveeieeeeennnns o SV [ 1T os L ABFE e 100,000 |...84.5630 100,000 |-vveeeeeeeennnnn 100,000 |-vvveeeeeeeennnn0 o0 0 [0 ]l 2,462 . 2.462 ....01/10/2020 ...|....07/01/2030 ...
047870-SN-1 ..... ATLANTA GA WTR & WASTEWTR REV . |- 1.DFE ... .. 100,912 |...75.6920 |... . 100,000 |.. 100,732 0 [ (88) |0 00022257 2.155 ....10/30/2020 ...|....11/01/2035 ...
051249-H8-9 ... AUGUSTA GA WTR & SEW REV |- 1L.EFE ... .. 180,000 |...99.4000 |... . 180,000 |.. . 180,000 |-eeeeeiieeeennn0 o0 0 [0 ]....3.800 .. 3.79 ....07/17/2013 ...|....10/01/2023 ...
051249-HB-9 ..... AUGUSTA GA WTR & SEW REV .. SD.. .. 1.EFE ..|... .. 120,000 |...99.4000 |... . 120,000 |.. 120,000 |eveeeeniiieennnn0 [0 0 0140003800 . 3.800 ....07/17/2013 ...|....10/01/2023 ...
052414-TE-9 ..... AUSTIN TEX ELEC UTIL SYS REV .. .. SD.. .. 1.DFE ..|... ..100,000 |...84.2540 |... . . 100,000 |.. . 100,000 |-eveeeiieeeennnn0 o0 0 [0 2,785 2.785 ....07/31/2019 ...|....11/15/2031 ...
072024-WS-7 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . .. SD.. |- 1.CFE ... .. 150,000 |...87.6020 |... 131,408 |.... . 150,000 |.. o 150,000 |veeeniiiiiinnnn0 o0 0 [0 2,574 2.574 ....09/20/2019 ...|....04/01/2031 ...
130770-Q0-4 ..... CALIFORNIA ST UNIV REV |- 1.DFE ... ..200,706 |...79.1020 |... 158,204 |.... . 200,000 |.. 100:200,609 |-eeeiiieeeennn0 e (72) |0 0 | 1LTO4 1.752 ....08/25/2021 ...|....11/01/2030 ...
164243-VX-2 CHEROKEE CNTY GA WTR & SEW AUTH REV .. .. 1.B FE ..|... ...89.0750 |... 218,234 |.... s 245,000 |oeeeeenineenn0 [0 0 000012900 1.900 ....06/27/2020 ...|....08/01/2027 ...
199144-WY-8 ..... | COLUMBUS GA WTR & SEW REV ............ .. 1.CFE .. ...89.3200 |. .. 178,640 |. 200,000 200,000 |.. .2.544 ....11/20/2019 .. 05/01/2028
235036-4R-8 . DALLAS FORT WORTH TEX INTL ARPT REV .1EFE .. ...83.5000 |. ..208,750 |. 250,000 245,735 |.. .2.798 ....03/01/2022 .. 11/01/2030
261172-QE-3 ..... DOWNTOWN SAVANNAH AUTH GA REV ... .1.BFE .. ...92.1870 |. ..313,436 | 340,000 .340,327 |.. .3.581 ....09/14/2018 .. 08/01/2029
261172-QE-3 ..... DOWNTOWN SAVANNAH AUTH GA REV . .1.BFE .. ...92.1870 |. .345,701 ..375,000 .375,366 |.. .3.581 ...09/14/2018 .. 08/01/2029 ...
346609-LP-3 ..... FORSYTH CNTY GA WTR & SEW AUTH REV . .. 1.LAFE .. ...85.2140 |. ..213,035 ..250,000 .250,000 |.. ......2.374 ....02/18/2022 .. 04/01/2030 ...
403720-HA-6 ..... GWINNETT CNTY GA DEV AUTH REV 2 e [ TAFE L ...84.1620 |... 420,810 |.... . 500,000 |.. 487,821 0 389 0 [0 40140 4.319 ...11/07/2018 ...|....09/01/2043 ...
403757-AP-2 ..... GWINNETT CNTY GA URBAN REDEV AGY REV ... N2 e | LA FE L ...91.1040 |... ..136,656 |.... 150,218 o0 e (149) |0 0 ]02223.900 . 3.770 ....12/18/2018 ...|....09/01/2032 ...
403757-AP-2 ..... GWINNETT CNTY GA URBAN REDEV AGY REV ... 2 e | TAFE L ...91.1040 |... 45,552 50,000 oainiiinnn 50,072 [0 [ (88) o0 |0 110032900 . 3.772 ....12/18/2018 ...|....09/01/2032 ...
451174-AD-8 ..... IDAHO ENERGY RES AUTH TRANSMISSION FACS ... A e [ 1.CFE Ll L..91.2740 |.oeeeiiieeeeenl 91,274 |t 100,000 [nneeeiiieeee 100,000 |eveeieeeeeeend0 o0 |0 [0 2,952 2.952 ....09/12/2017 ...|....09/01/2028 ...
ATTT0V-AY-6 ..... JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ . A1 [ 1D FE L ...96.9500 |................. 145,425 |...oiieiennnl 150,000 [oiiiiiinnnnn 155,442 |0 e (807) |0 [0 00030985 L 3.313 ....04/03/2019 ...}|....01/01/2029 ...
574297-DZ-7 MARYLAND ST STAD AUTH SPORTS FACS LEASE ... N A |- 1.BFE ... ...90.1250 |... +.50,000 |oeeerrnieeeennnnn50,000 funiiiiiiiiee0 o0 0 0l 30181 3.181 ...05/08/2019 ...|....03/01/2029 ...
591745-78-7 . METROPOL ITAN ATLANTA RAPID TRAN AUTH GA .. 1.CFE .. ...87.3480 |. ..275,000 .239,389 |.. .4.886 ....11/18/2022 .. 07/01/2027 ...
591745-7T-5 . METROPOL ITAN ATLANTA RAPID TRAN AUTH GA .. 1.CFE .. ...85.0710 |. . 150,000 150,000 |.. ... 1.746 ....12/10/2021 .. 07/01/2028 ...
594698-TB-8 ..... MICHIGAN ST STRATEGIC FD LTD OBLIG REV .... ... 1.CFE ..|... ...84.2710 |... . 200,000 |.. ..200,000 J.oeeeenninnennnn0 [0 fiennnl0 002,770 2.770 ...03/03/2022 ... |....10/15/2029 ...
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68607V-26-5 ..... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE L ACFE s 75,000 |...99.5190 (O S | R PN | AR | B EN 2.455 |...... 2455 A0 ooes feeeeiiiiiiii 460 [oeiiiiiiinnnnns 1,841 |....03/28/2019 ... |....04/01/2023 ...
68607V-29-9 ..... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE ... .. 1.CFE ..|... ...94.1360 |... JL I N | [ ARt | B IEUPRPRRTIN | B AT 2.715 |...... 2.715 ...03/28/2019 ...|....04/01/2026 ...
79765R-411-6 ..... SAN FRANCISCO CALIF CITY & CONTY PUB UTIL .... .. 1.DFE ..|... ...83.3040 |... LU R < ST AR | N RN | ) AN 2.803 |...... 4.924 ....11/18/2022 ...|....11/01/2031 ...
82707B-DU-0 ..... SILICON VY CLEAN WTR CALIF WASTEWTR REV .. 1.CFE ..|... ...78.6750 |... .. . JLO I N | I ARt | B APPSR | B FOT 2.082 |...... 2.082 ....03/03/2021 ...|....08/01/2032 ...
86932U-0G-8 ..... SUSTAINABLE ENERGY UTIL INC DEL ENERGY E .......... ...87.5460 |... . . 100,000 |.. ... 100,000 O 0 o0 0 ) 2.204 |...... 2.294 ...04/30/2020 ... |....09/15/2028 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue XXX 4,713,212 5,400,000 5,235,397 0 XXX XXX XXX XXX
3128\J-WV-8 ..... FH G08659 - RMBS ...93.2020 |....oovuiieennnn 78,864 |ounnniiiiinn 84617 83,784 |0 e (283) [0 0 3.500 |...... 3.654 ....056/02/2018 ...|....08/01/2045 ...
31335A-BE-7 ..... FH G60037 - RMBS ...91.235 |... 112,165 |0 e (283) |0 [0 3.000 |...... 3.515 ....08/08/2018 ...|....10/01/2043 ...
3136AA-XU-4 ..... FNR 2012-133 EB - CMO/RVBS .. ...91.5055 |... L2511 0 e (275) 0 0 3.000 |...... 2.863 ...09/01/2017 ...|....12/25/2032 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue
Backed Securities 449,377 | XXX 413,170 450,297 447,093 XXX XXX 1,161 13,932 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 5,685,244 [ XXX 5,126,382 5,850,297 5,682,490 XXX XXX XXX
00841#-AA-7 ..... ADVANTAGE CAPITAL 2015 STATE TAX CREDIT ..evvvvvvvnnnfoee von | e | s LADFE e 4,966 |...96.6690 |.........oceeernnnn 6,326 |.cevnniiiiiiinnnn 6,544 |t 6,480 |..ooovvnnnennnnd0 o 174 [0 0111002000 . 2.958 ....07/28/2015 ...|....05/15/2023 ...
12189L-AM-3 ... BURL INGTON NORTHERN SANTA FE LLC oevveeveeeeneeeeee [ e e 1,2 s .. 1.G FE ..|... ..100,000 |...99.6762 |... . 100,000 |.. ... 100,000 |-eeeeiieeeennnn0 o0 0 [0 ].02223.000 . 2.999 ....03/06/2013 ...|....03/15/2023 ...
13645R-AY-0 ..... CANADIAN PACIFIC RAILWAY CO ...oovvvvvnneeecivnineeeeea oo e [ Connn | 1,2 s .. 2.BFE ..|... .. 102,249 |...95.4612 |... . 100,000 |.. 101,324 0 [ (228) |0 00040000 3.717 ...08/21/2018 ...|....06/01/2028 ...
141781-BY-9 ..... CARGILL INC ..eeeeeee e eeeee e eeee e eeeene e eeeen oo wee | [1,2 s .. 1.F FE ..|... .. 498,783 |...99.6684 |... . 500,000 |.. 498,837 o0 e B4 0 0 ] 4875 4.965 ....11/18/2022 ...|....10/10/2025 ...
172967-GL-9 ..... CITIGROUP INC .vveniviiininnieriiniineeseeneieeeeennnns [ ven | | s .. 1.G FE ..|... ... 89,787 ]...99.7685 |... ...90,000 |oeevveiinineennnnn89,996 [0 i 28 o0 00000030375 | 3.402 ....02/14/2013 ...}|....03/01/2023 ...
172967-GL-9 ..... CITIGROUP INC .eeeeeeeeeeieneeeeeeneeeeemeneeeeeeeeenee [ S0 e | s .. 1.G FE ..|... .. 109,739 |...99.7685 |... . 110,000 |oeeevennneeeennnn 109,995 [oiiiiiiiiin0 e e 29 [0 010080375 | 3.402 ....02/14/2013 ...|....03/01/2023 ...
24703T-AA-4 ..... DELL INTERNATIONAL LLC . .2.BFE .. . 52,611 |. 100.0624 |. 52,000 .5.241 ....05/18/2016 ..
278265-AE-3 ..... MORGAN STANLEY . 1.GFE .. 102,131 |...93.2898 |. . 100,000 .3.239 ....06/07/2017 ..
29364G-AJ-2 ... ENTERGY CORP ...... .2.BFE .. ..95,448 |...92.9498 |. . 100,000 ......3.517 ....02/28/2017 .. .
29717P-AQ-0 ..... ESSEX PORTFOLI0 LP . .. 2.AFE ..|... . 99,286 |...94.1245 |... . 100,000 |oeeernnnieeeeennn99,700 foueniiiiiniinen0 e 85 [0 0080375 | 3.472 ...10/27/2017 ...|....04/15/2026 ...
31428X-BF-2 ..... FEDEX CORP .. 2.BFE ..|... . 99,796 |...95.2527 |... . 100,000 Joeeeveiieeeennnnn 99,929 [0 v 21 o0 0000003250 | 3.273 ....03/21/2016 ...|....04/01/2026 ...
369550-BD-9 ... GENERAL DYNAMICS CORP ... .. 1.G FE ..|... . 99,616 |...99.4427 |... . 100,000 |oeeerrnieeeennnn99,970 foiiiiiiiien0 e 80 [0 080375 | 3.458 ....05/08/2018 ...|....05/15/2023 ...
391380-AA-3 ..... GREAT-WEST LIFECO FINANCE 2018 LP .. .. 1.F FE ..|... ..44,853 [...93.8869 |[........ccooeeeen 42,249 |oiiiniiiinnnnn 45,000 [oiiiiinnn 44,915 |0 [ 14 0 [0 ] 40047 L 4.086 ....06/15/2018 ...|....05/17/2028 ...
391380-AA-3 ..... GREAT-WEST LIFECO FINANCE 2018 LP .. .. 1.F FE ..|... . 54,821...93.8869 |... . reerernneennnn 94,896 |0 17 [0 0 [ 4047 4.086 ....05/15/2018 ...|....05/17/2028 ...
423012-AF-0 ..... HEINEKEN NV .. 2.AFE ..|... ..99,352 |...94.7586 |... . 100,000 |oeevvneninnennnnn 99,664 [0 i 59 o0 000000030500 |- 3.573 ....03/20/2017 ...|....01/29/2028 ...
46625H-KC-3 ... JPMORGAN CHASE & CO ... .. 1.F FE ..|... 149,481 |...96.5669 |... . 150,000 |oeeevnnnneeeennn 149,879 [0 e 56 [0 0 30125 | 3.166 ...03/27/2015 ...|....01/23/2025 ...
494368-BU-6 ..... KIMBERLY-CLARK CORP .. 1.F FE ..|... . 96,238 |...94.3262 |... 102,000 Joeeeveenineennnnn 99,392 [0 el 776 [0 L0 000002.750 | 3.624 ....09/07/2018 ...|....02/15/2026 ...
501044-DJ-7 . KROGER CO ... L2.AFE .. . 50,056 |...94.6652 |. 50,000 .3.686 ....08/25/2017 .. 08/01/2027
501044-DJ-7 . KROGER CO ... L2.AFE .. . 50,056 |...94.6652 |. 50,000 .3.686 ....08/25/2017 .. 08/01/2027
606822-BD-5 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . .. 1.G FE .. . 50,000 |...97.9371 50,000 . 3.406 ....02/26/2019 .. 03/07/2024
68233J-AZ-T7 ..... ONCOR ELECTRIC DELIVERY COMPANY LLC 1FFE .. . 99,738 |...96.0952 |. . 100,000 .. .2.981 ....10/22/2015 .. 04/01/2025 ...
808513-Bi-4 ..... CHARLES SCHWAB CORP .......cceveeeennnns 1FFE .. 101,598 |...94.6662 |. . 100,000 100,744 |.. ......3.101 ...08/21/2017 .. 04/01/2027 ...
85440K-AB-0 ..... LELAND STANFORD JUNIOR UNIVERSITY ....oevvvnvvvvvvnnnnn [o 8D e 1,2 i .. 1.AFE ..|... .. 100,671 ]...90.9360 |... . 100,000 |.. 100,441 0 [ (65) |0 0400030089 3.009 ....03/22/2019 ...|....05/01/2029 ...
89566E-AG-3 ..... TRI-STATE GENERATION AND TRANSMISSION AS ....ovvveenfoes e | e 1,2 it .. 1.G FE ..|... ..59,548 |...96.5692 |..................57,942 |ooeiiiiiiiinnnnn 80,000 [oiiiiiiiiiiinn59,862 e e 7T 0 0000082700 3.831 ....04/30/2018 ...|....11/01/2024 ...
904764-BB-2 ..... UNILEVER CAPITAL CORP .....eevvvvvnnnvrrvrnnnnnnrnnennnnns [0 8D e 1,2 s .. 1.EFE ..|... . 98,308 [...97.2397 |.........coeeeeen 97,240 |oeennnnnnennnn 100,000 fonniiiiinnnnnn 99,412 |0 [ 250 |0 0000082375 3.653 ....04/25/2018 ...|....03/22/2025 ...
91324P-CC-4 ...... UNITEDHEALTH GROUP INC .. 1.F FE ..|... ... 98,491 ]...99.6600 |... reeernereeeeennn 99,935 [0 816 [0 0 )l 2,875 | 3.201 ....03/01/2018 ...|....03/15/2023 ...
931427-A0-1 ..... WALGREENS BOOTS ALLIANCE INC .. U .. 2.BFE ..|... .. 149,622 |...95.1756 |... . . 150,000 |.. 149,858 o0 [ 39 0 [0 0030450 L 3.480 ....05/26/2016 ...|....06/01/2026 ...
94106L-AZ-2 ..... WASTE MANAGEMENT INC .eveeieiiiinineeeennieeeeeennes L SD. s 1,2 ....ee L 2AFE s 197,426 |...97.5831 [...ccovuenieeens 195,166 |.....ooeeeennnnn 200,000 [eeeernnnnaaaaes 199,362 [.....ooevvveenn0 fooeevinee o 446 |0 010080500 . 3.741 ...05/17/2018 ...|....05/15/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 2,954,671 XXX 2,874,245 2,970,544 2,965,659 0 2,219 0 0 XXX XXX XXX 25,493 83,461 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,954,671 | XXX 2,874,245 2,970,544 2,965,659 0 2,219 0 0 [ XXX XXX XXX 25,493 83,461 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE INSURANCE COMPANY

SCHEDULE D - PART 1

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

€013

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
CuUsIP 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
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 21,140,312 | XXX 19,225,378 21,445,654 21,150,915 0 8,763 0 0 XXX XXX XXX 153,646 418,736 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,764,060 [ XXX 1,488,615 1,715,538 1,764,056 0 2,152 0 0] XXX XXX XXX 3,371 40,456 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 22,904,372 | XXX 20,713,993 23,161,192 22,914,971 0 10,915 0 0 XXX XXX XXX 157,017 459,193 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 14,095,776 1B..$............. 2,326,930 1C..$... ....1,744,688 1D .$ ... 1,343,106 1E.$ ..ot 645,147 1F ..$ ... 1,148,531 1G.$ ..o, 610,802
1B 2A.% .. 498,785 2B .. W8
1C 3A..$ .0 3B.. 8.
1D 4A .8 .. 0 4B.. .8
1E 5A...$ ... 0 5B 8.
1F 6. $ .0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE 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 2022 OF THE ALLMERICA FINANCIAL ALLIANCE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

912828-5N-6 ......... UNITED STATES TREASLRY ... . |-...09/13/2022 ... | SALOMON BROTHERS INC .. 146,068 |.. 150,000 |..

912828-6X-3 ......... UNITED STATES TREASLRY ... . |---.11/18/2022 ... |BARCLAYS CAPITAL INC .. ... 1,592,200 |.. .... 1,700,000 |..

912828-V9-8 ......... UNITED STATES TREASLRY ... ...06/08/2022 ... |MORGAN STANLEY CO ....192,883 |.. ....200,000 |..

91282C-DY-4 ......... UNITED STATES TREASLRY ... .| JP Morgan Securities LLC ... ....198,031 |.. ....200,000 |..

912820-EF-4 ......... UNITED STATES TREASLRY ... .| MORGAN STANLEY CO ... ....200,523 |.. ....200,000 |..

91282C-EY-3 . ..|UNITED STATES TREASURY . .| MORGAN STANLEY CO ... .200,273 .200,000

91282C-FE-6 .........[UNITED STATES TREASURY .... ...08/24/2022 ... [BARCLAYS CAPITAL INC .iruuuniiiiirenniiiiinunn i siiats s s s s iiati st s s tsesis s s s eraasi e e s srsabnssssssenennsssennnnnns .. ... 207,738 |.. .300,000 |.
0109999999. Subtotal - Bonds - U.S. Governments 2,827,717 2,950,000

419792-J7-2 ......... [HAWAIT ST ... ...10/20/2022 ... MORGAN STANLEY CO ... ....200,000 |.. ....200,000 |..

68609T-7H-5 .........[ OREGON ST . ...05/11/2022 ... [MORGAN STANLEY CO ... - .... 100,000 |.. .... 100,000 |..
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 300,000 300,000

95736V-FA-5 ......... |WESTCHESTER L0 PP PPPPRTPPPPPRPIN IFTPPTTTTUEUUPPTN AT 12/15/2022 ... |Sou1hwest E TV T PP PP PPPPPPPPRRN | ............................................................. 206,020 |-eveunieieiiieeeeeennes 200,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 206,020 200,000

235036-4R-8 ......... DALLAS FORT WORTH TEX INTL ARPT REV ...eeeeieeeeeiieneeeeeeeeie e e e eeenee e e e e eeeee e e e e ennne e e e eennna e e eeennnnnns [ nneeeeensnnnnes ....03/01/2022 ... | SALOMON BROTHERS INC .. ...eeeeennneeeeeneni e e e eeeeee e e e e e ene e e e e meee e e e e e ennn e e e e emnnn e e e e eennnaeeeennnnnaaaes 245,330 |oeeeeeneeeeeeeeee 250,000

346609-LP-3 ......... FORSYTH CNTY GA WTR & SEW AUTH REV ...02/18/2022 ... [ SALOMON BROTHERS INC .. ....250,000 |.. ....250,000 |..

591745-78-7 ......... METROPOL ITAN ATLANTA RAPID TRAN AUTH GA .. 11/18/2022 ....238,541 |.. ....275,000 |..

594698-TB-8 ......... MICHIGAN ST STRATEGIC FD LTD OBLIG REV . .| SIEBERT BRANDFORD SHANK ... ....200,000 |.. ....200,000 |..

79765R-411-6 .........[SAN FRANCISCO CALIF CITY & CNTY PUB UTIL .... e |es voor]....11/18/2022 ... [MORGAN STANLEY CO - ....678,352 |.. ....800,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,612,223 1,775,000

141781-BY-9 ......... |CAHGILL L PP PPPPPTPUTTUPPPR FTTTTTTEUUURR R 11/18/2022 ... | Deutsche Bank SECUMities, IMC. ...iiiiieuuiiieiieuniseeerenniasaeeennnaaseesensnessseennnnnasaeennnnnnssesnnnnnnss [saneeeennnnnnnseernnnnnnseeeennnnns [aneeeeennnnnseeeennnnnnaes 498,783 |eveiieeiiiiiieeeeeennes 500,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 498,783 500,000
2509999997. Total - Bonds - Part 3 5,444,743 5,725,000
2509999998. Total - Bonds - Part 5 0 0
2509999999. Total - Bonds 5,444,743 5,725,000
4509999997. Total - Preferred Stocks - Part 3 0 XXX

4509999998. Total - Preferred Stocks - Part 5 0 XXX

4509999999. Total - Preferred Stocks 0 XXX

5989999997. Total - Common Stocks - Part 3 0 XXX

5989999998. Total - Common Stocks - Part 5 0 XXX

5989999999. Total - Common Stocks 0 XXX

5999999999. Total - Preferred and Common Stocks 0 XXX

6009999999 - Totals 5,444,743 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
36179V-HF-0 .. | G2 MAB530 - RMBS ... ..12/01/2022 .| Paydown .....oovviiiiinnnnes oeriinnieeiiiins feeeeeeeeiinn 7,596 [coveeeeiinnnnnns 7,5% ... 7,630 |.. 0 e 1,5% ... .0 ..03/20/2050 .
36179V-VX-5 .. | G2 MAB9I30 - RMBS . ..12/01/2022 .| Paydown . 128,039 . 133,139 L0 0 ..10/20/2050 .
36179V-2Q-6 .. | G2 MA7051 - RMBS . ..12/01/2022 . | Paydown . .51,698 53,913 L0 0 ..12/20/2050 .
36179W-BY-3 .. | G2 MA7255 - RMBS . ..12/01/2022 .| Paydown ... ....45,758 |... .. 47,250 |.. ... 0].. .. .0 .. ..03/20/2051 .
0109999999. Subtotal - Bonds U.S. Governments 233,091 241,932 0 233,091 0 XXX
68608K-NE-4 .. |0REGON ST .. ..08/01/2022 .|Ca|| @ 100.00 .. ....20,000 |... .. 20,159 |.. 0. ...20,125 |.... 0. ..08/01/2024 .
917542-QV-7 .. |UTAH ST .... . ..07/01/2022 .| Paydown ... ...39,890 [... .. 40,783 |. .. 0. ...39,890 |.... .. 0. ..07/01/2025 .
0509999999. Subtotal - Bonds - U.S. States, Terrltorles and Po ions 59,890 0 60,015 0 XXX
083763-KU-5 .. |BERGEN CNTY N J .. ..12/01/2022 . |Maturity @ 100.00 . .... 200,000 ....200,000 0 . 200,000 |.... .0 ..12/01/2022 .
64966H-YE-4 .. |NEW YORK N Y ..03/01/2022 . | Maturity @ 100.00 . .. .. ... 250,000 ... 217,143 . 0. ..250,000 |.... .0 .. ..03/01/2022 .
0709999999. Subtotal - Bonds - U.S. Political Subd|V|S|ons of States, Territories and Po ns 450,000 450,000 477,143 450,621 0 450,000 0 XXX
190760-HF-8 .. | COBB-MARIETTA GA COLISEUM & EXHIBIT HALL ... |....... ..07/01/2022 . |Maturity @ 100.00 ...... |oeceereeeeeeemmnnns Jorneeeeens 500,000 [-eeevvnnnnnns 500,000 [....eeeeeee 500,000 |...cevnnnnns 500,000 [..ceeeeernnnnnnns 0 [V PO 500,000 |eeveuneeaennes 0 ..07/01/2022 .
194284-AG-0 .. | COLLEGE PK BUSINESS & INDL DEV AUTH GA E ... ..02/01/2022 .| Call @ 100.00 .. .... 250,000 .... 272,098 . 250,290 |.. 0 .0 .0 ..02/01/2022 .
3128MJ-WV-8 .. | FH G08659 - RMBS ... ..12/01/2022 .| Paydown . .. 21,79% |.. .. 21,663 |.. 21,641 L0 .0 0 ..08/01/2045 .
31335A-BE-7 .. | FH G60037 - RMBS ... ..12/01/2022 . | Paydown . ...18,223 |.. L 17,716 .. 17,706 L0 .0 . N 0 ..10/01/2043 .
49130T-SK-3 .. | KENTUCKY HSG CORP HSG REV . ..06/06/2022 .|Call @ 100.00 .. . 140,000 |.. .140,000 |.. . 140,000 L0 .0 . 140 000 | 0 ..07/01/2022 .
64469N-AD-1 .. | NEW HAMPSHIRE ST FED HIlY ..09/01/2022 . | Maturity @ 100.00 .. .... 200,000 .... 200,000 .200,000 |.. .. 0. ..0].......... 200,000 |.... .. 0. ..09/01/2022 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 1 130,018 1,130,018 1,151,476 1,129,637 0 0 1 130,018 0 XXX
00841#-AA-7 .. | ADVANTAGE CAPITAL 2015 STATE TAX CREDIT ‘ 10/15/2022 . [ Paydown ... 130,000 |. . 130,000 |.. . 125,278 L0 .0 . 130,000 |. 0 ..05/15/2023 .
149130-2T-5 ...| CATERPILLAR FINANCIAL SERVICES CORP ........ ..02/26/2022 . | Maturity @ 100.00 .. ....50,000 ... 50,000 ...49,999 |.. 0. .. .0 ...50,000 |.... .0 .. ..02/26/2022 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 180,000 180,000 148,624 175,272 0 4,728 0 4,728 0 180,000 0 XXX
2509999997. Total - Bonds - Part 4 2,052,999 2,052,999 2,082,933 2,058,403 0 (5,280) 0 (5,280) 0 2,053,123 0 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 2,052,999 2,052,999 2,082,933 2,058,403 0 (5,280) 0 (5,280) 0 2,053,123 0 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 2,052,999 XXX 2,082,933 2,058,403 0 (5,280) 0 (5,280) 0 2,053,123 0 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE 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 2022 OF THE ALLMERICA FINANCIAL ALLIANCE INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Bank of New York Mellon oo New York, NY oo | e o 0.000 328,068 |..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 0 328,068 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 328,068 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX

XXX

1. January....)o 439,838 4.
2. February..|l 847,843 5.
3. March 274,721 6.

7.

9. September

10. October

178.978 | 12.

11.  November...
December

328,068

E27




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE INSURANCE COMPANY

Schedule E - Part 2 - Cash Equivalents Owned

NONE

E28



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ALLMERICA FINANCIAL ALLIANCE 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

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccoooeiiiiiiiiiiicicee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........cccocveiiniiiiineenene
Minnesota
Mississippi
Missouri

Montana
Nebraska

Nevada .......cccoveiiiiiiiiiees
New Hampshire
New Jersey .......ccccovveeneeieniieneens

New Mexico
New York

Oklahoma ...
Oregon .....coviveiiiininiene s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ........ccccooevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands ...........

Canada
Aggregate Alien and Other

WORKER'S COMPENSATION ...

MULTIPLE
MULTIPLE

......................... (O O |
......................... (U R |
......................... (O O |
......................... (U R |
......................... (O O |

Subtotal

............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 ol 0
............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 ol 0
............................................................................................................... 0 [ 0 i 0 e 0

XXX XXX 0 0 0 0

XXX XXX 3,491,105 3,121,894 2,860,952 2,606,934

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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