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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ettt [reneneenna 6,650,943,206 |......ocovrieririiririirienes [V 6,650,943,206 |............ 6,547,425,515
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 11,444,560 |......ooovreecnne [V 11,444,560 |................. 11,444,560
2.2 COMMON SEOCKS ...ttt s e [eneneenenns 1,325,384,451 |...cccovvve 1,112,087 |........... 1,324,272,364 |............ 1,282,194,475
3. Mortgage loans on real estate:
B FIISEHENS .ottt e 174,968,729 |...ooovveiieiccen [V 174,968,729 |................ 175,160,669
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ..ottt sennenes |eseserereennens 42,605,813 | [V 42,605,813 |.....cocvvee 43,257,671
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ ....(103,072,041) ), cash equivalents
[T 95,255,316 ) and short-term
investments ($  .ooooveirnnn 1,402,959 ) oo [ (6,413,766)|........cccoovvviricicenn 0 [ (6,413,766)
6. Contract loans (including $ .o 0 premium notes) ...... | 0 feeeereerrereniennnd 0 e 0
7. Derivatives ............... .0 . .0 .
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 533,891,835 533,891,835
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 8,504,847 | (U 8,504,847
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 8,741,329,675 |....cccveunnee 1,112,087 |............ 8,740,217,588 |............ 8,629,295,608
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 45,406,041 | [V 45,406,041 |......cccevnee 45,280,324
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............... 209,051,916 |.....cccvnveee 21,054,295 | 187,997,621 |................ 193,778,518
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled Premiums) ........c.cccooveveviieicrcreeiiiee e [eeeeeeeens 1,297,550,802 |....oveeeeeeririricerieinienes [V 1,297,550,802 |............ 1,236,429,995
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from r@INSUIETS ...........cccereeeurueerenereneeieeeeeeresnaes [rorereeccicnenns 62,954,929 |...ooooirrinnceeeen 0 e 62,954,929 |.....ccoenene 89,152,042
16.2 Funds held by or deposited with reinsured companies ...............ocoeeeuee. |oeeeeernnnieens 5,052,995 |...ovoieieiiiieeieeieeen O [ 5,052,995 |.ooiiiine 4,998,710
16.3 Other amounts receivable under reinsurance contracts ..........c..ccoceeeees oeeeiiiiiiiiiiininiee, 0
17.  Amounts receivable relating to uninsured plans ............ccccocceeviiiiniiniiniencs [, 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccccoiiiiiiiiinnen. 0
18.2 Net deferred tax asset ...........ccoceeveuenee ..195,076,786 |.. . .. .
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 4,400,168 |....oovoreeeerernrneeeen 0 [ 4,400,168 |.......cevneene 4,609,007
20. Electronic data processing equipment and SOftWare .............cccoeovrueuevereieniens [rrerinceenanne 79,114,956 |.................73,793,034 |.......cccvene. 5,321,922 |ooeriiine 5,124,967
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et | 9,502,073 |.cocevrieiene 9,502,073 [.cvocoeiieireiccicie [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ...............ccccoeevevevivreees foeveveeiieennne 124,576,963 |.....cocveveviicreee (V1 124,576,963 |................ 126,160,709
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeieeeeeeeeeieienns freeeeeinens 135,102,985 |....ccocevneeee 53,571,591 |...coviienn 81,531,394 |................. 83,048,804
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 10,909,120,289 |................ 166,950,232 |.......... 10,742,170,057 |.......... 10,605,804,054
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt as s s st seseseseananans |eeseesereteenitt st ereneeas [V RN [V RN (1 T 0
28. Total (Lines 26 and 27) 10,909, 120,289 166,950,232 10,742,170,057 10,605,804,054
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Equity in Pools & ASSOCTAtioNS .o e 43,979,631 |.eoviceeeeeee [V 43,979,631 |...covrenee 45,852,800
2502. State Tax Credifs oo seees e 2,743,460 |...ocoovricne [V O, 2,743,460 |.......cc.co...... 4,492,716
2503. Miscellaneous ASSETS ... [ 33,164,172 | [V 33,164,172 |.cvvie 31,059,157
2598. Summary of remaining write-ins for Line 25 from overflow page ...55,215,722 |... 53,571,591 |... ..1,644,131 |... .. 1,644,131
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 135,102,985 53,571,591 81,531,394 83,048,804




STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accident year $  ..cccoooveenee 494,839,000 ) ..ottt n e ena e 4,092,224,055 |............ 4,058,004,658
2. Reinsurance payable on paid losses and 10Ss adjusStMent EXPENSES ............c.cveueueururiiieieteeeeeeceeeee et sess e esesssna |rese e 3,766,210 .o 2,976,964
3. LOSS AQJUSIMENE EXPENSES .......ovveveieieeieieteiieaesesete st sese st ss s sssese s s s s aes et e s s s s s eses et s s s sss et et s s s seseses s sansesesessssansnsesesssanaa]ceeseessacs 1,000,895,327 |......ccoce. 973,003,783
4. Commissions payable, contingent commissions and other similar charges . 89,848,550 |.......cccouue. 134,347,025
5. Other expenses (excluding taxes, lICENSES AN FEES) .........ccuiiiiirivireiiiiiieieieteie sttt es ettt ss s s s ss s e eseciceena 112,424,700 |................ 144,665,749
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccuevrviieiiveieiieereeeeeeee e | 21,701,030 [...cccerinnenee 33,205,620
7.1 Current federal and foreign income taxes (including $ ..........ccccc..... (196,343) on realized capital gains (I0SSES)) .....cevvens frrverieerienienes 31,108,314 [ 8,445,951
7.2 Net deferred taX lADITEY ........c.oo it b ettt ettt e et e e et e sh e e sb e e e be e b e et e e bt en bt et e enneennesaeennean
8. Borrowed money $ 0 and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ...cceveeeee 79,611,983 and
including warranty reserves of $ ...t 0 and accrued accident and health experience rating refunds
iNCluding $ v 0 for medical loss ratio rebate per the Public Health Service Act) ........ccccooeveceueueveveces [evericens 2,455,378,223 |........... 2,421,153,400
10, AQVANCE PIEMIUM .....ooeeeeeeeeeeeeeeeeeee ettt e e e s ee s e e e e e e s e s s s s et esesesessass e s sesesesesessaeesasasesesesssessasasssasasesesnsneesessasnasesesnsnsnasasnanas [eeeneasenerenenes 29,444,356 |................. 25,520,342
11. Dividends declared and unpaid:
11,1 SEOCKNOIAETS ...ttt ettt st s et s s s et s s s s e s s s s e s e s s nse s et et s s e seses s s s sese s e ce et et esseee s e cae e nees (O 0
11,2 POICYNOIAETS ...ttt ettt ettt et ettt e s s e s e s e s et et e b et e s e as s e s es et et e s et essae s et ssasesesesesesnssesssasesesesesesssnssssss|eessenereneinanaeas 5,307,000 |.....ccccernenen 5,307,000
12.  Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) .......cucuiviririririririeieiererie sttt ss s e es s s seenenenas 47,596,287 |......cocvnnee 51,563,000
13.  Funds held by company Under reiNSUIANCE trEALIES ..............ccccuruiieiiiiiieeieteteeieee ettt es et b s es s s s s besesess s s ss s s ettt nereaie 2,818,384 |...ccccvvrnnee 2,790,158
14.  Amounts withheld or retained by company for aCCOUNt Of OINETS ..........ccciiiriiiririiiciciecce et 3,009,803 |....ccoveueenne 3,321,644
15.  Remittances and items not allocated ... 37,817,103 |...
16.  Provision for reinsurance (including $  ....coooovvennniciel 00 certified) oo [ 1,000
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccoiiiiiiiiiiiiiii e (0 U 0
18, DIafts OUISTANGING ........coovevvieieieie ettt ettt ettt et e ettt s e s e et s e s et et et e s s sessesss et s et et e s esess s sses et et et esesnasases s esebesesessan s esenas |eoentnerese e bbbttt (U 0
19. Payable to parent, subsidiaries and affilIAtESs ..............ccceeiieuruereieiieieieieie ettt sens e 29,958,683 |................. 32,578,396
20, DEIIVALIVES ... R R R R R R R R R e eee e eee s
21. Payable for securities ..
22, Payable fOr SECUMLIES IBNAING ..........cvevevivieieieeieieteteteteeee et ettt et et et esee s e et et et e tetesesese s et eses et eb et essss s esss et esesesessss s esssesesesesesessassssseses et st et et bbbttt b b (U 0
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiiieiee ettt s e e nes |ore sttt (01 0
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccoevvevicvininennne 0 e et (O A 0
25.  Aggregate Write-ing fOr IADIlIIES ................cceuiuiuieieieecieieie ettt ettt a e e ettt s s s s s s st e s b eseseseas s es s s sesesin (8,276,834) 220,634
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 7,989,895,415 7,973,082,364
27. Protected cell liabilities
28.  Total lIabilities (LINES 26 BNGA 27) .....cvivveiviveriiiieeeeteteietseesese sttt ssese st ssssss s bbb ss s seseseses s sns et ebes st snseseseses s snsesesesas s snsssesesassse|ecseseereacs 7,989,895,415 |............ 7,973,082,364
29. Aggregate write-ins for special SUMPIUS FUNAS ........c.iiiiiiiiiiiie ettt sbeesbeenbeeneenneene]
30.  COMMON CAPILAI STOCK .....cuvieiiieiiieiiieiieeie ettt ettt ettt et e et e e st e eaeeeseesseesseesseesseeseeesseeseeeseesee s e esseenseesseenseesseesseeneenseenseenseensens
31, Preferred Capital STOCK .......co oottt e e e s e e e st e e a e e ea e e a e e et e bt et e e ae e en e e en e e eneeeneeeneeaeeaeeneenean
32. Aggregate write-ins for other than special surplus funds
F X T U o] (0TS 4 To) (=1 SO PRUPRRRSUROPRIN
34.  Gross paid iN @nd CONHDUIEA SUIPIUS ..........c.c.ouiiieiieeeeeeee et et e s et ees s sseseseseaseeseaesssesasesesesssssnassnsssesssnananas|eeressseeneeenes 146,230,870 |................ 146,230,870
35.  UN@SSIGNEd fUNAS (SUMPIUS) ........cviviviiieieiieietetetctcee ettt ettt e e et sttt ese e es et et et ebesesese s esss et esesesesssessesasesasesesessss s s ssasesesesesnsneeseererenis 2,601,043,772 |............ 2,481,490,820
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 30 $
36.2 .0 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 2,752,274,642 2,632,721,690
38. Totals (Page 2, Line 28, Col. 3) 10,742,170,057 10,605,804,054
DETAILS OF WRITE-INS
25071, COTTATEIAL HEIG ..ottt ettt n et n e [t b s 12,374,274 |................. 13,555,814
2502.  MiSCeITanEOUS Liabilities ....coooiiiieieeeeieecee ettt et et e et ee et ee st e e st ensetenseaeneseeteeneseennteensseessnennafoeseeeseeaeneeans 12,626,395 |.ccoveennee. 20,178,645
2503. Retroactive Reinsurance RESErVE COUBH ..........oiiiiiiiiiiiicicie ettt (33,277,503) ... (33,513,825)
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiiiee e [ee e 0 oo 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) (8,276,834) 220,634
b2 0 TP TY PO T TP PR P PR PO RSP PP PP PO PSP OPRPPIIN
2 Y PP PO RO PP PP OTRTI
P2 01 T TP T O U PP U PP PP RPTPPTN
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP PO KPP
1< 7220 7O TS TPy OO PP P EP PR PO RSP UP PO OTRPOPRPPII
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuoiiiiiiiiiiieeeeee e [ 0 oo 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $  .ocoeoee 556,127,132 ) oo s 543,909,624 |................ 479,358,367 |............ 2,032,155,203
1.2 Assumed (written $ ... 830,181,517 ) oo e 799,627,266 |................ 794,045,391 |............ 3,203,439,329
1.3 Ceded (written $ 158,813,194 ) oo e 150,266,258 |.. 140,452,111 |... 586,283,250
1.4 Net (written $ ... 1,227,495,455 ) oo e 1,193,270,632 ,132,951,647 |............ 4,649,311,282
DEDUCTIONS:
2. Losses incurred (current accidentyear $§  ................ 623,794,000 ):
2.1 DIFECE ..ttt e 236,639,133 |.oeeene 225,393,333 .o 989,948,685
2.2 ASSUME ...ttt ettt ettt on . 420,429,261 |.. 511,154,723 |... ..1,981,894,910
2.3 COABM ...ttt o ...38,202,550 |.. ...50,001,935 |.....coeeee. 313,118,648
. 618,865,844 |.. . 686,546,121 |... ..2,658,724,947
3. LoSs adjustment @XPENSES INCUITEM ...........c.cueveviieeieieieiiissesese s seese et ssesese s s sesesss s sesessans [eesseesiceceenns 146,384,610 |................ 138,764,359 |................ 543,384,607
4. Other Underwriting @XPENSES INCUITEA ..........c.cvviririuereieiiesesesesisessesese s sessssesesesssssssesesesssssssssesssssans|eessecesssesenes 399,541,433 |.....c..c.c.. 369,771,757 |............ 1,535,185,220
5. Aggregate write-ins for underwriting dedUCHIONS ...........ccooiiiiiiiiiiiiiieeceeeeeee e [V 0f..
6. Total underwriting deductions (LINes 2 throUGh 5) ..........c.cceueueuiiriiiiieieieseeeieie s 1,164,791,887 |............ 1,195,082,237 |............ 4,737,294,774
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MIiNUS LiNE 6 + LiNE 7) ...c.ceviuiiiirieieieieeeeeieie e e 28,478,745 |...cooueenne (62,130,590)|......cccvmenvne (87,983,492)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuiiiiiiieirieiieniee ettt e 66,765,242 |................ 61,033,414 |.ccoeeenenn 274,377,538
10. Net realized capital gains (losses) less capital gains tax of $ ........ccccceeceee (196,343) ..o (716,516) (9,873,991) (16,648,178)
11, Netinvestment gain (10SS) (LINES 9 + 10) ...c.coiririiiiuereiiiiiirisieieie ettt reese s sesesesesesssssssss |eossesesesneens 66,048,726 |.......cc....... 51,159,428 |................ 257,729,360
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ 1,438,731 amount charged off §  ..covvvreenne. 3,160,189 ) oo e (1,721,458)].....cocoenee. (2,952,579)|...cccvvnnee (12,269,006)
13.  Finance and service charges not included in PremMiUMS ...........ccccurueuriiiiiieeiereieiieeeeie e 4,003,726 |....ccccvvenene 4,032,518 |.ccooveeeee. 16,080,216
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 2,205,198 2,046,110 7,932,101
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 4,487,466 3,126,049 11,743,311
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........coceuiiiiieecceeee et es et es s e 99,014,937 ..o (7,845, 118) ..o 181,489,179
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 696,037 1,061,520 4,575,749
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LiNE 17) .....ocurveueiiieeeieieieiceieiese e e 98,318,900 |..coovreenne (8,906,638)|................ 176,913,430
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 22,858,706 3,194,182 53,408,287
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 75,460,194 (12,100,820) 123,505, 143
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 2,632,721,690 2,682,563, 108 2,682,563, 108
22, Netincome (from LiNE 20) .......cuiiiiiiiitiiiiii ittt bbb bbb b bbb nre e
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccooiiiiiiiiiiiii e
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................... 1,485,125
25. Change in net unrealized foreign exchange capital gain (I0SS) .........cccuiriririniiiiii e
26. Change in net deferred income tax ...........ccoovvniinincncicnenn.
27.  Change in NONAdMIttEd @SSEES .........ciiiiiiiiiiiii i
28.  Change in Provision fOr FEINSUIANCE ............cuiiiuiiiiiiiiiti ettt bbb bbb nne s
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN et a e ettt e a e e a e e e e [V 0 [ 0
33.2 Transferred to capital (Stock DIVIdEN) .........cccoviiiiiiiiiiiiiici e e (O O 0 [ 0
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e .0 ....0
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiiiii e w0 e 0 e 0
35. Dividends to stockholders ..................... .0 .. (100,000,000)
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiieie ettt [ ere e et e ettt O T | I TR 0
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............ceueveiiieiuereiiiiieseiee et s 1,098,392 1,264,277 7,506,668
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 119,552,952 (15,874,327) (49,841,418)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 2,752,274,642 2,666,688,781 2,632,721,690
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeoeiiiiiiicieiicceeees o (O O 0 [ 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401, MiSCEITANEOUS INCOME ....vvivieieiiiicectctce ettt ettt a s es et s s s s s s s s s seseses |ereses s e s sesens 377,633 oo 442 585 |..oooev 1,634,125
1402. Interest on Intercompany Notes Receivable .6,132,976
1403. Gains on State Tax Credits ..o eeeaeessenensnseeeens 91,890 |0 o 165,000
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiciicncceeeeee e (O O 0 [ 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 2,205,198 2,046,110 7,932,101
3701, Pensions, NEt 0 TAX .ottt 1,098,392 |...cocveveeee 1,264,277 | 7,506,668
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeieiiiiiiiciccceeeeees o (O O 0 [ 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 1,098,392 1,264,277 7,506,668




STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 1,161,029,721 |............ 1,151,090,441 |............ 4,690,165,613
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 66,532,494 |..........c..... 61,852,263 |.....ccconune. 295,428,836
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 6,381,872 5,956,515 6,739,084
4. TOtal (LINES 110 B) ..ottt 1,233,944,087 1,218,899,219 4,992,333,533
5. Benefit and 10SS related PAYMENTS ............ccueuivieiiiieiiicteteeeeeeee ettt et es e besessnnns [oeresesesinnas 557,657,922 |............... 590,244,056 |............ 2,563,497 ,367
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. foeriiiiiniiiniiniiiiicis (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccceveveveveveecceeeceienens [oeeeeeieneens 606,278,613 |................ 600,186,593 |............ 2,014,889,644
8. Dividends paid t0 POIICYNOIAETS .........cocvovviieveretieieieee ettt ettt es e st n s st beseseaes [feeeteeesenee e nenees 696,037 |.oovierererenne 1,061,520 |..coooovrennne 4,077,749
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 0 0 21,962,475
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 1,164,632,572 1,191,492,169 4,604,427,235
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 69,311,515 27,407,050 387,906,298
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 115,707,704 ..473,707,099
12.2 Stocks .............. 5,502,331 ... 87,153,994
12.3 Mortgage loans ... .. 189,267 ..8,478,352
12.4 REAI ESEAE ......oecececeiieiieecee sttt st senseast e sensesesesessensnsesesnssennnnsesennsnnans | oerersennennienennennenneerns 0 [rmirnicis s (U 0
12.5 Other iNVESIEd @SSELS ......c.cviuiiiriiirieieeiseistseiee et ssseesnseennseesnseennseennee [roeennennneesns 11,828,333 |, 6,777,185 |.cocrnnne. 24,618,050
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccccceeeee |oevvneceviennenen (14,476 oo (4,757 )]s 155
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 0 3,158,070 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieieeeeeiee et [oeveveseennas 175,299,710 |.ooveeeee. 131,329,799 |..coooeee. 593,957,651
13. Cost of investments acquired (long-term only):
131 BONGS .ottt [eeteeen s 260,808,098 |................ 203,756,159 |...ovcvvrennne 847,230,978
13,2 SEOCKS ...ttt bttt E et s sttt st eaees [onaetesen ettt (U 0 foeerienns 38,603,990
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes [V O, 1,017,267 |oeeerne 1,017,267
13.4 REAI ESLAE ...ttt e [oraeaeaee e 309,042 ..o 651,293 ..o 5,537,392
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 11,658,304 |....occovvnvenee. 17,525,473 |...oocvne. 50,193,999
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 2,829,669 0 437,965
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 275,605,113 222,950,192 943,021,591
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveerieiieiinieeieee e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (100, 305,403) (91,620, 393) (349,063,940)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiins o, (O T [V 0
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 412,440
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (7,482,871) 45,659,185 15,835,354
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeverierieicieeieeeesesi ettt (7,482,871) 45,659,185 15,422,914
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (38,476,759)|...ccvvenene (18,554,158)|....cccvcvnenve 54,265,272
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YEAT ...t ieienas[onsesesnsennanes 32,062,993 |.......ccconnee (22,202,279) ... (22,202,279)
19.2 End of period (Line 18 plus Line 19.1) (6,413,766) (40,756,437) 32,062,993
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds sold to subsidiaries in settlement of capital contributions ... o0 0 [ (35,348,717)
20.0002. Bonds acquired in settlement of stockholder dividends receivable ......cccccoovviiecieiiinnns fooveveriininieecieieen 0 e 0 e 10,496,738
20.0003. Accrued interest income on bonds sold for intercompany transactions .. . ... (1,116,652)
20.0004. Bonds sold to parent in settlement of stockholder dividend payable .......cccoovioivnvvnecccinns fooeeiiiieieen 0 0 [l (98,621,536)




STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

The financial statements of The Hanover Insurance Company (“the Company”) are presented on the basis of accounting practices prescribed or permitted by the State
of New Hampshire Insurance Department.

The State of New Hampshire Insurance Department recognizes only statutory accounting practices prescribed or permitted by the State of New Hampshire for
determining and reporting the financial condition and results of operations of an insurance company, for determining its solvency under the New Hampshire Insurance
Law. The National Association of Insurance Commissioners (“NAIC”) “Accounting Practices and Procedures Manual” (“NAIC SAP”) has been adopted as a component
of prescribed or permitted practices by the State of New Hampshire. The State has not adopted any prescribed accounting practices that differ from those found in
NAIC SAP.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of New Hampshire is
shown below:

F/S F/S
SSAP # Page Line # 2024 2023

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 75,460,194 $ 123,505,143
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP: $ _ $ _
(3) State Permitted Practices that are an increase/(decrease)

from NAIC SAP:

$ - $ -

(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 75,460,194 $ 123,505,143
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 2,752,274,642 $ 2,632,721,690
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP: $ - $ -
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP: $ - $ -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 2,752,274,642 $ 2,632,721,690

B. Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make estimates and assumptions that affect the
reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the date of the financial statements and the reported
amounts of revenue and expenses during the period. Actual results could differ from those estimates.

C.  Accounting Policy
(1) Short-term investments are stated at amortized cost.

(2) Bonds not backed by loans are stated at either amortized cost or fair value, using the scientific interest method, in accordance with the NAIC Purposes and
Procedures of the Securities Valuation Office ("SVO").

(3,4) Preferred stocks that are subject to a 100% mandatory sinking fund are carried at amortized cost. All other preferred stocks and common stocks are
carried at fair value, except investments in stocks of unconsolidated subsidiaries and affiliates in which the Company has an interest of 10% or more are
carried using the equity method.

(5) Mortgage loans on real estate are stated at unpaid principal balances net of unamortized discounts, premiums, and other adjustments. Mortgage loans are
reduced for losses expected by management to be realized on transfers of mortgage loans to real estate (upon foreclosure), on the disposition or settlement
of mortgage loans and on mortgage loans which the Company believes may not be collectible in full. In determining the amount of loss, management
considers, among other things, the estimated fair value of the underlying collateral.

(6) Loan-backed securities are stated at either amortized cost or fair value, in accordance with the NAIC Purposes and Procedures of the SVO.

=

@

-

The Company owns 100% of the common stock of Allmerica Financial Alliance Insurance Company (“AFAIC”), Allmerica Financial Benefit Insurance
Company (“AFBIC”), The Hanover American Insurance Company (“American”), The Hanover Atlantic Insurance Company Ltd. (“Atlantic”), The Hanover
Casualty Company (“Hanover Casualty”), Massachusetts Bay Insurance Company (“Mass Bay”), Citizens Insurance Company of America (“CICA”), Citizens
Insurance Company of the Midwest (“CICM”), Citizens Insurance Company of Ohio (“CICQ”), Verlan Fire Insurance Company (“Verlan”), The Hanover
National Insurance Company (“National”), Campmed Casualty and Indemnity Company, Inc. (“Campmed”), and Nova Casualty Company ("NOVA"), all of
which are insurance subsidiaries. The Company owns 100% of the common stock of Professionals Direct Inc. (“PDI”), AlX, Inc. (“AIX”), and Allmerica Plus
Insurance Agency (“APIA”), which are non-insurance subsidiaries. All subsidiaries are carried using the equity method.

@

-

Other invested assets, including investments in trusts, are recorded using the equity method in accordance with the Statement of Statutory Accounting
Principles ("SSAP") No. 48, "Joint Ventures, Partnerships and Limited Liability Companies”. Investments in affiliated entities are recorded based on its
underlying audited GAAP equity balances in accordance with the SSAP 97, "Investments in Subsidiary, Controlled, and Affiliated Entities, A Replacement of
SSAP 88". Commercial mortgage loan participations are recorded at outstanding principal balance of the loan per SSAP 21, "Other Admitted Assets".

(9) The Company has not entered into derivative contracts.
(10) The Company does utilize anticipated investment income as a factor in the premium deficiency calculation.

(11)Unpaid losses and loss adjustment expenses include an amount determined from individual case estimates and loss reports and an amount, based on past
experience, for losses incurred but not reported (“IBNR”). Such liabilities are necessarily based on assumptions and estimates and while management
believes the amount is adequate, the ultimate liability may be in excess of or less than the amount provided. The methods for making such estimates and for
establishing the resulting liabilities are continually reviewed and any adjustments are reflected in the period determined.

(12) The Company has not modified its capitalization policy from the prior year.

(13) The Company does not write major medical insurance with prescription drug coverage.



STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D. Going Concern
Not applicable
NOTE 2 Accounting Changes and Corrections of Errors
Not applicable
NOTE 3 Business Combinations and Goodwill
Not applicable
NOTE 4 Discontinued Operations
Not applicable
NOTE 5 Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans
(1) There were no new commercial mortgage loans during 2024.

(2) The maximum percentage of any one loan to the value of security at the time of the loan, exclusive of insured or guaranteed or purchase money mortgages
was 87%.

(3) There were no taxes, assessments or any amounts advanced and not included in the mortgage loan total at the end of the reporting period.
(4-9) The Company did not have impaired loans as of the end of the reporting period.
B.  Debt Restructuring
The Company did not have any restructured debt as of the end of the reporting period.
C. Reverse Mortgages
The Company did not have any reverse mortgages as of the end of the reporting period.

D. Loan-Backed Securities

(1) Prepayment assumptions for loan-backed and structured securities were obtained from prepayment models that are sensitive to refinancing, turnover, equity
take-out and other relevant factors. These assumptions are consistent with the current interest rate and economic environment.

(2) Not applicable

(3) The Company had no securities with a recognized other-than-temporary impairment.

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 2,703,773
2. 12 Months or Longer $ 182,880,915
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 274,044,912
2. 12 Months or Longer $1,535,817,027
(5) The Company employs a systematic methodology to determine if a decline in market value below book/adjusted carrying value is other-than-temporary. In

determining whether a decline in fair value below book/adjusted carrying value is other-than-temporary, the Company evaluates several factors and
circumstances, including the issuer’s overall financial condition; the issuer’s credit and financial strength ratings; the issuer’s financial performance, including
earnings trends, dividend payments, and asset quality; any specific events which may influence the operations of the issuer including governmental actions;
a weakening of the general market conditions in the industry or geographic region in which the issuer operates; the length of time and degree to which the
fair value of an issuer’s securities remains below cost; the Company’s intent and ability to hold the security until such time to allow for the expected recovery
in value; and with respect to fixed maturity investments, any factors that might raise doubt about the issuer’s ability to pay all amounts due according to the
contractual terms. These factors are applied to all securities.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(1-7) Not applicable
F.,G.,H, L, J

Not applicable

6.1



STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

K. Low Income Housing tax Credits (LIHTC)
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As of March 31, 2024, there are 11 remaining years of unexpired tax credits with no required holding period.

The Company recognized LIHTC and other tax benefits of $911,256 during 2024.

The balance of the investment recognized in the statement of financial position at March 31, 2024 was $34,721,375.

At March 31, 2024, there are no LIHTC investments subject to any regulatory reviews.

LIHTC investments did not exceed 10% of the Company's admitted assets.

There were no recognized impairments on LIHTC investments during the reporting period.

The Company had no write-downs or reclassifcations due to the forfeiture or ineligibility of tax credits during the reporting period.

L. Restricted Assets

1.

Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year 6 7
1 2 3 4 5
G/A Protected
Supporting Total Cell Account
Protected Protected Assets
Total General | Cell Account | Cell Account | Supporting Total Increase/
Account Activity Restricted G/A Activity Total From Prior | (Decrease) (5
Restricted Asset Category (G/A) (a) Assets (b) (1 plus 3) Year minus 6)

a. Subject to contractual obligation for which
liability is not shown $ -1$ -1$ -1$ -1$ -1$ -1$ -
b. Collateral held under security lending
agreements $ - 19 - 19 - 19 - 19 - 19 - 19 -
c. Subject to repurchase agreements $ - 1% - 1% - 1% - 1% - 1% - 1% -
d. Subject to reverse repurchase agreements $ - 1% - 1% -1$ - 1% - 1% - 1% -
e. Subject to dollar repurchase agreements $ - 1% - 1% -1$ - 1% - 1% - 1% -
f. Subject to dollar reverse repurchase
agreements $ - 1% - 1% - 13 - 1% - 13 - 13 -
g. Placed under option contracts $ - 1% - 1% - 1% - 1% - 1% - 1% -
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 19 - 19 - 19 - 19 - 19 - 19 -
i. FHLB capital stock $ 5,150,000 |$ - 1% - 13 -|$ 5,150,000 |$ 5,150,000 |$ -
j- On deposit with states $ 240,091,463 | $ -1 -|s - |'$ 240,001,463 | $ 232,881,735 | $ 7,209,728
k. On deposit with other regulatory bodies $ 69,244 | $ - 1% -9 - 1% 69,244 | $ 69,211 | $ 33
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ 138,255,264 | $ -8 -1 - |'$ 138,255,264 | $ 142,020,580 | $ (3,765,316)
m. Pledged as collateral not captured in other
categories $ -1 -1 -1 K K K -
n. Other restricted assets $ 748249 |$ - 13 - 13 - |$ 748,249 |$ 1,995,094 |$ (1,246,845)
0. Total Restricted Assets (Sum of a throughn) | ¢ 384.314220 | $ -13 -13 - 1% 384314220 | $ 382116620 | $ 2,197,600

(a) Subset of Column 1
(b) Subset of Column 3

6.2




STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Current Year
8 9 Percentage
10 1
Gross
(Admitted &
Non- Admitted
admitted) Restricted
Total Total Restricted to to Total
Non- Admitted Total Admitted
admitted Restricted Assets Assets
Restricted Asset Category Restricted (5 minus 8) (c) (d)
a. Subject to contractual obligation for which
liability is not shown $ - 19 - 0.000% 0.000%
b. Collateral held under security lending
agreements $ - 19 - 0.000% 0.000%
c. Subject to repurchase agreements $ - 13 - 0.000% 0.000%
d. Subject to reverse repurchase agreements $ -1$ - 0.000% 0.000%
e. Subject to dollar repurchase agreements $ - 13 - 0.000% 0.000%
f. Subject to dollar reverse repurchase
agreements $ - 1% - 0.000% 0.000%
g. Placed under option contracts $ -1$ - 0.000% 0.000%
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 13 - 0.000% 0.000%
i. FHLB capital stock $ - |$ 5,150,000 0.047% 0.048%
j- On deposit with states $ - |'$ 240,091,463 2.201% 2.235%
k. On deposit with other regulatory bodies $ - 13 69,244 0.001% 0.001%
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ - | $ 138,255,264 1.267% 1.287%
m. Pledged as collateral not captured in other
categories $ - 13 - 0.000% 0.000%
n. Other restricted assets $ - |$ 748,249 0.007% 0.007%
0. Total Restricted Assets (Sum of a through n) $ - | $ 384,314,220 3.523%l| 3.578%l|

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts That Share Similar Characteristics, Such as Reinsurance and
Derivatives, Are Reported in the Aggregate)

Not applicable

3. Detail of Other Restricted Assets (Contracts That Share Similar Characteristics, Such as Reinsurance and Derivatives, Are Reported in the Aggregate)
Gross (Admitted & Nonadmitted) Restricted 8 Percentage
Current Year 6 7 9 10
1 2 3 4 5
G/A Supporting| Total Protected| Protected Cell Gross
Protected Cell | Cell Account Account (Admitted & Admitted
Account (S/IA) Assets Increase/ Total Current | Nonadmitted) | Restricted to
Total General Activity Restricted | Supporting G/A] Total Total From (Decrease) (5 | Year Admitted | Restricted to | Total Admitted
Description of Assets Account (G/A) (a) Assets Activity (b) (1 plus 3) Prior Year minus 6) Restricted Total Assets Assets
Held in Trust for Group
Accident & Health Business $ 748249 |$ -1 -8 - |$ 7482249 | $ 1,995,094 | $(1,246,845) | $ 748,249 |0.007% 0.007%
Total (c) $ 74824919 -193 -193 - 13 74824919 1995004 | $(1.246.845)|$ 748249 0.007%]| 0.007%]
(a) Subset of column 1
(b) Subset of column 3
(c) Total Line for Columns 1 through 7 should equal 5L(1)n Columns 1 through 7 respectively and Total Line for Columns 8 through 10 should equal 5L(1)n Columns 9 through 11
respectively.
4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements

Not applicable

Not applicable

5GI Securities

Investment Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 0 of $ - |8 - |8 - |8 -
(2) Bonds - FV 2 2% 385,313 | $ 513,837 | $ 394,557 | $ 517,973
(3) LB&SS - AC 0 of $ - |8 - |8 - |8 -
(4) LB&SS - FV 0 of $ - |8 - |8 - |8 -
(5) Preferred Stock - AC 0 of $ - |8 - |8 - |8 -
(6) Preferred Stock - FV. 0 0 $ - 19 - 18 - 19 -
(7) Total (1+2+3+4+5+6) 2 21 3 385313 | $ 513,837 | $ 394557 | $ 517,973

AC - Amortized Cost FV - Fair Value

Short Sales

Not applicable

6.3



STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Q. Prepayment Penalty and Acceleration Fees

R.  Reporting Entity’s Share of Cash Pool by Asset Type

1. Number of CUSIPs

2. Aggregate Amount of Investment Income

Not applicable

General Account

Protected Cell

8

$ 140,252 $

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies

Not applicable

NOTE 7 Investment Income

A. Due and accrued income was excluded from surplus on the following basis:

Investment income due and accrued with amounts that are over 90 days past due are nonadmitted.

B.  Not applicable

C. The gross, nonadmitted and admitted amounts for interest income due and accrued.

Interest Income Due and Accrued
1. Gross

2. Nonadmitted
3. Admitted

D. The aggregate deferred interest.

Aggregate Deferred Interest

Amount
$ 45,406,041
$ -
$ 45,406,041
Amount
$ -

E.  The cumulative amounts of paid-in-kind (PIK) interest included in the current principal balance.

NOTE 8 Derivative Instruments

Not applicable

NOTE9 Income Taxes

1.

Amount
Cumulative amounts of PIK interest included in the current principal balance $ 1,085,119
A.  The components of the net deferred tax asset/(liability) at the end of current period are as follows:
As of End of Current Period 12/31/2023 Change
) @ ®) @) ®) ®) ) ®) ©)
(Col. 1+2) (Col.4+5) | (Col.1-4) | (Col.2-5) | (Col. 7 +38)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
(a) Gross Deferred Tax Assets $ 223451263 |8 - |8 223451263 |$ 222239352 |8 - |8 222239352 |s 1211911 |8 - 1s 1211011
(b) Statutory Valuation Allowance Adjustment | ¢ $ $ $ $ $ $ $ $
(c) Adjusted Gross Deferred Tax Assets (1a -
1b) $ 223451263 | $ $ 223451263 | 222239352 | $ 222239352 | 1211911 | $ 1211911
(d) Deferred Tax Assets Nonadmitted $ 7917152 1 $ 7917152 1s  ees2382 ls $ 6682382 ls 1234770 I $ 1234770
(e) Subtotal Net Admitted Deferred Tax Asset
(1c-1d) $ 215534111 |$ $ 215534111 |$ 215556970 |8 $ 215556970 |$ 22859) | $ $ (22,859)
(f) Deferred Tax Liabilities $ 13794704 |$ 14570773 |$ 28374477 |$ 14533110 |$ 13098490 |$ 27631600 |$ (738406) |3 1481283 |9 742,877
(g) Net Admitted Deferred Tax Asset/(Net
Deferred Tax Liability)
(le-1f) $ 201730407 |$ (14579773119 187150634 |§ 201,023860 1§ (130084900 |$ 187925370 | 715547 1§ (148128311 (765736)
As of End of Current Period 12/31/2023 Change
(1 2 (3) “4) (5) (6) (7) (8) 9)
(Col. 1+2) (Col.4+5) | (Col.1-4) | (Col.2-5) | (Col. 7 +38)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
Admission Calculation Components
SSAP No. 101
(a) Federal Income Taxes Paid In Prior
Years Recoverable Through Loss
Carrybacks $ 50510511 |$ $ 50510511 |$ 81552322 | $ 81552322 1$ (310418118 $_(31,041811)
(b) Adjusted Gross Deferred Tax
Assets Expected To Be Realized
(Excluding The Amount Of Deferred
Tax Assets From 2(a) above) After
Application of the Threshold Limitation.
(The Lesser of 2(b)1 and 2(b)2 Below) $ 136640123 s $ 136640123 s 106373048 |s $ 106373048 s 30276075 | $ 30276075
1. Adjusted Gross Deferred Tax
Assets Expected to be Realized
Following the Balance Sheet Date. $ 136649123 |5 § 136649123 |5 106373048 |5 $ 106373048 |5 30276075 |5 $ 30276075
2. Adjusted Gross Deferred Tax
Assets Allowed per Limitation
Threshold. X X $ 384767251 X X $ 366710448 X X $ 18047803
(c) Adjusted Gross Deferred Tax Assets
(Excluding The Amount Of Deferred Tax
Assets From 2(a) and 2(b) above)
Offset by Gross Deferred Tax Liabilities. $ 13794704 |$ 14579773 |$ 28374477 1 14533110 |$ 13098490 |$ 27631600 |$ (738406) | $ 1481283 |§ 742877
(d) Deferred Tax Assets Admitted as the result
of application of SSAP No. 101. Total (2(a) +
2(b) + 2(c)) $ 200054338 |$ 14570773 |8 215534111 |8 200458480 | 13008400 1§ 215556070 16 (150414218 1481283 | ¢ (22,859

6.4



STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

B.

2024

2023

a. Ratio Percentage Used To Determine Recovery Period And Threshold Limitation Amount.

b. Amount Of Adjusted Capital And Surplus Used To Determine Recovery Period And

Threshold Limitation In 2(b)2 Above.

$ 2,565,115,008

385%

367%

$2,444,796,320

As of End of Current Period

12/31/2023

Change

(1
Ordinary

2
Capital

(3)
Ordinary

4)
Capital

(5)
(Col. 1-3)
Ordinary

(6)
(Col. 2-4)
Capital

Impact of Tax Planning Strategies:

(a) Determination of adjusted gross deferred tax
assets and net admitted deferred tax assets, by tax
character as a percentage.

1. Adjusted Gross DTAs amount from

Note 9A1(c)

2. Percentage of adjusted gross DTAs by tax
character attributable to the impact of tax
planning strategies

3. Net Admitted Adjusted Gross DTAs amount
from Note 9A1(e)

4. Percentage of net admitted adjusted
gross DTAs by tax character admitted
because of the impact of tax planning
strategies

$ 223,451,263

0.000%

$ 215,534,111

0.000%]

0.000%

0.000%]

$ 222,239,352

0.000%

$ 215,556,970

0.000%]

$ -8

$ -8

0.000%]

1,211,911

0.000%

(22,859)

0.000%]

0.000%|

b. Do the Company's tax-planning strategies include the use of reinsurance?

Yes[]

No [X]

The Company does not have any deferred tax liabilities that are not recognized for amounts described in Accounting Standards Codification 740, Income Tax.
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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

C.  Current income taxes incurred consist of the following major components:

(1) 2 (3)
As of End of (Col. 1-2)
1. Current Income Tax Current Period 12/31/2023 Change
(a) Federal $ 22,858,706 |$ 53412202 |$ (30,553,496)
(b) Foreign $ - 19 (3915) | $ 3915
(c) Subtotal (1a+1b) $ 22858706 |$ 53408287 |$ (30,549,581)
(d) Federal income tax on net capital gains $ (196,343) | $ (1,310,147) | $ 1,113,804
(e) Utilization of capital loss carry-forwards $ - 13 - 13 -
(f) Other $ - 1s - |s _
(9) Federal and foreign income taxes incurred (1c+1d+1e+1f) $ 22662363 |$ 52098140 |$ (29.435777)
2. Deferred Tax Assets:
(a) Ordinary:
(1) Discounting of unpaid losses $ 73,096,170 |$ 71,373,540 | $ 1,722,630
(2) Unearned premium reserve $ 104,362,548 | $ 102,760,297 | $ 1,602,251
(3) Policyholder reserves $ - 13 - 13 -
(4) Investments $ - 13 - 13 -
(5) Deferred acquisition costs $ - 13 - 13 -
(6) Policyholder dividends accrual $ - 13 - 13 -
(7) Fixed assets $ 18727321 |$ 18,757,183 [$ (29,862)
(8) Compensation and benefits accrual $ 8,724,472 |$ 11,080,341 | $ (2,355,869)
(9) Pension accrual $ - 13 - 13 -
(10) Receivables - nonadmitted $ 15,769,386 |$ 15,330,798 | $ 438,588
(11) Net operating loss carry-forward $ - 13 - 13 -
(12) Tax credit carry-forward $ - 13 - 13 -
(13) Other $ 2,771,366 |$ 2937193 |$ (165,827)
(99) Subtotal (sum of 2a1 through 2a13) $ 223451263 |$ 222239352 |9 1,211,911
(b) Statutory valuation allowance adjustment $ - 13 - 13 -
(c) Nonadmitted $ 7917152 | $ 6,682,382 | $ 1,234,770
(d) Admitted ordinary deferred tax assets (2a99 - 2b - 2c) $ 215534111 |$ 215556970 |$ (22,859)
(e) Capital:
(1) Investments $ - 13 - 13 -
(2) Net capital loss carry-forward $ - 13 - 13 -
(3) Real estate $ - 13 - 13 -
(4) Other $ - 1s - |s _
(99) Subtotal (2e1+2e2+2e3+2e4) 3 - 193 - 193 -
(f) Statutory valuation allowance adjustment $ - 13 - 13 -
(g9) Nonadmitted $ - 193 - 193 -
(h) Admitted capital deferred tax assets (2e99 - 2f - 2g) $ - 193 - 193 -
(i) Admitted deferred tax assets (2d + 2h) $ 215534111 |$ 215556970 [$ (22,859)
3. Deferred Tax Liabilities:
(a) Ordinary:
(1) Investments $ 3,256,019 | $ 2,595,582 | $ 660,437
(2) Fixed assets $ 3972811 |$ 4819601 |$ (846,790)
(3) Deferred and uncollected premium $ - 13 - 13 -
(4) Policyholder reserves $ 5,048,033 | $ 5,769,120 | $ (721,087)
(5) Other $ 1,517,841 |$ 1,348807 |$ 169,034
(99) Subtotal (3a1+3a2+3a3+3a4+3a5) $ 13794704 |$ 14533110 |$ (738,406)
(b) Capital:
(1) Investments $ 14,579,773 |$ 13,098,490 |$ 1,481,283
(2) Real estate $ - 13 - 13 -
(3) Other $ - |s N B
(99) Subtotal (3b1+3b2+3b3) $ 14579773 |$ 13098490 |$ 1,481,283
(c) Deferred tax liabilities (3299 + 3b99) $ 28374477 |$ 27631600 |$ 742,877
4. Net deferred tax assets/liabilities (2i - 3c) $ 187,159,634 |$ 187925370 |$ (765,736)
The change in net deferred income taxes is comprised of the following, exclusive of non-admitted assets:
(1) 2 (3)
As of End of (Col. 1-2)
Current Period 12/31/2023 Change
Adjusted gross deferred tax assets $ 223451263 $ 222,239,352 § 1,211,911
Total deferred tax liabilities $ 28374477 $ 27,631600 $ 742,877
Net deferred tax assets (liabilities) $ 195076786 _$ 194,607,752 $ 469,034
Tax effect of the change in unrealized gains (losses) $ 1,485,125
Tax effect of the change in pension liability $ 291,978
Change in net deferred income tax $ 2246137
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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D. Reconciliation of Federal Income Tax Rate to Actual Effective Rate
The significant items causing a difference between the statutory federal income tax rate and the Company's effective income tax rate are as follows:

As of End of Current Period

Tax Rate
Tax provision at statutory rate $ 20,605,737 21.0%
Dividend received deductions and tax exempt interest income $ (93,844) -0.1%
Non-deductible expenses $ 992,350 1.0%
Non-admitted assets $ (191,929) -0.2%
Uncertain Tax Position & Accrued Interest $ 30,997 0.0%
Low Income Housing Credits $ (927,085) -0.9%
Total $ 20,416,226 20.8%

As of End of Current Period

Tax Rate
Federal income taxes incurred $ 22,858,706 23.3%
Realized capital gains tax $ (196,343) -0.2%
Change in net deferred income taxes $ (2,246,137) -2.3%
Total statutory income taxes $ 20,416,226 20.8%

E. Operating Loss and Tax Credit Carryforwards
1. At the end of the current reporting period, the Company has no net operating loss carryforwards and no capital loss carryforwards.
2. The Company has the following federal income taxes which are available for recoupment in the event of future losses:

For the tax year 2023: $ 30,064,707
For the tax year 2024: $ 20,445,803

3. At the end of the current reporting period, the Company has no deposits under section 6603 of the Internal Revenue Service Code.
F.  Consolidated Federal Income Tax Return

1. The Company's Federal Income Tax Return is consolidated with the following affiliated companies:

440 Lincoln Street Holding Company LLC Hanover Specialty Insurance Brokers, Inc.
AlX, Inc. Massachusetts Bay Insurance Company
AIX Specialty Insurance Company NOVA Casualty Company

Allmerica Financial Alliance Insurance Company Opus Investment Management, Inc.
Allmerica Financial Benefit Insurance Company Professionals Direct, Inc.

Allmerica Plus Insurance Agency, Inc. The Hanover American Insurance Company
Campania Holding Company, Inc. The Hanover Atlantic Insurance Company Ltd.
Campmed Casualty & Indemnity Company, Inc. The Hanover Casualty Company

Citizens Insurance Company of America The Hanover Insurance Group, Inc.

Citizens Insurance Company of lllinois The Hanover National Insurance Company
Citizens Insurance Company of Ohio VeraVest Investments, Inc.

Citizens Insurance Company of the Midwest Verlan Fire Insurance Company

Educators Insurance Agency, Inc. Verlan Holdings, Inc.

2. The Board of Directors has delegated to Company Management, the development and maintenance of appropriate Federal Income Tax allocation policies
and procedures, which are subject to written agreement between the companies. The Federal Income tax for all subsidiaries in the consolidated return of
The Hanover Insurance Group, Inc. (“THG”) is calculated on a separate return basis. Any current tax liability is paid to THG. Tax benefits resulting from
taxable operating losses or credits of THG’s subsidiaries are reimbursed to the subsidiary when such losses or credits can be utilized on a consolidated
return basis.

G. The Company has no federal or foreign income tax loss contingencies, for which it is reasonably possible that the total liability will significantly increase within 12
months of the reporting date.

H.  Repatriation Transition Tax (RTT)
Not applicable
l. Alternative Minimum Tax (AMT) Credit
Not applicable
NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A.  Nature of Relationships

The Company is a wholly-owned subsidiary of Opus Investment Management, Inc. (“OPUS”) which, in turn, is a wholly-owned non-insurance subsidiary of THG, a
publicly traded company incorporated in Delaware.

The Company has intercompany reinsurance agreements with AFAIC, AFBIC, American, Atlantic, Hanover Casualty, Mass Bay, Citizens Insurance Company of lllinois,
Verlan, NOVA, AIX Specialty Insurance Company (“ASIC”), and Campmed whereby the Company assumes 100% of the affiliates’ insurance and reinsurance
obligations. The Company also has an intercompany reinsurance agreement with CICA, whereby the Company assumes 100% of CICA’s insurance and reinsurance
obligations related to business written in all states except Michigan, Indiana, and Ohio.
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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

B.  Detail of Transactions Greater than 1/2% of Admitted Assets
On October 20, 2015, the Company entered into an intercompany loan agreement with THG and issued a loan with a maximum principal amount of up to
$125,000,000. This note was disbursed in installments during 2016 and matures on September 25, 2029. Interest is calculated at the annual rate of 5.5%, and is
payable on the first month following each quarter, pursuant to the agreement. At the end of the reporting period, the outstanding balance including accrued interest
was $126,737,847.
The Company has an intercompany line of credit agreement between itself, THG, and CICA. Interest is calculated at the 3-month SOFR rate plus 12.5 basis points.
Principal and interest are due within 90 days of the date of the loan.

C. Transactions with related party who are not reported on Schedule Y
Not applicable

D.  Amounts Due to or from Related Parties
At the end of the reporting period the Company reported $29,958,683 as amounts due to subsidiary, controlled and affiliated companies and $124,576,963 due from
subsidiary, controlled and affiliated companies. These affiliated receivables include $126,737,847 in notes receivable from affiliated companies and are subject to
intercompany loan terms discussed in footnote 10B above. Intercompany servicing arrangements require that intercompany balances be settled within 30 days.

E. Management, Service Contracts, Cost Sharing Arrangements
The Company and its affiliates have entered into an intercompany Consolidated Service Agreement. Under the agreement, legal entities will be charged the cost of the
service provided or expenses paid by the entity providing the service or paying the expense. In addition, these entities will be charged a portion of the costs
associated with activities that are performed for the good of THG legal entities.
Investment related services are provided by Opus pursuant to an intercompany Advisory Agreement.

F.  Guarantees or Contingencies for Related Parties
The Company has related party guarantee agreements with Verlan, NOVA, ASIC, and Campmed, ensuring the complete performance of all obligations of the affiliated
companies.

G. Nature of Relationships that Could Affect Operations
All outstanding shares of the Company are owned by Opus.

H., I, J, K, L.,
Not applicable

M.
No change

N. Investment in Insurance SCAs

Not applicable

NOTE 11 Debt

A

B.

See disclosure below related to Federal Home Loan Bank of Boston (FHLBB) Agreements.

FHLB (Federal Home Loan Bank) Agreements
(1) The Company maintains FHLBB membership stock to enable short-term advances through its membership in FHLBB.
As collateral to FHLBB, the Company has pledged government agency securities with a fair value of $119,822,245 as of the end of the reporting period. The
fair value of the collateral pledged must be maintained at certain specified levels (equal to 100% to 112% of loan) of the borrowed amount, which can vary
depending on the type of assets pledged. If the fair value of this collateral declines below these specified levels, the Company would be required to pledge

additional collateral or repay outstanding borrowings. As a requirement of membership in the FHLBB, the Company maintains a certain level of investment in
FHLBB stock. Total holdings of FHLBB stock were $5,150,000 at the end of the reporting period.

The Company calculates the maximum borrowing capacity amount based on the 4.0% requirement rate on short-term advances, maturing within 90 days.

There are no reserves related to FHLBB funding agreements at the end of the reporting period.
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(2) FHLB Capital Stock

a. Aggregate Totals

1 2 3
General Protected Cell
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 5,150,000 $ 5,150,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 5,150,000 $ 5,150,000 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the Insurer _$ 3,750,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 5,150,000 $ 5,150,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 5,150,000 $ 5,150,000 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the Insurer _$ 3,750,000 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year 6 Months to
Total Not Eligible for Less Than Less Than 1to Less Than
(2+3+4+5+6) Redemption 6 Months 1 Year 3 Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - -
2.Class B $ 5,150,000 $ 5,150,000 $ - $ - -
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Protected Cell Account Total Collateral
Pledged (Lines 2+3) $ 119,822,245 $ 138,255,264 $ -
2. Current Year General Account Total Collateral Pledged $ 119,822,245 $ 138,255,264 $ -
3. Current Year Protected Cell Account Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Protected Cell Account Total
Collateral Pledged $ 125,136,222 $ 142,020,580 $ -
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Protected Cell Account Maximum
Collateral Pledged (Lines 2+3) $ 127,082,667 $ 144,015,674 $ -
2. Current Year General Account Maximum Collateral Pledged $ 127,082,667 $ 144,015,674 $ -
4. Prior Year-end Total General and Protected Cell Account Maximum
Collateral Pledged $ 127,082,667 $ 144,015,674 $ 24,200,000
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(4) Borrowing from FHLB

a. Amount as of Reporting Date

1 2 3 4
Funding
Agreements
General Protected Cell Reserves
Total 2+3 Account Account Established
1. Current Year
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ - $ - $ - $ -
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ - $ - $ - $ -
2. Prior Year end
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ - $ - $ - $ -
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ - $ - $ - $ -
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Protected Cell
Total 2+3 Account Account

1. Debt $ - $ - $ -
2. Funding Agreements $ - $ - $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ - $ - $ -

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)
c. FHLB - Prepayment Obligations
Does the company have

prepayment obligations under
the following arrangements

(YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other No

NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

The labor for all domestic THG companies is provided and paid for by the Company.

The Company, as the common employer for all domestic affiliated Companies, provided multiple benefit plans to employees and agents of these affiliated
Companies, including retirement plans. The salaries of employees and agents covered by these plans and the expenses of these plans are charged to the affiliated
Companies in accordance with an intercompany cost sharing agreement.

A.  Defined Benefit Plan

(1-3) No change

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2024 2023 2024 2023 2024 2023
(4) Components of net periodic benefit cost

a. Service cost $ - $ - $ - $ - $ - $ -
b. Interest cost $ 5,113,000 $ 21,891,000 $ 67,000 $ 295,000 $ - $ -
c. Expected return on plan assets $ (5,066,000) $ (22,055,000) $ - $ - $ - $ -
d. Transition asset or obligation $ - - $ - $ - $ - $ -
e. Gains and losses $ 1,662,000 $ 7,790,000 $ 30,000 $ 212,000 $ - $ -
f. Prior service cost or credit $ - $ - $ - $ - $ - $ -
g. Gain or loss recognized due to a
settlement or curtailment $ - $ - $ - $ - $ - $ -
h. Total net periodic benefit cost $ 1.709.000 $ 7.626.000 $ 97.000 $ 507.000 $ - $ -

(5-11) No change
(12-16) Not applicable
(17) No change

(18) Not applicable
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B. Plan Assets
No change

C. The fair value of each class of plan assets
No change

D. Nochange

E. Defined Contribution Plan
No change

F.  Multiemployer Plans

Not applicable
G. Consolidated/Holding Company Plans

No change

Not applicable

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A.  Outstanding Shares

The Company has 20,861,784 shares of $1 par value common stock authorized and 5,000,000 shares issued and outstanding. The Company has no preferred
stock authorized, issued or outstanding.

B. Dividend Rate of Preferred Stock
Not applicable
C.-F. Dividend Restrictions

Pursuant to New Hampshire’s statute, the maximum dividends and other distributions that an insurer may pay in any twelve month period, without prior approval of
the New Hampshire Insurance Commissioner, is limited to the lesser of 10% of statutory policyholder surplus as of the preceding December 31, or net income. The
Company declared an ordinary dividend of $100,000,000 to Opus on May 10, 2023. Accordingly, the maximum dividend that may be declared payable at January
1, 2024 without prior approval from the New Hampshire Commissioner of Insurance is $163,272,169. The maximum dividend that may be declared payable
subsequent to May 10, 2024 without prior approval is $263,272,169.

G, H, L
Not applicable

J. The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains and losses is $ 796,343,745
This unrealized gain is not net of the applicable deferred tax liabiity of $15,419,882.

K., L., M, N.
Not applicable

NOTE 14 Liabilities, Contingencies and Assessments

A.  Contingent Commitments

(1) At the end of the reporting period, there were contractual investment commitments of up to $139,419,495. The Company has no commitments related to
state tax credit investments at the end of the reporting period.

Total contingent liabilities: $ 139,419,495
(2-3) Not Applicable
B,C,D,E.,F.

Not applicable

G. All Other Contingencies

The Company routinely engages in various legal proceedings in the normal course of business, including claims for punitive damages. In the opinion of management,
none of such contingencies are expected to have a material effect on the Company’s financial position, although it is possible that the results of operations in a
particular quarter or annual period would be materially affected by an adverse development or unfavorable outcome.

NOTE 15 Leases
A. Lessee Operating Lease:
No change

B. Lessor Leases

Not applicable
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NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of
Credit Risk

Not applicable
NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales

Not applicable
B.  Transfer and Servicing of Financial Assets

1-7. Not applicable

C. Wash Sales

The Company generally does not sell and reacquire securities within 30 days of the sale date. There were no wash sale transactions with a NAIC designation of 3 or
below in the current year.

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
Not applicable

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable

NOTE 20 Fair Value Measurements

A.

(1) Fair Value Measurements at Reporting Date

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total

a. Assets at fair value
Preferred Stocks: Industrial and

miscellaneous $ - 19 - 19 11,444,560 | $ -1$ 11,444,560
Bonds: Industrial and miscellaneous $ - 13 64,162,419 | $ - 13 - 13 64,162,419
Bank loans $ - 198 12,241,949 | $ - 198 - 19 12,241,949
Common Stocks: Industrial and miscellane| $ 92,717,900 | $ - 13 - 13 - 13 92,717,900
Other Invested Assets $ - 13 - 13 3,825,081 |$ -1 3,825,081
Total assets at fair value/NAV $ 92,717,900 | $ 76,404,368 | $ 15,269641 | $ - 193 184,391,909

(a) Excludes equities carried at cost of $5,150,000 at the end of the reporting period which consists of FHLB common stock.

b. The Company does not have any liabilities measured at fair value at the end of the current reporting period.
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
a. Assets

Preferred Stocks:
Industrial and
miscellaneous $ 11,444,560 |$ - s - s - s - s -8 - s - s -|$s 11,444,560
Other Invested
Assets $ 3825081 |$ - 19 - 19 - 19 - 19 - 19 =13 - 19 -1 3.825.081
Total Assets $ 15,269.641 18 -19% - 19 - 19 - 19 - 19 - 198 -19 -19% 15,269,641

b. Not applicable
c. Not applicable

(3) The reporting entity's policy is to recognize transfers in and transfers out as of the actual date of the event or change in circumstances that caused the
transfer.

4

=

For fair value measurements categorized within Level 2 of the fair value hierarchy, fair values of bonds are obtained by a quoted market price if available,
otherwise, fair values are estimated using independent pricing sources or internally developed pricing models using discounted cash flow analyses.

The Company utilizes a third party pricing service for the valuation of the majority of its fixed maturity securities and receives one quote per security. When
quoted market prices in an active market are available, they are provided by the pricing service as the fair value and such values are classified as Level 1.
Since fixed maturities other than U.S. Treasury securities generally do not trade on a daily basis, the pricing service prepares estimates of fair value for those
securities using pricing applications based on a market approach. Inputs into the fair value pricing applications which are common to all asset classes include
benchmark U.S. Treasury security yield curves, reported trades of identical or similar fixed maturity securities, broker/dealer quotes of identical or similar
fixed maturity securities and structural characteristics of the security, such as maturity date, coupon, mandatory principal payment dates, frequency of interest
and principal payments and optional principal redemption features. Inputs into the fair value applications that are unique by asset class include, but are not
limited to:

« U.S. government — determination of direct versus indirect government support and whether any contingencies exist with respect to the timely payment of
principal and interest.

All other governments — estimates of appropriate market spread versus underlying related sovereign treasury curves dependent on liquidity and direct or
contingent support.

Corporate bonds, which are included in Industrial and miscellaneous bonds - overall credit quality, including assessments of the level and variability of:
economic sensitivity; liquidity; corporate financial policies; management quality; regulatory environment; competitive position; ownership; restrictive
covenants; and security or collateral.
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B.

C.

Municipal bonds, which are included in States, territories and possessions; Political subdivisions of states, territories and possessions; and Special revenue
and special assessment obligations - overall credit quality, including assessments of the level and variability of: sources of payment such as income, sales

or property taxes, levies or user fees; credit support such as insurance; state or local economic and political base; natural resource availability; and
susceptibility to natural or man-made catastrophic events such as hurricanes, earthquakes or acts of terrorism.

Residential mortgage-backed securities, U.S. agency pass-thrus and collateralized mortgage obligations (“CMOs”) which are included in U.S. governments

and Special revenue and special assessment obligations - estimates of prepayment speeds based upon: historical prepayment rate trends; underlying
collateral interest rates; geographic concentration; vintage year; borrower credit quality characteristics; interest rate and yield curve forecasts; government
or monetary authority support programs; tax policies; and delinquency/default trends.

Residential mortgage-backed securities, non-agency CMOs, which are included in Industrial and miscellaneous bonds - estimates of prepayment speeds

based upon: historical prepayment rate trends; underlying collateral interest rates; geographic concentration; vintage year; borrower credit quality
characteristics; interest rate and yield curve forecasts; government or monetary authority support programs; tax policies; delinquency/default trends; and
severity of loss upon default and length of time to recover proceeds following default.

Commercial mortgage-backed securities, which are included in Industrial and miscellaneous bonds - overall credit quality, including assessments of the

value and supply/demand characteristics of: collateral type such as office, retail, residential, lodging, or other; geographic concentration by region, state,
metropolitan statistical area and locale; vintage year; historical collateral performance including defeasance, delinquency, default and special servicer
trends; and capital structure support features.

Asset-backed securities, which are included in Industrial and miscellaneous bonds — overall credit quality, including assessments of the underlying

collateral type such as credit card receivables, auto loan receivables and equipment lease receivables; geographic diversification; vintage year; historical
collateral performance including delinquency, default and casualty trends; economic conditions influencing use rates and resale values; and contract
structural support features.

Generally, all prices provided by the pricing service, except actively traded securities with quoted market prices, are reported as Level 2.

The Company holds privately placed corporate bonds and certain other bonds that do not have an active market and for which the pricing service cannot
provide fair values. The Company determines fair values for these securities using either matrix pricing or broker quotes. The Company will use observable
market data to the extent it is available, but is also required to use a certain amount of unobservable judgment due to the illiquid nature of the securities
involved. Additionally, the Company may obtain nonbinding broker quotes which are reported as Level 3.

Fair values of common and preferred stocks are based on SVO valuation, if available. If SVO valuations are not available, quoted market prices are used. If
neither SVO prices nor quoted market prices are available, fair values are estimated using independent pricing sources or internally developed pricing
models using discounted cash flow analyses.

Level 2 includes securities that are valued using pricing for similar securities and pricing models that incorporate observable inputs. Level 3 consists of
common stock of private companies for which observable inputs are not available. The Company uses a third party pricing service for the valuation of the
majority of its equity securities. When quoted market prices in an active market are available, they are provided by the pricing service as the fair value and
such values are classified as Level 1. Generally, all prices provided by the pricing service except quoted market prices, are reported as Level 2.
Occasionally, the Company may obtain nonbinding broker quotes which are reported as Level 3.

(5) Not applicable

Not applicable

Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $6,180,351,936 | $6,650,943.206 |$ 180,321,493 | $5,992381.263 |$ 7,649,180 |$ - 19 -
Preferred Stock $ 11444560 |$ 11444560 |$ - 19 - 1S 11444560 [$ - 19 -
Common Stock (a) $ 97867900 [$ 97,867,900 |$ 92,717,900 |$ 5,150,000 | $ - 19 - 19 -
Mortgages $ 153307721 |$ 174968729 |$ - 19 - |$ 153307721 |$ - 19 -
Other Invested Assets (a) $ 230,387,142 |$ 236,363,045 |$ - 19 6,246,532 |$ 224140610 |$ - 19 -
Cash and Short-Term
Investments $ (6413450)[$ (6413766) |$ (7,816,725 $ 1,403,275 | $ - 19 - 13 -

(a) Excludes investments in subsidiaries and other invested assets using the equity method of accounting

D., E.

Not applicable

NOTE 21 Other Items

A

Unusual or Infrequent ltems

Not applicable

Troubled Debt Restructuring: Debtors

Not applicable

Other Disclosures

IBNR loss and loss adjustment expense reserves are allocated to the Company based on the proportion of the Company’s earned premiums and case loss reserves
relative to other affiliates in The Hanover Insurance Group. Fluctuations by affiliate and state may occur as a result of this re-estimation process.

The Company elected to use rounding to the nearest dollar in reporting amounts in the Statement, except as otherwise directed by instructions.

At the end of the current period and prior year, the Company had admitted assets of $1,485,548,423 and $1,430,208,513, respectively, in premiums receivable due
from policyholders, agents and ceding insurers. The Company routinely assesses the collectability of these receivables. Based upon Company experience, any
uncollectible premiums receivable at the end of the current period are not expected to exceed the non admitted amounts totaling $21,054,295 and, therefore, no
additional provision for uncollectible amounts has been recorded. The potential for any additional loss is not believed to be material to the Company’s financial

position.

The Company reported $187,997,621 on Page 2 Line 15.1 for Agents’ balances or Uncollected Premiums. There are no agents’ balances or uncollected premiums
due from controlled or controlling persons.
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D.

E.,F.

G.

Business Interruption Insurance Recoveries

Not applicable

Not applicable

Insurance-Linked Securities (ILS) Contracts

Outstanding ILS Maximum
Contracts Proceeds
Management of Risk Related To:
(1) Directly-Written Insurance Risks
ILS Contracts as Ceding Insurer 2 $ 300,000,000

The Company has catastrophe protection through two per occurrence excess of loss reinsurance agreements with Commonwealth Re Ltd. (“‘Commonwealth Re”), an
independent company, licensed as a Special Purpose Insurer in Bermuda. The coverage under the reinsurance agreements is limited to specified personal and
commercial property coverage written in the following geographies in the United States: Connecticut, Delaware, District of Columbia, Maine, Maryland, Massachusetts,
New Hampshire, New Jersey, New York, Pennsylvania, Rhode Island, Vermont, Virginia and all waters contiguous thereto. Coverage is provided for catastrophe losses
from named tropical storms or hurricanes, including all events or perils directly resulting from such storm or storm system, which may include, by way of example and
not limitation, hurricane, wind, gusts, typhoon, hail, rain, tornadoes, cyclones, ensuing flood, storm surge, water damage, fire following, sprinkler leakage, riots,
vandalism, and collapse. The reinsurance agreements meet the requirements to be accounted for as reinsurance in accordance with the guidance for reinsurance
contracts. In connection with these two reinsurance agreements, effective July 1, 2023 (“2023 Agreement”) and July 1, 2022 (“2022 Agreement”), Commonwealth Re
issued notes (generally referred to as “catastrophe bonds”) to unrelated investors for an aggregate principal amount of $300.0 million, consistent with the amount of
coverage provided under the reinsurance agreements as described below. The proceeds have been deposited in a reinsurance trust account.

The 2023 Agreement provides the Company with coverage of up to $150.0 million through June 30, 2026. For events up to and including June 30, 2026, the Company
is entitled to begin recovering amounts under this reinsurance agreement if the covered losses in the covered area for a single occurrence reach an initial attachment
amount of $1.3 billion. The $150.0 million coverage amount is available for 50% of the covered losses, until such losses reach a maximum level of $1.6 billion.

Pursuant to the terms of the 2022 Agreement, effective July 1, 2023, the Company reset the exhaustion level and percentage of coverage within the layer. For the
period from July 1, 2023 through and including June 30, 2025, the Company will be entitled to begin recovering amounts under the 2022 Agreement if the covered
losses in the covered area for a single occurrence reach an attachment amount of $1.3 billion. The $150.0 million coverage amount is available for 50% of the covered
losses, until such losses reach a maximum level of $1.6 billion. Prior to the reset, effective July 1, 2023, the $150.0 million coverage was available for covered losses
between $1.3 billion and $1.45 billion. The attachment level, the maximum level (or exhaustion level) and percentage of coverage under each agreement will be reset
annually to adjust the expected loss of the layer within a predetermined range.

The Company has not incurred any losses that have resulted or expected to result in recovery under this agreement since its inception.

Not applicable

NOTE 22 Events Subsequent

Not applicable

NOTE 23 Reinsurance

A.

Unsecured Reinsurance Recoverables
No change

Reinsurance Recoverable in Dispute

The Company had no reinsurance recoverable on paid and unpaid losses in dispute which exceeds 5% of the Company's policyholder surplus. The aggregate of the
Company's disputed items did not exceed 10% of policyholder surplus.

Reinsurance Assumed and Ceded

(1) The following table summarizes ceded and assumed unearned premiums and the related commission equity at the end of the current reporting period:

Assumed Reinsurance Ceded Reinsurance Net

Premium Commission Premium Commission Premium Commission

Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $1,490,717,651 $ - $ - $ - $1,490,717,651 $ -
b. All Other $ 4886,002 $ 1173213 $ 79611983 $ 22115399 $ (74725981) $ (20,942,186)
c. Total (a+b) $1.495.603.653 $ 1173213 $ 79611983 $ 22115399 $1.415.991.670 $ (20942 .186)
d. Direct Unearned Premium Reserve $1,039,386,552

(2) The additional or return commission, predicated on loss experience or any other form of profit sharing arrangements in this annual statement as a result

of existing contractual arrangements are accrued as follows:

Direct Assumed Ceded Net
a. Contingent Commission $ 46,165,351 $ - $ - $ 46,165,351
b. Sliding Scale Adjustments $ - $ - $ 695,262 $ (695,262)
c. Other Profit Commission Arrangements 3 - 3 - 3 501,000 3 (501,000)
d. TOTAL (at+b+c) $ 46.165.351 3 - 3 1.196.262 $ 44969089

(3) Not applicable

D,E,F,G,H, I, J, K

Not applicable
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NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
Not applicable

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

A.  The estimated cost of loss and loss adjustment expenses (‘LAE”) attributable to insured events of prior year's decreased by $2,600,000 during 2024. The redundancy
of $2,600,000 is 0.05% of unpaid losses and LAE of $5,031,008,441 as of December 31, 2023. The favorable loss and LAE reserve development during 2024 is
primarily due to favorable catastrophe development, primarily due to lower than expected losses in commercial multiple peril lines related to 2022 and 2023 events,
including hurricane lan and tornadic activity, as well as lower than expected losses across several lines of business. Increases or decreases of this nature occur as a
result of claim settlements during the current year, and as additional information is received regarding individual claims, causing changes from the original estimates of
the cost of these claims. Recent loss development trends are also taken into account evaluating the overall adequacy of unpaid losses and LAE.

B. There were no significant changes in methodologies and assumptions used in calculating the liability for unpaid property and casualty losses and loss adjustment
expenses.

NOTE 26 Intercompany Pooling Arrangements
Not applicable
NOTE 27 Structured Settlements

A. The company has purchased annuities from life insurers under which the claimants are payees as follows:

Loss Unrecorded
Reserves Loss
Eliminated by Contin-
Annuities gencies

$ 15,303,539 $ 15,303,539
B.  Annuity Insurers with Balances due Greater than 1% of Policyholders' Surplus

Not applicable

NOTE 28 Health Care Receivables
Not applicable

NOTE 29 Participating Policies
Not applicable

NOTE 30 Premium Deficiency Reserves

1. Liability carried for premium deficiency reserves $ -
2. Date of the most recent evaluation of this liability 03/31/2024
3. Was anticipated investment income utilized in the calculation? Yes [X]No[]

NOTE 31 High Deductibles
A. Reserve Credit Recorded on Unpaid Claims and Amount Billed and Recoverable on Paid Claims for High Deductibles

No change

B.  Unsecured High Deductible Recoverables for Individual Obligors Part of a Group Under the Same Management or Control Which Are Greater Than 1% of Capital and
Surplus. For this purpose, a group of entities under common control shall be regarded as a single customer.

Not applicable
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NOTE 32 Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

Total liabilities for unpaid property and casualty losses and loss adjustment expenses are not discounted. However, case unpaid losses for pension-type workers’
compensation reserves are discounted on a tabular basis using the National Council on Compensation Insurance (“NCCI”) published tables at a rate of 3.5%. This
discount is completely offset in the Company’s IBNR reserves.

The Company discounts the Group Accident and Health liabilities for unpaid losses on long term care and medical conversion claims.

A.  Tabular Discount

Reserves for Long Term Care claims have been discounted on a tabular basis using the 1994 GAM Table at 4.0%. The reserves as of the end of the current reporting
period include $88,447,680 of such discounted reserves. The amount of disocunt for case and IBNR reserves is as follows:

Tabular Discount Included in
Schedule P, Part 1*

(1) (2)
Case IBNR

Homeowners/Farmowners $ $

Private Passenger Auto Liability/Medical $ $

Commercial Auto/Truck Liability/Medical $ $

Workers’ Compensation $ $

Commercial Multiple Peril $ $

Medical Professional Liability - occurrence $ $

Medical Professional Liability - claims-made $ $

Special Liability $ $

Other Liability - occurrence $ $

. Other Liability - claims-made $ $

. Special Property $ $
12. Auto Physical Damage $ - 13 -

$ $

$ $

$ $

$ $

$ $

$ $

$ $

$ $

$ $

$ $

$ $

® N oA N =

- a ©
- o -

13. Fidelity, Surety
14. Other (including Credit, Accident & Health)
15. International
16. Reinsurance Nonproportional Assumed Property
17. Reinsurance Nonproportional Assumed Liability
18. Reinsurance Nonproportional Assumed Financial Lines
19. Products Liability - occurrence
20. Products Liability - claims-made
21. Financial Guaranty/Mortgage Guaranty
22. Warranty
23. Total (Sum of Lines 1 through 22)
* Must exclude medical loss reserves and all loss adjustment expense reserves.

23,602,702

18,009,955

=

23,602,702 18,009,955

B.  Nontabular Discount
Not applicable
NOTE 33 Asbestos/Environmental Reserves
No change
NOTE 34 Subscriber Savings Accounts
Not applicable
NOTE 35 Multiple Peril Crop Insurance
Not applicable
NOTE 36 Financial Guaranty Insurance

Not applicable
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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......covoviiiiiieueieriiiiri ettt benenis Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0000944695
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N[ ] NA[X]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ............cooeiiiiiiiiiiiieeeeee 12/31/2019
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ............ccoovvverreereereereseennne., 12/31/2019
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
10 PO PRT R 04/01/2021
By what department or departments?
New Hampshire Department of Insurance ..
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovveeeeueeeeeeeeeeceeeete et eeeeeet et s s saeee s et s s saseesesesessssssesesessssssseses s s asasseses s s ssansesessssssnsssesan s anansnsesasnans Yes[ 1 N[ 1 NA[X]
Have all of the recommendations within the latest financial examination report been complied with? ... [ 1 N[ 1 NALX]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOTA? ...........occueueveueeeceeeeeeeeeeeeeeeeeeeeee s e s e e e tesee s s e sesssesesssasseses s s ssassesesensasasessesennans Yes[ 1 No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..............cccooeiiiiiiiiiiniiicceeeeeeee Yes[ 1 No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts Or SECUNItIES fIMS? .........ooiiiiiiiiiieieiiic ettt Yes [ X] No [ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB | OCC | FDIC | SEC
Opus Investment Management, Inc Worcester, MA ..o oo [ oo W YES....
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9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ....................................... Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... LT 257,970
INVESTMENT

11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
11.2  If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
13. Amount of real estate and mortgages held in short-term investments: ..............c.ccccceeee.
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
14.2 If yes, please complete the following:

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
T4.21 BONGS ..ottt ettt ettt ettt ettt et et s be st s 2 ese s e ese s s e s e e e b et e R et e R e Rt A e Rt R e Rt oA eRe R eReeE e R e SR e At ke At eReRe R ene s eneeseRe s ese et ete et eteeereneanens $..
14.22 Preferred Stock .... $..
14.23 Common Stock .... $..
14.24 Short-Term Investments $..
14.25 Mortgage Loans on Real Estate $..
14.26 All Other 3.
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. $..
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cccooiiiiiiiiiiieeeeeee et $
15.1 Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........cc.coiiiiiiiiiiiieeeee s Yes[ 1 No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceoeiiiiiiiiiene Yes[ 1 N[ 1 NA[ ]

If no, attach a description with this statement.

16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $ 0
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY
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Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1
Name of Custod

ian(s)

2

Custodian Address

Bank of New York Mellon

225 Liberty Street, New York, NY 10286

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

2
Location(s)

3

Complete Explanation(s)

If yes, give full information relating thereto:

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccceeeenee.

Yes [

1
Old Custodian

2
New Custodian

3
Date of Change

4
Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
ent accounts”; "...handle securities"]

such. ["...that have access to the investm

1

Name of Firm or Individual

2
Affiliation

Opus Investment Management, Inc
Wellington Funds (US) LLC

J.P. Morgan Investments Mng't Inc. .........

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s invested assets?.............ccccooiiiiiiii i

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...............cccccooiiiiiiiiiicicie.

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

Yes [

Yes [

Yes [ X ]

No [ ]

] No[X]

]

]

No [ X ]

No [ X ]

1

Central Registration
Depository Number

Name of Firm or Individual

Legal Entity Identifier (LEI)

Registered With

5

Investment
Management
Agreement
(IMA) Filed

107569

Opus Investment Management, Inc
Wellington Funds (US) LLC

J.P. Morgan Investments Mng't Inc. ....

549300UFGZJWLALMOS8S

Securities Exchange
Commission
Securities Exchange
Commission
Securities Exchange
Commission ...

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.

b. Issuer or obligor is current on all contracted interest and principal payments.

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUIMLIES? .........c.iiiiiiiiie ettt e et et et e et e e e e enean

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUMIES? .........iiiiiiiiiiii ittt bbb bbb bbbttt b bbb b bbb e

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated

FE fund:

a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to

January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP

in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccoeiiiiiie

7.2

Yes [

Yes [

Yes [ X ]

Yes [ X ]

]

]

No[ ]

No[ ]

No [ X ]

No [ X ]



STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ 1 NA[X]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? .................. Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes [ X] No [ ]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
Long Term Care ... |oeceseccenne 0.0 [ 0.040 |..... 23,602,702 |......ocovoveeenns 0 |... 18,009,955 |..... 41,612,657 |.......... 502,000 [...cooeeerirrnnee 0 | 383,000 |.......... 885,000
TOTAL| 23,602,702 0 18,009,955 41,612,657 502,000 0 383,000 885,000
5.  Operating Percentages:
5.1 ABH 10SS PEICENL .......veveeeeeceeveeeeeeeeceeteteteeeeesaeaetesesesseaesetesesessssetetesesessssseesasasassssesesasesessssesesasasansssesesesesenssseeesesasensssesesesesensnsesetesesanssentesas £EstseEebeb et ntth e b et ettt eenberenas 379.430 %
5.2 A&H COSt CONTAINMENT PEICENT .........vveieeeceieeec ettt ettt eae e s et et et e s es e s s s sas st et et et esesesessasss s et et eseseses s s s s s e s et e s esesessasssases et et eseasaeas oo eh b ek ebee et et ne e e bbbt ee et e e 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cueuruiiiieieteteteeeesee e tetesesesessssessesesesesessssssesesesesesesesessssssesesesess Shebebeseetat et nene et bebebseeat et neneee 41.080 %
6.1 Do you act as a custodian for health savings accounts? ............. Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ...............ccoiiiiiiiiiie e B 0
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ..............ccccueueieeeeececeeteeeeeeeecae et eeeeeseae e sesesesssaesesesesenssaesesesesenssaesesesssenssensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ............cccoooiiiiiiiinei e B 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........cccccccevevuenee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
AOMICIIE OF thE FEPOTHING ENELY? .......cviveviiieitcteteiee ettt ettt ettt s st b b e s bbb e s s bbb s e s bbb e s bbbt st b b b sn st b s s s Yes[ ] No[ ]




STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating

Company Code




STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL [ Lo e 2,464,342 |............... 2,152,965 | 701,874 | 239,277 | 7,913,039 |............... 5,611,334
2. Alaska .....cccocoveeveeeee . AK e [N ISR 129,792 .o 104,536 |...ococveveveee 94,360 |cvoveeeeean 74,505 | 970,056 |............... 1,078,170
3. Arizona .....ccoeeeecii. AZ | Lo e 6,495,674 |............... 5,217,192 |....cocoe. 1,929,161 | 931,208 |............. 11,904,510 |.............. 16,478,722
4. Arkansas ... . AR s Lo e 1,073,708 |...coovoveee. 892,955 ..o 215,538 [ 973,347 |...oocnv.. 7,838,416 |.............. 10,304,309
5. California .......cccceceeece.. CA | Lo forriis 34,770,873 |....ccoce. 33,494,319 ..o 9,585,040 |............. 13,947,280 |........... 108,152,106 |.............. 97,637,431
6. Colorado ....... L. .. 8,443,480 |.. ..9,521,158 |.. ..8,291,415 |.. ..4,118,361 |.. ....31,277,384 |. .27,931,272
7. Connecticut ........ccc..... CT e Lo forriis 17,840,883 |.............. 17,002,138 |.coooeeenee 7,707,063 |............... 8,488,384 |.............. 62,498,263 |............. 57,495,249
8. Delaware ............cc.ec.... DE |eeeiis Lo e 1,297,322 | 1,018,279 | 1,134,422 | 28,126 |.cocveveee 4,257,320 |.ocveeen 4,681,686
9. District of Columbia .....DC |-......... Lo e 3,578,479 |..cccooenee 3,687,109 |...covoeee 301,406 |..ooeeneee 767,901 |.............. 12,352,106 |.............. 16,638,396
10.  Florida .....ccocovevviiens FL [ Lo forriis 12,413,227 |.........c.... 12,236,328 |.coooeene 1,980,295 | 4,783,440 |.............. 44,985,706 |.............. 45,264,827
11.  Georgia . .. GA L. .15,084,547 |.. 12,462,553 |.. .. 3,956,456 |.. . .35,840,996 |.. .32,119,269
12.  Hawaii ... LLHE [N ISR 103,134 [ 169,299 | 36,457 40 | 343,352 |.oiiei 282,373
13. Idaho..... LD [ Lo e 1,021,450 | 709,466 |......ccccooenve 271,844 (.o 42,010 | 2,058,378 |....cocveeen 1,021,483
14, lNOIS ..o | I RO Lo forriis 15,592,751 |............ 16,952,529 |.....cc...e. 7,404,932 |............... 5,672,584 |.............. 45,410,270 |.............. 47,538,363
15. Indiana ......cccccoeeenne IN e Lo forriis 15,557,750 |..coovnveene. 15,008,728 |....ccco.c. 7,813,492 |.............. 5,982,057 |.............. 34,268,972 |............. 25,039,368
16. lowa ...... A L. 1,942,720 |.. ..1,818,471 |.. , . 100,652 |.. .. 2,382,976 |.. .. 1,480,868
17. Kansas .. L KS [N ISR 806,626 |......ccccvovnee 770,289 | 40,557 | 2,604,105 |.............. 3,575,933 |..c.coc..... 8,314,048
18. Kentucky ... CKY e Lo e 2,499,332 ..o 2,543,642 |............... 3,110,769 | 290,492 |.............. 7,017,820 |.............. 14,449,277
19.  Louisiana ........c.ccoceeene LA [ Lo e 7,096,311 | 7,378,079 |.coeneee 5,123,051 |...ccocnee. 1,017,328 |............ 22,280,616 |.............. 13,275,386
20. Maine ....ccooeveeiies ME [ooenee. Lo forriis 18,977,215 |.............. 15,667,361 .o 8,821,083 |............... 4,065,239 |.............. 44,126,279 |.............. 38,747,390
21. Maryland ....... ... MD L. ... 15,566,945 |.. 12,301,345 |.. ..4,206,5% |.. ..4,392,613 |.. ....21,146,758 |. ... 15,888,481
22. Massachusetts . L MA | Lo forriis 77,778,511 | 74,946,945 |.............. 35,367,966 |............. 28,225,422 |............ 185,868,684 |............ 148,219,372
23. Michigan ....... ML e Lo forrin 20,116,935 |............. 18,739,648 |.............. 4,824,654 |.............. 5,960,633 |.............. 45,516,939 |............. 43,572,339
24. Minnesota .........cccccune MN [ Lo forriis 12,837,804 |.............. 12,300,772 | 3,523,587 |.coceinee 1,930,501 |............. 44,889,796 |.............. 31,521,254
25.  MissisSippi ....ccccceeriene MS | Lo e 1,648,285 |..ooiecne 931,458 | 591,192 [ 250,100 |............... 9,365,440 |............... 8,548,457
26. Missouri .... ...MO |. L. ..2,624,574 |.. . 2,974,717 |.. ..369,278 |.. ..8,241,096 |.. ..4,169,429
27. Montana .... W MT e [N ISR 814,570 | 495,401 168,690 |.............. 1,204,238 |............. 1,116,553
28. Nebraska .. .NE | [N ISR 745,405 |....cocooeeee 578,842 | 73,487 [ 29,844 |............... 2,421,089 |.............. 3,112,325
29. Nevada ... NV o Lo e 2,553,767 |..cocoeenee 2,441,989 363,931 | 3,849,658 |............... 2,956,868
30. New Hampshire .......... NH [ Lo forriis 15,363,259 |.coooceenne 8,570,170 |............... 2,963,412 | 1,787,199 |............. 20,611,938 |............ 18,918,541
31. New Jersey ...... L. .39,308,239 |.. .37,316,358 |.. .18,554,796 |.. .20,312,037 |.. ..141,486,534 |.. .. 146,778,559
32. New Mexico ................NM [.......... Lo e 1,673,018 | 1,273,892 | 181,434 (..o 594,101 |............ 2,199,946 |.............. 2,002,512
33. New YorK ....cccoeeveeee. NY [ [ ESUS FT 36,351,381 |..cooenee 38,810,490 |.cooeeenene 8,416,527 |............. 12,858,844 |........... 164,160,663 |............ 189,891,869
34. North Carolina ............NC [.......... Lo forriis 12,968,3% |.............. 11,783,918 | 2,517,131 | 3,549,436 |.............. 32,169,696 |.............. 28,553,124
35. North Dakota ..............ND  [.......... Lo e 2,026,208 |.............. 1,619,324 | 1,288,109 |..cocooveeeeeee 139,022 |.............. 4,856,901 |.............. 2,042,040
36. Ohio ...ccceenee L. ..9,822,650 |.. .11,003,521 |.. ..6,506,892 |.. ..5,889,344 |.. .26,540,877 |.. 24,848,106
37. Oklahoma.................... OK [.......... Lo e 2,158,312 |..coooneee. 2,343,070 |............... 2,848,902 |.............. 1,116,756 |.............. 4,795,431 | 6,097,640
38. Oregon ........ccceceeeeeeen. OR [ Lo e 4,427,970 |............... 3,984,699 |.....coovnvee 461,964 |......cocoe.... 746,761 |.............. 11,561,435 |.............. 10,557,245
39. Pennsylvania ............PA |[........ Lo forriis 21,274,769 |.............. 20,056,037 |.....coc...... 11,740,037 |.............. 12,792,733 | 70,819,772 |............ 56,482,145
40. Rhode lsland ............ Rl |oecene Lo e 3,435,179 | 3,361,061 |..coovneee 1,014,935 | 503,013 |.cceneen 21,135,421 |........... 7,684,898
41. South Carolina . ...SC L. ..6,416,499 |.. ..5,652,936 |.. ..1,665,640 |.. .. 1,257,915 |.. .11,553,501 |.. .. 7,678,893
42. South Dakota ... .SD | Lo e 1,263,549 |....cocveeve 1,112,383 | 157,365 [ 70,208 |...ococveee 1,430,580 |.ocoovveenee (23,130)
43. Tennessee ... TN e Lo forriis 12,396,265 |............. 12,083,841 |.....c..c.... 7,533,930 |....coc...... 7,164,817 |....co...... 22,210,541 |............. 23,156,847
44, TeXaSs ..occoveeeerereearnns TX s Lo forriis 36,679,452 |.............. 35,129,489 |............. 18,332,920 |............ 11,408,684 |.............. 83,977,622 |............ 117,690,715
45, Utah ..ccoooevveeeeeeee. UT s Lo e 2,772,098 |............... 2,877,192 |...ocoee. 2,511,424 ... 982,042 |............ 19,862,909 |.............. 13,525,382
46. L. .. 3,359,062 |.. ..2,919,527 |.. ..2,239,149 |.. ..1,016,637 |.. ..8,052,970 |.. ..5,960,717
47. Virginia ......ccoeveceeveeee . VA s Lo forriis 17,045,280 |.............. 13,177,607 |............... 5,422,111 | 2,646,174 |.............. 27,935,128 |............. 23,321,305
48. Washington ............... WA |..c..... Lo e 7,837,845 |.............. 7,196,631 |..ocooe 1,673,323 |............... 2,270,828 |............. 15,124,240 |.............. 15,028,761
49. West Virginia ............. WV |occceeee Lo e 1,180,718 | 947,200 |..ccveveenee 524,112 [ 74,011 | 1,689,528 |.............. 1,531,692
50. Wisconsin ........ccccceceee. Wl [ Lo forriis 15,035,127 |.covenvnee. 14,298,795 |............... 5,977,827 |............... 4,756,402 |.............. 28,708,418 |............ 29,518,624
51. Wyoming L. ..308,296 |.. ... 26,250 |.. ... 14,653 |.. .. 475,537 |.. ..721,087
52.  American Samoa ........ AS |.......... I T 0 Joeeeeeeeeeeeeeeeeees O [0 0
53. Guam ....cccceeeeeeeeee. GU [ I T [0 [0 [0 [0 [0 0
54. Puerto Rico .......cccc..... PR e T [V 12,853 | [0 [0 R 183 | 16
55. U.S.VirginlIslands ...... VI |.......... N oo 0 [ 0 [ 0 [ [0 [0 S, 0
56. Northern Mariana
1S1aNds ....oooveereeeee . MP [ N e O 0 Joeeereeieeeeeieenn O o O e 0
57. Canada . .. 164,612 |.. ..391,526 |..
58. Aggregate Other Alien OT 1939 | 985,770 968,754
59. Totals XXX 556,127,134 521,429,178 220,651,081 195,966, 130 1,534,678,247
DETAILS OF WRITE-INS
58001. AND Andorra ......cccccevvevcceninnnnns XXX o] 700 | [V R [0 [0 R 897 | 0
58002. ARE United Arab Emirates ..|...... D00, G RS 28,404 | 2,308 | [0 (01 28,293 | 2,330
58003. ARG Argentina .......ccocoeeeiifomnnns DL 0,0 G R 381 | 280 [ [0 [0 SR 380 | 283
58998. Summary of remaining
write-ins for Line 58 from
overflow page .......c.cccceees oo D 0.0 ST R 943,054 |.ooieeee 983,182 [ [0 (01 939,384 |.covi 992,387
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 972,539 985,770 0 0 968,754 995,000
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccooviiies wenee 52 4. Q - Qualified - Qualified or accredited reiNSUrer...............cc.cocevevvevens ceeene 0
2. R - Registered - Non-domiciled RRGs R 0 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - s€& DSLI).........cccooiiiiiiiiiiiiii e oo 0 6. N - None of the above - Not allowed to write business in the state... ....... 5

10
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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

The Hanover Insurance
Group, Inc.
Delaware
F.E.l. 04-3263626
X

Educators Insurance
Agency, Inc.
Massachusetts
F.E.l. 27-2400275

|
Campania Holding
Company, Inc.
Virginia
F.E.l. 54-1632456

VeraVest
Investments, Inc.
Massachusetts
F.E.l. 04-2448927

|
Opus Investment
Management, Inc.
Massachusetts

F.E.l. 04-2854021

Verlan Holdings, Inc.
Maryland
F.E.l. 52-2044133

The Hanover American
Insurance Company
New Hampshire
N.A.l.C. 36064
F.E.l. 04-3063898

Massachusetts Bay
Insurance Company
New Hampshire
N.A.l.C. 22306
F.E.l. 04-2217600

The Hanover National
Insurance Company
New Hampshire

440 Lincoln Street
Holding Company LLC
Massachusetts

Citizens Insurance The Hanover CitySquare Il Hanover Specialty
Company of lllinois Insurance Company Development Co. LLC. Insurance Brokers, Inc.
lllinois New Hampshire Massachusetts Virginia
N.A.I.C. 10714 N.A.I.C. 22292 F.E.I. 27-1652700 F.E.l.52-1172293
F.E.l. 36-4123481 F.E.l. 13-5129825
|
Allmerica Plus Citizens Insurance Campmed Casualty AlX, Inc. NOVA Casualty
Insurance Agency, Inc. Company of America & Indemnity Company, Delaware Company
Massachusetts Michigan - Inc. F.E.l. 20-3051651 New York
F.E.l. 04-3194493 m N.A.l.C. 31534 New Hampshire N.A.l.C. 42552
F.E.l. 38-0421730 N.A.l.C. 12260 F.E.Il. 16-1140177
F.E.l.52-1827116 T
AIImerlc'a Financial Citizens Insuranc'e Verlan Fire AlIX Specialty
Alliance CompanY Of Ohio Insurance Company Insurance Company
Insurance Comr:)any - Ohio | | New Hampshire Delaware
New Hampshire N.A.I.C. 10176 N.ALC. 10815 N.A.I.C. 12833

N.A.I.C. 10212
F.E.Il. 04-3272695

F.E.l. 38-3167100

F.E.l. 75-1827351

N.A.L.C. 13147 F.E.l. 80-0266582
F.E.l. 74-3242673
The Hanover Casualty Professionals
Company Direct, Inc.
Texas L Michigan
N.A.L.C. 41602 F.E.l. 38-3324634

F.E.l. 52-0903682

Allmerica Financial
Benefit
Insurance Company

Citizens Insurance
Company of the
Midwest

Michigan
N.A.I.C. 41840
F.E.l. 23-2643430

Indiana
N.A.l.C. 10395
F.E.l. 35-1958418

The Hanover Atlantic
Insurance Company
Ltd.
Bermuda
F.E.I. 98-1303999

Note: All Companies are wholly-owned.

F.E.Il. 20-5233538

AIXHI LLC
Massachusetts
F.E.l. 84-3300049

NAG Merger LLC
Massachusetts
F.E.Il. 84-3309673

Allmerica Securities

Massachusetts

Trust

Affiliated Investment Management

Company
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SCHEDULE Y

STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......... The Hanover Insurance Group ...| 80-0266582 .. 440 Lincoln Street Holding Company LLC ....... The Hanover Insurance Company ... Ownership, Board,Management .........}.100.000 ...|The Hanover Insurance Group, Inc. ..... |....NO.....|.eoes weee
.......... The Hanover Insurance Group ...| 84-3300049 .. AXHE LLC s Nova Casualty Company Ownership, Board,Management .........}.100.000 ...| The Hanover Insurance Group, ... No.
. 0088 ...| The Hanover Insurance Group . |20-5233538 .. AIX Specialty Insurance Company .. Nova Casualty Company Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, ..No
.......... The Hanover Insurance Group 20-3051651 .. AIX, Inc. coeee . The Hanover Insurance Company ... .... | Ownership, Board,Management .........|.100.000 ...|The Hanover Insurance Group, ..No
. 0088 ...| The Hanover Insurance Group ... |04-3272695 .. Allmerica Financial Alliance Insurance Co. . |.. .| The Hanover Insurance Company ................ Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, ..No
0088 ...| The Hanover Insurance Group ... . |23-2643430 .. Allmerica Financial Benefit Insurance Co. ... |.. The Hanover Insurance Company ... . | Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group, .. NO...
.......... The Hanover Insurance Group 04-3194493 .. Allmerica Plus Insurance Agency, Inc. ........ The Hanover Insurance Company ................ |Ownership, Board,Management .........|.100.000 ... [The Hanover Insurance Group, ... N0
.......... The Hanover Insurance Group Allmerica Securities Trust The Hanover Insurance Group, Inc. . | Management ... 100.000 ...|The Hanover Insurance Group, ... No.
.......... The Hanover Insurance Group ...| 54-1632456 .. Campania Holding Company, Inc. The Hanover Insurance Group, Inc. . | Ownership, Board,Management .........}.100.000 ...| The Hanover Insurance Group, ..No
0088 ...| The Hanover Insurance Group ... |52-1827116 .. Campmed Casualty & Indemnity Co. Inc. ... .| The Hanover Insurance Company ................ Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, ..No
. 0088 ...| The Hanover Insurance Group ... ... |38-0421730 .. Citizens Insurance Company of America The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group, .. NO...
0088 ...| The Hanover Insurance Group ... |36-4123481 .. Citizens Insurance Company of Illinois ....... . .|Opus Investment Management, Inc. .. Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, ..No
. 0088 ...| The Hanover Insurance Group ....|38-3167100 .. Citizens Insurance Company of Ohio ............ .| The Hanover Insurance Company ................ Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, ... N0
0088 ...| The Hanover Insurance Group .. |35-1958418 .. Citizens Insurance Company of the Midwest ... [.. .| The Hanover Insurance Company ................ Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, ... No.
.......... The Hanover Insurance Group ..| 27-1652700 .. CitySquare |1 Development Co., L.L.C . Opus Investment Management, Inc. .. . | Ownership, Board,Management .........}.100.000 ... [The Hanover Insurance Group, ..No
.......... The Hanover Insurance Group ... 27-2400275 .. Educators Insurance Agency, Inc. ...... . | The Hanover Insurance Group, Inc . | Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group, .. NO...
.......... The Hanover Insurance Group ...|52-1172293 .. Hanover Specialty Insurance Brokers, Inc. ... [.. Verlan Holdings, Inc. ....cccccunennnee Ownership, Board,Management .........}.100.000 ...| The Hanover Insurance Group, ..No
0088 ...| The Hanover Insurance Group .| 04-2217600 .. Massachusetts Bay Insurance Company ........... . The Hanover Insurance Company ................ Ownership, Board,Management .100.000 ... | The Hanover Insurance Group, ... No.
.......... The Hanover Insurance Group ... 84-3309673 .. NAG Merger LLC .....cceeeeeernnennnnnns AIXHI LLC e . | Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group, ... No...
0088 ...| The Hanover Insurance Group ... .| 16-1140177 .. NOVA Casualty Company ......... The Hanover Insurance Company ... . | Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group, ... No...
.......... The Hanover Insurance Group ... 04-2854021 .. Opus Investment Management, Inc . | The Hanover Insurance Group, Inc . | Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group, ... No...
.......... The Hanover Insurance Group ...| 38-3324634 .. Professionals Direct, Inc. ......... . The Hanover Insurance Company .... | Ownership, Board,Management .100.000 ... | The Hanover Insurance Group, ... No.
. 0088 ...| The Hanover Insurance Group .| 04-3063898 .. The Hanover American Insurance Company ....... .| The Hanover Insurance Company ................ Ownership, Board,Management .100.000 ... | The Hanover Insurance Group, ..No
.......... The Hanover Insurance Group ... 98-1303999 .. The Hanover Atlantic Insurance Company Ltd. The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group,
. 0088 ...| The Hanover Insurance Group ... ... | 75-1827351 .. The Hanover Casualty Company ... The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group,
0088 ...| The Hanover Insurance Group ... .[13-5129825 .. o .. | The Hanover Insurance Company .. Opus Investment Management, Inc. Ownership, Board,Management .100.000 ... | The Hanover Insurance Group,
. 0088 ...| The Hanover Insurance Group 04-3263626 .. New York Stock Exchange . |The Hanover Insurance Group, Inc. .. 200,000 | e
0088 ...| The Hanover Insurance Group .| 74-3242673 .. The Hanover National Insurance Company ....... The Hanover Insurance Company . | Ownership, Board,Management .100.000 ... | The Hanover Insurance Group,
.......... The Hanover Insurance Group ... 04-2448927 .. VeraVest Investments, Inc. ...... The Hanover Insurance Group, Inc . | Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group,
0088 ...| The Hanover Insurance Group ... . | 52-0903682 .. Verlan Fire Insurance Company . The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group,
.......... The Hanover Insurance Group 52-2044133 .. Verlan Holdings, Inc. ............. The Hanover Insurance Group, Inc. Ownership, Board,Management .100.000 ... | The Hanover Insurance Group,

Asterisk




STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage

1. FITE vttt s 1,944,086 |....cccoovvenene 1,009,818 | 51.9 | 189.5

2.1 AIEA LINES .ottt n s nsnns [eese s 13,389,229 | 1,387,012 | 10,4 | 15.3

2.2 MUIIPIE PEFII CIOP ...vcvievvieecieeeeieee ettt ettt ettt eae s ettt (1 U [0 0.0 [ 0.0

2.3  Federal flood

2.4 Private crop ..

25 Private flood ...

3. Farmowners multiple peril

4. Homeowners multiple peril

5.1 Commercial multiple peril (non-liability portion) ............cccceoevevineicierec i,

5.2  Commercial multiple peril (liability portion) ............cccceveveveveveeeverceeeeeeeeee e 33,311,794 | 12,314,029

6. MOMGAGE GUATANTY ...ttt (O RN 0.

8. OCBAN MAINE ...ttt ettt ee ettt sss s s st sessan s s sas e e s 16,517,868 |....ccccoveenve 6,107,309

9.1 INIANA MAMINE ..eoieiiiiieiie ettt 78,849,828 |...coovveinnne 28,504,091

9.2 PELINSUIANGE .....ovveieeeeeee ettt ettt en ettt esess st ettt (O 0
10. FiNANCIAl GUAIANLY .....c.ovviiieieieiiiiss ettt ettt (O RN 0
11.1  Medical professional liability - OCCUITENCE ............c.cueveviuieeeeierireieieieeeeeeee oo [V R (145)
11.2  Medical professional liability - Claims-Made ............ccoceeveeviriririreeeeereee o (L R (1)
12. EArNQUAKE ...ttt e 874,531 [ 8,939
13.1  Comprehensive (hospital and medical) individual ............ccccovreriririreeeiene v (O RN 0
13.2  Comprehensive (hospital and medical) Group .........ccccccveveveveveveueeeeeeeeeeenesfreresieeeeeese e (O 0
14. Credit accident @and hEaIN .............cccceiririiiieie oo (O RN 0
15.1  ViSION ONIY oottt oottt (O 0
15.2  DENLAI ONIY ..ottt (O RN 0
15.3  DiSAbIlity INCOME .....cvvvivieieiicicietcicecece ettt ettt (O 0
15.4  Medicare SUPPIEMENE .........cccveviveeireeiieeeciete ettt |ebe et (1 U 0
15.5 Medicaid Title XIX ......oiiiiieiee e
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8  Federal employees health benefits PIan .............cccccovriririrrieieeeeninesnse o (1 U 0
15.9  Other health s 0.
16. WOrKers’ COMPENSALION ...........c.cuoveueeeeeeeeeeeeeeeeeeeeese e eesseeesesese e e 20,709,396 |......cccveveeee 7,410,488
17.1  Other liability = OCCUITENCE .......c.oveveeeeeeeeceeeieieieteieeee et 53,782,296 |...coceveuenne 29,988,898
17.2  Other liability - ClaiMS-MAAE .......ccoovriiieieieieeeeeieeeeeee e e 78,814,570 |..oceceeennne 26,674,129
17.3  EXCeSS WOTKers’ COMPENSALION ...........ccueurueieeeiiieierereseeieeseeesesesesesessnessns|rese s sesesenenenes (O 0
18.1  Products liability - OCCUITENCE .......cveveviieriniiieieieieceeee e 2,753,943 | 435,278
18.2  Products liability - ClaiMS-Made ..........c.ceeueiiieiereieiceecceee | 1,768,646 |....coovnceeeeeenne 320,740

19.1  Private passenger auto no-fault (personal injury protection) .............ccceeveesfeoerervvicienenns 4,254,494 | 2,890,588

19.2  Other private passenger auto liability .................ccooveveueeeeieieieieeeceeeee s e 36,650,905 |....cccoveenvee 25,964,913 . .
19.3  Commercial auto no-fault (personal injury protection) .............ccceeeeeveveeeeeferrnncccnnnne 164,846 |.....coovvvn (17,426) ... (10.6)[ccvveeeeieee (19.5)
19.4  Other commercial auto li@DIlity ............cccvoveviveveveriiieeeeeeeereececeee e e 5,221,952 | 1,226,452 |.ooieccce 23.5 | 66.4
21.1  Private passenger auto physical damage ............c.cceeeeririririnisierereenese s 43,285,283 |....ovveinne 24,663,625 |.....cocovviieiiieiine 57.0 |eeeeeeeee 73.9
21.2  Commercial auto physical damage ..............ceueueueeeeieveeereeeeeeeeeee e e 2,323,318 | 1,142,903 | 49.2 | 37.0
22. AINCTaft (@11 PENIIS) v.vvivieiiiieiete ettt sttt (O RN (1 R 0.0 oo 0.0
23. 10 1= 1TSSV NOUPUPOTTTTT 7,530,084 |.....coooeneee 2,980,689 | 39.6 [ 12.5
24, SUIBLY oottt e 21,316,423 | 2,894,291 | 136 [ 4.7
26.  BUrglary and theft ...........c.oooecueueeeieeeececie et ee e enee e 2,523,587 |oeoeeien (205,489) |-.veeeeecieieieiene [T 29.9
27.  BOoiler and MACKINETY ........coieuriieuieeiriieinieeirieeiscs et 1,141,624 | (271,228) .. (23.8) [ e 3.9
22 T 07 =Y [ OO ISP (O 0
29. International . . 369,845 |.. . 136,169 |.
30. WITANTY <.ttt ettt ettt a et et s s s s s et esesesesessss s esss s etesenee e nesesseteneneneneea (O 0
31. Reinsurance - Nonproportional Assumed Property ... e D0, O ) %% R
32. Reinsurance - Nonproportional Assumed Liability .............ccccoooiriniii Jonns P00, ST R D00 SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ............cccccccoo Jorvennninnns D0, O ) %% R
34. Aggregate write-ins for other lines of business ...........ccccooivniiiiinn 0 0
35. Totals 543,909,624 236,639,133

DETAILS OF WRITE-INS

BA0 T, ettt e e et et e e e et e e aaneeeaneeeeaneeeanneeenneeennneee|oreenare e e s et e atreenere e e s reeeane [ereeeenee e n e e e e e e nneesenneeenn [oreeenee e e e e e e e e e e e ene [ree e e e e e e e e
0 P SO PSP PTOR TP
B3, ettt e e e e e et e e ane e e aan e e e neeeetneeeanneeeaneeenanee|oreenare e e s et e et et e s ne e e s reeeane [ereeeenee e r e e s e e e nneessnneeean [oreeenn e et e e e e e e e e e ene [ree e e e e e e e e e
3498. Summary of remaining write-ins for Line 34 from overflow page ...............foeccroionnnnicicnnn (O RN (1 R 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0
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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

21
22
23
24
25

5.1
5.2

9.1
9.2

1.1
1.2

13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9

171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
211
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Allied Lines
Multiple peril crop
Federal flood
Private crop
Private flood
Farmowners multiple peril
Homeowners multiple peril
Commercial multiple peril (non-liability portion)
Commercial multiple peril (liability portion) ...........cccccoeviiinnncns
Mortgage guaranty
Ocean marine

INland Marine .........cccoooiiiiiii e
Pet insurance
Financial guaranty
Medical professional liability - occurrence
Medical professional liability - claims-made ..
Earthquake

Comprehensive (hospital and medical) individual

Comprehensive (hospital and medical) group ..
Credit accident and health
Vision only
Dental only
Disability income
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - OCCUITENCE .......ccocviiiiiieicece e
Other liability - claims-made
Excess workers’ compensation
Products liability - occurrence
Products liability - claims-made .
Private passenger auto no-fault (personal injury protection)
Other private passenger auto liability
Commercial auto no-fault (personal injury protection) .
Other commercial auto liability
Private passenger auto physical damage
Commercial auto physical damage

Aircraft (all perils)

Warranty

Reinsurance - Nonproportional Assumed Property ....................
Reinsurance - Nonproportional Assumed Liability
Reinsurance - Nonproportional Assumed Financial Lines
Aggregate write-ins for other lines of business

Totals

2 3
Current Prior Year
Year to Date Year to Date

...... 1,952,385 |.. ...... 1,630,105
................. 15,128,086 |................. 12,747,887
................................. [0 O URR |
................................. [OOSR |
................................. [0 O RSR |
........................ 20,300 |ooocceeiriinee. 30, 161
................................. [0 USSR |
................. 60,921,964 |................. 55,612,728
................. 48,515,335 |................ 40,843,847
................. 33,420,467 |................. 33,128,615
................................. [0 OSSR |
................. 19,292,279 |................. 15,882,216
................. 75,662,529 |................. 12,157,283
................................. [OOSR |
................................. [0 O RSR |
................................. [OOSR |
................................. [0 O RSR |
...................... 660,764 |..................... 802,679
................................. [0 USSR |

................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................. 25,065,905 |................. 25,065,905 |................. 27,480,814
................. 54,342,738 |............... 54,342,738 |................. 53,208,779
................. 87,473,504 |................. 87,473,504 |................ 88,161,346
................................. 0 [0 o0
................... 2,432,469 |.................2,432,469 |................. 1,724 867
................. 1,621,722 | 1,621,722 | 1,642,679
................... 4,131,384 |.................4,131,384 [...........4,103,780
................. 37,846,356 |................. 37,846,356 |................. 34,398,220
..... 192,938 |. 192,938 |. 185,848
................... 6,002,405 |..................6,092,405 |.................5,444 026
................. 45,749,836 |................ 45,749,836 |................ 38,883,378
2,715,710 |.. 2,715,710 |.. ..2,357,733
................................. 0 [0 o0
................... 7,278,591 |.................. 7,278,591 [................. 7,499,656
................. 21,312,851 |................ 21,312,851 |................. 19,376,116
................... 2,489,482 |..................2,489,482 | .................2,601,253
................... 1,299,559 |.......ccc...... 1,299,650 |................... 1,040,073
................................. 0 [0 o0
....................... 507,573 |...ccciiiieeeen 507,573 |, 484,200
................................. 0 [0 o0
............... XXX e [ XXX s e XXX
............... XXX e [ XXX s e XXX
............... XXX e e XXX s e XXX
0 0 0

556,127,132 556,127,132 521,429,179

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

Gl

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2024 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2024 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2024 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2021 + PiOT oo oo 1,304,699 |..coovvieenne 894,046 |............. 2,198,746 150,479 160,300 |............. 1,181,401 | 14,028 | 837,634 |.............. 2,033,063 (32,563)
2. ....518,914 |.... ..540,915 |.. ... 1,059,829 |.... ....13,005 |.. .. 16,227 |.. ... 478,775 |.... ....492,249 |.... 985,548 |.. ..(30,919) (.
3. Subtotals 2022 + Prior ..........c....foeerecne 1,823,614 |............ 1,434,961 |........... 3,258,575 223,484 236,528 1,660,176 1,329,883 |.ccene 3,018,611 (63,482)
4, 2023 e 667,102 |............ 1,105,332 |.ocveineee 1,772,434 240,428 |.................58,023 |.....ccceoenne 298,451 [ 544,446 V13 877,031 | 1,474,791 | 7772 [ (116,964)
5. ... 2,490,716 |.... ....5,031,009 |.... 463,912 |.. ..534,979 |.. 2,204,622 |.... ....81,865 |. 2,206,914 |.... .. 4,493,402 |. . 177,818 .. ....(180,446)/..
6. 2024 ..o XXX oo [ XK [ DO & S XXX oo 168,160 |............ XXX oo [ 161,026 |................. 438,691 |.....ocovuve. 599,717 |.......... DO & ST XXX
7. 2,490,716 2,540,293 5,031,009 463,912 239,228 703,140 2,204,622 242,891 2,645,606 5,093,119 177,818 (180,446) (2,628)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 2,632,722 Line 7 Line 7 Line 7
1. 741 2. (7.1) 3. (0.1)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (0.1)




STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ...........c.cccoeveiiiiiiiciecieee, NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiniinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviinn NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... YES
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ............ccciiiiiiiiiie e N/A

Explanations:

Bar Codes:

frisieeaSules SemenecementRentter 2 |II| |I ||I |I ||I |I ||I |I |I| |I ||I |I ||I || II| |I ||I || I|I || I|I |I |I| || II| II| I
2 2 2 9 2 2 0 2 4 4 9 0 O
epemeni o St TRecemententer 8 |II| |I ||I |I ||I |I ||I |I |I| |I ||I |I ||I || II| |I ||I || I|I || I|I I| I|| I| I|| II| I
2 2 2 9 2 2 0 2 4 4 5 5 0
e Coverage pemenesemententer#29 |II| |I ||I |I ||I |I ||I |I |I| |I ||I |I ||I || II| |I ||I || I|I II ||| |I I|| I| I|| II| I
2 2 2 9 2 2 0 2 4 3 6 5 0

[ ]

o
—

0 1
0 1
0 1

o
—
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Additional Write-ins for Assets Line 25

STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Current Statement Date

4

2 3 December 31
Net Admitted Assets Prior Year Net
Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Miscellaneous non-admitted assets ... [ 53,571,591 |.orre 53,571,591 | (O O 0
2505.  Prepaid Reinsurance PremiUms ..........cocooecornnccnennnenccesisisesesenseeisenenes fresesesesnseenenens 1,644,131 | [V O, 1,644,131 | 1,644,131
2597. Summary of remaining write-ins for Line 25 from overflow page 55,215,722 53,571,591 1,644,131 1,644,131

Additional Write-ins for Schedule T Line 58

States, etc.

1

Active
Status

Direct Premiums Written

Direct Losses Paid

Deducting Salvage)

Direct Losses Unpaid

2 3
Current Year Prior Year
To Date To Date

4 5
Current Year Prior Year
To Date To Date

6
Current Year
To Date

7
Prior Year
To Date

58004.
58005.
58006.
58007.
58008.
58009.
58010.
58011.
58012.
58013.
58014.
58015.
58016.
58017.
58018.
58019.
58020.
58021.
58022.
58023.
58024.
58025.
58026.
58027.
58028.
58029.
58030.
58031.
58032.
58033.
58034.
58035.
58036.
58037.
58038.
58039.
58040.
58041.
58042.

58043.
58044.
58045.
58046.
58047.
58048.
58049.
58050.
58051.
58052.
58053.
58054.
58055.
58056.
58057.
58058.
58059.
58060.
58061.
58062.
58063.
58064.
58065.

58066.
58067.
58068.
58069.
58070.
58071.
58072.
58073.
58074.
58075.
58076.
58077.
58078.
58079.
58080.

ARM Armenia ........ccccocvinnene
AUS Australia ..

AUT Austria ......

BDI Burundi ..
BEL Belgium ......
BGD Bangladesh
BGR Bulgaria ...

BHR Bahrain ...........cccccuee....
BHS Bahamas ............ccccccue...
BLZ Belize ....
BMU Bermuda ..
BRA Brazil
BRB Barbados ...........cc.........
BRN Brunei Darussalam
BTN Bhutan ..................
CHE Switzerland ..
CHL Chile .........
CHN China .....
COL Colombia ....
CRI Costa Rica
CYP Cyprus ...........
CZE Czech Republic .
DEU Germany .......cccceceeeeenee
DNK Denmark ..........cccccveveeee
DOM Dominican Republic ..
ECU Ecuador .................
EGY Egypt oo
ESP Spain ....ccovvvivereiiis
EST Estonia ..
FIN Finland ..
FRA France ....
GBR United Kingdom
GHA Ghana ...........c........
GNQ Equatorial Guinea
GRC Greece ...
GTM Guatemala
GUY Guyana .......
HKG Hong Kong .......cocoveveenne
HKG Hong Kong, Special
Administrative Region of
China oo
HND Honduras
HRV Croatia
HUN Hungary ..
IDN Indonesia
IND India .....
IRL Ireland ..
ISL Iceland ..
ISR Israel ....
ITA Italy ...
JAM Jamaica ..
JOR Jordan ...
JPN Japan ...
KEN Kenya .......ccceveveveeennee.
KHM Cambodia ...

KOR Korea, Republic of
LBN Lebanon ........cccocoveeee.
LTU Lithuania ......cccoee.....
LVA Latvia ....
MAR Morocco ..
MCO Monaco ...
MEX Mexico ...............

MHL Marshall Islands .........
MKD Macedonia, the Former
Yugoslav Republic of ..
MLT Malta ...............
MNE Montenegro
MYS Malaysia ......cceoeneee.
NLD Netherlands .................
NOR Norway ...........
NZL New Zealand
OMN Oman .......cccoeveveveveverennn
PAK Pakistan .........c...........
PAN Panama ...
PER Peru ...........
PHL Philippines ..
POL Poland .......
PRT Portugal ...........
PYF French Polynesia .
QAT Qatar .....cocooevevevernes

OO OO OO

OO OO OO

OO O OCDODODO OO

OO OO OO

OO OO ODODO OO

o

o o o

OO OO ODODO OO

OO OO OO

o O oo

o

o

o o

OO OO ODODOO O

o o

OO OO ODODOO O

OO OO ODODOO O

o o

o

o o

o o

o o

o

o o o

o o

o
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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Schedule T Line 58

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. Status To Date To Date To Date To Date To Date To Date
58081. ROU Romania .........ccoorvnnne. 0

58082. RUS Russian Federation ..
58083. RIA Rwanda .......
58084. SAU Saudi Arabia .
58085. SGP Singapore ...... .. .. .
58086. SLV El Salvador .................. 0

oo oo

58087. SRB Serbia ...oovvvvverrveeeren, , 0

58088. SVK Slovakia .. .. 0
58089. SWE Sweden ....... .2, .. , .. 0
58090. THA Thailand ..., , , 0

58091. TUN TUNISI covvooreerererereenn. 0

58092. TUR TUPKEY ©.vverrereeeerereennn. , , 0

58093. TWN Taiwan, Republic of

(LT N N Do e T I 17,99 |ooovvveoevne. 17,628 [ooovveeeeeeeeeeccens (| (| 17,926 oo, 17,793

58094. VGB British Virgin Islands
58095. VIR US Virgin Islands ......
58096. YNM Viet Nam ..........cccccce.....
58097. ZAF South Africa ................
58997. Summary of remaining

write-ins for Line 58 from
overflow page XXX 943,054 983,182 0 0 939,384 992,387

17.1



STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 43,257,671 |...cooveee. 41,481,387

2. Cost of acquired:

2.1 Actual cost at iMe OF ACQUISITION ...........ccviuiiietetcecececceece ettt ettt st e e s s s st et eseseass s s s st esesessasananns |oeseeseseeeseueseieseeeeeeneeas (O RN 0
2.2 Additional investment made after ACQUISIION .............c..c.cvovcueueieeeeeeececte et eeeceete et eeeseca ettt esenaes et esenssesesesesensnssaesessnenns | [ereseeneennncaeieees 309,042 ..o 5,537,392

3. Current year change in encumbrances

4. Total gain (I0SS) ON GISPOSAIS ........eeueieiieieeie ettt ettt et e s e e st e e st e sa e e st e b e e s e easeeaeeaseeeseeeae e s e enseesseenseenseanseeneeaneenaeannen

5.  Deduct amounts reCeiVed ON AISPOSAIS ...........ccocvovveveueueeeeeeiiieieteteteeeesaes st esesesess s s s sesesesessassssssesesesesesessssssassesesesessasanans [oeseseseseseseaeaesenesenerenas (O RN 0

6. Total foreign exchange change in book/adjusted Carrying VAlIUE ............cooiiiiiiiiiiiiiieii ettt sbeesiees [eeeenne e (O RN 0

7. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie it ees [oeeeee e (O RN 0

8. Deduct CUITENt YEAr'S AEPIECIALION .........c.cveveecececeeeeeeeeeceeeeeeteeeeecaesesesesesssassesesesssssesesesesssssssssesesssssssssesesassssnsssesesanssananssssnnas [oesesesssscsesesenanns 960,900 |....coccvevnrvenee 3,761,108

9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 42,605,813 .o 43,257,671
10. Deduct total NONAAMILEEA GIMOUNES .........c.cveviuiuieieiieieteteececec ettt ettt s s as s s s s et et eseasas s s s et et esesessanssssesesesessassnnnas [reseseeeteaeieneenee e eeeaene (O RN 0
11. Statement value at end of current period (Line 9 minus Line 10) 42,605,813 43,257,671

SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31

1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........ccovovrivevirieueeereeninenisieereieeenes foeeeeeeeeens 175,160,669 |................ 182,595, 147
2. Cost of acquired:

2.1 Actual cost at time of acquisition .

2.2 Additional investment made after acquisition .

3. Capitalized deferred interest and other .............

4. Accrual of discount ............ccccoeeiiiiinnn.

5. Unrealized valuation increase/(decrease) ..

6. Total gain (loss) on disposals .................

7. Deduct amounts received on disposals ..

8. Deduct amortization of premium and mortgage interest points and commitment fees .........

9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCOGNIZEA ...........ccccuiiiiiiiiiiiii s [reese e [0 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... [-.cccoovene. . 174,908,729 |
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) .

14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 174,968,729 175,160,669
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccocueueveveececeeeeeeeeeeeeaeteteseseesaeae et sessasassesesessssassesesenssanassesanas |eeesescseeseens 537,591,642 |.....cccone. 519,995,691
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e e b e et e eseeeseesaeesneenneeneannean
2.2 Additional investment made after acquisition .

3. Capitalized deferred interest and other .............

4. Accrual of discount

5. Unrealized valuation increase/(decrease) ..

6. Total gain (loss) on disposals .............

7. Deduct amounts received on disposals .....

8. Deduct amortization of premium and depreciation ..

9. Total foreign exchange change in book/adjusted carrying value ..

10. Deduct current year's other than temporary impairment rECOGNIZEA .............c.cvoviviueueririieeeeeieieie ettt es e seaens [reeeeee et 0 fooreiiins 3,146,853
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceceuiriiiiererereeeeeeeeeeieeeseeees e 533,891,835 |.....cocenue 537,591,642
12.  Deduct total NONAAMItEEA GIMOUNES .........c.c.eviuieieiiiieteteececeee ettt sttt es s s st s et et eseasas s ssesesesesessasssssesesesessasssnnas [reseeeeeteaeneenenee e eeeaene [0 U 0
13.  Statement value at end of current period (Line 11 minus Line 12) 533,891,835 537,591,642
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........cccceeeiiririeieieieieeeeseseeieeeee e [eoeeeeens 7,842,147,686 |........... 7,733,617,006

2. Cost 0f boNds aNd STOCKS @CGUITEM ..........ovovoeeeeececeeeee ettt s s et et et e s ease s s s st eseseaeanenssssesesesesnanas [eeeesanenneas 260,808,098 |................ 896,497,398

3. Accrual of discount .... 3,841,320 |.ccvovenn. 14,016,823

4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas 41,080,311 |................ (83,961,510)

5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns (806,533)[....cvveveeeennes (283,150)

6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cvcveviueuiiiieeeieeeeeeeeeeeeeee et eeseseseseseseseanananans [oeeseeesesenens 157,434,639 |............... 695,182,152

7. Deduct amortization of premium ..........cccccceveeiiieiiieiienieseees

8. Total foreign exchange change in book/adjusted carrying value ..

9. Deduct current year's other than temporary impairment rECOGNIZEA ..........ocvoiriririrueueieriiiririseieeieree st sseseseses [oeeeeeeeseeeeeeeenaes 91,851 | 14,430,838
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ............................................ 87,694
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceceereriririrrereeeeeresesieneneneeees feeeeeee 1,987,772,218 | 7,842,147,686
12. Deduct total NONAAMItEEd BMOUNES .......c.curiiiuiiirieieiiceiei ettt ene s s senenensnssesesenensnnn [ronmemnnnnnnenes 1, 112,087 oo 1,083,137
13. Statement value at end of current period (Line 11 minus Line 12) 7,986,660, 131 7,841,064,549
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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 4,624,904,667 |................ 184,643,795 |............... 184,462,244 |................. 41,082,107 |........... 4,666,168,325 |.....ooovoeeecreeneeeeeen 0 [0 [ 4,624,904 ,667
2. NAIC 2 () ettt h et h et b b b a b e e e et h ekt b et bt bbb st et et et e eneas [re s 1,708,037,348 |.......cc.c.... 51,722,860 |......ccceuuene 49,103,151 | (38,619,033)............ 1,672,038,024 |.....coovvviiecrinnineeee O [0 s 1,708,037,348
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 134,306,313 .o 11,701,029 |..cocoovieeeee 7,988,970 |...coovvennene 8,306,164 |................ 146,324,537 |0 el 0 134,306,313
L Y (@2 - PSR SRSR TR PRRTSTRRTY NSRRI 145,335,612 |......ccccoenee 13,037,203 |..cocvivineee 7,635,408 |................ (15,830,924)|................ 134,906,483 |.....coovoivrcncncneend 0 0 145,335,612
5. NAIC B () ittt b ettt ne s [re e 17,793,590 |...ooiiine 11,080 [ 1,240,637 |.coeeerne 4,293,065 |..ccveenne 20,857,098 |.....cvoeeerrrnneneeeen 0 0 e 17,793,590
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 11,157,126 0 944,987 1,839,558 12,051,698 11,157,126
7. Total Bonds 6,641,534,658 261,115,967 251,375,396 1,070,937 6,652,346, 165 6,641,534,658
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
N2 (2SSOSR HOSRR 5,000,000 |.ecoovreeieeieirrieeinne (RSN (O RSN [V 5,000,000 |..coevrerereeienrnneeeens 0 e 0 o 5,000,000
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN 0 oo 0 i 0 e 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 6,444,560 0 0 0 6,444,560 6,444,560
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 11,444,560 0 0 0 11,444,560 11,444,560
15. Total Bonds and Preferred Stock 6,652,979,217 261,115,967 251,375,396 1,070,937 6,663,790,725 6,652,979,217
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ .o 1,094,912 ; NAIC3 $ oo 0 NAIC4 $ e 308,047 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 1,402,959 XXX 1,393,372 0 5,541
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 12,819,356 |..ccccoeeneee 13,581,631
2. Cost Of Short-term INVESIMENTS BCQUINEA ..........c.c.euiuiiiiieeeteieecieeeeee ettt sttt s et et eseseasss s st sesesesesssssssesasesens |eeeseseneenensaenseeas 307,869 | 17,062,375
3. ACCTUAN OF GISCOUNL ...veteaiececteeeeet et eeee e eseseeeee e eseseseseee e eseseseees a2 eaesesesee e e eaeseeeees e e s esesee e e e s sesesesessaesnseseses s nsnsesesasasnnnas [oetressnanicaceseinnas 50,295 | 293,413
4. Unrealized valuation iNCrEASE/(UECIEASE) ...........ccvevevivivirereteeiaieeteteteteteteseaeeesesssesesesesesssses st esesesesesessss et st asasesesesessassssssesesesesens [eoesenenensnesseeesessneneneenes [0 219
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cuiuieieieteteeeeceeeeeee et eteteae sttt et eseas s sttt esesesessa s s s sesesesesessasas s sesesesesssssnssssssesasans [oereseasssesessseannens (14,476) [ 0
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 11,760,000 |...cccovneneee 18,080,000
7. Deduct amortization OF PrEMIUM .............c.cuouiuiuiiieee ettt ettt ettt et s e s st e s et et et esssess et ss st esesesessss s es st esesesesesessssesssssasesesessanas [oesesesesesesenenssanananeeas 84 | 38,283
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 1,402,959 | 12,819,356
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12.  Statement value at end of current period (Line 10 minus Line 11) 1,402,959 12,819,356
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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER 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

S104, SI05, SI06, SI07



STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.cvcveveueueieeiieeeeeteeeieee et esesss st sesss s sesessseseseseasanas [eresenseseeeeas 111,098,505 |......conveeee. 42,223,876

2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.coiiiiieeeieeceeeee ettt et a ettt e st e s s s s st esesesesessasssssesesesesssnasnnas |eeesenenesannes 426,312,258 |............ 1,077,896,921

3. ACCTUAN OF GISCOUNL ...veeeeacececteteeicscaeeet et e ea s eeeeeee e eseseseeee e eseseeeeee e caeseseeee e eseseeeeeeae s aeseeeeee s e s eseees e s sansnsesesesassnsnsesesesasnanins [osesssacacicsresnna 210,213 [ 1,078,805

4.  Unrealized valuation iNCrease/(AECIEASE) .........ucitieiuieriiaiieie et steestee st ettt ettt saeesaeeseeesbeesbeesbeenbeenbesnnesnnesnnesnnesneesseessennne [oessnnsionsensesnesnesnesnns U [ooiiiiiiiiis s 0

5. Total gain (I0SS) ON AISPOSAIS ........c.ceureiieiereeeeeieie ettt e ettt seas s s s e seseseasas s s s sesesesesssssasssssesesesessssnsnssssesesesennas |reseesesesesenenenenennnennnneres 0 [oeteieeiienisssseeens (65)

6. Deduct consideration received ON ISPOSAIS ............c...cviviueriuiriiieeeeeeieietetesesees et e ettt s et ssesesesesesessssesssesesesesesessasasssasasaseses [oeseseneensaenas 442,365,660 |............ 1,010,101,032

7. Deduct amortization Of PrEMIUM ........oiiiiieiieiie ettt ettt ettt ettt sheesbeesbeesbeesbeebeenbeensesnsesnnesneesaeesseesseensesnnes [ronessnessnessossnnessnssnnnsnns 0 foiriieie i 0

8. Total foreign exchange change in book/adjusted Carrying ValUe ............cccoiuiiiiiiiiieiienie e snne s [eenessiesinesieesinesnesnesnens 0 o 0

9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 95,255,316 |.cocueenenene 111,098,505
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 95,255,316 111,098,505
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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location

2 3 Additional

Book/Adjusted Investment

Date Actual Cost at Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
440 Lincoln Street Holding Company LLC .....vievuiirniininiiiiniiiiniiiinaennns LT O] S PP PPN PPPTPUPPPPPPPTN MAL e e L0 T PPN 0 [ 0 [ 0 foeeeniiiiniiiiniiieienns 309,042
0199999. Acquired by Purchase 0 0 309,042

0399999 - Totals

0399999 - Totals

(11-9- 10)

Disposal

Disposal

Disposal

Disposal

0 0 309,042
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- Impa|rment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property Name of Purchaser iati Recgan

brances Incurred
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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

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

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

703340 .
703561 .

Washington

. | Tinicum Township

12/03/2020
12/20/2021

... 117,134

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 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
703204 ... Atlanta ... feneeeeeeeen GAu e [ 08/10/2020 ..... ....23,364 |..
703242 ... Brooklyn ...eeeeeeeeemeennniniiiiiiiniiiiinns feevevveveneeeen Wi s s s 03/09/2020 ..... ...28,267 |..

0299999 Mortgages W|th pamal repayments

195,388

©lo o oo

0599999 Totals

195,388

0 195,467

195,467
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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 AEA Mezzanine Fund IV, LP . | STAMFORD ... .| AEA Mezzanine Partners IV LP .... ....07/23/2018 ... 0. 2,259,570 |... ..2.029
000000-00-0 . ..|AEA Middle Market Debt Fund I11, LP STAMFORD AEA Middle Market Debt Fnd 111 ..12/14/2016 . 0| 2,201,422 3.478
000000-00-0 . ..| AEA Middle Market Debt Fund IV, LP STAMFORD AEA Middle Market Debt Fnd IV ..05/31/2019 . .0 | 1,603,480 2.198
000000-00-0 . ..[Heartwood Partners |1, LP .. NORWALK Capital Partners 111, LP . ..05/30/2018 . .37, .. 0| 1,221,901 2.000
000000-00-0 . ..|Falcon Strategic Partners V, BOSTON Falcon Strategic Partners ..06/13/2016 . 862,150 |.. .0 3,082,774 1.788
000000-00-0 . ..|GCG Investors IV, LP .... CHICAGO .. GCG Investors IV, LP ... ..03/14/2017 . .130,909 |.. 0| ...602,872 2.909
000000-00-0 . ..|Graham Partners IV, LP . NEWTOWN SQUARE . Graham Partners IV, LP . ..06/20/2017 . .. 32,435 |.. .0 | ...822,071 1.636
000000-00-0 . ..|Harvest Partners SCF I, LP . NEW YORK . Harvest Partners SCF |1, LP ..06/28/2018 . .622,188 |.. 0| 1,598,172 1.526
000000-00-0 . ..|Harvest Partners SCF I, LP .. NEW YORK Harvest Partners SCF, LP .... ..00/27/2016 . .. 28,443 |.. .0 | 2,643,775 2.659
000000-00-0 . ..| Ironwood Mezzanine Fund IV, LP AVON ... Ironwood Mezzanine Fund IV, LP ..06/12/2018 . .260,740 |.. 0| ...611,668 5.492
000000-00-0 . ..|PA Direct Credit Opportunities Fund I1, LP . DARIEN PA Direct Credit Opport. Il ... ..03/27/2017 . . 169,256 |.. .0 | ...830,093 1.742
000000-00-0 . ..|Falcon Private Credit Opportunities VI, LP . BOSTON Falcon Private Credit Opp. VI ..11/730/2019 . 513,650 |.. 0 | 5,026,834 0.909
000000-00-0 . ..|Graham Partners V, LP ......cccccunnnnneee NEWTONN SQl Graham Partners V, LP ........... ..08/31/2019 . . 249,665 |.. .0 | ...683,675 0.854
000000-00-0 . ..|North Haven Credit Partners Il1, LP NEW YORK North Haven Credit Prtners 111 ..12/20/2019 . 0 3,975,428 1.250
000000-00-0 . ..|The Peninsula Fund VII, LP ........... DETROIT .. Peninsula Fund VI LP ......... ..02/12/2020 . .. 38, .0 | 1,590,422 2.198
000000-00-0 PA Direct Credit Opportunities Fund Il1, LP ... DARIEN ... ..|PA Direct Credit Opport. Il .. . |--..10701/2020 ... ...841 242 .0 .4,833,004 |... ...1.080
000000-00-0 Argosy Investment Partners VI, LP . WAYNE .|Argosy Investment Partners VI, LP ....12/14/2020 ... . 1,622,222 0 1,927,667 |... ...1.8%
000000-00-0 . ..|Harvest Partners SCF I11, LP ........ NEW YORK Harvest Partners Structured Capital Fund . ..12/14/2020 . 452,114 |.. 0 | 3,088,555 0.674
000000-00-0 . ..|Performance Direct Investments IV, LP GREENIICH Performance Direct Investments IV, LP . ..03/09/2021 . .. 55,105 |.. .0 | ... 199,706 3.117
000000-00-0 Hear twood Partners IV, LP ... | NORWALK .|Heartwood Partners IV, LP . |--..06/30/2021 ... .... 753,535 .0 6,028,281 |... ... 1.860
000000-00-0 Barings Real Estate Debt Income Fund . . [HARTFORD . .|Barings Estate Debt Income .... ....12/13/2021 ... .... 382,934 a0 .. 3.200
000000-00-0 . ..| Ironwood Capital Partners V, LP . AVON ...... Ironwood Mezzanine Fund V, LP . ..08/18/2022 . . 243,103 |.. 0 | .. 11,679,750 4.200
000000-00-0 . ..|Graham Partners VI, LP ....... NEWTOWN SQUARE . Graham Partners VI, LP ...... ..05/04/2023 . ,485,900 |.. .0 | 7,430,500 1.204
000000-00-0 . ..| The Peninsula Fund VIII, LP . DETROIT The Peninsula Fund VIII, LP ..01/22/2024 . . 1,213,629 |.. 0| .. 10,636,371 4.980
000000-00-0 . .|GCG Investors VI, LP CHICAGO .. .|GCG Investors VI, LP ...10/18/2023 ... ... 942,121 .0 .. ... 7,422,276 |... ... 3.864
2599999. J0|nt Venture Interests - Other - Unaffiliated ,385,604 0 82,091,348 XXX
HAN702-61-8 ......... |Pennsy|van|a Avenue - MBS .....ooooiiiiiiiiiii WASHINGTON ..ovvviiiieiiiiiiiiiiiiieccceeeeeee o OC.......... Pennsylvania Avenue - MBS ..........ooooveviiinininiiinininnnnnnns Lo e [ 07/16/2014 ... |eeeeee i oo [ 122,700 [ O [ PP 0.000
2999999. Collateral Loans - Unaffiliated 0 122,700 0 0 XXX
6099999. Total - Unaffiliated 150,000 11,508,304 0 82,001,348 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
6299999 - Totals 150,000 11,508,304 0 82,001,348 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... AEA Mezzanine Fund IV, LP .| STAMFORD . ....| AEA Mezzanine Partners IV LP ....07/23/2018 ...|....01/05/2024 ...|....... 129,845 |... L0 R | RN | I N 120,845 |....... 129,845 |... .0
000000-00-0 ..... AEA Middle Market Debt Fund II1, LP .. STAMFORD . .| AEA Middle Market Debt Fnd |11 ..12/14/2016 . .01/25/2024 .. . 249,694 249,694
000000-00-0 ..... AEA Middle Market Debt Fund IV, LP ... STAMFORD . .| AEA Middle Market Debt Fnd IV .. ...05/31/2019 ...|....01/25/2024 ...|....... 126,578 |...............0 |oeeeeeeeeeenn O oo O O o0 e 0L 126,578 L 126,578 |...
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000000-00-0 ..... Falcon Strategic Partners IV, LP ... . | BOSTON ... ....|Falcon Strategic Partners IV ... ...12/26/2013 ...|....02/23/2024 ...|....... 493,626 |... 0. 0. UV .0 ]....... 493,626 |....... 493,626 |... UV .0 ...
000000-00-0 ..... Harvest Partners SCF I, LP .. NEW YORK . .|Harvest Partners SCF, LP .. .01/16/2024 .. .. 23,959 .0 0 .0 0. . 23,959 0. 0
000000-00-0 ..... LBC Credit Partners IV, LP .. PHILADELPHIA . .|LBC Credit Partners IV, LP .02/16/2024 .. . 100,324 .0 0 .0 0. 100,324 0. 0
000000-00-0 ..... Morgan Stanley Prime Property Fund, LLC NEW YORK . .|Morgan Stanley Prime Property .. .03/28/2024 .. 422,274 .0 0 .0 0f. 422,274 0| 0
000000-00-0 ..... New Canaan Funding Mezzanine VI, LP .. NEW CANAAN . .[New Canaan Funding Mezz VI, LP . .01/16/2024 .. .261,830 .0 0 .0 0. ...261,830 0. 0
000000-00-0 ..... Newstone Capital Partners Il1, LP .... .. |DALLAS ... .|Newstone Capital Partners |11 .03/14/2024 .. 1,648,337 .0 0 .0 0 1,648,337 0| 0
000000-00-0 ..... PA Direct Credit Opportunities Fund I1, LP . [DARIEN .|PA Direct Credit Opport. Il .01/16/2024 .. 120,718 .0 0 .0 0. ...120,718 0. 0
000000-00-0 ..... The Peninsula Fund VI, LP ... ... | DETROIT .|Peninsula Fund VI LP .. .01/30/2024 .. . 745,367 .0 0 .0 0. 745,367 0. 0
000000-00-0 ..... Falcon Private Credit Opportunities . | BOSTON .|Falcon Private Credit Opp. . .02/15/2024 .. . 160,883 .0 0 .0 0. 160,883 0. 0
000000-00-0 ..... Siguler Guff SBCOF II, LP . [ NEW YORK . .|Siguler Guff Small Business Il . . .01/19/2024 .. . 753,161 .0 0 .0 0. . 753,161 0. 0
000000-00-0 ..... North Haven Credit Partners II1, LP ... |NEW YORK ... .[North Haven Credit Prtners I11 ... ...12/20/2019 ...|....01/30/2024 ...|....... 148,070 |... 0. 0. o0 o0 [0 .. 148,070 .. 148,070 |... 0. .0 ..
PA Direct Credit Opportunities Fund I11, LP
000000-00-0 ..... .. |DARIEN ... ..|PA Direct Credit Opport. Il ... ....10/01/2020 ...|....02/15/2024 ...|.......811,578 |... 0. 0. 0. 0 s 811,578 |....... 811,578 |... 0. .0 ..
000000-00-0 ..... Barings Real Estate Debt Income Fund . | HARTFORD . .|Barings Estate Debt Income ... ..12/13/2021 . .03/29/2024 .. .. 40,810 .0 0 .0 0f....... 40,810 |. . 40,810 0| 0
000000-00-0 ..... Siguler Guff SBCOF I, LP NEW YORK . S NYL .|Siguler Guff Small Business Il .. ....03/14/2023 ...|....03/19/2024 ...|.... 1,232,128 |... 0. 0. 0. .0 .. 1,232,128 |... 0. .0 ..
000000-00-0 ..... Graham Partners VI, LP ....coooviiiiiinnnnnnnnns NEWTOWN SQUARE .......cccevvniinee Jovrunnnns PA......... Graham Partners VI, LP ......cccoeeeiinnnns ...05/04/2023 ...|....03/29/2024 ...|........ 99,382 0 0 0 0]....... 99,382 |........ 99,382 0 0
2599999. Joint Venture Interests - Other - Unaffiliated 7,568,564 0 0 0 0 7,568,564 7,568,564 0 0
000000-00-0 ..... 10 & 120 South Riverside Plaza - MBS CHICAGO .. .110 & 120 South Riverside Plaza - MBS ... .01/25/2024 ...|.... 9,514,577 .0 0 .0 0[... 9,514,577 |.... 9,514,577 0. 0
000000-00-0 ..... TR Parkside Towers Corp. - MBS .. FOSTER CIT .| TR Parkside Towers Corp. - MBS .03/01/2024 .. .. 97,561 .0 0 .0 0[....... 97,561 |. . 97,561 0. 0
000000-00-0 ..... Birkdale Village - MBS .......... HUNTERSVILLE . .|Birkdale Village - MBS ........... .03/01/2024 .. .. 54,728 .0 0 .0 0. 54,728 |. . 54,728 0. 0
000000-00-0 ..... Benchmark 320 East 22nd Street - MBS . | NEW YORK . .|Benchmark 320 East 22nd Street - MBS . .03/01/2024 .. .. 41,720 .0 0 .0 0. 41,720 |. .41,720 0. 0
000000-00-0 ..... MF Houston Virage - MBS ... HOUSTON .. .|MF Houston Virage - MBS .... .03/01/2024 .. .. 48,757 .0 0 .0 0. 51,937 |. . 51,037 0. 0
000000-00-0 ..... Utopia Center - MBS ..... QUEENS ... .|Utopia Center - MBS ...... .03/01/2024 .. .. 26,906 .0 0 .0 0. 26,906 |. . 26,906 0. 0
000000-00-0 ..... Westin Bellevue Hotel - MBS BELLEVUE .|Westin Bellevue Hotel - MBS . . . .03/01/2024 .. .0 0 .0 0. 49,141 | 49,141 0. 0
000000-00-0 ..... Mall at Bay Plaza - MBS ... BRONX .. .[Mall at Bay Plaza - MBS . ....08/31/2015 . .03/01/2024 .. .0 0 .0 0. 51,562 |. . 51,562 0. 0
000000-00-0 ..... JI Marriott Miami - MBS ... MIAME . oo | W Marriott Miami - MBS . ....07/22/2015 ...|....03/01/2024 ...|. 0 0. 0. VN FR, 46,825 |........ 46,825 |... 0 .0 ..
000000-00-0 ..... Oak Park Mall - MBS OVERLAND PARK ... ..|Oak Park Mall - MBS ...10/01/2015 ...]....03/01/2024 ...|. 0. 0. VN A 10,084 0 et 50,420 |........ 50,420 |... 0. .0 ..
000000-00-0 ..... Towers at Williams Square - MBS . .| IRVING ... .| Towers at Williams Square - MBS .03/01/2024 .. .0 0 .0 0 59,428 |. . 59,428 0. 0
000000-00-0 ..... Grand Bohemian - MBS ....... ORLANDO .| Grand Bohemian - MBS ........ . .03/01/2024 .. .0 0 .0 49,818 |. . 49,818 0. 0
000000-00-0 ..... Hyatt Regency Boston - MBS BOSTON ... Hyatt Regency Boston - MBS ... ....06/23/2016 ...|....03/01/2024 ...|. 0 0. 0 56,778 |........ 56,778 |... 0 .0 ..
000000-00-0 ..... Hotel Van Zandt - MBS . | AUSTIN Hotel Van Zandt - MBS ...........eeeeeeeenee ....10/05/2017 ...|....03/01/2024 ...|. 0. 0. 0. 46,511 |........ 46,511 |... 0. .0 ..
000000-00-0 . Graham Industrial Portfolio - MBS . BIRMINGHAM . .|Graham Industrial Portfolio - MBS .. ..12/04/2017 . .03/01/2024 .. .0 0 .0 . . 34,300 0. 0
HAN702-95-6 ..... Mission City Corporate Center - MBS .. . | SAN DIEGO .[Mission City Corporate Center - MBS .... |....10/05/2017 ...|....03/01/2024 ...|. .0 .. .0 .. .0 .. 0 )ennn. 23,550 ...l 23,559 |... .0 .. .0 ..
2999999. Collateral Loans - Unaffiliated 0 0 0 13,264 0] 10,255,769 | 10,255,769 0 0
6099999. Total - Unaffiliated 17,811,069 0 0 0 13,264 0 17,824,333 17,824,333 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 17,811,069 0 13,264 0 0 13,264 0 17,824,333 17,824,333 0 0 61,791
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38383U-T3-4 ......... GNR 2022-178 GB = CMO/RMBS .....eeeeeeeeeeeeeeeeeeenee e e e eeene e e e e eenne e e e e eenn e e eeennnnneeeeennn | oveerinnninnnns Jonnnd 03/26/2024 ..... .... 13,334,375 |. .... 16,000,000 ... .
38384H-RG-5 ......... GNR 2023-188 KB — CMO/RMBS .......euuniiiiiiiiiiiiiiiiiine e ennnni e cnnnnn e eeenns | aeeeeenniineens fonnnd 01/17/2024 ..... L R R 6,898,179 [oooviiiiiiiiiiieies 7,640,000 |...
912828-2R-0 ......... UNITED STATES TREASURY ...eeeeeeiie e eeeeee e e e een e e e e ee e e e e e e e e e e e e e e e nnne e e e eeennnnns | aeeevnnnnnnnnes Jonnnd 01/12/2024 ..... Citigroup
912820-EE-7 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e ennii s s ennna s s cnnnnnns | aeeeeennnnneees founnd 02/09/2024 ..... WELLS FARGO SECURITIES LLC ....
91282C-FB-2 ......... UNITED STATES TREASURY ...eeeeeeiie e eeeeei e e e een e e e e ee e e e e e e e e e s e e e e ennna e e e eennnnnns | oevernnnninnnes Joonnnd 01/26/2024 ..... Citigroup
91282C-FC-0 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e esnii s e nnnnan s s snnnnnns | aeeeeennnnnenes fouand 03/22/2024 ..... BARCLAYS CAPITAL INC
91282C-FF-3 ......... UNITED STATES TREASURY ...eeeeeeiieeeeceeee e e eeen e e e e ee e e e e e e e e e mnne e e e ennna e e eennnnnns | oeeernnnninnnes Joennnd 01/12/2024 ..... BARCLAYS CAPITAL INC ..eeeeeeieeeeeeee e e e eeene e e e e e e e e e e e e e e e eennne e e e e ennnaneeeennnnnneeene [oeeemnnnnnaeeermnnnnneeeemnnnnnenes [reernnnnneeeeennnnnneeenns 913,086 |oeoiiiiiiiiiiiiiiinis 1,000,000 |...
912820-FL-0 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e eennni s ennna s s snnnnnns | aeeeennnnnnenes fonnnd 03/08/2024 ..... L0 I 0 R RPN - ctc 1. B EO Y 1,000,000 |...
91282C-FN-8 ......... UNITED STATES TREASURY ...eeeeeeiiieeeeeeee e e ceen e e e ee e e e e e e e e e mnne e e e e e mnn e e eennnnnns | aeeevnnnninnnes Jonnid 02/28/2024 ..... WELLS FARGO SECURITIES LLC ..neeereeeeeeeenneeeeeeene e e e eeeni s e e e eeenee s e e eeennnseeeennnnneeeennn [oeeernnnnnereermnnnnnseeennnnnneeee Jreeennnnneeeeennnnneneen. 990,898 |iiiiiiiis 1,000,000 |...
912820-GT-2 . ..[UNITED STATES TREASURY . 02/28/2024 WELLS FARGO SECURITIES LLC . 1,000,000 |.
91282C-HR-5 ......... [UNITED STATES TREASURY . 01/26/2024 JP Morgan Securities LLC . 1,000,000 |.
91282C-HR-5 ......... [UNITED STATES TREASURY . 03/08/2024 GOLDMAN ....oovvvvvnnnnnns . N 1,000,000 |.
91282C-JJ-1 . .. [UNITED STATES TREASURY ....eeeeieeeeeeeie e e e ee e e e ee e e e e e e e e e e e e e e eennnneeeeennnnes | eevvvnnininnens [onnnd 01/04/2024 ..... B.A. Securities Inc. ... 990,078 |. 950,000 |...
912820-J0-5 ......... [UNITED STATES TREASURY ....irrriniiiiiiiiiie i i s esni e sesnna e e e ennnanneees | eennnnneeeeenns [oened 02/09/2024 ..... Citigroup 974,207 |ovvvviiiiiiiiiis 1,000,000 |...
91282C-Jii-2 . .. [UNITED STATES TREASURY ...eeeeeeie e eeeee e e e eeeee e e ee e e e e e e e e e e e e e e eennnneeeeennnnes | eevvvnnininnens [onnnd 02/09/2024 ..... B.A. Securities Inc. e 1,000,000 |...
91282C-JIi-2 ......... UNITED STATES TREASURY .....iiiieuunniiiiiiniiniiiiiiiiiniieiiiuuineeecisnnnsseseesnnnssessessnnnsesseennnnss | aeeerensnnnenes |ousnnd 02/02/2024 ..... BARCLAYS CAPITAL INC ...iiiuuuuniiiiuuunnisiiiuuiniesiiuusnseseeisunnssesreennnssesseennnnsssssennnnseseree |ooersssnnsrssrnnnnnsessrnnnnnsseeee |ooresnnsersensssnseannnes 500,254 |iivveniiiiiiiiiiis 500,000
0109999999. Subtotal - Bonds - U.S. Governments 33,469,804 37,290,000
051645-Y9-4 ......... AL [N RN 02/22/2024 ..... ROBERT W. BAIRD ....
051645-22-8 ......... AURORA TLL <. e et e e e e e e rne e e e e e rnn e e e e e rnnn e e eernnnneeeeennnnneeeenne | aeeernniinnees e 02/22/2024 ..... ROBERT W. BAIRD .... N .
051645-74-4 ......... LA PP PPPPPNN IFTPPUUUURUUUURNS FPPPTN 02/22/2024 ... ROBERT . BAIRD ..iiiueuuniiiiuuuniiiiiiuunnissiisusnssseiasssssssrensnnssssrnssnnsessrnnnnssessnnnnnnss  [ooersssnnsessrnnsnnsrssennsnnnseeee |oeresnnsersersssnseenenes 190,000 [ooiiiiiiiiiiiiiiiinnnnns 190,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 990,000 990,000
3132E0-Y5-5 ......... L K v 1 R [SSUUUUURRRUUUI RN 01/02/2024 ..... WELLS FARGO SECURITIES LLC .... 1,941,507 |.
3133BJ-GC0 ......... FH QE8295 = RMBS .....eeeeeeeeeeeen e e e eeen e e e e eene e e e e e e e e e e ennne e e e e ennnn e e e eennnnnneeeennnn | seeernnniinnnes Jennnd 02/02/2024 ... | INL ettt e et e e e e e e nnn e e eennnn e e eennnna e eeernnnnaaeeennnn reernnnnaereernnnnaaneeernnnnaneees |rernniaiereennaas 4,987,587 |.
3136A4-HQ-5 ......... FNR 2012-20 QZ = CMO/RMBS ......ceovviniiiiiiiiiee i srnnn e e nnnnaneeeenns | eeeeeenninneees fonnnd 03/01/2024 ..... T ) 9,369 | ..
31400P-RV-1 ......... FN CBA099 = RMBS .....eeeeeeeeeeeeete e e ee e e e e e e e e e e e e e e e e e e e e eenn e e e ennnnnneeeeennn | ceeernniiinnnes Jennnd 03/12/2024 ..... JP Morgan Securities LLC .... ..10,062,980 |. .. 10,426,270 |...
31400T-0Z-5 ......... L T PR [SSUUUUURSRUUUIN RN 01/03/2024 ..... Citigroup ... N .
3140XM-X8-4 ......... FN FSB102 = RMBS ... e et e e et e e ee e e e ee e e e e e e e e e e e e e e e eennnneeeennnnnnes | seeernnniinnnes Jennnd 01/25/2024 ..... PNC BANK ... ..10,007,457 |. .. 10,192,279 |...
54651R-CT-4 ......... LOUISIANA ST UNCLAIMED PPTY SPL REV ...oviiiiiiiiiiiiiiiiiieee i ccrnvis e eccnnineeeennnnnnees | aeeeeennnnneens fonnnd 02/29/2024 ... SMITH NEW COURT ... 436,580 |. 500,000 |...
975680-FC-8 ......... WINSTON=SALEM N C LTD OBLIG ...eevvvuuuseemnnnnnaseernnnnnasaernnnnnssernnnnnnssennnennssseennnnnsnseeenne | seeesenssnssnes |oennns 03/26/2024 ..... MORGAN STANLEY CO . .. 1,138,267 |. .. 1,330,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 36,981,350 38,180,981
00287Y-DR-7 ......... ABBVIE INC 02/22/2024 ..... BLA. SECUMTEIES INC. wereiiieeieie e e e et e e e ee e e e e e e e e e e e e e e eennne e e e eennnnaeeeennnnnns reernnnnaaeeeennnnaneeeennnnnaenees Joernnniaereerna s 1,497,885 |ooeeeieeiiiieeeeees 1,500,000
00287Y-DT-3 ABBVIE INC 02/22/2024 ..... MORGAN STANLEY €O .... 1,498,440 [oevniiiiiinnnniinnns 1,500,000 ...
00287Y-DU-0 . .| ABBVIE INC 02/22/2024 MORGAN STANLEY CO .... 1,495,275 |. 1,500,000 |.
00687Y-AC-9 ADIENT GLOBAL HOLDINGS LTD .. [CF R R 03/04/2024 ..... Merril Lynch Pierce Fenner Smith .. 208,101 |. 197,000 |...
02352N-AA-T ......... AMER SPORTS €0 . veeeeeeeenieeeeeeenie e e eeennea e e eeemnna e s eeennnneeeeennnnneeeennnnnneseennnnnnneeeenns | seeevenniinnnns Jonnad 03/15/2024 ..... Various 280,816 |. 281,000 |...
025816-DF-3 ......... AMERICAN EXPRESS €0 ..vvvuivvirrniiiiiiiiiiiesiieii e s ernni s e seesnns s s esnnnn s sssnnsnnnssssnnnnnnses | aeeeennnnnnenes fouand 02/12/2024 ..... KEY CAPITAL MARKETS . 987,460 |.
025816-DP-1 ......... AMERICAN EXPRESS €0 ...eeeeerenieeeeemnnieeeeemnnnaeeeeennnaseeeennnnneseennnnnnnseeennnnnnseeennnnnnees | severnnniinnnns Jonnnd 02/12/2024 ..... RBC CAPITAL MARKETS
026650-FD-8 ......... AMERICAN HONDA FINANCE CORP ....cvvvuniiiiiiiiiieeciiiin e e cciii e srvnni s e snnnin e s ennnnneeennnns | aeeeennnnnnenes fonnnd 03/11/2024 ..... TORONTO DOMINION SECS USA INC .
02665-FE-6 ......... AMERICAN HONDA FINANCE CORP ....evveeeeeeeeneeeeeeenne e e e eeene e e e eeenne e e e e eennn e e e eennnnnneeeeennn | sevevnnnninnnns Jonnnd 03/11/2024 ..... MITSUBISHI UFJ SECURITIES
03027X-CG-3 . ..| AMERICAN TOWER CORP ..... Citigroup ...
03027X-CH-1 . ..| AMERICAN TOWER CORP ..... Citigroup
030400-AU-9 . ..| AMERICAN WATER CAPITAL CORP Citigroup ...
03040W-BD-6 ......... AMERICAN WATER CAPITAL CORP ... US BANCORP INVESTMENTS INC. ...
03523T-BY-3 ......... ANHEUSER-BUSCH INBEV WORLDWIDE INC ...eevvreniiiiiiiiiiiiiiiiiin s eeceniisescrnnis e snvnnnsnesnnnnns | eeeeeenniineens fonnid 03/19/2024 ..... B.A. Securities Inc.
03740M-AB-6 ......... AON NORTH AMERICA INC ...eeeeeeeeeeeeeeeee e e e eeeee s e e e eene e e e e eenn e e e eennnn e e e eennnnnneeeennnns | severnnnninnnns Jonnnd 02/28/2024 ..... Citigroup
03740M-AD-2 ......... AON NORTH AMERICA INC .vvvniiiiiiiiiiiiciiiis et e e e sennn e e sennnn e ssnnnnns | seeeeennnnneees fouaid 02/28/2024 ..... Citigroup N
04364V-AG-8 ......... ASCENT RESOURCES UTICA HOLDINGS LLC ...eeeeeeeieeeeeenieeeeeeenie e e e eeenneeeeeenneeeeeennnnneeeee | oevvvnnnnnnnns Joennid 03/12/2024 ..... Various ... 173,945 |. 174,000 |...
04636N-AL-7 ......... ASTRAZENECA FINANCE LLC ...iiivvuuniiiiiuuiniiiiiiiiiiiiisiiiiiiesesiinnnssessrrsnnnsessessnnnssssrennnnnes | aeeeeennnnnenes |oussnd 02/21/2024 ..... L0 I T T P AP PPN 564,407 |..ovvviiiiiiiiiis 565,000
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04636N-AN-3 .......... ASTRAZENECA FINANCE LLC ...eeeereieeeeeenie e e e een e e e eeene e e e e eenne e e e e e e e e eennnneeeennnnnnes | oeeevnnnninnnes Jonnnd 02/21/2024 ..... JP Morgan Securities LLC ..320,000 |...
053773-BH-9 ......... AVIS BUDGET CAR RENTAL LLC [ 03/11/2024 ..... Merril Lynch Pierce Fenner Smith .. ..100,000 |...
05523R-AJ-6 BAE SYSTEMS PLC .... [CFPUUUTRTSRRR T 03/19/2024 ..... JP Morgan SECUrities LLO ..uiieeeeeeeeeeeeiee e e e eeee s e e e eeeee e e e eeenn e e e e eennnaeeeernnnnaeneeens [oeeernnnnnaeeermnnnaaeeernnnnnnenes Joeernnnnneeeeennnneeees 1,998,740 |ooiiiiiiiins 2,000,000 |...

05565E-CF-0 .
05565E-CJ-2 .
05565E-CK-9 .
075887-CP-2 .
075887-CS-6 . .
097751-CB-5 .........
103730-BT-6 .........
103730-BI-9 .........
103730-BX-7 .........
110122-EF-1 .........
110122-£G-9 .........
110122-EH-7 .........
11136F-AQ-4 .........
11136F-AS-0 .
11135F-BA-8 .
12008R-AS-6 . .
1248EP-CB-7 .........
1248EP-CD-3 .........
1248EP-CE-1 .........
12510C-AA-9 ...
12543D-BC-3 ...
125623-CT-5 ..
125523-CV-0 .
125928-AS-3
126640-AC-8 .
12769G-AC-4 .
14149Y-BN-7 . .
14149Y-BP-2 .........
14913U-AJ-9 .........
161150-AF-7 .........
165167-DF-1 .........
171239-AK-2 .........
17275R-B0-4 .........
17275R-BR-2 .........
17275R-88-0

17275R-BT-8 .
18060T-AA-3 .
18978F-AC-0 .
205768-AS-3 .
210518-DII-3 . .
2187IN-AC-5 .........
231021-AV-8 .........
231021-AlI-6 .........
24422E-XH-T .........
252601-AD-3 .........

..|BMIW US CAPITAL LLC
..|BMW US CAPITAL LLC
..|BMW US CAPITAL LLC ...
..|BECTON DICKINSON AND CO
.| BECTON DICKINSON AND CO

.| BROADCOM INC
..| BROADCOM INC ...
.| BUILDERS FIRSTSOURCE INC

..| CD&R SMOKEY BUYER INC
.. | CHS/COMMUNITY HEALTH SYSTEMS INC ...
..|CIGNA GROUP ...
.| CIGNA GROLP ....

..|ONH 2023-A A3 - ABS ........
.. | CAESARS ENTERTAINMENT INC
.| CARDINAL HEALTH INC .....

..|CISCO SYSTEMS INC ..
..| CLARIOS GLOBAL LP ..
..| ONH 2024-A A3 - ABS ..
.| COMSTOCK RESOURCES INC ..
.| CONSUMERS ENERGY CO

BOMBARDIER INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS AMERICA INC ..
BRISTOL-MYERS SQUIBB CO
BRISTOL-MYERS SQUIBB CO ...
BRISTOL-MYERS SQUIBB CO ...
BROADCOM INC ...

0CO HOLDINGS LLC
0CO HOLDINGS LLC ...
0CO HOLDINGS LLC ...

CNH INDUSTRIAL CAPITAL LLC ..

CARDINAL HEALTH INC

CATERPILLAR FINANCIAL SERVICES CORP ..

CHART INDUSTRIES INC
CHESAPEAKE ENERGY CORP ...
CHUBB INA HOLDINGS INC ...
CISCO SYSTEMS INC
CISCO SYSTEMS INC
CISCO SYSTEMS INC

CORECIVIC INC
CUMMINS INC ...
CUMMINS INC ...
JOHN DEERE CAPITAL CORP ...
DIAMOND FOREIGN ASSET CO ..

...... 03/22/2024 .....
...... 02/13/2024 .....
...... 01/04/2024 .....
...... 01/04/2024 .....
...... 02/14/2024 .....
...... 02/14/2024 .....
...02/16/2024 .....
...03/15/2024 .....

...... 02/12/2024 .....
...... 03/19/2024 .....
...... 03/12/2024 .....
...... 01/24/2024 .....
...... 02/20/2024 .....
...... 02/05/2024 .....
...... 02/05/2024 .....
...... 03/19/2024 .....

...... 02/14/2024 .....
...... 02/22/2024 .....
...... 02/01/2024 .....
...... 03/26/2024 .....
...... 03/04/2024 .....
...... 02/21/2024 .....
...... 02/21/2024 .....
...... 02/21/2024 .....

...... 03/05/2024 .....
...... 02/16/2024 .....
...... 02/14/2024 .....
...... 01/02/2024 .....
...... 01/30/2024 .....

SOCIETE GENERALE ........
JP Morgan Securities LLC .
JP Morgan Securities LLC .
JP Morgan Securities LLC .
JP Morgan Securities LLC .
RBC CAPITAL MARKETS
US BANCORP INVESTMENTS INC. ...
JP Morgan Securities LLC
JP Morgan Securities LLC .
Citigroup
Citigroup
Various ...
JP Morgan Securities LLC ....
JP Morgan Securities LLC .
JP Morgan Securities LLC ....
Merril Lynch Pierce Fenner Smith
Merril Lynch Pierce Fenner Smith
Various ...
Various ...
UBS SECURITIES LLC ...
Various
JP Morgan Securities LLC ....
JP Morgan Securities LLC ....
Deutsche Bank Securities, Inc. ..
SOCIETE GENERALE ..............
DEUTSCHE BANK SECURITIES INC
GOLDMAN ...
GOLDMAN ...
MITSUBISHI UFJ SECURITIES
CITIGROUP GLOBAL MKTS INC (TAXABLE FI) ...
CITIGROUP GLOBAL MKTS INC (TAXABLE FI)
Citigroup
Deutsche Bank Securities,
Citigroup
JP Morgan Securities LLC ....
B.A. Securities Inc. .........
CITIGROUP GLOBAL MKTS INC (TAXABLE FI)
B.A. Securities Inc. ......ccceunnnee
Merril Lynch Pierce Fenner Smith
Various ...
GOLDMAN ...
BARCLAYS CAPITAL INC ...
B.A. Securities Inc. ...
GOLDMAN
GOLDMAN SACHS AND C0. LLC ...

nc. ..

1,993,360 |.
.. 1,696,804 |.
107,625 |.

1,000,000 |.
,500,000 |.
..500,000 |.
,000,000 |
,000,000 |
213,000 |...
,000,000 |...
,700,000 |...
,000,000 |...
,570,000 |...

2,000,000 |...
..1,700,000 |...
105,000 |...
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26885B-AF-7 ......... EQM MIDSTREAM PARTNERS LP .....ieeeeiieeeeeeee e e e eeen e e e eee e e e ee e e e e e e e e eennnnneeeennn | oeevvnnnninnnes Joennnd 03/14/2024 ..... Merril Lynch Pierce Fenner Smith .. 115,216 |. .. 115,000 |...
27034R-AA-1 ......... PERMIAN RESOURCES OPERATING LLC ....evvveniiiiiiiiiiiieiiiiiis e erciriinescrrni s sesrnniiseesnnnnnnnees | eeeeeennnnnenes fonnnd 03/20/2024 ..... GOLDMAN SACHS AND CO. LLC 154,875 |.
27034R-AC-7 ......... PERMIAN RESOURCES OPERATING LLC ..eeeeeeeeeeeeneeeeeeeei e e e eernee e e eeeeene e e e eennneeeeennnnneee | oevvvnnnnnnnnns Jonnad 03/12/2024 ..... Various
20254B-AA-5 ......... ENCINO ACQUISITION PARTNERS HOLDINGS LLC ...evviviivininiiiiiiiiiieeecciiineeecvviineeecvnnineeeeenn | eeeeeenninneens fonnid 03/18/2024 ..... BARCLAYS CAPITAL INC FIXED INC ..
293658-AB-9 ......... ENTEGRIS ESCRON CORP ... eeeeee e e e eeee e e e e een e e e e e e e e e e e e e e e e eenn e e e e ennnnneeeennnn | oevevnnnninnnes Jonnnd 02/20/2024 ..... CITIGROUP GLOBAL MKTS INC (TAXABLE FI) ...
20379V-CF-8 ......... ENTERPRISE PRODUCTS OPERATING LLC ....eevvvviniiiiiiiiiiiiiiiiiie e ecceniin s seseennieseennnnes | oeeeeennnnneees fonnidd 01/02/2024 ..... MITSUBISHI UFJ SECURITIES
20450Y-AA-T7 ......... EQUIPMENTSHARE.COM INC «..eeeeeeeeeeeie e eee e e e e e e e e e e e e e e e e e e e e mnne e e e e ennnnneeeennn | oeevvnnnninnnes Joennnd 01/23/2024 ..... RBC CAPITAL MARKETS
29605J-AA-4 ......... Lo R [ RN 03/25/2024 ..... GOLDMAN SACHS AND CO. LLC ... ..236,000 |.
20736R-AV-2 ......... ESTEE LAUDER COMPANIES INC ....eeeeeeeeeeeeeeee e e e eee e e e eeene e e e ee e e e e e enn e e e e ennnaneeees | oevevnnnninnnes Joennnd 02/12/2024 ..... GOLDMAN ... 1,993,780 |.
337738-BK-3 . ..| FISERV INC 03/01/2024 Various ...
337738-BL-1 . .|FISERV INC 02/26/2024 JP Morgan Securities LLC ....
36166T-AB-6 . ..|GCI LLC ...... 01/18/2024 BNY/SUNTRUST CAPITAL MARKETS
369550-BM-9 ......... GENERAL DYNAMICS CORP 02/02/2024 ..... WELLS FARGO SECURITIES LLC ....
37185L-AL-6 ......... GENESIS ENERGY LP ...vvveiiiieiiiiii st cesii s snnnn e sennnn s snnnnns | aeeeeennnnnenes founnd 02/27/2024 ..... CITIGROUP GLOBAL MKTS INC (TAXABLE FI) ...
373334-KV-2 ......... GEORGIA POWER €O ...eeeeeeeeeeeeennee e e e eeenne e e e e eenn e e e e eenn s e e e eemnnn e e e eeennneeeeennnnnneeeennnn | sevevnnsiinnnns Jonnnd 02/21/2024 ..... Various
373334-Kl-0 ......... GEORGIA POWER €O ...eeevviieiiiiiiiii e cceii e s e e e e sesnni e e s nnnna e e s ennnnnsesnnnns | aeeevennnnneees fouand 02/20/2024 ..... JP Morgan Securities LLC .
428040-DA-4 ......... HERTZ CORP ..o e et e e et e e e e e e e e e e e s e e e nnne e e e e ernnn e e e eeennnaaneeennnnnnaeeennnnnnnnes | seevvnnniinnnes Jonnnd 01/11/2024 ..... Various
428040-DB-2 ......... LR (SRR RN 01/02/2024 ..... Jefferies N
431571-AF-5 ......... HILLENBRAND INC .. 02/07/2024 ..... HSBC SECURITIES INC ...86,000 |.
432833-AP-6 . .. [HILTON DOMESTIC OPERATING COMPANY INC 03/22/2024 ..... Merril Lynch Pierce Fenner Smith 141,000 |.
432833-A0-4 ......... [HILTON DOMESTIC OPERATING COMPANY INC 03/22/2024 Merril Lynch Pierce Fenner Smith
437918-AC-9 . .. |HAROT 2024-1 A3 - ABS 02/13/2024 MITSUBISHI UFJ SECURITIES
440452-AK-6 . .| HORMEL FOODS CORP .. 03/05/2024 WELLS FARGO SECURITIES LLC .
449840I-AJ-6 INEOS FINANCE PLC 01/31/2024 ..... GOLDMAN SACHS AND CO. LLC ... .
45344L-AD-5 ......... | CRESCENT ENERGY FINANCE LLC ...eeeerenneieemrnieeeeeemeie e e e eemnne e e e eeeen e e e e eennne e e eeennnneeeeene | eevsnnnnensenns [oanens 03/19/2024 ..... Merril Lynch Pierce Fenner Smith .. 252,000 |. ..252,000 |...
45824T-8C-8 . .. | INTELSAT JACKSON HOLDINGS SA 03/14/2024 BARCLAYS CAPITAL INC FIXED INC .. 294,806 |. 315,000 |.
46647P-EB-8 ......... JPMORGAN CHASE & €0 .veeeeeeeeetie e e e eeene e e ee e e e e ee e e e e e e e e e e nna e e e eennnn e eeennnnnns | seeernnnninnnes Joonnnd 01/16/2024 ..... JP Morgan Securities LLC ..450,000 |...
46647P-EC6 ......... JPMORGAN CHASE & €0 .vvveniiiiiiiiiii e e et rnni s ensna s s nnnnnnns | aeeeeennnnnenes [oannd 01/16/2024 ..... MORGAN STANLEY CO 1,000,000 |...
46657P-AD-5 ......... JPMMT 241 A4 = RUBS ... eeeeee e e e e e eee e e e e e e e e e eennneeeeernnnnnnneenns | ceeernnninnnes Jennnd 01/19/2024 ..... JP Morgan Securities LLC .... 4,000,000 |...
47800R-AB-9 ......... JDOT 2024 A2A = ABS ...eiiiiiiiiieiiiii e nnnna s nnnnaaeeees | aeeeennnnnenes [oiand 03/11/2024 ..... Citigroup ...
47800R-AD-5 ......... JDOT 2024 A3 = ABS ....eeeeeeeieeeeeennae e e eeeen e e e eeenn e e eernnn e e eernnnneeeeennnnaeeeennnnnnenees | seeernniinnnes oo 03/11/2024 ..... Citigroup ...
A82480-AP-5 ......... [KLA CORP .oiieriiiiiiiiie et ssraanaes | eerrnneeeeeenns [oaned 01/30/2024 ..... JP Morgan Securities LLC .... N
487526-AC-9 ......... KEHE DISTRIBUTORS LLC ...01/23/2024 ..... BONY MELLON/BMO CAP MKTS .... 147,000 |.
AR7TIV-AT-7 ......... KEURIG DR PEPPER INC .... ...03/04/2024 ..... GOLDMAN 997,230 |.
49271V-AV-2 . ..|KEURIG DR PEPPER INC . 03/04/2024 MIZUHO SECURITIES USA/FIXED INCOME
494553-AD-2 . .. | KINDER MORGAN INC .. 01/29/2024 MIZUHO SECURITIES USA/FIXED INCOME
494553-AE-0 . .. |KINDER MORGAN INC ..... 01/29/2024 MIZUHO SECURITIES USA/FIXED INCOME
50012L-AC-8 ......... KODIAK GAS SERVICES LLC ...civvvueniiiiiiiiieecciiin e v sesni s s snnnna e ssnnnnnnes | aeeeennnnnnenns foannd 01/30/2024 ..... BARCLAYS CAPITAL INC FIXED INC
502431-AQ-2 ......... L3HARRIS TECHNOLOGIES INC ..eeeeeeeeeeenieeeeeeeeiee e e e eeeeee e e e eeene e e e eennne e e e eennnneeeeennnnnns | oeeevnnnninnnns Joennnd 02/13/2024 ..... RBC CAPITAL MARKETS
502431-AS-8 ......... L3HARRIS TECHNOLOGIES INC ..ivvvvieiiiiiiiiiii it secnnis s cnnnn e snnnnnns | eeeeeennnnneees fonnndd 03/11/2024 ..... JP Morgan Securities LLC ....
502431-AT-6 ......... L3HARRIS TECHNOLOGIES INC ..eeeeeeeieeeenieeeeeeeeie e e e eeeee e e eeeee e e e e ennne e e e eennnneeeeennnnnes | oeeevnnnninnnns Joonnid 03/11/2024 ..... JP Morgan Securities LLC
516806-AK-2 ......... VITAL ENERGY INC oevveeniiiiiiiie i ernnis s e rnnn s s nnnnns s snnnnnnnees | aeeeennnnnenes foannd 03/14/2024 ..... Merril Lynch Pierce Fenner Smith ..
532457-CK=2 ...euueee [ELT LILLY AND €0 .eeeeeeenn e eeeeneee e e eeeeee e e e eeeee e s e eemnna e e e eemnnneseeemnnnneeeennnnnnneeenne | sevssnnnensnnns [eaeed 02/07/2024 ..... Citigroup ...
532457-CL-0 . B = PR [UUUUURRRRUUI RPN 02/07/2024 ..... Citigroup ... N
538034-AV-1 LIVE NATION ENTERTAINMENT INC . 01/19/2024 ..... MUFG SECURITIES AMERICAS INC. ... 266,988 |.
538034-AX-7 . ..|LIVE NATION ENTERTAINMENT INC . 03/12/2024 MUFG SECURITIES AMERICAS INC. ..179,888 |.
539830-CD-9 ......... | LOCKHEED MARTIN CORP . 01/25/2024 STC ..... ..998,910 |.
550241-AB-9 . . | LUMEN TECHNOLOGIES, INC. .. 03/26/2024 ..... BANC OF AMERICA/FIXED INCOME . 363,521 |.
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550241-AC-7 ......... LUMEN TECHNOLOGIES, INC. ...eiieeeeeneeeeeenneeeeeeeenee e e eeenneeeeeennne e e eeennnneeeeennnnneeeenne | oevevnnniinnnes Jonnnd 03/26/2024 ..... Various ... ..586,500 |... 4AFE ...
550241-AH-6 ......... LUMEN TECHNOLOGIES, INC. ..euviiiiiiiiiiiiiiiiiieiesiiiis s cinii s ssernni s ennnnns e ssnsnnnsesenns | aeeeeennnnenes founnd 03/26/2024 ..... Various ... ..910,604 |...
552953-CJ-8 .. . | MGM RESORTS INTERNATIONAL .ereeeeeeeeeei e e e eeee e e eeen e e e e e e e e e e e mnne e e e e eenn e e e eeennnnns | eennnnnnesnnnns [oneens 03/25/2024 ..... DEUTSCHE BANK SECURITIES INC.

...... 01/17/2024 .....|B.A. Securities Inc. ............
...... 02/14/2024 ..... [WELLS FARGO SECURITIES LLC .

55318C-AC-8 . .. | MMAF 24A A3 - ABS
571748-Bi-1 ......... MARSH & MCLENNAN COMPANIES INC

58506D-AA-6 ......... MEDLINE BORROWER LP ....eiiiniiiiiieeeiiiiic et e e sins | eeeeeniineeees [oeed 03/20/2024 ..... GOLDMAN K
58768P-AC-8 ......... MBART 2022-1 A3 = ABS ...eeieeeiiiiee e | eeeeeniiienees [eend 02/16/2024 ..... JP Morgan Securities LLC .... 1,372,000 |. 1,372,000 |...
58769J-AR-8 ......... MERCEDES-BENZ FINANCE NORTH AMERICA LLC ...eeviiiiiiiiiiieiiiiiiiie et ssiiinneens | ceeeeiiieeees [ond 01/08/2024 ..... B.A. Securities Inc. ......... 1,997,620 |. 2,000,000 |...

58769J-AS-6 ......... MERCEDES-BENZ FINANCE NORTH AMERICA LLC ...eeveeiiiiiiiieieiiiiee e [ eeeeeiiiinnes [eend 01/08/2024 ..... B.A. Securities Inc.

58770A-AC-7 . ..|MBART 2023-1 A3 - ABS ........ 01/03/2024 Jefferies ...............

509191-AA-1 . .. [MILEAGE PLUS HOLDINGS LLC ... 01/04/2024 US BANCORP INVESTMENTS INC.

60672J-AA-7 . ..|MITER BRANDS ACQUISITION HOLDCO INC 03/20/2024 RBC CAPITAL MARKETS ....

609207-BC-8 ......... MONDELEZ INTERNATIONAL INC ...eveeieeieiiiiie et | eeeeeniiineees [eeeed 02/15/2024 ..... J P MORGAN SECURITIES .. . .
618937-AA-4 ......... MOSAIC SOLAR LOAN TRUST 2024-1 = ABS ...cuuviiiiiieiiiiiiiieeeiiiiiee e ssineees | ceeeeniinneees [onnd 02/16/2024 ..... SOCIETE GENERALE ... 3,000,000 |...
620076-BY-4 ......... MOTOROLA SOLUTIONS INC .ot eens | eeeeeniiieeees [eeeed 03/12/2024 ..... Various 2,000,000 |...
620076-BZ-1 ......... MOTOROLA SOLUTIONS INC .eeeiiiiieeieiiiiii ettt siinnee e ssnn | ceeeeniineeees [onnd 03/11/2024 ..... B.A. Securities Inc. ....ccccevviiiiiiiinnnn.

624828-AA-0 ......... MEDLINE BORROWER LP ....eieienieiiei e eeins | eeeeeniiineees [eeeed 03/20/2024 ..... CITIGROUP GLOBAL MKTS INC (TAXABLE FI) ...

62922L-AC-2 ......... NGL ENERGY OPERATING LLC ..eevieiiiiiiiiieiiiiiiiiie et ssiinnes | eeeneniieeeees [onnd 01/25/2024 ..... BARCLAYS CAPITAL INC FIXED INC .. .
62922L-AD-0 ......... NGL ENERGY OPERATING LLC ...eveeeeeiiiiiie e | ceeeeiiiinees [eennd 01/25/2024 ..... BARCLAYS CAPITAL INC FIXED INC .. ..265,000 |...
63861C-AF-6 NATIONSTAR MORTGAGE HOLDINGS INC .....evviiieeiiiiiiiiieeiiiiiii et ssnn | eeeeeniiieeees [oend 01/29/2024 ..... GOLDMAN 208,000 |...
64105M-AA-9 . .| NESTLE CAPITAL CORP ..... 03/05/2024 JP Morgan Securities LLC . 2,000,000 |.

.. | NESTLE CAPITAL CORP
.. |NEWELL BRANDS INC
65473P-AQ-8 . .. |NISOURCE INC ...
66815L-2R-9 . .. | NORTHWESTERN MUTUAL GLOBAL FUNDING
66977W-AS-8 ......... NOVA' CHEMICALS CORP
66977W-AU-3 ......... NOVA CHEMICALS CORP ..
68622T-AB-7 ......... ORGANON & CO

03/05/2024
02/02/2024

2,000,000 |.
..190,000 |.

B.A. Securities Inc. ...
MORGAN STANLEY & CO LLC
JP Morgan Securities LLC .
MORGAN STANLEY €O ...
...... 02/06/2024 .....[RBC CAPITAL MARKETS ..
...... 02/05/2024 .....|RBC CAPITAL MARKETS
...... 02/15/2024 .....GOLDMAN SACHS AND CO. LLC ...

64105M-AC-5 .
651229-BC-9 .

69351U-BC-6 ......... PPL ELECTRIC UTILITIES CORP ...eeeieeiiiiiee et eeins | eeeeeniiienees [eened 01/02/2024 ..... B.A. Securities Inc. ...
69371R-S9-8 ......... L L I PP [EPP P RO 03/18/2024 ..... Various

69867D-AA6 ......... CLARIOS GLOBAL LP . eeineeees | ceeeeniiiinees [eeeed 02/14/2024 ..... GOLDMAN SACHS AND C0. LLC
713466-AD-2 . .| PEPSICO SINGAPORE FINANCING | PTE LTD 02/12/2024 Deutsche Bank Securities, Inc.

718547-AU-6 L L SRR UURRRSURRROUUIY [PPPPPPROPPPR R 02/26/2024 ..... MITSUBISHI UFJ SECURITIES 1,000,000 |...

718547-AU-6 ......... L L I [PPSR RO 03/01/2024 ..... .. 1,000,000 |...
T37446-AU-8 ......... POST HOLDINGS ING ...eeeeenniiiiee et sines | ceeeeniiinnees [eeeed 02/05/2024 ..... BARCLAYS CAPITAL INC FIXED INC .. 144,000 |...
T394N-AA-4 ......... PRAIRIE ACQUIROR LP .ttt snnnees | ceeeesiineenes [oend 02/22/2024 ..... Jefferies ... 141,000 |...
740816-AR-4 ......... PRESIDENT AND FELLOWS OF HARVARD COLLEGE ..........eeveiieiiiiiiieiiiiiiie e | eeeeeiiieenes [eend 03/07/2024 ..... ..3,000,000 |...
742718-GG-8 PROCTER & GAMBLE €0 ....eeveiiiiiiiiieiiiiiiiiie ettt sirnnn e snn | ceeeeninineees [oend 01/24/2024 ..... MORGAN STANLEY CO 1,000,000 |...
744573-AY-2 . ..|PUBLIC SERVICE ENTERPRISE GROUP INC BARCLAYS CAPITAL INC

744573-AZ-9 . ..|PUBLIC SERVICE ENTERPRISE GROUP INC BARCLAYS CAPITAL INC ...

749571-AK-1 . ..|RHP HOTEL PROPERTIES LP ... Merril Lynch Pierce Fenner Smith

75281A-BJ-7 . .. | RANGE RESOURCES CORP . Various ...

76774L-AB-3 . -|RITCHIE BROS HOLDINGS INC RBC CAPITAL MARKETS ..

TT1196-CK-6 ......... ROCHE HOLDINGS INC
780153-BS-0 ......... ROYAL CARIBBEAN CRUISES LTD ...
780153-BU-5 ......... ROYAL CARIBBEAN CRUISES LD ...
78016H-Z0-3 ......... ROYAL BANK OF CANADA .
78454L-AP-5 ......... SM ENERGY CO

...... 03/04/2024 .....|JP Morgan Securities LLC ....
...... 03/06/2024 ..... [WELLS FARGO SECWRITIES, LLC
...... 02/22/2024 .....Merril Lynch Pierce Fenner Smith ..
...... 01/10/2024 .....RBC CAPITAL MARKETS
...... 03/27/2024 ..... [WELLS FARGO SECURITIES, LLC ...
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810186-AS-5 ......... SCOTTS MIRACLE=GRO €0 ...eeeeeeneiseeeeenni s e e e eeene s e e e eenn e e e e eenn e e e e eennneeeeeennnnnneeeennnns | oevevnnsninnnns Jonnnd 02/05/2024 ..... MORGAN STANLEY & CO LLC .. 175,000 |oeeeeeeiiiieiiiieeeeeenn. 2,450 |4.CFE ...l
85571B-BB-0 ......... STARWOOD PROPERTY TRUST INC ...iiiiviiniiiiiiiis e ciini s cenii s eennis s ernnn s s snnnnnnsseenns | aeeeennnnnnenns foannd 03/14/2024 ..... Various ..215,000 |...
857477-BV-4 ......... STATE STREET CORP ....eeeeeeueeeeennneeeeeennnaeeeeemnnnaeeeemnnnnaeeeennnnnnaseennnnnnsseennnnnnneeeenns | seevrnnniinnens Jonnad 03/13/2024 ..... BARCLAYS CAPITAL INC ...
857477-CL-5 ......... STATE STREET CORP ....iiiiirriniiiiiiii s eeirii s s s cini e e s errnis s s ernsn s s snnnnnssessnnnnnnssssnns | aeeeennninnenes Joouand 03/13/2024 ..... MORGAN STANLEY CO
882508-CH-5 ......... TEXAS INSTRUMENTS INC ....eeeeeeeieeeeeeeeie e e e e eeeie e e e eeee e e e eenne e e e e ennna e e e eennnnneeeennnnnns | aeeevnnnninnnns Jonnnd 02/05/2024 ..... MIZUHO SECURITIES USA/FIXED INCOME ...
89115A-2E-1 ......... TORONTO-DOMINION BANK .eevviiiiiiiiiie i eeiiii et ernii e srrni s rnnnn s s snnnnnsesenns | aeeeeennnnnenes foansd 03/26/2024 ..... SCOTIA CAPITAL (USA) INC. ......ceveeees
89115A-2Y-7 ......... TORONTO-DOMINION BANK . e e eeeeee e e e e e emee e e e e e e e e e emnne e e e eennneeeeeennnnneeeenns | oeevvnnnninnens Jonnnd 03/26/2024 ..... TORONTO DOMINION SECS USA INC . 550,000 |.
893647-BU-0 ......... LU [SSUUUUURRTUUUIN RN 03/14/2024 ..... Various 562,129 |.
893647-BV-8 ......... TRANSDIGM INC ... et e e e e e e e e e e e e e e e e e e e e nn e e e eennnneeeennnnnnns | oeeevnnnninnnes Jonnnd 02/12/2024 ..... GOLDMAN SACHS AND CO. LLC .. 352,000 |.
90353T-AE-0 . ..| UBER TECHNOLOGIES INC 02/06/2024 CITIGROUP GLOBAL MKTS INC (TAXABLE FI)
904764-BT-3 . ..| UNILEVER CAPITAL CORP .. 01/26/2024 Citigroup ...
911365-BR-4 . .| UNITED RENTALS (NORTH AMERICA) INC 03/07/2024 MORGAN STANLEY & CO LLC
914906-AX-0 ......... UNTVISION COMMUNICATIONS INC ...eeeeeieeeeeeee e e e eeeee e e e e eeee e e e e e e e e eenn e e e eennnnneeees | oeevvnnnninnnes Joennid 01/10/2024 ..... MORGAN STANLEY & CO LLC
914906-AY-8 ......... UNTVISION COMMUNICATIONS INC ...vvvviiniiiiiiiiie e ceiii e e s e eenne e nennnnnneeees | aeeeeennnnneees fonnnd 01/18/2024 ..... MORGAN STANLEY & CO LLC
92564R-AG-0 ......... VICI PROPERTIES LP .. .eeeieiie e e e eeeiee e e e eeeie e e e e eee e e e e ennne e e e eennnn e s e eennnnneeeennnnnneeees | seevvnnnninnnns Jonnnd 02/08/2024 ..... GOLDMAN SACHS AND CO. LLC ...
92735L-AA-0 ......... CHESAPEAKE ENERGY CORP .....uiivivriiiiiiiiiiinieeiiisi s e sensii e s ssnsnis s ssnsnna s essnnnnnssssnnnns | aeeeeennnnenes Jouand 03/21/2024 ..... Various
92808V-AB-8 ......... VIRPFS 2024 A2 = ABS .....eeeeeeeeeeeeienieeeeeenna e e eeeenn e e e eennnn e e e eennnnaeeeennnnneneennnnnnnnes | seeernniiinnnes oo 02/07/2024 ..... MORGAN STANLEY CO .
933940-AA-6 ......... L 0 R [SUUUUURSRUUTIN RN 01/18/2024 ..... GOLDMAN SACHS AND CO. LLC ... .
94106B-AG-6 ......... WASTE CONNECTIONS INC .ereeeeeeeeeie e e eeerie e e e e emei e e e eeene e e e eennne e e eeennnneeeeennnnneeeenne | sevevnnninnnns Jonnad 02/15/2024 ..... JP Morgan Securities LLC .... ,000,000 |...
95000U-3K-7 WELLS FARGO & CO 01/16/2024 ..... WELLS FARGO SECURITIES LLC . .. 1,500,000 |...
950810-AQ-7 . ..| WESCO DISTRIBUTION INC . 02/27/2024 GOLDMAN SACHS AND CO. LLC ..533,000 |.
950810-AR-5 . .. |WESCO DISTRIBUTION INC . 02/26/2024 GOLDMAN SACHS AND CO. LLC ... 270,000 |.
983133-AC-3 . .| WYNN RESORTS FINANCE LLC 02/08/2024 DEUTSCHE BANK SECURITIES INC 154,000 |.
98421M-AC-0 . ..| XEROX HOLDINGS CORP .. .03/13/2024 Various ... . 273,000 . .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 182,108,761 184,173,104 356,84
000000-00-0 . ..| TRUIST INSURANCE HOLDINGS, LLC - TERM LO . 03/22/2024 JP MORGAN CHASE BANK N.A. 224,438 |. 225,000 |. .0
000000-00-0 . ..| QUIKRETE HOLDINGS, INC. - (2031) TERM LO . 03/25/2024 WELLS FARGO ............
000000-00-0 . ..| SUPPLYONE, INC. - SEVEN-YEAR TERM LOAN B . Royal Bank of Canada .
00132U-AN-4 . .| Al AQUA MERGER SUB, INC. - INCREMENTAL T . Morgan Stanley ...

01881U-AL-9 .........
02474R-AJ-2 .........
12508K-AJ-6 .........
17288Y-Al-4 .........
221640-AB-3 .........
22860E-AH-5

26812C-AK-2 .
26812C-AL-0 .
20359B-AE-1 .
344160-AZ-1 .
35039K-AD-8 . .
39479U-AT-0 .........
39954E-AB-9 .........
39954E-AC-7 .........
43283L-AG-6 .........
44988L-AK-3 .........
47077D-AH-3 .........
48242Y-AU-6 .........
48853U-BN-9 .........

ALLIANT HOLDINGS INTERMEDIATE, LLC - B6
AMERICAN BUILDERS & CONTRACTORS SUPPLY C .
CD&R HYDRA BUYER, INC. - TERM LOAN
CITADEL SECURITIES LP - TERM LOAN B
COTIVITI HOLDINGS, INC. - FLOATING-RATE ..

CROWN SUBSEA COMMUNICATIONS HOLDING, INC ...

.. | DYNASTY ACQUISITION CO., INC. - TERM LOA .
.| DYNASTY ACQUISITION CO., INC. - TERM LOA .
.. |ENSEMBLE HEALTH PARTNERS, INC. ....
..|FOCUS FINANCIAL PARTNERS, LLC - TRANCHE
.| FOUNDATION BUILDING MATERIALS, INC. - IN .

GREENEDEN U.S. HOLDINGS I, LLC - TERM LO ....

GROUNDWORKS, LLC - TERM LOAN

GROUNDWORKS, LLC - DELAYED DRAW TERM LOA .
HILTON GRAND VACATIONS BORROWER LLC - IN .
IRB HOLDING CORPORATION - TERM LOAN
JANE STREET GROUP, LLC - TERM LOAN B ...

KBR, INC. - TERM LOAN B

KENAN ADVANTAGE GROUP, INC., THE - TERM

01/01/2024
01/26/2024
03/15/2024
01/11/2024
02/22/2024
01/26/2024
03/20/2024
03/20/2024
01/30/2024
01/16/2024
01/25/2024
02/09/2024
03/06/2024
03/06/2024
01/10/2024
01/16/2024
01/12/2024

...01/10/2024

01/19/2024

Morgan Stanley ...
Direct
UBS AG - STAMFORD BRANCH ...
BANK OF NYC/GOLDMAN
JP MORGAN CHASE BANK N.A.
Goldman Sachs & Co
UBS AG - STAMFORD BRANCH .
UBS AG - STAMFORD BRANCH .
Direct ....

Goldman Sachs Bank USA .
KKR CORPORATE LENDING LLC ...
KKR CORPORATE LENDING LLC ...

BZlI SECS .
Bzl SECS .
BANL

112,882 |.
....................... 346,566
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50011J-AD-2 ......... KODIAK BP, LLC - INCREMENTAL TERM LOAN B ...eeeeeeeieeeeeeee e e eeee e e eeeene e eeennnneeeee | eevvvnnninnnns Joennid 03/19/2024 ..... ROYAL BANK OF CANADA ... 4BFE ..........
55336C-AE-2 ......... MIWD HOLDCO 11 LLC = TERM LOAN ..iviviiniiiiiiiiis e cceiii e esciriie s eernni s snnnins e snnnnnnnees | eeeeeennninenes fonnnd 03/21/2024 ..... ROYAL BANK OF CANADA ...
62908H-AN-7 ......... NEP GROUP, INC. = PIK TERM LOAN B ...eeeeeeeeeeeeeee e e eeen e e eemnn e e eeenne e eeenne | eevvvnniiinnnes Jeennid 01/01/2024 ..... DIRECT ....
62908H-AN-7 ......... NEP GROUP, INC. = PIK TERM LOAN B ...iiiiiiiiiiiiiii v ceecnniieeecennn | eeeeeennineees fonnnd 02/05/2024 ..... DIRECT ....
62908H-AP-0 ......... NEP GROUP, INC. - INCREMENTAL (200MM) Pl ..o e e e eeen e eeennie e eeeenne | cevvvnnninnnns feennid 02/05/2024 ..... DIRECT ....
68218H-AB-3 ......... OMNTA PARTNERS, LLC - FIRST LIEN TERM LO ..eevvviniiiiiiiiieiiiiiiececceiineeeccviieeecennnies | eeeeeennineens fonnid 01/30/2024 ..... Direct ....
68764J-AH-4 ......... ORYX MIDSTREAM SERVICES PERMIAN BASIN LL ...oeeeeeiieieeieiieeeeeeeneieeeeeenee e e eeeenneeeeennnns | cvevvnnnnnnnns Joennid 01/31/2024 ..... BZW SECS
T2811H-AH-3 ......... RECESS HOLDINGS, INC. = TERM LOAN B ..evviiiiiiiiiiiiiiin i ecvnnnnnees | aeeeeenniineees fonnsd 02/14/2024 ..... GOLDMAN SACHS CREDIT PARTNERS LP ..
78350U-AE-5 ......... RYAN SPECIALTY GROUP ,LLC = INITIAL TERM eeeeeeiieeeeeieeeeeeeee e e eeeeee e eeeeeneeeeennnneeee | oevvvinnninnnns Joennid 01/17/2024 ..... Jefferies & Co., Inc. ..
89157N-AA-1 . ..| TOUCHDOWN ACQUIRER INC. - INITIAL DOLLAR . 02/07/2024 BAML .... .0
89157N-AE-3 . ..| TOUCHDOWN ACQUIRER INC. - DELAYED DRAW T . 02/07/2024 BAML ... .0
89841E-AB-1 . ..|UKG INC. - 2024 REFINANCING TERM LOAN (F . 02/21/2024 Nomura Corporate Funding Americas, LLC .0
90347B-AL-2 ......... AXALTA COATING SYSTEMS DUTCH HOLDING B B ...eeeeeeeeeieeeeenieeeeeennieeeeeeneneeeeeeenneeeeennnns | cevvvnnninnnns Jeonnid 03/18/2024 ..... BZW SECS 360,551 |.
90351N-AL-9 ......... USI, INC. (FKA COMPASS INVESTORS INC.) = .eevuniiiiiiniiiiiiiiiiiniiniiinineeseinninnsesnnnnnnneenns | oeeeeennnnnenes fonnid 02/01/2024 ..... Morgan Stanley ... (488)[.
92943E-AB-2 ......... GTCR W MERGER SUB LLC — (USD) TERM LOAN ...eeeeeeeeeeieneaeeeeeeeeeeeeeennieeeeeeenneeeeeennnnnees | oeevvnnnninnnns Jeennid 02/01/2024 ..... Jefferies & Co., (2,258)].
93369P-AK-0 ......... WAND NEWCO 3, INC. = TERM LOAN ..ociiiviiiniiiiiiiiieeecciii e s e ensne e snnnnnnes | eeeeeenniineens fonnnd 01/18/2024 ..... 194,513 |.
98932T-AG-8 ......... ZELIS COST MANAGEMENT BUYER, INC. = TERM ...eeeeeeeieieeeeeeei e eeeenee e eeenne e eeennnneeeee | eevvvnnnnnnnns Joennid 01/10/2024 ..... Morgan Stanley ... 293,210 |.
C6907U-AB-7 ONTARIO GAMING GTA LIMITED PARTNERSHIP = ..evvviniiiiiiiiiieeiiiiie e eeecvvnieeernnnnines | eeeeeennineens fonnnd 02/23/2024 ..... DEUTSCHE BANK AG, NEW YORK BRANCH . .. 99,500 |.
(8856U-AE-8 . ..|HUSKY INJECTION MOLDING SYSTEMS LTD. (YU . 02/01/2024 Deutsche Bank llel lington Direct .
G4712J-AU-6 ......... HYPERION REFINANCE S.A.R.L. weveiiiiiiiiiiiiiiiiiiiin i eeennnnnsessennnneeees | Dovvvvvvnnnnnns foannsd 02/02/2024 ..... Jefferies & Co., Inc. ...ccovunnnns
G4768P-AQ-4 ......... INEOS US FINANCE LLC = TERM LOAN B ...eeeieeiieeeeeeeeie e e e ceeeie e e e e eeene e e e eennne e e eeennnnnnneee | oneeeessnnnnnns oeeens 01/31/2024 ..... BARCLAYS BANK PLC ....
G5080A-AH-5 ......... JAZZ FINANCING LUX S.A.R.L. = TERM LOAN .evveniiiiiiiiiiiiiiiiie i nesrnnninneenes | eeeeeenniineens fonnndd 01/12/2024 .....
U3000J-A0-2 ......... EVERTEC GROUP, LLC = TERM LOAN B ..ieeeiiiieirennnseeernnnnnasaernennnsseennnnnnsseennnnnnnseeennnnnnnes | seeesensnnsnnes |oennnd 01/01/2024 .....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 7,258,182 7,319,633 0
2509999997. Total - Bonds - Part 3 260,808,098 267,953,718 596,592 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 260,808,098 267,953,718 596,592 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 XXX
6009999999 - Totals 260,808,098 XXX 506,592 XXX
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..36179V-20-6 | G2 MA7051 = RMBS .......evvvvveviiiiiiiiiiiiiiiiiens [ eeeeenn . 03/01/2024 . | Paydoun ... ... 18,023 ...18,023 15,851 |0 [ 2,172 | 0 2,172 0 .. 18,023 |.. 0 e . 12/20/2050 . [1.A ........
..36179W-BY-3 | G2 MA7255 - RMBS .........oooeeeiiniiieiie [ . 03/01/2024 . | Paydoun ... ....93,295 ...93,29%5 ...96,931 |.... ... (3,636) | 0 [ (3,638) ... 0 ..93,2% |.. 0 . 03/20/2051 . [1.A ........
.. 36179W-NE-4 | G2 MA7589 — RUBS .....cooovvvviiiiiiiiiiiiiiieieeees [ . 03/01/2024 . | Paydoun ... .. 142,587 .. 142,587 .. 147,159 |.... ....(4,572) |. 0 e (4,572) | 0 142,587 |.. 0 . 09/20/2051 . [1.A ........
..36179X-H2-5 | G2 MAB349 - RMBS ...........ooeeeereriennnns [ . 03/01/2024 . | Paydoun ... ... 84,590 ...84,590 ...84,672 |.... .0 . 0 ..84,5%0 |.. 0 . 10/20/2052 . (1.A ........
..3620AR-3K-5 |GN 738002 -~ RUBS .........covvvvririiiiiiiiiiiieeens s . 03/01/2024 . | Paydoun ... ... 10,99 ...10,99% ... 11,768 |.... .0 . 0 ..10,9% |.. 0 . 02/15/2041 . [1.A ........
..38376M-R5-8 | GNR 2017-059 PL - CMO/RMBS .........cccoviunnnnn [oreeenn . 03/01/2024 . | Paydoun ... ... 75,394 ... 75,394 ... 76,929 |.... .0 . 0 .. 75,3% |.. 0 . 04/20/2046 . [1.A ........
..38378V-2P-9 | GNR 2013-117 B - CMO/RMBS .......coeeeeeeeeeenins [ orenns . 03/01/2024 . | Paydoun ... ..31,124 ...30,716 |.... .0 . 0 0 . 10/20/2040 . [1.A ........
..38380T-B7-0 |GNR 2017-107 T - CMO/RMBS .......cevvvvvrvivrnnns [ eeennn . 03/01/2024 . | Paydoun ... ....99,033 . 100,467 |.... .0 . 0 0 . 01/20/2047 . (1.A ........
..38380T-PZ-3 |GNR 2016-173 CT - CMO/RMBS ......ccoeeeeeeeienees [eeennn . 03/01/2024 . | Paydoun ... .. 36,444 .0 . 0 0 . 10/20/2045 . [1.A ........
..38381R-3C-1 |GNR 2019-038 JG - CMO/RMBS 03/01/2024 . |Paydown 0 0| 0| . 03/20/2049 . [1.A .
..38382A-NY-7 | GNR 2019-125 EA - CMO/RMBS 03/01/2024 . |Paydown 0 0| 0| . 10/20/2049 . [1.A .
..383820-DR-5 | GNR 2021-117 PC - CMO/RMBS 03/01/2024 . | Paydoun ... X ..128,227 K 0 0| 0l . 07/20/2051 . [1.A .
..91282C-HK-0 | UNITED STATES TREASLRY ......cooeeeeieeeeeeeeeeens [ . 01/12/2024 . | BARCLAYS CAPITAL INC ... |.... .. 475,000 475,000 |.... . .0 .. .0 .. . 7 ... .10,335 |. 06/30/2028 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 1,257,416 1,255,190 1,267,162 0 (10,108) 0 (10,108) 0 1,255,190 0 2,226 14,348 XXX
..644682-08-6 |NEW HAMPSHIRE STATE ... .. | 03/01/2024 . |Maturity 0 100.00 ..o |oeeeeiiiiiiiiiiiiies e 5,000,000 |........ 5,000,000 |........ 5,791,450 |........5,000,649 |[...............0 |....... (12,970) |. .0 ....... (12,970) |... 0 s 5,000,000 |.. .0 .. .. ...125,000 |. 03/01/2024 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 5,000,000 5,000,000 5,791,450 5,000,649 0 (12,970) 0 (12,970) 0 5,000,000 0 0 0 125,000 XXX
..196480-2R-7 | COLORADO HOUSING AND FINANCE AUTHORITY ....... [....... . 03/01/2024 . |Call @ 100.00 . . 11,730 .0 . 0 0 ...104 |. 08/01/2053 .
..196480-GG-6 | COLORADO HOUSING AND FINANCE AUTHORITY .. 03/01/2024 . |Paydown ...... 14,861 0 0| 0| .58 |. 04/01/2080 .
..196480-K3-0 | COLORADO HOUSING AND FINANCE AUTHORITY .. 03/01/2024 . [Call @ 100.00 . .. 176,749 0 0| 0| . 10/01/2052 .
..196480-N7-8 | COLORADO HOUSING AND FINANCE AUTHORITY .. 03/01/2024 . |Call @ 100.00 . .. 274,382 0 0| 0| . 03/01/2063 .
..196480-T9-8 | COLORADO HOUSING AND FINANCE AUTHORITY ....... [....... . 03/01/2024 . |Call @ 100.00 . . 17,411 . .0 . 0 . . 0 . 06/01/2053 .
..312880-1IV-8 | FH 841560 - RWBS .... . 03/01/2024 . | Paydoun ... .... 170,480 .0 . 0 170,480 |.. 0 . 05/01/2063 .
..3128LX-ON-3 |FH G02261 - RWBS .... . 03/01/2024 . |Paydoun .....oooovevriniiins Jovnniiiiiins 9728 [, 9,728 .0 . 0 ...9,728 |.. 0 . 12/01/2035 .
..3128M8-G9-9 | FH G06224 - RWBS .... . 03/01/2024 . | Paydoun ... ....8,512 .0 . 0 ...8,512 |.. 0 . 01/01/2041 .
..3128\F-AN-8 | FH G16113 - RMBS ... . 03/01/2024 . | Paydoun ... ... 13,632 .0 . 0 .. 13,632 |.. 0 . 03/01/2032 .
..3128MJ-3J-7 |FH GO8800 - RMBS ... . 03/01/2024 . | Paydoun ... ...54,549 .0 . 0 ..54,549 |.. 0 . 02/01/2048 .
..3128MJ-119-7 |FH GO8671 - RMBS ... . 03/01/2024 . | Paydoun ... ... 4,977 .0 . 0 .. 4,977 |.. 0 . 10/01/2045 .
..3128MJ-1V-8 | FH GO8659 - RWBS .... . 03/01/2024 . | Paydoun ... ...20,148 .0 . 0 ..20,148 |.. 0 . 08/01/2045 .
..3128MJ-XE-5 |FH GO8676 - RMBS . 03/01/2024 . |Paydown (1,859) | 0 0| 0| . 11/01/2045 .
..3128MJ-XJ-4 | FH GO8680 - RMBS . 03/01/2024 . |Paydown (1,19) |. 0 0| 0| . 12/01/2045 .
..3128MJ-Y5-3 |FH GO8731 - RMBS . 03/01/2024 . |Paydown ... 185 | 0 0| 0| . 11/01/2046 .
..3128MJ-2B-9 |FH GO8737 - RMBS . . |. 03/01/2024 . | Paydown 0 0| 0| . 12/01/2046 .
..3128\J-ZF-0 |FH GO8741 - RMBS . . |- 03/01/2024 . | Paydown 0 0| 0| . 01/01/2047 .
..3128\M-VL-4 |FH G18618 - RMBS ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2031 .
..3128MM-YP-2 |FH G18717 - RMBS ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2033 .
..3128P8-E8-0 |FH C91959 - RMBS .........evvvmmmmmmnnnnnnnniiininnn [eeeeens . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2037 .
..31292L-AD-7 |FH C03604 - RMBS ........oooovvriiiiinnnnis [on . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2040 .
.. 312043-NE-9 |FH A94889 - RMBS .........cooeeeeirnnnnnnns [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2040 .
..31323A-BM-3 |FH T65444 - RMBS .......cooeiiiiiiiiiiiiiiiiiiieens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2047 .
..3132AE-J7-2 |FH ZT2086 - RMBS . 03/01/2024 . |Paydown (3,580) | 0 0| 0| . 06/01/2049 .
..3132AE-KL-9 |FH ZT2099 - RWBS . 03/01/2024 . |Paydown (376) |. 0 0| 0| . 11/01/2046 .
..313206-DJ-6 | FH SB8205 - RWBS .... 03/01/2024 . |Paydown 4 0 0| 0| . 01/01/2038 .
..3132D6-EF-3 | FH SB8234 - CMO/RVBS 03/01/2024 . |Paydown 0 0| 0| . 06/01/2038 .
..313206-NU-0 | FH SB8503 - RWBS .... 03/01/2024 . |Paydown 0 0| 0| . 08/01/2035 .
..3132D09-M6-8 |FH SC0381 - RMBS ......coooeeveiiiiiiinis [ . 03/01/2024 . | Paydoun ... .0 . .0 . .0 . . 05/01/2043 .
.. 31320M-SK-2 |FH SD0522 — RMBS .......cccceeieiiiiiiiiiiiiiiiins [eenenns . 03/01/2024 . | Paydown 0 0 0 . 12/01/2080 .
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.. 3132DM-WT-8 |FH SD0B58 ~ RMBS ........coevvviiiiiiiiiiiinins [ . 03/01/2024 . | Paydoun ... .0 . 0 0 e 1,499 |. 06/01/2051 . |[1.A ........
..3132DN-7K-3 |FH SD1798 - RMBS ........cooeevrereeninnns [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1170172052 . [1.A ........
..3132DN-T8-6 |FH SD1475 - RMBS .....cooeiiiiiiiiiiiiiiiiiiieeeeees [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2052 . [1.A ........
.. 3132DN-YG-2 |FH SD1611 = RUBS ....oooeeveiiiieiiiiiiiiiieneeeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2052 . [1.A ........
..31320P-GG-7 |FH SD1999 — RMBS ........evvvrmmmmnnnninniinniinnins [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2052 . [1.A ........
.. 31320P-NX-2 |FH SD2206 - RMBS .......ccoevviiiiiiiiiiiiiiiiienens oo . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2083 . [1.A ........
..31320P-VL-9 |FH SD2419 = RMBS .......eevvrmrrmmnnnnnniiiniinnnnns [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2053 . [1.A ........
..3132D0-6E-1 |FH SD3569 — RMBS ..........evvvmmmmmmmmnnnnnnnnnnnnn [erneens . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2053 . [1.A ........
..3132D0-F7-6 |FH SD2890 - RMBS .....ccooeiiiiiiiiiiiiiiiieieeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2053 . [1.A ........
..3132D0-XB-7 |FH SD3374 - RMBS . 03/01/2024 . |Paydown 0 0| 0| . 06/01/2053 . [1.A .
..3132D0-YW-0 |FH SD3425 - RMBS . 03/01/2024 . |Paydown 0 .. 326 0| 0| . 07/01/2053 . [1.A .
..31320V-3N-3 | FH SDB00S - RWBS . 03/01/2024 . |Paydown 0 . (3,960) 0| 0| . 08/01/2049 . [1.A .
..31320V-4V-4 |FH SDB036 - RMBS ........oooevveriiniiiiinis [ . 03/01/2024 . | Paydoun ... 0 el (1,162) ... 0 0 . 01/01/2050 . [1.A ........
..3132DV-LC-7 |FH SD7523 = RMBS .........evvvmmmmmmmnnnnnnnnnnnnnnn [ereeenn . 03/01/2024 . | Paydoun ... 0 e (1,793) | 0 0 . 08/01/2050 . [1.A ........
..3132DW-FJ-7 |FH SDB269 - RMBS ..o [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2052 . [1.A ........
..3132E0-F8-0 |FH SD3791 - RMBS ..o [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2083 . [1.A ........
..3132E0-G7-1 |FH SD3822 — RMBS ........evvmrmmmmmnnniniiinnnnnnnns [ eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2053 . [1.A ........
..3132E0-MB-5 |FH SD3954 = RMBS ..........evvvvmvvvvnnnnnnnnnnnnnns [eeneenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1170172062 . [1.A ........
..3132E0-Y5-5 |FH SD4332 = RMBS ........eevvvrvmvmmrnnnnnnnnnnnnnns [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2053 . [1.A ........
..313268-N6-2 |FH Q07313 - RWBS .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2042 . (1.A ........
..3132WH-5N-1 | FH Q44452 - RUBS . 03/01/2024 . |Paydown 0 0| 0| . 11/01/2046 . (1.
..31320J-28-3 |FH Q45252 - RMBS . 03/01/2024 . |Paydown 0 0| 0| . 01/01/2047 . (1.
..31320K-08-4 |FH Q45878 - RWBS . 03/01/2024 . |Paydown 0 0| 0| . 12/01/2046 . (1.
..31335A-BE-7 |FH G60037 - RMBS . . |. 03/01/2024 . | Paydown 0 0| 0| . 10/01/2043 . (1.
..31335B-C2-0 |FH G60989 - RVBS . . |- 03/01/2024 . | Paydown 0 0| 0| . 12/01/2046 . (1.
..31335B-M6-0 |FH G61281 - RMBS ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2048 . (1.
..3133A2-D6-4 |FH QA7325 - RMBS .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2050 . [1.A ........
..3133AR-U0-6 |FH QC6891 - RWBS .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2051 . [1.A ........
..3133BD-NG-6 |FH QE3991 - RMBS .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2052 . [1.A ........
..3133BJ-GC-0 |FH QE8295 - RMBS .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2052 . [1.A ........
..3133KL-A9-8 |FH RA4532 - RMBS .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2051 . [1.A ........
..3133KL-H2-6 | FH RA4749 - RMBS . 03/01/2024 . | Paydown 0 0| 0| . 03/01/2051 . (1.
..3133KL-S6-5 |FH RA5041 - RWBS . 03/01/2024 . |Paydown 0 0| 0| . 04/01/2051 . (1.
..3133KN-BN-2 | FH RAGB345 - RMBS . 03/01/2024 . | Paydown 0 0| 0| . 1170172051 . (1.
..3133KP-LWi-6 |FH RA7541 - RWBS . 03/01/2024 . |Paydown 0 .. 423 0| 0| . 06/01/2052 . (1.
..3133KP-MD-7 | FH RA7556 - RWBS . 03/01/2024 . |Paydown [(2,732) | 0 ..(2,732) 0| 0| . 06/01/2052 . (1.
..3133KP-Q7-6 |FH RA7678 - RUBS ... . 03/01/2024 . | Paydoun ... 149,273 .. (1,169) |. 0 el (1,169) ... 0 0 . 07/01/2052 . (1.
..3133KQ-EV-4 |FH RAB248 - RWBS ...........oooeeiiinrnnnnns [ . 03/01/2024 . | Paydoun ... ...34,784 0 el (108) ... 0 0 . 1170172052 . [1.A ........
..3133KQ-GM-2 |FH RAB304 - RMBS ........oooovvrirriiinin [ . 03/01/2024 . | Paydoun ... ..213,064 0 e (2,180) | 0 0 . 12/01/2052 . [1.A ........
..3133K8-CZ-3 |FH RAQ988 - RMBS ..........ccooveereieeinnnnns [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2083 . [1.A ........
..31346Y-VNM-2 |FH QA5120 - RMBS .......oooovrirnninnin [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2049 . [1.A ........
..3136A0-3K-1 |FNR 2011-87 LB - CMO/RMBS ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2026 . [1.A ........
..3136A5-N2-8 | FNR 2012-53 EL - CMO/RMBS .... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/25/2027 . [1.A ........
..3136A5-ZR-0 |FNR 2012-54 WA - CMO/RMBS .... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/25/2032 . [1.A ........
..3136A8-LL-2 |FNR 2012-93 TY - CMO/RMBS . 03/01/2024 . | Paydown 0 0| 0| . 06/25/2042 . [1.A .
..3136AA-EK-7 |FNR 2012-129 TD - CMO/RMBS .. . 03/01/2024 . | Paydoun ... 0. .0 . 0. . 05/25/2040 . [1.A ........
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..3136AE-BJ-5 |FNR 2013-47 YA - CMO/RMBS ......ccooeveiiieienees [oeeenn . 03/01/2024 . | Paydoun ... ... 20,973 ...20,973 ...19,508 |.... 0 e 1,465 .. 0 ..20,973 |.. 0 e . 05/25/2040 . [1.A ........
..3136AH-6F-2 |FNR 2014-5 JL - CMO/RMBS .......ccooeiiiiiiiiian oo . 03/01/2024 . | Paydoun ... ... 26,510 ...26,510 ...27,503 |.... 0 e (993) ... 0 ..26,510 |.. 0 . 02/25/2044 . (1.A ........
..3136AH-HO-4 |FNR 2013-130 A - CMO/RMBS ......ccceeveiieieeeees [oeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/25/2044 . [1.A ........
..3136AK-2Y-8 |FNR 2014-64 TY - CMO/RMBS .........ccceeeeeeeeees [oeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2042 . (1.A ........
..3136AR-PP-7 |FNR 2016-11 LA ~ CMO/RMBS ........covvvvvvvvennns [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/25/2042 . [1.A ........
..3136AX-C8-6 |FNR 2017-69 EG - CMO/RMBS .........ccoeeeeeeenens [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2047 . (1.A ........
..3136B0-CA-2 |FNR 2017-97 HP — CMO/RMBS ... [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/25/2047 . (1.A ........
..3136B1-LV-4 |FNR 2018-24 VD - CMO/RMBS .......ccoevviiiiiiiins [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/25/2031 . [1.A ........
..3136B5-0E-8 |FNR 2019-45 CL — CMO/RMBS .........evvvvvvvvnnnnns [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2049 . [1.A ........
..3136B6-YL-1 |FNR 2019-66 LA - CMO/RVBS . 03/01/2024 . |Paydown 0 0| 0| . 11/25/2049 . [1.A .
..3136BA-P3-2 | FNR 2020-43 BY - CMO/RMBS . 03/01/2024 . |Paydown 0 0| 0| . 10/25/2048 . [1.A .
..3136BG-UX-7 |FNR 2021-61 LA - CMO/RMBS . 03/01/2024 . |Paydown K 0 0| 0| . 09/25/2051 . 1.A .
..3136BL-G9-5 |FNR 2022-4 JC - CMO/RMBS .........cevvvvvvvveennns [erreenn . 03/01/2024 . | Paydoun ... 228,083 231,576 |.... .0 . 0 0 . 02/25/2052 . [1.A ........
..3136BP-L0-2 |FNR 2022-85 BA - CMO/RMBS ........ccoovviiiiiiins [oreenn . 03/01/2024 . | Paydoun ... 546,654 546,133 |.... .0 . 0 0 . 08/25/2047 . (1.A ........
..3136BP-RJ-2 |FNR 2022-84 A - CMO/RMBS ......cccooeinn [ eeeenn . 03/01/2024 . | Paydoun ... 264,897 .0 . 0 0 . 02/25/2045 . [1.A ........
..3137A1-PS-6 |FHR 3734 B - CMO/RMBS ........coevvveeeeeeeeeeeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/15/2025 . [1.A ........
..3137A3-H7-7 |FHR 3751 HB - CMO/RMBS .....coooeeereeennnnnns [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/15/2025 . [1.A ........
..3137A4-2G-1 |FHR 3777 DY - CMO/RMBS .......cevvvrviiiiiiiininns [ eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/15/2025 . [1.A ........
..3137A6-L6-7 |FHR 3814 B ~ CMO/RMBS ........ccovvvvvvviiiiiinnnns [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/15/2026 . [1.A ........
..3137AH-2li-7 | FHR 3936 AB - CMO/RMBS .......coovvvvernenenennens [oeens . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/15/2026 . [1.A ........
..3137AM-UP-0 | FHR 4010 QA - CMO/RMBS .. 03/01/2024 . |Paydown 0 0| 0| . 01/15/2042 . (1.
..3137AU-A4-1 |FHR 4103 DV - CMO/RMBS .. 01/16/2024 . |Paydown 0 .0 0| 0| . 11/15/2025 . (1.
..3137AU-KR-9 | FHR 4102 BC - CMO/RVBS .. 03/01/2024 . |Paydown 0 . (1,231) 0| 0| . 08/15/2027 . (1.
..3137AY-D3-2 |FHR 4166 PV - CMO/RMBS .. . |. 03/01/2024 . | Paydown 0 0| 0| . 07/15/2037 . (1.
..3137B1-LM-2 |FHR 4198 BM - CMO/RMBS .. . |- 03/01/2024 . | Paydown 0 0| 0| . 10/15/2040 . (1.
..3137BA-J3-7 |FHR 4345 AG - CMO/RMBS .......ccceeeeeiiiiieeeenes [ oeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/15/2040 . (1.
..3137BA-1I8-1 |FHR 4340 UE - CMO/RMBS ......ccooeeviiiiiiiiieiees [eeens . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/15/2042 . [1.A ........
..3137BD-UD-6 |FHR 4385 MQ - CMO/RMBS ........ccceeeiieeieeeeeees [ oeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/15/2041 . [1.A ........
..3137F7-JJ-5 |FHR 5057 GA - CMBS/CMO/RMBS .........eevveveunnnn [erreenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/25/2050 . [1.A ........
..3137F7-MW-2 | FHR 5050 CP - CMO/RMBS .........cceeeeieiieeeeiees [eeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/25/2050 . [1.A ........
..3137F9-GM-7 | FHR 5074 KP - CMO/RVBS . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/25/2051 . [1.A ........
..3137FL-3C-6 |FHR 4863 HP - CMO/RWBS .. 03/01/2024 . | Paydown 0 0| 0| . 03/15/2049 . (1.
..3137FL-3R-3 |FHR 4863 K - CMO/RVBS 03/01/2024 . |Paydown 0 0| 0| . 03/15/2049 . (1.
..3137FL-A3-8 |FHR 4875 DA - CMO/RMBS .. 03/01/2024 . | Paydown 0 0| 0| . 07/15/2048 . (1.
..3137FL-W5-9 |FHR 4881 AK - CMO/RMBS .. 03/01/2024 . |Paydown 0 0| 0| . 02/15/2048 . (1.
..3137FM-2E-1 |FHR 4891 PB - CMO/RWBS .. 03/01/2024 . |Paydown 0 0| 0| . 06/15/2049 . (1.
..3137FN-FS-4 |FHR 4911 LB - CMO/RMBS . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2049 . (1.
..3137FY-TN-6 | FHR 5096 C - CMO/RMBS ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/25/2051 . [1.A ........
..3137H4-1I6-3 | FHR 5185 A - CMO/RMBS ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/25/2052 . [1.A ........
..3137H6-XY-6 | FHR 5213 JM - CMO/RMBS . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2051 . [1.A ........
..3137H8-HX-2 |FHR 5248 HB - CMO/RWBS . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2052 . [1.A ........
..3137H8-K8-3 |FHR 5249 AB - CMO/RWBS . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2051 . [1.A ........
..3137H9-DC-0 |FHR 5270 AB - CMO/RMBS . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/25/2049 . [1.A ........
..3138A8-SQ-0 |FN AH6826 - RWBS .... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2026 . [1.A ........
..3138WE-6I-4 |FN AS5384 - RMBS . 03/01/2024 . | Paydown 0 0| 0| . 07/01/2045 . [1.A .
..3138J-02-7 |FN AS8572 - RWBS ... . 03/01/2024 . | Paydoun ... 0. .0 . 0. . 12/01/2046 . [1.A ........
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..3138X0-Y2-8 |FN AU1628 - RUBS .......coovvvvriiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... ... 21,022 ...21,922 ...22,988 |.... ... (1,066) |. 0 eeeeennl (1,066) |... 0 0 e . 07/01/2043 . [1.A ........
..31395V-DH-9 |FHR 2989 CB - CMO/RMBS .........cceeeeieeiieeeenss [oeenn . 03/01/2024 . | Paydoun ... ... 27,567 ...27,857 ...21,514 |.... .0 . 0 0 . 06/15/2025 . [1.A ........
..31396E-4L-7 |FHR 3044 EX - CMO/RMBS ......cooeereeennnnnnnnnens [oenns . 03/01/2024 . | Paydoun ... ... 32,786 ...32,7%8 |.... .0 . 0 0 . 10/15/2025 . [1.A ........
..31396U-T4-2 |FHR 3187 JZ - CMO/RMBS .......covvvvviviiiiiininns [ . 03/01/2024 . | Paydoun ... ... 48,007 ...50,870 |.... .0 . 0 0 . 07/15/2036 . [1.A ........
..313978-C5-1 |FNR 2011-36 DB - CMO/RMBS .......ccceveeeiieeeees [oreenn . 03/01/2024 . | Paydoun ... .. 119,707 .0 . 0 0 . 05/25/2026 . [1.A ........
..31397U-ZB-8 |FNR 2011-58 AL - CMO/RMBS .......coooveeeeeeeeees [ oennnn . 03/01/2024 . | Paydoun ... ... 84,683 .0 . 0 0 . 07/25/2026 . [1.A ........
..31398E-4H-4 |FHR 3546 NB - CMO/RMBS .......ccoeeiiiiiiiiinennns [oreenn . 03/01/2024 . | Paydoun ... ... 2921 .0 . 0 0 . 06/15/2024 . [1.A ........
..31402C-4G-4 |FN 725423 - RMBS ........cevvmmmmmmmnnnnnnnnniinnnnn [ereees . 03/01/2024 . | Paydoun ... ... 17,686 .0 . 0 0 . 05/01/2034 . [1.A ........
..3140EV-VF-1 |FN BC1513 - RMBS ......ooooeerrriiinn [ . 03/01/2024 . | Paydoun ... .. 85,721 .0 . 0 0 . 08/01/2046 . [1.A ........
..3140F0-JJ-4 | FN BC4764 - RWBS . 03/01/2024 . |Paydown 24,915 0 0| 0| . 10/01/2046 . [1.A .
..3140FX-C7-5 |FN BF0093 - RVBS . 03/01/2024 . |Paydown 63,274 0 0| 0| . 05/01/2056 . [1.A .
..3140GY-GZ-6 |FN BH9215 - RMBS . 03/01/2024 . |Paydown 27,575 0 0| 0| . 01/01/2048 . [1.A .
..3140HA-XB-1 |FN BJB773 -~ RUBS .....cooevriviiiiiiiiiiiiiiiieeeens [ . 03/01/2024 . | Paydoun ... ...85,711 .0 . 0 0 . 09/01/2049 . [1.A ........
..3140J7-XA-8 | FN BM3372 ~ CMBS/RMBS .........cevvvvvvevvrvvnnnnns [eeeenn . 03/01/2024 . | Paydoun ... ... 16,343 .0 . 0 0 . 01/01/2028 . [1.A ........
..3140JC-A4-6 | FN BM7226 - RVBS . 03/01/2024 . | Paydoun ... .. 165,616 .0 . 0 0 . 05/01/2053 . [1.A ........
..3140JC-CR-3 | FN BM7279 - RWBS .... . 03/01/2024 . | Paydoun ... .. 127,754 .0 . 0 0 . 06/01/2053 . [1.A ........
..3140JP-M9-3 | FN BN6683 - RUBS .... . 03/01/2024 . | Paydoun ... ... 45,650 .0 . 0 0 . 06/01/2049 . [1.A ........
..31400V-TA-0 |FN BO1444 - RMBS .... . 03/01/2024 . |Paydown ......coooeeeiiiiins feniiininiiis e 4,033 .0 . 0 0 . 10/01/2049 . [1.A ........
..3140KL-GA-4 | FN BQ1092 - RWBS .... . 03/01/2024 . | Paydoun ... ... 11,581 .0 . 0 0 . 08/01/2050 . [1.A ........
..3140L0-D8-7 |FN BR1926 - RWBS .... . 03/01/2024 . | Paydoun ... ... 61,347 .0 . 0 0 . 01/01/2051 . [1.A ........
..3140MA-T7-9 | FN BUB673 - RUBS . 03/01/2024 . |Paydown .. 107,19 0 0| 0| . 05/01/2052 . (1.
..3140MR-ZP-5 | FN BW0749 - RUBS . 03/01/2024 . |Paydown .. 498,191 0 0| 0| . 06/01/2052 . (1.
..3140N9-UX-2 | FN BX5097 - RUBS . 03/01/2024 . |Paydown .. 135,510 0 0| 0| . 02/01/2053 . (1.
..3140Q7-SL-2 |FN CA0522 - RMBS . . |. 03/01/2024 . | Paydown 37,802 K K 0 0| 0| . 1070172047 . (1.
..3140QG-5K-9 | FN CA8949 - RMBS . . |- 03/01/2024 . | Paydown .. 161,221 . 166,410 |. . 166,613 |. 0 0| 161,221 0| . 02/01/2051 . (1.
..3140QG-NQ-6 | FN CA8498 - RWBS .... . 03/01/2024 . | Paydoun ... 103,882 |...........104,172 |.... .0 . 0 100,067 |.. 0 . 01/01/2051 . (1.
..31400G-RN-9 | FN CA8592 - RMBS .... . 03/01/2024 . | Paydoun ... ...90,569 |.... .0 . 0 0 . 01/01/2051 . [1.A ........
..31400G-UM-7 | FN CA8687 - RMBS ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2051 . [1.A ........
..31400K-6D-5 |FN CB0867 - RMBS ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2051 . [1.A ........
..31400K-7M-4 | FN CB0B99 - RWBS .... . 03/01/2024 . | Paydoun ... . ...18,246 |.... .0 . 0 0 . 06/01/2051 . [1.A ........
..3140QM-HT-4 | FN CB2041 - RWBS .... . 03/01/2024 . | Paydoun ... . 112,847 115,324 |........... ....(2,336) | .0 . 0 . 0 . 1170172051 . [1.A ........
..31400M-KF-0 | FN CB2093 - RMBS . 03/01/2024 . | Paydown 414,713 ..414,713 ..432,623 |. ..431,658 |. .. (16,945) |. 0 0| 414,713 0| . 1170172051 . (1.
..3140QM-M0-4 |FN CB2166 - RVBS . 03/01/2024 . |Paydown .. 237,578 ..237,578 ..249,642 |. ..248,915 |. 0 0| .237,578 0| . 11/01/2051 . (1.
..31400P-CL-9 |FN CB3674 - RWBS . 03/01/2024 . | Paydown .. 294,942 ..204,042 ..285,045 |. ..285,609 |. 0 0| . 204,942 0| . 05/01/2052 . (1.
..3140QP-EY-9 |FN CB3750 - RWBS . 03/01/2024 . |Paydown 305,435 ..305,435 ..311,568 |. 0 0| 0| . 06/01/2052 . (1.
..31400P-H2-6 | FN CB3848 - RWBS . 03/01/2024 . |Paydown ..261,674 ..255,909 |. 0 0| 0| . 06/01/2052 . (1.
..3140QP-PY-7 | FN CB4038 - RWBS .... . 03/01/2024 . | Paydoun ... 104,998 105,129 |.... .0 . 0 0 . 06/01/2052 . (1.
..31400P-RK-5 |FN CB4089 - RWBS .... . 03/01/2024 . | Paydoun ... 144,331 142,854 |.... .0 . 0 0 . 07/01/2052 . [1.A ........
..314000-BT-1 |FN CB4549 - RMBS .... . 03/01/2024 . | Paydoun ... 531,588 514,644 |.... .0 . 0 0 . 09/01/2052 . [1.A ........
..31400R-HX-4 | FN CB5645 - RMBS .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2083 . [1.A ........
..31400R-R2-1 |FN CB5904 - RMBS .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2053 . [1.A ........
..314005-A6-8 |FN CB6328 - RWBS .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2083 . [1.A ........
..3140QT-0Z-5 |FN CB7671 - RMBS ... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2053 . [1.A ........
..3140X7-J2-3 | FN FM3879 - RUBS .... . |- 03/01/2024 . | Paydoun ... . 0 e 0 0 . 07/01/2050 . [1.A ........
..3140XA-2li-1 |FN FM7088 - RMBS . 03/01/2024 . | Paydown .. (10,371) | 0 (10,371) 0| 0| . 05/01/2051 . [1.A .
..3140XA-GK-2 | FN FM6501 - RMBS ... . 03/01/2024 . | Paydoun ... ... (2,682)]. .0 f....... (2,682)]... .0 . 0. . 03/01/2051 . [1.A ........
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..3140XB-22-2 |FN FM7991 - RUBS .....cooovviviiiiiiiiiiiiiiinienens [ . 03/01/2024 . | Paydoun ... . 276,100 |.... .. (10,992) |. 0 el (10,992) |... 0 0 e . 07/01/2051 .
..3140XB-X7-0 |FN FM7901 = RMBS .......cevvvvvrrrrrriiiiriinninnnns [ eeeens . 03/01/2024 . | Paydoun ... . 200,771 0 el (7,928) ... 0 .0 . . 07/01/2061 .
..3140XB-XU-9 |FN FM7890 = RMBS ........cevvvvmeereriiiiiiiniiiinns [eeeeenn . 03/01/2024 . | Paydoun ... 0 el (12,005) |... 0 .0 . . 06/01/2051 .
..3140XC-B8-0 |FN FM8162 = RMBS ........cevvvvvvrrrrrrririiniinnnns [ eeeeenn . 03/01/2024 . | Paydoun ... 0 el (6,138) ... 0 .0 . . 07/01/2061 .
..3140XC-JP-4 | FN FM8369 - RUBS ........covvvveiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2051 .
..3140XC-MZ-8 |FN FM8475 = RUBS ........oovvvvrviriiiiiiiiiiieeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2061 .
..3140XD-6E-1 |FN FMIB68 ~ RMBS ........cevvvvveeviniiiiiiniiiiinns [ eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2051 .
..3140XD-6H-4 |FN FMIB71 = RMBS .......cevvvvvvrrrrriiiniiiniinnnns [ eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2061 .
..3140XD-SE-7 |FN FM9516 — RUBS .......coovvvvviiiiiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2051 .
..3140XF-ZD-6 |FN FS0739 - RWBS . 03/01/2024 . |Paydown 0 0| 0| . 02/01/2062 .
..3140XG-GA-1 |FN FS1092 - RWBS . 03/01/2024 . |Paydown 0 0| 0| . 04/01/2052 .
..3140XG-U3-1 |FN FS1501 - RUBS . 03/01/2024 . |Paydown 0 0| 0| . 08/01/2061 .
..3140XH-4D-6 |FN FS2619 - RMBS .......cooevriiiinninnnn [ ons . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2052 .
..3140XH-LX-3 |FN FS2141 - RMBS .........oooeereiennnnn [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2052 .
..3140XH-IC-7 |FN FS2442 — RMBS .......eevvrrmmmnnnnninniinninnnnns [ eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2052 .
..3140XJ-LX-9 |FN FS3041 - RMBS .......oooeeeirnnnnnnn [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2052 .
..3140XJ-X8-1 |FN FS3402 - RMBS ..o [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2052 .
..3140XM-AY=2 | FN FS5422 - RMBS .........cevvmmmmmmmmnnnnnnnnnnnnnn [eenennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2053 .
..3140XM-KW-5 |FN FS5708 ~ RUBS .......coovvrrviiiiiiiiiiiiiiiieens [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2053 .
..3140XM-R5-7 | FN FS5907 - RMBS .........coovvreiriiiennnnnnns [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2063 .
..3140XM-X8-4 | FN FS6102 - RUBS . 03/01/2024 . |Paydown 0 0| 0| . 10/01/2053 .
..31410K-3J-1 |FN 890101 - RMBS . 03/01/2024 . |Paydown 0 0| 0| . 02/01/2039 .
..31417Y-GJ-0 | FN MA0200 - RMBS . 03/01/2024 . |Paydown 0 0| 0| . 10/01/2029 .
..31418B-MK-9 | FN MA2161 - RMBS . . |. 03/01/2024 . | Paydown 0 0| 0| . 01/01/2030 .
..31418C-CP-7 |FN MA2777 - RMBS . . |- 03/01/2024 . | Paydown 0 0| 0| . 10/01/2046 .
..31418C-DK-7 | FN MA2805 - RUBS ........coovvvviiriiiiiiiiiiiienens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2046 .
..31418C-E4-2 |FN MA2854 - RWBS .........oooeeviininnnnnnn [on . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2046 .
..31418C-M4-3 | FN MA3078 = RMBS ........eevvvvvvvrrrrirnninniiinnns [ eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2037 .
..31418C-Wl-0 | FN MA3360 - RUBS ......ooovvvviiiiiiiiiiiiiiieieeens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2038 .
..31418C-XX-7 |FN MA3393 - RMBS .....cooeeeiiiiiiieiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2033 .
..31418D-2N-1 |FN MA4380 - RUBS ......ooovvvviiiiiiiiiiiiiiieienens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2051 .
..31418D-C6-7 |FN MA3692 - RWBS . 03/01/2024 . | Paydown 0 0| 0| . 07/01/2049 .
..31418D-RW-4 | FN MA4100 - RMBS . 03/01/2024 . |Paydown 0 0| 0| . 08/01/2050 .
..31418D-YC-0 |FN MA4306 - RUBS . 03/01/2024 . | Paydown 0 0| 0| . 04/01/2061 .
..31418D-78-8 | FN MA4366 - RVBS . 03/01/2024 . |Paydown 0 0| 0| . 06/01/2041 .
..31418E-CZ-1 |FN MA4587 - RUBS . 03/01/2024 . |Paydown 0 0| 0| . 04/01/2042 .
..31418E-RJ-1 |FN MA4988 — RUBS .......ooovvriviiiiiiiiiiiiiieenens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2043 .
..31418M-GG-1 |FN ADO198 - RMBS ........ovvvviriiiiiiiiiiiiieieeens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2038 .
.. 3142BN-C0-5 | FH 8D0079 - RVBS .... [ PPN . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2051 .
..34074M-ND-9 | FLORIDA HSG FIN CORP REV ..........eevmmmummununnn [erneenn . 03/01/2024 . |Call @ 100.00 .0 . 0 0 . 07/01/2037 .
..358782-CE-8 |FRISCO TEX ECONOMIC DEV CORP SALES TAX R ... [....... . 02/15/2024 . |Maturity @ 100.00 . .0 . 0 0 . 02/15/2024 .
..454898-0X-8 | INDIANA MUN PWR AGY PWR SUPPLY SYS REV ....... [....... . 01/02/2024 . |Maturity @ 100.00 . .0 . 0 0 . 01/01/2024 .
..462467-R4-5 | IOWA FIN AUTH SINGLE FAMILY MTG REV . . |- 03/01/2024 . |Call @ 100.00 .0 . 0 .0 . . 01/01/2053 .
..47770V-AY-6 | JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ .... . |- 01/02/2024 . |Call @ 100.00 . .0 . 0 ... 302 . 01/01/2029 .
..47770V-BR-0 | JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ .. 01/02/2024 . [Call @ 100.00 . 0 0| . (1,853) |.. . 01/01/2033 .
..604160-FT-6 | MINNESOTA ST HSG FIN AGY HOMEQWNERSHIP F ... . 03/01/2024 . | Paydoun ... 0. .0 . ...0 . 09/01/2042 .
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..604160-GK-4 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . |Call @ 100.00 . L 11,872 ... 11,872 |... L1 IR R LT .0 . 0 11,757 ). 115 . 08/01/2046 . [1.A FE ....
..60416Q-HX-5 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . |Call @ 100.00 . ... 18,63 |... ...18,635 |... ... 18, .eeieeenn... 18,635 |, .0 . 0 ..18,635 |.. . 06/01/2050 . [1.A FE ....
..604160-HY-3 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . |Call @ 100.00 . .. 168,125 .0 . 0 . 09/01/2050 . (1.A FE ....
..604160-HZ-0 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . |Call @ 100.00 . ... 71,428 .0 . 0 . 12/01/2050 . (1.A FE ....
..604160-JA-3 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . |Call @ 100.00 . ... 35,094 .0 . 0 . 02/01/2051 . [1.A FE ....
..60416Q-JC-9 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . |Call @ 100.00 . .. 102,608 .0 . 0 . 09/01/2051 . [1.A FE ....
..604160-JE-5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .... |....... . 03/01/2024 . | Paydown ... 88,493 .0 . 0 . 10/01/2052 . [1.A FE ....
..60637B-B6-6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ..... [....... . 03/01/2024 . |Call @ 100.00 . ... 44,982 .0 . 0 . 11/01/2050 . (1.B FE ....
..641279-NX-8 |NEVADA HSG DIV SINGLE FAMILY MTG REV ......... [....... . 03/01/2024 . | Paydown ... 28,144 .0 . 0 . 11/01/2044 . (1.B FE ....
..64469D-VN-8 | NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM 01/02/2024 . |Maturity @ 100.00 . .. 340,000 0 0| . 01/01/2024 . (1.B FE ....
..647201-RN-4 | NEW MEXICO MTG FIN AUTH ... 03/01/2024 . [Call @ 100.00 . .59,424 0 0| . 01/01/2044 . (1.A FE ....
..677377-2P-7 | OHIO HSG FIN AGY SINGLE FAMILY MTG REV . 03/01/2024 . |Call @ 100.00 . 20,000 0 0| . 1170172041 . [1.A FE .
..684907-WIN-4 | ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER R .... |....... . 03/01/2024 . |Call @ 100.00 . ... 55,654 .0 . 0 . 09/01/2050 . [1.A FE .
..88275F-SH-3 | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... |....... . 03/01/2024 . |Call @ 100.00 . ... 17,901 .0 . 0 . 03/01/2036 . (1.B FE .
..92812U-LT-3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - C .... [....... . 03/01/2024 . | Paydown oo | 16,819 .0 . .0 . . 06/25/2034 . [1.A FE .
..92813T-EE-6 | VIRGINIA ST HSG DEV AUTH HOMEQWNERSHIP M .... |....... . 03/01/2024 . |Paydown ....oooevveiieeieees Joveeeeeeeeieieeeeees |, 21,544 0 0 . 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 21,910,606 21,910,606 22,088, 140 21,853,770 0 (159,801) 0 (159,801) 0 21,912,042 XXX XXX
..00253X-AA-9 | AADVANTAGE LOYALTY IP LTD ...ovvvvvvnnnnnnnnnnnnn [ereeenn . 01/20/2024 . | Paydown ... 147,706 |........... 149,126 |.... .0 . 3,791 |... 0 e 152,017 . 04/20/2026 . [3.A FE ....
..015271-AR-0 | ALEXANDRIA REAL ESTATE EQUITIES INC .......... [....... . 03/28/2024 . | MORGAN STANLEY CO . ..1,997,180 |........1,998,168 |.... .0 . 52 0 e 1,998,220 .. . 08/15/2031 . 2.A FE ....
..02008J-AC-0 | ALLYA 2022-1 A3 = ABS ....cceeeeeiiiiiiiiiieneeees [ . 03/15/2024 . | Paydown ..658, .... 658,678 |...........668,763 |.... .0 . R CI IO o0 |.eee.... 658,806 |.. . 11/16/2026 . [1.A FE ....
..026874-CY-1 | AMERICAN INTERNATIONAL GROUP INC .....eevvvvuunn [eeeennn . 02/15/2024 . |Maturity @ 100.00 . 4,000,000 . 4,005,122 |.... 0 e (5,122) | ....0 |........4,000,000 |.. . 02/15/2024 . 2.B FE ....
..03065I/-AB-1 | AMCAR 2022-2 A2A = ABS .......ccvvvvvivviiiinnnnns [eeeenn . 03/18/2024 . | Paydown 01,122,650 |.... .0 . 0 e 1,122,665 .. . 12/18/2025 . [1.A FE ....
..03217C-AA-4 | AMS OSRAM AG . 01/01/2024 . |Call @ 100.00 . 0 0| . 07/31/2025 . [3.C FE ....
..03674X-AS-5 | ANTERO RESOURCES CORP ..........ccevvrrriiereienens [eenenn . 03/21/2024 . |RBC CAPITAL MARKETS .... .0 . .0 . . 03/01/2030 . [3.A FE ....

..038779-AB-0 | ARBYS 2020-1 A2 = RMBS ........ccoviuiiiiiaciiis | aeeeen . 01/30/2024 . [Paydown ...........coeee.

0 . 07/30/2050 . |2.C FE ....

TORONTO DOMINION SECS
..03938L-AZ-7 | ARCELORMITTAL SA oeeiiiiiiiieeciiieee e e C..... . 03/26/2024 . [USA INC ..ooeoriiiiiiininn fooneeiiiiieeeei e, 402,392 [oeii. 400,000 |........... 395,964 |........... 398,226 0 0 foeeeenne 398,514 . 06/01/2025 . |2.C FE ....
..052528-AH-9 | AUSTRALIA AND NEW ZEALAND BANKING GROUP ..... C..... . 03/19/2024 . (Maturity @ 100.00 ....... |.cccoovuveennennnn [+ee....2,325,000 |........ 2,325,000 |........ 2,433,210 |........ 2,328,575 |.... .0 . 0 [ 2,325,000 |.. . 03/19/2024 . [1.G FE
..05602R-AD-3 | BMWOT 2022-A A3 - ABS ... 03/25/2024 . | Paydoun 1,122,224 1,096,527 |. .1,112,343 | 0 0] . 1,122,224 . 08/25/2026 . |1.A FE
..064159-MK-9 | BANK OF NOVA SCOTIA ... 02/11/2024 . |Maturity @ 100.00 . ..5,000,000 .. 4,995,450 |. . 4,999,892 |. 0 0 .5,000,000 . 02/11/2024 . |1.F FE
..065403-BB-2 | BANK 2019-BNK17 A3 - CBS . 03/01/2024 . | Paydoun ... ..293,824 |. 0 0] . 04/17/2052 . |1.A .
..06540A-AC-5 | BANK 2019-BNK20 A2 - CMBS .... . 03/01/2024 . |Paydoun ... .0 . .0 [ . 09/15/2062 . [1.A ........
..06540R-AD-6 | BANK 2017-BNK9 A3 = CMBS ....ccooeeeeieeeeiiiiins [ eeeens . 03/01/2024 . |Paydoun ... .0 . .0 [ . 11/15/2054 . |1.A ........
..06650A-AD-9 | BANK 2017-BNK8 A3 = CMBS ........cccuvvvveeeeinns | eeeeen . 03/01/2024 . |Paydoun ... .0 . .0 . . 11/18/2050 . [1.A ........

Deutsche Bank
..085770-AA-3 | BERRY GLOBAL INC .....ccevvveereiiiiiiiiiieiiiiiies [ aeeeees . 03/26/2024 . [Securities, Inc. . 400,000 |.... .0 . .0 [ . 07/15/2026 . |2.C FE ....
..088830-AA-1 | BOWLING GREEN KETUCKY CTL PASS-THROUGH T ... |....... . 03/15/2024 . |Paydoun ...28,601 |.... .0 . .0 [ . 06/15/2036 . |2.C ........
..088848-AA-0 |BGS CTL PASS THROUGH TRUST SERIES 2012 ( .... |....... . 03/15/2024 . |Paydown ...60,082 |.... . .0 . .0 [ . 11/15/2033 . [2.C ........
..09247X-AL-5 | BLACKROCK INC ....eereriiummiieeeiiiiiieeeeeciiees [ eeeeens . 03/18/2024 . [Maturity @ 100.00 . .5,550,609 |.... . (2,343) . .0 . .0 [ . 03/18/2024 . |1.D FE ....
..097751-BT-7 | BOMBARDIER INC .....coovviiiieiiiiiiiiie e [ eeeees . 03/29/2024 . [Call @ 100.00 .. 204,000 .ienee.. 200,888 ... L. 248 . .0 . .0 [ . 04/15/2027 . (4.B FE ....
..10112R-Ali-4 | BOSTON PROPERTIES LP 02/01/2024 . |Maturity @ 100.00 . . 2,000,000 ..2,000,000 ..2,056,160 |. .2,000,000 |. 0 0] . 02/01/2024 . |2.B FE ....

.0 . 0 |.

.. 1248EP-BX-0 | CCO HOLDINGS LLC ... . 03/19/2024 . [Various ... 335,000 297,313 |.... . 02/01/2028 . |3.C FE ....

.. 1248EP-CP-6 | CCO HOLDINGS LLC ...eovveviviieiieiiiiiiieieeiins [ eeeees L 02/21/2024 . [LLC eevvveeeeiiiiiiieeiis [ [ 1,363 [ooeeeeeenne 15,000 [oeeeeenees 10,780 f....o.nee. 10,826 |..ocoeeennnnnes [V O LU [V O LU F [V O 10,866 [......cceennnn (VO 496 ovviiinnnns 496 |ovveeiiiiiiines 386 |. 01/15/2034 . [3.C FE ....
US BANCORP INVESTMENTS
03/28/2024 . [ INC. .
. 03/15/2024 . | Paydown ...

. 12/01/2026 . |2.B FE ....
. 07/15/2060 . [1.E FE ....

477,914
.. 1,750 |..

.. 12527G-AH-6 | CF INDUSTRIES INC ...
.. 12530M-AB-1 | SORT 2020-1 A2 - ABS ..

.. 460,304
..... 1,750

..472,000
... 1,750

..489,422 |.
... 1,749 ...

..478,441 |..
... 1,749 ...
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..125910-A0-5 | COMM 2014-UBS4 A4 - CMBS ......cccoonnnnnnnnn [ eeeenn . 03/01/2024 . | Paydown .. 778,554 . .0 . e |eeeeennn.. 778,554 .. 0 e ..6, . 08/12/2047 .
.. 12502B-AJ-3 | CNH INDUSTRIAL CAPITAL LLC ...vvvvvvvvvrvnninnnns [eeeenn . 01/15/2024 . |Maturity @ 100.00 . . 1,000,000 ..999,977 |.... .0 . 0 . 01/15/2024 .
..12631D-BB-8 | COMM 2014-CCRE17 AS = CMBS ........evvvvvvvennnnn [ereeenn . 03/01/2024 . | Paydoun ... . 2,891,270 .2,877,364 |.... .0 . 0 . 05/10/2047 .
..12664J-AB-6 | CNH 2022-C A2 = ABS ....covvvviiiiiiiiiiiiiiiiinens oo . 03/15/2024 . | Paydoun ... .0 . 0 . 07/15/2026 .
.. 126650-BP-4 | CVSPAS 06 CRT = ABS ........eevmmmmmmmmmmmnnnnnnnns [eeeeenn . 03/10/2024 . | Paydoun ... .0 . 0 . 12/10/2028 .
..14043G-AB-0 | COPAR 2022-2 A2A = ABS .......cceeeiieieieieieenns [eeeenn . 03/15/2024 . | Paydoun ... .0 . 0 . 09/15/2025 .
..140430-AB-8 | COPAR 2022-1 A2 - ABS ....cooevveiieeiiiiiieeeeeens [ . 03/15/2024 . | Paydoun ... .0 . 0 . 06/16/2025 .
.. 140430-AC-6 | COPAR 2022-1 A3 = ABS .....ceevveeeeeeeeeeeeeeeeens [ . 03/15/2024 . | Paydoun ... .13, .13, . .0 . 0 . 04/15/2027 .
.. 141781-BP-8 | CARGILL INC .....ovvniiiiiiiiiiiii [eeeenn . 02/02/2024 . |Maturity @ 100.00 . 1,300,000 1,300,000 1,204,869 |.... .0 . 0 . . 02/02/2024 .
..143658-BJ-0 | CARNIVAL CORP .. 02/01/2024 . [Call @ 100.00 . ..240,5589 |. 0 0| (548) |. . . .23, . 08/01/2027 .
..156700-BB-1 | LUMEN TECHNOLOGIES INC .. 03/26/2024 . |Call @ 100.00 . . ..917,146 |. 0 0| . 383,232 |. , .. .55, . 12/15/2026 .
..156700-BC-9 | LUMEN TECHNOLOGIES INC .. 03/26/2024 . Redemption @ 100.00 ..1,380,000 . 890,611 0 0| (281,566) |. s . .38, . 02/15/2027 .
.. 17322A-AD-4 | CGCMT 2014-GC19 A4 - CMBS ....cceeeveeeeeeeeeeess [ eeens . 01/12/2024 . | Corporate Action ........ |.eoeeeennnnnnnnnns e 1,176,569 [l 1, . 1,176,569 .0 . .0 . 03/12/2047 .
..2187AN-AB-7 | CORECIVIC INC ...coeereeeeeeieie [ . 03/12/2024 . | Corporate Action .0 . 0 . 04/15/2026 .
..233046-AN-1 | DNKN 2021-1 A2] = RMBS .......cevvvvvvviiiiiiinnns [eeeenn . 02/20/2024 . | Paydown .0 . 0 . 11/20/2051 .
..233046-A0-4 | DNKN 2021-1 A22 = RMBS ......coooverrnnnnnnnnnnnns [oenenn . 02/20/2024 . | Paydown .0 . 0 . 11/20/2061 .
..24703T-AD-8 |DELL INTERNATIONAL LLC ...eevvvvvvvrvvnnninininnns [eeeeenn . 03/07/2024 . |Call @ 100.00 . . .0 . 0 . 06/15/2026 .
..25755T-AL-4 | DPABS 2019-1 A2 = RMBS .......ccovvvvvriiiiinnnnns [ eeeenn . 01/25/2024 . | Paydoun ... 11,143 .0 . 0 . 10/25/2049 .
..25755T-AN-0 | DPABS 2021-1 Al = RMBS .......eevvvvvvvvvvnnnnnnnn [ereeenn . 01/25/2024 . | Paydoun ... ....9,030 |.... .0 . 0 . 04/25/2051 .
..25755T-AP-5 | DPABS 2021-1 All = RMBS ......cevvvvvvvvrvniinnnns [eeeenn . 01/25/2024 . |Paydown .......oooovviniiins |oevnnnininnns Jeeenn9,0000 [ 9,000 | 9,040 |.... .0 . 0 . .. . 04/25/2051 .
..28470R-AH-5 | CAESARS ENTERTAINMENT INC . 01/24/2024 . | Adjustment .. K ..2,040,000 ..2,016,089 |. .2,023,099 |. 0 0| . 2,024,175 . .28, K , .. . 07/01/2025 .
.. 20278N-ANM-5 |ENERGY TRANSFER LP .....coovviiiiiiiiiiiiiiiiinns . 01/15/2024 . |Maturity @ 100.00 ....... 350,000 363,907 |...........350,000 [.... .0 . 0 . .350,000 |.. .0 .. . 01/15/2024 .
CITIGROUP GLOBAL MKTS
..20365B-AA-1 |ENTEGRIS ESCROW CORP ......ccoovveeeiiiiiiiiiiinens oo . 02/20/2024 . | INC (TAXABLE FI) wooooves |oeverniiiiiiieiins s 171,450 |.......... 180,000 [........... 162,715 |ovveeeenns 166,235 |........ceel 0 s K72 P, [V ST K72 P, 0 s 166,562 |.....oeeeennns [V 5,888 [...ouvens 5,888 . 04/15/2029 .
WELLS FARGO SECURITIES
..20717P-AR-8 | ESSEX PORTFOLIO LP .. 03/28/2024 . [LLC ..... .. 1,333,766 ..1,400,000 ..1,391,022 |. 1,397,028 |.. . 1,397,240 . (63,474) |....... (63,474) |.. . 05/01/2027 .
..30219G-AK-4 | EVERNORTH HEALTH INC 02/07/2024 . | Corporate Action 3,853,560 ..4,000,000 ..3,970,880 |. . 3,998,462 |. . 3,998,944 (145,384) |. (145,384) |.. . 06/15/2024 .
..302491-AT=2 |FMC CORP ......evvnnininiiniiiiiiiiin [ eeeenn . 03/28/2024 . | Various . 1,191,863 |........ 1,260,000 |........ 1,258,727 |........ 1,259,473 |.... 1,259,519 |.. . (67,656) |....... (67,656) . 10/01/2026 .
JP Morgan Securities LLC
..302491-AU-9 | FNC CORP [ R . 03/28/2024 .| .eeeneiiiiie e . 2,160,840 2,399,999 ... (239,159) |...... (239, 159) . 10/01/2029 .
..30251G-BC-0 | FMG RESOURCES (AUGUST 2006) PTY LTD .. .|C..... . 03/19/2024 . |RBC CAPITAL MARKETS .... ... 35,700 . ....1,062 |..........1,062 . 04/01/2031 .
..316773-CX-6 | FIFTH THIRD BANCORP .......cevvvvviiiiiiiiiiiininns [eeeens . 01/25/2024 . |Maturity @ 100.00 . . 2,000,000 0 e . 01/25/2024 .
.. 345295-AB-5 |FORDO 2022-D A2A - ABS .....ccooviiiiiiiiiiiiinens [ . 03/15/2024 . | Paydown ..614,687 0 . 08/15/2025 .
.. 34534L-AD-9 | FORDO 2022-B A3 - ABS .......ceevvveeieeeeeeeeeeens [ . 03/15/2024 . | Paydoun ... .. 202,329 0 . 09/15/2026 .
..36128#-AA-5 |G & M PIER LEWISVILLE, LLC - ABS .....coevveees [erennn . 03/01/2024 . | Paydoun ... 0 . 01/15/2025 .
..3625211-AX-6 | GSMS 2014-GC20 A5 - OMBS ........ccoeeeeeeeeeenens [oeenn . 03/12/2024 . | Paydoun ... . . 0 . 04/12/2047 .
..362585-AC-5 | GMCAR 2022-2 A3 - ABS ... 03/16/2024 . |Paydown . . 113,107 | 0| . 02/16/2027 .
..36264P-AF-6 | GSMBS 21PJ4 A6 - RVBS 03/01/2024 . |Paydown .. 188,289 . 178,311 0| . 09/25/2051 .
..36266F-AC-3 | GMALT 2022-2 A3 - ABS 03/20/2024 . |Paydown .. 492,931 0| . 06/20/2025 .
..36270F-AZ-6 | GSMBS 23PJ3 A16 - RWBS .. . | 03/25/2024 . | Paydown 52,134 0| . 10/27/2063 .
.. 362025-AP-4 | GSMBS 22PJ5 A9 - CMO/RMBS . «eeee.. |- 03/01/2024 . | Paydown ..217,162 0| . 10/25/2052 .
..36804P-AF-3 | GATX CORP - ABS O [P . 01/02/2024 . | Paydoun ... v | 26,090 ... ...26, ...26,090 |o.eeeennnns 0 e . . 01/02/2025 .
..36830R-Ali-0 | GCAT 22INV3 2A5 - RMBS .......ccooeeeereennennnens s . 03/01/2024 . |Paydoun .....oooeeeiiiiiiins i e 202,718 |...........202,718 |........... 201,261 |........... 199,158 |0 [ 3,560 [ovvveiiiiinnnnn 0 3,560 [0 202,718 |0 v [V , . 08/26/2052 .
CITIGROUP GLOBAL MKTS
..37185L-AN-2 | GENESIS ENERGY LP ..oooevveiieiiiiiiiiii [ . 02/27/2024 . | INC (TAXABLE FI) oooovees Joveiiiiiiiiiiins | 15,563 |oveeveeenns 15,000 |..eeeveeenns 15,000 |............ 15,000 fo.eeeerennnnnee [V (VR [V (VO [V 15,000 [..eevvvenennnns [V 563 |c.vvverenns 563 |oeviiiiiiiiinas 496 |. 04/15/2030 . [4.C FE ....
..380130-AD-6 | GMALT 2022-3 A3 = ABS .......cccoeeeiiiiiiiiiiiies [oeeenn . 03/20/2024 . |Paydown .....ooovveeiiiiiens Joveeeiiieeieieeeeens e 1,718,711 |........ 1,718,711 |........ 1,718,552 |........ 1,718,671 [.vvvvnnnnenee 0 Joeeeeeeeeens 40 foiininnnnnnns 0 Joeeeeeieeens 40 foinninnnnnns 0 feennn 1,718,711 |ovvvvvvnnnnnens [ 0l [ 12,371 |. 09/22/2025 . [1.A FE ....
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BARCLAYS CAPITAL INC
..403949-AN-2 | HF SINCLAIR CORP .......evvvvvvvvvrmnnnnnnnnnnnninns [eeeeenn . 01/19/2024 . |FIXED INC . 375,000 346,485 |...........351,826 ... .0 . 0 .362,130 |.. ..8,6% |..........8,695 . 02/01/2028 . [2.C FE ....
..404119-BN-8 | HCA INC veeeeen |- 03/15/2024 . |Maturity @ 100.00 . ..700,000 .... 700,000 .... 700,000 |.......... 700,000 |.... .0 . 0 700,000 |.. . 03/15/2024 . [2.C FE ....
..404280-AP-4 | HSBC HOLDINGS PLC [ . 03/14/2024 . |Maturity @ 100.00 ....... |.... . 3,000,000 ..3,000,000 ..3,090,046 |........3,003,19 |.... .0 . ....0 |........3,000,000 |.. . 03/14/2024 . [2.A FE ....
..431318-AS-3 |HILCORP ENERGY | LP ... . |- 02/20/2024 . | Various .. 374,020 .. 377,000 ..363,704 |.... .0 . 0 ... 364,005 .. . 11/01/2028 . (3.B FE ....
..43815P-AB-5 |HAROT 2022-2 A2 - ABS ... . |- 03/18/2024 . | Paydoun ... .. 367,536 ..366,740 |.... .0 . 0 .367,536 |.. . 03/18/2025 . [1.A FE ....
..46591A-AZ-8 | JPMDB 2018-C8 A3 - CMBS . 02/01/2024 . |Paydown .. 123,718 . .. 124,664 |. 0 0| 123,718 . 06/16/2051 .
..465078-AM-6 | JPMMT 2023-1 A4A - RUBS . 03/01/2024 . |Paydown ..231,890 ..231,890 ..228,556 |. 0 0| .231,89%0 . 06/25/2063 .
..466365-AD-5 | JACK 221 A21 - RMBS ... 02/25/2024 . |Paydown 15,000 0 0| 15,000 . 02/26/2052 .
..466365-AE-3 | JACK 221 A22 = RMBS ..........evvvvvvmvnnnnnnnnnnnn [eeeeenn . 02/25/2024 . | Paydoun ... ...15,000 .0 . 0 . 02/26/2052 . (2.
.. 46653P-AN-9 | JPMMT 216 A6 - RUBS .......oooeeeeerennnnns [ ons . 03/01/2024 . | Paydoun ... ...14,612 .0 . 0 . 10/25/2051 . [1.A ........
..46655K-BV-7 | JPMMT 226 12A = RMBS .........evvvmmmmmnnnnnnnnnnns [erneenn . 03/25/2024 . | Paydoun ... ..257,248 . .0 . 0 . 11/25/2082 . [1.A ........
.. 46655N-CS-7 | JPMMT 227 24A = RMBS .......oevvvvvviiiiiiiiiiiinns [ eeeenn . 03/01/2024 . | Paydoun ... 389,403 380,703 |.... .0 . 0 . 12/26/2053 . [1.A ........
.. 46655V-BD-3 | JPMMT 228 A12 = RMBS ........evvvvmmmnnnnnnninnnnns [eeeeenn . 03/25/2024 . | Paydoun ... 414,493 413,408 |.... .0 . 0 . 01/25/2083 . [1.A ........
..46655V-BE-1 | JPMMT 228 12A = RMBS ........evvvmmmmminninnninnnns [ eeeenn . 03/25/2024 . | Paydoun ... ...69,598 .0 . 0 . 01/25/2053 . [1.A ........
..46656R-AN-0 | JPMMT 2023-3 A4B - RWBS ...........ooeeeeeeeeennns [ orinnn . 03/01/2024 . | Paydoun ... .0 . 0 . 10/27/2083 . [1.A ........
.. 46657P-AD-5 | JPMMT 241 A4 - RMBS .......evvvmvnnnnninniniininnnn [eeeeenn . 03/25/2024 . | Paydoun ... . .0 . 0 . . 06/25/2054 . [1.A FE .
..477920-AB-8 | JDOT 2023-B A2 - ABS .. 03/15/2024 . |Paydown .. 327,829 ..327,713 | 0 0| .327,829 . 06/15/2026 . [1.A FE .
..487526-AC-9 |KEHE DISTRIBUTORS LLC ... 03/14/2024 . |Various .. 149,416 L0 0 0| 147,000 . 02/15/2029 . |4.C FE
..538034-AR-0 | LIVE NATION ENTERTAINVENT INC . 03/12/2024 . |Various ... 186,419 . 178,261 |. 0 0| 178,986 . 10/15/2027 . |4.B FE
..55003V-AV-5 | WARNERMEDIA HOLDINGS INC ........evvvemmvmmnnnnnnn [ereeenn . 03/15/2024 . |Maturity @ 100.00 ....... 000,000 .5,000,000 |.... .0 . ....0 |........5,000,000 |.. . 03/15/2024 . |2.C FE
..58768P-AB-0 | MBART 2022-1 A2 = ABS .....cccoevvviiiiiiiiiiiiins [eeeeenn . 03/15/2024 . | Paydoun ... ........ 1,666,373 |.... .0 . o0 |, 1,666,402 .. . 10/15/2025 . [1.A FE .
..58770A-AB-9 | MBART 2023-1 A2 = ABS ... [eeeeenn . 03/15/2024 . | Paydoun ... . 130,123 |.... .0 . 0 e 130,127 . . 01/15/2026 . [1.A FE .
..509191-AA-1 | MILEAGE PLUS HOLDINGS LLC . 03/20/2024 . | Paydown ... 22,500 ... 22,420 |.... .0 . 0 ..22,500 |.. . 06/20/2027 . |2.C FE
..606822-BD-5 |MITSUBISHI UFJ FINANCIAL GROUP INC . . 03/07/2024 . |Maturity @ 100.00 . ..100,000 . 100,000 99,005 |. 0 0| 100,000 . 03/07/2024 . (1.G FE .
..606940-AB-0 | MMAF 22B A2 - ABS .. 03/09/2024 . |Paydown 2,557,969 .. 2,557,969 ..2,557,638 |. 0 0| . 2,557,969 . 09/09/2025 . [1.A FE .
..61763K-BD-5 | MSBAM 2014-C15 B - CMBS . 01/18/2024 . |Paydown 1,144,242 1,144,242 1,141,214 |. 0 0| 1,144,242 . 04/17/2047 . [1.A .
..61764P-BT-8 | MSBAM 2014-C19 A3 = CMBS .......coevveeeeeeeeeeens [ oo . 03/01/2024 . | Paydoun ... 1,923,583 |........ 1,923,683 |........ 1,923,907 |.... .0 . 0 e 1,923,583 |.. . 12/17/2047 . (1.A ........
..B1775J-AF-0 | MSRM 232 A4 = RMBS ......eevvvvveernnnnnnnnnnnnnnnns [ eeeenn . 02/25/2024 . | Paydoun ... ... 83,202 ...83,202 ...82,363 |.... .0 . 0 ..83,202 |.. . 06/25/2053 . [1.A FE .
..B1775J-AF-0 | MSRM 232 A4 = RMBS ........cevvvvvvmmmnnnnnnnnnnnnns [ eeeeenn . 03/25/2024 . | Paydoun ... 473 41,735 .0 . 0 . 06/25/2063 . [1.A ........
..618937-AA-4 |MSAIC 241 A - ABS ..ooooeeeiiiiiiiiiiiii [ . 03/20/2024 . | Paydown ... 21,015 . .0 . . 0 . 09/20/2049 . (1.D FE .
..62022L-AA-6 | NGL ENERGY OPERATING LLC ........coevvveeeeeneeens [oeenn . 02/06/2024 . |Call @ 100.00 . .. 163,000 ..156,311 |.... ... 183 | .0 . . 183 ... .0 . . 02/01/2026 . |4.A FE
..649520-CN-1 |NEW YORK LIFE GLOBAL FUNDING .........cccoeeeess [oreennn . 01/17/2024 . |Maturity @ 100.00 . .5,000,000 |........5,000,000 |........ 5,209,930 |.... ... (2,662) | 0 el (2,662) ... . 01/17/2024 . (1.A FE .
..65480L-AD-7 |NALT 2022-A A3 = ABS .....ccceiiiiiiiiiiiiiiiiinn e . 03/15/2024 . | Paydown ..3,599,802 |........ 3,599,802 |........ 3,589,319 |........3,597,724 |....ooovviinnnn0 fonnnnnnns 2,078 |. 0 2,078 . . 05/15/2025 . [1.A FE .
..67116M-AC-5 | OBX 23J1 A3 = RMBS ......eeveiiiiniiiiiiiiiis e . 03/01/2024 . | Paydoun ... ... 79,548 ... 79,548 P (- 0 Y (< 11X I AN | B RN 3,084 | 0 . 3,084 . 0 . 01/27/2053 . [1.A ........
..67448E-AG-3 | 0BX 22INV4 A7 - RMBS 03/01/2024 . | Paydown .. 129,444 .. 129,444 ..125,581 ..3,552 | 0 0| . 06/25/2052 . (1.
..67448J-AG-2 | 0BX 22INV5 A7 - RMBS . 03/01/2024 . | Paydoun ... 68,756 ..4,3% | 0 0| . 10/25/2052 .
..68245X-AP-4 11011778 BC UNLIMITED LIABILITY CO 02/01/2024 . | Jane Street . .. 148,475 0 0| . 02/15/2029 .
..69336V-AB-7 |PGT INNOVATIONS INC ....covvvvviiiiiiiiiiiiiiiiiins e . 03/29/2024 . |Call @ 100.00 . .. 538,295 .0 . 0 . 10/01/2029 . |4.A FE
..737446-AM-6 | POST HOLDINGS INC ...covvvvvviiiiiiiiiiiiiieeeieeens [ . 03/01/2024 . |Call @ 100.00 . .. 284,702 .0 . 0 . .. . 03/01/2027 . |4.B FE
..740212-AM-7 | PRECISION DRILLING CORP ......ccevvvvvviiiiiiinnns [ereeenn . 02/12/2024 . | Various ... 23,850 .0 . 0 ..22,015 |.. . 01/15/2029 . |4.A FE
.. 75513E-CG-4 |RTX CORP .....evvvnnninniiiiiiiiiiin [eeeens . 03/15/2024 . |Maturity @ 100.00 ....... . 3,000,000 .0 . ....0 |........3,000,000 |.. . 03/15/2024 . |2.A FE
..76774L-AC-1 |RITCHIE BROS HOLDINGS INC .....ccvvvveeeeeeeeeeens [ . 02/28/2024 . |RBC CAPITAL MARKETS .... .. 105,000 .0 . ....0 |.eeeeene.. 100,000 |.. . 03/15/2031 . |4.A FE
..780153-BL-5 |ROYAL CARIBBEAN CRUISES LTD ......evvvvvvvvvvnnns [erneenn . 03/08/2024 . |Call @ 100.00 . ,039,843 .0 . 0 .987,094 |.. . 08/15/2027 . |3.B FE
..80285U-AD-3 | SDART 2022-3 A3 - ABS ....ceeevvevieiiieieeeeeeeens [ . 03/15/2024 . | Paydown ......... 817,249 .0 . 0 . .817,249 |.. . 12/15/2026 . [1.A FE
..80286M-AC-2 | SDART 2022-2 A3 - ABS ........cevvveeeeeeeeeeeeeees oo . 03/15/2024 . |Paydown .....oovvveieiiieees Joveeiieiiiiiieeeeees e 671,702 0 [V PO 671,702 ...oovvveeen 0 v 0 o, . 10/15/2026 . [1.A FE
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..80287H-AC-2 | SDART 2022-5 A3 - ABS .....eeevvevieeiiiieeeeeeeens [ . 03/15/2024 . | Paydoun ... 354,885 354,872 |.... .0 . 0 .354,885 |.. ..2,436 |. 08/17/2026 . [1.A FE ....
..816943-BJ-2 | SEMT 233 A4 - CMO/RMBS ....oooeeeeennenenneeeeens [ . 03/01/2024 . | Paydoun ... ... 111,879 110,991 .0 . 0 111,879 |.. 1,361 |. 09/25/2083 . [1.A ........
..81744K-AD-8 | SEMT 2023-2 A4 = RMBS .......oevvvvveveiiiiiiiiinns [ eeeenn . 03/01/2024 . | Paydoun ... ..230,640 .0 . 0 . 03/25/2053 . [1.A ........
..81745B-AA-3 | SEMT 2013-6 A1 - RMBS .....cceeeeieieeiieeeieeeens [ . 03/01/2024 . | Paydoun ... ...25,701 .0 . 0 . 056/26/2043 . [1.A ........
..81749B-AD-3 | SEMT 231 A4 - RUMBS ...cooeeeiiiiiiiiiiiiiiiieieeees [ . 03/01/2024 . | Paydoun ... ..133,210 .0 . 0 . 01/15/2053 . [1.A ........
..81761T-AA-3 | SERV 2020-1 A21 = RMBS .........eevvvvvvvvnnnnnnnn [ereeenn . 01/30/2024 . | Paydoun . ...17,000 .0 . .0 . . 01/30/2051 . [2.C FE .

BAP PARIBAS SECRITIES |

..83001A-AC-6 | SIX FLAGS ENTERTAINMENT CORP ..........cceeemins | eenennn . 03/04/2024 . [ CORPO ... .. 100,000 .0 . ....0 [ . 04/15/2027 . |4.C FE ....
..830867-AA-5 | SKYMILES IP LTD . 01/20/2024 . | Paydown 0 0 . 10/20/2025 . |2.B FE ....
..83546D-AJ-7 | SONIC 2020-1 A22 - RMBS ........coeveiiiiiiiiaans | eeeeens . 03/20/2024 . |Paydown ... .0 . ...0 [ . 01/20/2050 . |2.B FE ....
..845467-AS-8 | SOUTHWESTERN ENERGY CO .....eevvveeeeeiiiiieeeees | aeeees . 02/06/2024 . [Various ... .0 | ...0 [ . 03/15/2030 . |3.A FE ...
..85208N-AE-0 | SPRNTS 1A2 - ABS [ RO . 03/20/2024 . |Paydown ... .0 . ...0 [ . 09/20/2029 . |1.F FE ...
..86203#-AA-8 | STONEHENGE CAPITAL FUND CONNECTICUT IV L .... |....... . 03/15/2024 . |Paydoun ... .0 | ...0 [ . 12/15/2025 . [1.C ........
..86208#-AC-9 | STONEHENGE CAPITAL FUND CONNECTICUT VI, ......|.eeeees . 03/15/2024 . |Paydown ... .0 . ...0 [ . 12/15/2031 . [1.C FE .
..86746B-AA-1 | SNVA 23GRDT A1 = ABS ....ceviiiiiiiiiiiieceeis | e . 03/20/2024 . | Paydown . .0 | ...0 [ . 12/20/2050 . |1.B FE .
..873050-CF=6 | TTX CO .evvvvvvvrrriiiiriiriiiiinnneeeeeeeeeeeseennens [ eeeeees . 01/15/2024 . Maturity @ 100.00 . .5,001,209 |.... .0 . .0 . . 01/15/2024 . |1.F FE .

Merril Lynch Pierce
....... . 02/23/2024 . | Fenner Smith ..
03/05/2024 . |Call @ 100.00 .
03/15/2024 . | Paydoun
03/15/2024 . | Paydown ...

. |. 02/21/2024 . [Corporate Action
. . 02/15/2024 . | Paydown ...
....... . 02/27/2024 . |Various ...

. 01/15/2028 . |3.C FE ....
. 01/01/2026 . |3.C FE ....
. 04/15/2026 . |1.A FE ...
. 01/15/2026 . |1.A FE ...

. 03/15/2026 . |4.A FE ....
. 02/15/2030 . |4.B FE ....

..87470L-AD-3 | TALLGRASS ENERGY PARTNERS LP ...
..88033G-CZ-1 | TENET HEALTHCARE CORP ...
..89238J-AC-9 | TAOT 2021-D A3 - ABS ..
..80230H-AB-4 | TAOT 2022-D A2A - ABS

..893647-BE-6 | TRANSDIGM INC ..
..893830-BX-6 | TRANSOCEAN INC .

.... 370,000
..2,188,000

335,057 |....
..2,087,525 |.

..341,519 |....
.2,113,722 |.

,624,750
20,150

20,150 20,546 |. 20,508 |. 20,150

o oo oo oo
o oo oo oo

..896818-AU-5 | Adjustment oo foeeeeen. 16,480 ... ...16,000 |... ...16,000 |............16,000 |.... ..16,000 |.. . 03/15/2028 . |5.A FE ....
..907818-DV-7 | UNION PACIFIC CORP ......eoveeeiiiiiieieiiiieee | e . 03/15/2024 . [Maturity @ 100.00 ....... |oeeeeeeiiiiiieniis feeeees 2,000,000 |........ 2,000,000 |........ 2,116,609 |........ 2,000,000 0 0 foeeees 2,000,000 . 03/15/2024 . |1.G FE ...
MORGAN STANLEY & CO LLC
..914906-AV-4 | UNIVISION COMMUNICATIONS INC ....coevvvieiaeais | aeeens 0171072024 . [ .eeeeieeiiiiiii [ [ 109,038 |........... 122,000 |...........102,988 |........... 105,045 0 0 [ 105,123 . 05/01/2029 . |4.A FE ...
..918307-AE-9 | UNM 21INV4 A4 - RMBS ....c.ovvviieeiiiiiiiiieiiis | eeeeens . 03/01/2024 . | Paydown .. 100,525 100,525 ...87,584 |.... ....100,525 |.. . 12/26/2051 . |1.A ........
..92857W-BH-2 | VODAFONE GROUP PLC .. . 01/16/2024 . (Maturity @ 100.00 . . 7,500,000 ..7,500,000 . 7,498,239 |. .7,500,000 . 01/16/2024 . |2.B FE ....
..92868A-AC-9 | VWALT 2022-A A3 = ABS ....cooviiiiiiiiiiiiiiaens | eeeeens . 03/20/2024 . |Paydown ... ..408,755 ..408,749 |. .408,755 . 07/21/2025 . |1.A FE ...
..947890-AH-2 | IEBSTER FINANCIAL CORP .. . |- 02/15/2024 . Maturity @ 100.00 . ..1,000,000 .1,000,000 . 02/15/2024 . |2.B FE ....

. 12/17/2047 | 1.A ...l
. 09/17/2058 . |1.A ........
. 11/18/2048 . |1.A ........
. 01/24/2024 . |2.A FE ...
. 03/25/2052 . |1.A ........
. 06/15/2051 . |2.B FE ....
. 06/15/2051 . |2.B FE ....
. 03/15/2052 . |2.B FE ....

..94989A-AT-2 | WIFCM 2014-LC18 A4 - CMBS ..
..94989N-BD-8 | WIFCM 2015-C30 A3 - CMBS ...
.. 949891-AT-4 | WFCM 2015-C31 ASB - CMBS ..
..95000U-2C-6 | WELLS FARGO & CO
..95003N-AD-8 | WIFMBS 2022-INV1 A4 - RMBS .
..95058X-AK-4 | WiEN 211 A2 - RMBS ...
..95058X-AL-2 |WEN 211 A2l - RUBS .
..95058X-AM-0 | WEN 2022-1 A21 - RMBS ...

....... . 03/01/2024 . |Paydown
....... . 02/01/2024 . | Paydown ...

....... . 03/01/2024 . |Paydoun ...

....... . 01/24/2024 . (Maturity @ 100.00 .
....... . 03/01/2024 . |Paydown
....... . 03/15/2024 . | Paydown ...
03/15/2024 . | Paydoun
. 03/15/2024 . | Paydown ...
GOLDMAN SACHS AND CO.

....... . 02/27/2024 . [LLC ..o [
03/27/2024 . |KEY CAPITAL MARKETS ..
. 02/26/2024 . [Maturity @ 100.00 .
....... . 03/15/2024 . | Paydown
....... . 03/15/2024 . | Paydown

....... . 02/23/2024 . | Corporate Action
MORGAN STANLEY & CO LLI

..988498-AN-1 | YUM! BRANDS INC ...ovvvvvreriiiiiiiiiiiiiiiiiiiens | eeeeans . 02/07/2024 .| eveiiiiiiiiiiiiiiiiiiiiiiiies s | 4,425

..133,475 |....
.3,000,000 |....

Ccoocoocooocooooooco
Ccoocoocoocoocooooooco

. 03/15/2032 . |3.B FE ....

. 03/15/2031 . |2.B FE ....
. 02/26/2024 . |1.D FE ....

. 02/18/2025 . |1.A FE ...
. 03/16/2026 . |1.A FE ...
. 03/01/2025 . |3.C FE ....

..95081Q-AR-5 | IESCO DISTRIBUTION INC ..
..959802-BA-6 | WESTERN UNION CO ...
..961214-EC-3 | WESTPAC BANKING CORP

..98163N-AC-0 | WOLS 2022-A A3 - ABS ..
..98163T-AB-9 | WOART 2022-C A2 - ABS ...
..983130-AV-7 | WYNN LAS VEGAS LLC

.2,008,642 |.
...99,965 |.

..2713,251 |....
... 380,000 |....

.2,098,684
100,000

.273,256 |..
... 380,010 |..

..2,100,000
. 100,000

273,256
.... 380,010

o oo oo o
o oo oo o

1,049,944

........... (502) |........... (502))................. 73 |. 03/15/2031 . |3.C FE ....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 125,659,903 127,430,383 127,115,780 125,418,639 322,092 178,652 0 500,743 0 126,293,604 0 (773,954) (773,954) 2,330,968 XXX XXX
. 000000-00-0 |FUGUE FINANCE LLC - TERM LOAN .......cccuvnnnne . |- 02/29/2024 . (Redemption @ 100.00 .... ....626 ....616 |.... .0 . 0 ....616 |.. .10 .15 |. 01/31/2028 . [4.B FE ....
. 000000-00-0 | TMF SAPPHIRE BIDCO B.V. - (USD) TERM LOA . 03/28/2024 . |Redemption @ 100.00 .... 0 0| .8% ..0 |. 05/03/2028 . (4.B FE ....
. 00076V-AY-6 | ABG INTERMEDIATE HOLDINGS 2 LLC - TERM L .... [....... . 03/01/2024 . | Redemption @ 100.00 .... .0 . 0 0. . 12/20/2029 . [4.C FE ....
..00076V-AZ-3 | ABG INTERMEDIATE HOLDINGS 2 LLC - TERM L .... [....... . 03/29/2024 . |Redemption @ 100.00 .... .0 . 0 .6,276 |.. . 12/21/2028 . [4.A FE ....
..00162D-AB-1 | AL GCX HOLDINGS, LLC - TERM LOAN B ............ ...t . 01/08/2024 . | Redemption @ 100.00 .... .0 . 0 . 05/17/2029 . [4.A FE ....
..00184N-AB-3 | TRICORBRAUN HOLDINGS, INC. - CLOSING DAT .... |....... . 01/01/2024 . | Redemption @ 100.00 .... .0 . 0 . 03/03/2028 . 4.C FE ....
..00213N-AN-4 | APX GROUP, INC. - INITIAL TERM LOAN .. 03/01/2024 . Redemption @ 100.00 .... 0 0| . 07/10/2028 . (3.B FE ....
..00247N-AG-7 | AZZ INCORPORATED - TERM LOAN B 02/29/2024 . |Redemption @ 100.00 .... 0 0| . 05/13/2029 . (4.B FE ....
..00488P-AP-0 | ACRISURE, LLC - INCREMENTAL TL ... 03/28/2024 . Redemption @ 100.00 .... 0 0| . 02/15/2027 . (4.B FE ....
..00488Y-AB-2 | ACPRODUCTS HOLDINGS, INC. - INITIAL TERM 03/29/2024 . |Redemption @ 100.00 .... 0 0| . 05/17/2028 . [5.A FE ....
..00775K-AG-3 | ADVISOR GROUP HOLDINGS, INC. - TERM LOAN .... 03/29/2024 . |Redemption @ 100.00 .... 0 0| . 08/17/2028 . [4.A FE ....
..01642P-BB-1 | ALIXPARTNERS, LLP - INITIAL DOLLAR TERM ..... [....... . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 02/04/2028 . [4.A FE ....
..01881U-AL-9 | ALLIANT HOLDINGS INTERMEDIATE, LLC - B6 ..... [....... . 03/29/2024 . | Redemption @ 100.00 .... .0 . 0 . 11/06/2030 . (4.B FE ....
..03234T-AZ-1 | AMWINS GROUP, INC. - INCREMENTAL TERM LO .... |[....... . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 02/19/2028 . [4.A FE ....
..04009D-AF-1 | ARETEC GROUP, INC. - INCREMENTAL TERM LO .... |....... . 03/29/2024 . | Redemption @ 100.00 .... .0 . 0 . 08/09/2030 . (4.B FE ....
..04287K-AE-1 | ARSENAL AIC PARENT LLC - 2024 TERM B LOA .... |....... . 03/28/2024 . |Redemption @ 100.00 .... .0 . 0 . 08/18/2030 . [3.C FE ....
..04349H-AK-0 | ASCEND LEARNING, LLC = TL ..ooeverrreeeeieeneeees [ . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 12/11/2028 . [4.C FE ....
..04621H-AT-0 | ASSUREDPARTNERS CAPITAL, INC. - INCREMEN .... . |- 01/01/2024 . (Redemption @ 100.00 .... .0 . 0 . 02/12/2027 . (4.B FE ....
..04621H-AV-5 | ASSUREDPARTNERS, INC. - 2023 TERM LOAN . |- 01/01/2024 . (Redemption @ 100.00 .... .0 . 0 . 02/12/2027 . (4.B FE ....
..04649V-BB-5 | ASURION, LLC - TERM LOAN .............. 03/29/2024 . |Redemption @ 100.00 .... 0 0| . 08/19/2028 . [4.A FE ....
..04649V-BC-3 | ASURION, LLC - NEW B-11 TERM LOAN .. 03/29/2024 . |Redemption @ 100.00 .... 0 0| . 08/19/2028 . [4.A FE ....
..04686R-AB-9 | ATHENAHEALTH, INC. - TERM LOAN B ... 03/28/2024 . Redemption @ 100.00 .... 0 0| . 02/15/2029 . [4.B FE ....
..04761P-AJ-4 | SIMPLY GOOD FOODS USA, INC. - TERM LOAN ..... [....... . 01/29/2024 . | Redemption @ 100.00 .... .0 . 0 . 03/17/2027 . [3.C FE ....
..05350N-AL-8 | AVANTOR FUNDING, INC. - INCREMENTAL B-5 ..... |....... . 03/28/2024 . |Redemption @ 100.00 .... .0 . 0 . 11/08/2027 . 3.A FE ....
..070140-AN-1 | GREAT OUTDOORS GROUP, LLC - TERM B-2 LOA .... |....... . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 03/06/2028 . [4.A FE ....
..07768Y-AN-4 |BELFOR HOLDINGS INC. - (USD) TERM LOAN B .... |....... . 03/28/2024 . |Redemption @ 100.00 .... .0 . 0 . 11/01/2030 . (4.B FE ....
..08078U-AH-6 |BELRON FINANCE US LLC - TERM LOAN .........cce. [ennnn . 01/01/2024 . | Redemption @ 100.00 .... .0 . 0 . 04/18/2029 . (3.B FE ....
..08511L-AX-6 |BERLIN PACKAGING L.L.C. - TRANCHE B-5 TE .... [....... . 03/28/2024 . |Redemption @ 100.00 .... .0 . 0 . 03/11/2028 . 4.C FE ....
..00238F-AK-7 | BLACKHANK NETWORK HOLDINGS, INC. - TERM ..... [....... . 01/01/2024 . | Redemption @ 100.00 .... .0 . 0 . 06/15/2025 . (4.B FE ....
..10620U-AF-9 | BRAZOS DELAWARE 11, LLC - TERM LOAN B ........ [....... . 03/29/2024 . |Redemption @ 100.00 .... .0 . 0 . 02/11/2030 . [4.A FE ....
..11565H-AB-2 | BROWN GROUP HOLDINGS, LLC - INITIAL TERM 03/28/2024 . Redemption @ 100.00 .... 0 0| . 06/07/2028 . (4.B FE ....
.. 12546F-AF-9 | CHG PPC PARENT LLC - TL . 01/01/2024 . [Redemption @ 100.00 .... 0 0| . 12/08/2028 . (4.B FE ....
..12768E-AG-1 | CAESARS ENTERTAINMENT, INC. - TERM LOAN 01/01/2024 . (Redemption @ 100.00 .... 0 0| . 02/06/2030 . [4.A FE ....
..12768E-AG-1 | CAESARS ENTERTAINMENT, INC. - TERM LOAN ..... [....... . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 02/06/2030 . [3.C FE ....
.. 14835J-A0-3 | CAST & CREW LLC - INCREMENTAL FACILITY N ... [....... . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 12/29/2028 . (4.B FE ....
..15063C-AC-0 | THE CHAMBERLAIN GROUP, LLC. - TERM LOAN ..... [....... . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 11/03/2028 . 4.C FE ....
..16384Y-AJ-6 | CHEMOURS COMPANY, THE - TERM LOAN (USD) ... [....... . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 08/18/2028 . [3.A FE ....
.. 172442-AT-2 | CINEMARK USA, INC. - TERM LOAN ....covvvvvvvnnns [ereenn . 03/29/2024 . | Redemption @ 100.00 .... .0 . 0 . 05/24/2030 . [3.A FE ....
..17288Y-AN-4 | CITADEL SECURITIES LP - TERM LOAN B .......... [....... . 03/29/2024 . | Redemption @ 100.00 .... .0 . 0 . 07/29/2030 . (2.C FE ....
..18972F-AC-6 | CLYDESDALE ACQUISITION HOLDINGS, INC. - ......|...c.n . 03/28/2024 . |Redemption @ 100.00 .... .0 . 0 . 04/13/2029 . [4.B FE ....
..22006V-AL-3 | CORPORATION SERVICE COMPANY - TERM LOAN ...... [....... . 03/29/2024 . | Redemption @ 100.00 .... .0 . 0 . 11/02/2029 . (3.C FE ....
..22282G-AC-1 | COVANTA HOLDING CORP - TERM LOAN B 03/29/2024 . |Redemption @ 100.00 .... 0 0| . 11/30/2028 . 3.B FE ....
..24022K-AB-5 | DCERT BUYER, INC. - INITIAL TERM LOAN (F . 03/28/2024 . Redemption @ 100.00 .... K K 0 0| . 10/16/2026 . (4.B FE ....
..24440E-AB-3 | DEERFIELD DAKOTA HOLDING, LLC - INITIAL 03/28/2024 . Redemption @ 100.00 .... ... 789 .789 .785 |. ....780 |. 0 0| ....786 . 04/09/2027 . 4.C FE ....
..26872N-AC-3 | EMRLD BORROWER LP - TERM LOAN B .. . |. 03/28/2024 . | Redemption @ 100.00 .... .. 127,247 ..127,247 .. 125,974 |. . 126,088 |.. 0 0 . 126,106 . 05/31/2030 . [3.C FE ....
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..26881K-AC-8 |EP PURCHASER, LLC - TERM LOAN B ......ccoeeeeees [ ernnnn . 03/28/2024 . | Redemption @ 100.00 .... . 11/06/2028 . [4.B FE ....
..28414B-AF-3 | ELANCO ANIMAL HEALTH INCORPORATED - TERM .... |....... . 03/28/2024 . | Redemption @ 100.00 .... . 08/01/2027 . 3.B FE ....
..29102T-AB-8 | AZALEA TOPCO, INC. - INITIAL TERM LOAN ( ... [....... . 03/29/2024 . |Redemption @ 100.00 .... . 07/24/2026 . [4.C FE ....
..20279U-AB-2 | ENDURANCE INTERNATIONAL GROUP HOLDINGS, ...... [....... . 03/28/2024 . | Redemption @ 100.00 .... . 02/10/2028 . (4.B FE ....
..20359B-AB-7 |ENSEMBLE RCM, LLC - CLOSING DATE TERM LO .... [....... . 01/30/2024 . | Redemption @ 100.00 .... . 08/03/2026 . (4.B FE ....
..20362L-AM-6 |ENTEGRIS, INC. - TERM LOAN B ....cceeeeeeeeeeees o . 02/28/2024 . | Redemption @ 100.00 .... |.... . 07/06/2029 . [2.C FE ....
..30233P-AB-6 | EYECARE PARTNERS, LLC - INITIAL TERM LOA .... [....... . 01/08/2024 . |Various .........ccccuvnnee .. I R . . 02/18/2027 . [5.B FE ....
..31556P-AB-3 | GOLDEN NUGGET, INC. - TERM LOAN B .........oo. [oeenns . 03/18/2024 . | Redemption @ 100.00 .... 112,791 .. .2, . 01/27/2029 . (4.B FE ....
..31732F-AR-7 |FILTRATION GROUP CORPORATION - 2021 INCR .... |....... . 03/28/2024 . | Redemption @ 100.00 .... ...49 |.. . 10/21/2028 . [4.C FE ....

. 10/21/2028 . |4.C FE ....
. 0 .. . 03/30/2027 . |4.A FE ...
.675 . E A7 .19 |. 03/30/2027 . |4.A FE ...

..31732F-AT-3 | FILTRATION GROUP CORPORATION - (USD) TER ...
..31935H-AD-9 | FIRST BRANDS GROUP, LLC - 2021 TERM LOAN ....

03/28/2024 . | Redemption @ 100.00 ....
03/28/2024 . | Redemption @ 100.00 ....

..31935H-AG-2 | FIRST BRANDS GROUP, LLC - 2022-11 INCREM .... 03/28/2024 . | Redemption @ 100.00 ....

..33718F-AD-2 |FIRST STUDENT BIDCO INC. - INITIAL TERM ..... |....... . 01/02/2024 . |Redemption @ 100.00 .... |.... R . . . . . ....583 |.. ..0 [.07/21/2028 . |4.A FE ...
..33718F-AE-0 | FIRST STUDENT BIDCO INC. - INCREMENTAL T .... |....... . 01/02/2024 . Redemption @ 100.00 .... [.... o | ....672 ... ...672 ). . ..0 [ 0772172028 . |4.A FE ...
..33903R-AY-5 | FLEETCOR TECHNOLOGIES OPERATING COMPANY, ... |....... . 03/28/2024 . |Redemption @ 100.00 .... |.... R , -1 , 21,597 ... .1,508 |.. .20 |. 04/28/2028 . |3.A FE ...
..34416D-AZ-1 | FOCUS FINANCIAL PARTNERS, LLC - TRANCHE . 03/28/2024 . Redemption @ 100.00 .... [.... [ AR .2, . e, 26,751 | ..26,757 |.. e R . 06/30/2028 . |4.A FE ....
..35100D-AT-3 | FOUR SEASONS HOLDINGS INC. - 2023 REPRIC .. . 02/26/2024 . |Redemption @ 100.00 .... |. . K ..509,005 |. .509,264 . R .. . 11/30/2029 . |3.C FE ....
..35906E-AQ-3 | FRONTIER COMMUNICATIONS CORPORATION - TL ... 03/28/2024 . | Redemption @ 100.00 .... [. 1, K .1,126 | . 10/08/2027 . |4.B FE ....
.. 365556-AU-3 | INGERSOLL-RAND SERVICES COMPANY - 2020 § ... 03/29/2024 . | Redemption @ 100.00 .... . 03/01/2027 . |2.B FE ....
..38017B-AV-8 | GO DADDY OPERATING COMPANY, LLC - TRANCH ... |....... . 03/28/2024 . [Redemption @ 100.00 .... . 11/09/2029 . |3.B FE ....
..40147E-AB-5 | INTRADO CORPORATION (WEST CORP/OLYMPUS M ... |....... . 01/25/2024 . |Redemption @ 100.00 .... . 01/31/2030 . |4.B FE ....
..410346-AX-8 | HANESBRANDS INC. - INITIAL TERM LOAN B ....... |.eeeees . 03/28/2024 . Redemption @ 100.00 .... . 03/08/2030 . |3.B FE ....
..421300-AL-8 |HAYWARD INDUSTRIES, INC. - REFINANCING T .... |....... . 03/28/2024 . |Redemption @ 100.00 .... . 05/30/2028 . |4.B FE ....
..43117L-AG-8 | HIGHTOWER HOLDING, LLC - INITIAL TERM LO ... |.ceeeen . 03/28/2024 . Redemption @ 100.00 .... . 04/21/2028 . |4.C FE ....
..44332E-AV-8 |HUB INTERNATIONAL LIMITED - TERM LOAN B ..... |....... . 01/26/2024 . Redemption @ 100.00 .... . 11/10/2029 . |4.B FE ....
..44332E-AW-6 | HUB INTERNATIONAL LIMITED - 2023 REFINAN ... |....... . 01/31/2024 . Redemption @ 100.00 .... . 06/20/2030 . |4.B FE ....
..44988L-AH-0 | IRB HOLDING CORP. - 2022 REPLACEMENT TER .... |....... . 01/23/2024 . |Redemption @ 100.00 .... . 12/15/2027 . |4.B FE ....

. 07/02/2029 . |3.A FE ....
. 05/03/2028 . |4.B FE ....
. 05/04/2028 . |3.C FE ....

..45173J-AQ-7 | 11-V1 INCORPORATED - TERM LOAN B ..............
..45567Y-AN-5 |MH SUB I, LLC (MICRO HOLDING CORP.) - 20 ....
..45784Q-AB-5 | INSULET CORPORATION - TERM B LOAN .............

03/28/2024 . | Redemption @ 100.00 ....
03/28/2024 . | Redemption @ 100.00 ....
01/30/2024 . | Redemption @ 100.00 ....

..46284N-AV-1 | IRON MOUNTAIN INCORPORATED - TERM LOAN B .... |....... . 03/28/2024 . |Redemption @ 100.00 .... . 01/31/2031 . |3.C FE ....
..470770-AH-3 | JANE STREET GROUP, LLC - TERM LOAN B ......... |.eeeees . 03/29/2024 . Redemption @ 100.00 .... . 01/26/2028 . |3.B FE ....
..48254E-AB-7 |KKR APPLE BIDCO, LLC - INITIAL TERM LOAN .... |....... . 03/28/2024 . |Redemption @ 100.00 .... . 09/22/2028 . |4.B FE ....
..50179J-AB-4 | LBM ACQUISITION, LLC - INITIAL TERM LOAN .... |....... . 01/01/2024 . | Redemption @ 100.00 .... . 12/17/2027 . |4.C FE ....
..50217U-AS-6 |LTI HOLDINGS, INC. - INITIAL TERM LOAN ( ... |....... . 03/28/2024 . |Redemption @ 100.00 .... . 09/06/2025 . |4.C FE ....
..50220K-AB-0 | LS GROUP OPCO ACQUISITION LLC (LS GROUP ...... |....... . 03/28/2024 . | Redemption @ 100.00 .... . 11/02/2027 . |4.B FE ....
..55314N-Ali-4 | MKS INSTRUMENTS, INC. - TERM LOAN B .......... |....... . 02/05/2024 . |Redemption @ 100.00 .... . 08/17/2029 . |3.A FE ...
..55315Q-AF-3 | MJH HEALTHCARE HOLDINGS, LLC ......ccevviiuiriins | eeeeans . 03/29/2024 . |Redemption @ 100.00 .... . 01/28/2029 . |4.C FE ....

. 09/01/2028 . |4.B FE ....
. 09/25/2028 . |4.A FE ....
. 08/14/2026 . |4.B FE ....
. 02/15/2029 . |4.B FE ....
. 03/01/2029 . |4.C FE ....
. 10/23/2028 . |4.A FE ....
. 04/15/2028 . |5.A FE ....
. 03/12/2028 . |4.C FE ....

..56328H-AK~7 | MPH ACQUISITION HOLDINGS LLC - INITIAL T
..57723C-AR-0 | MATTRESS FIRM, INC. - TERM LOAN (2021) ....
..57763T-AB-9 | MAUSER PACKAGING SOLUTIONS HOLDING COMPA ...
..57776D-AE-3 | AMENTUM GOVERNMENT SERVICES HOLDINGS LLC .... - |- 03/28/2024 . [Redemption @ 100.00 ....
..57906H-AD-9 | MCAFEE CORP. - TERM LOAN B (USD) o |eeeeenn |- 03/29/2024 . | Redemption @ 100.00 ...
..58503U-AC-7 | MEDLINE BORROWER, LP - INITIAL DOLLAR TE ... |..ce.. . 03/28/2024 . Redemption @ 100.00 ....
..50408U-AB-3 | MICHAELS COMPANIES, INC. THE - TERM B LO ... |....... . 03/28/2024 . |Redemption @ 100.00 ....
..59835X-AC-8 | MIDWEST PHYSICIAN ADMINISTRATIVE SERVICE .... |....... . 03/28/2024 . [Redemption @ 100.00 ....

03/29/2024 . | Redemption @ 100.00 ....
03/29/2024 . | Redemption @ 100.00 ....
01/02/2024 . | Redemption @ 100.00 ....

0 0O 0O 0O 0000000000000 O0O00DO0O0OO0DO0O0OO0DO0OODO0DOCOODOODODOODOOO OO0 O OO
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier

Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..606620-AS-1 |MITCHELL INTERNATIONAL, INC. - INITIAL T .... [....... . 03/28/2024 . | Redemption @ 100.00 .... 1,485 |.... .0 . 0 1,487 .. . 10/15/2028 . [4.C FE ....
..60672H-AC-7 |MITNICK CORPORATE PURCHASER, INC. - TERM .... |....... . 01/01/2024 . | Redemption @ 100.00 .... .0 . 0 . 056/02/2029 . 4.C FE ....
..60877J-AG-7 | MOMENTIVE PERFORMANCE MATERIALS GMBH - T .... [....... . 03/28/2024 . |Redemption @ 100.00 .... |.... .0 . 0 . 03/29/2028 . (4.B FE ....
..62008H-AD-7 |NEP GROUP, INC. - INITIAL DOLLAR TERM LO .... |....... . 01/03/2024 . | Adjustment ................ .0 . 0 . 10/20/2025 . (4.B FE ....
..62908H-AM-7 |NEP GROUP, INC. - PIK TERM LOAN B ......ccoeee [ornnnn . 01/03/2024 . | Redemption @ 100.00 .... .0 . 0 . 08/19/2026 . [5.A FE ....
..62008H-AP-0 |NEP GROUP, INC. - INCREMENTAL (209WM) PI .... |....... . 03/29/2024 . | Redemption @ 100.00 .... .0 . 0 . 08/19/2026 . [5.A FE ....
..64072U-AK-8 | CSC HOLDINGS, LLC (FKA CSC HOLDINGS INC. .... [....... . 01/16/2024 . | Redemption @ 100.00 .... .0 . 0 . 04/15/2027 . (4.B FE ....
..64072U-AN-4 | CSC HOLDINGS, LLC (FKA CSC HOLDINGS INC. .... |....... . 01/16/2024 . | Redemption @ 100.00 .... .0 . 0 . 01/18/2028 . [4.B FE ....
..66877A-AD-0 | NORTONLIFELOCK INC. - TERM LOAN B .....cceeeees [oennnn . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 09/12/2029 . [2.C FE ....
..68218H-AC-1 | OMNIA PARTNERS, LLC - FIRST LIEN DELAYED 01/24/2024 . Redemption @ 100.00 .... 0 0| . 07/25/2030 . (4.B FE ....
..68218H-AE-7 |OMNIA PARTNERS, LLC - INITIAL TERM LOAN ... 03/29/2024 . |Redemption @ 100.00 .... 0 0| . 07/25/2030 . (4.B FE ....
..68371Y-AP-8 | OPEN TEXT CORPORATION - 2023 REPLACEMENT .. . 03/29/2024 . | Redemption @ 100.00 .... 0 0| . 01/31/2030 . [2.C FE ....
..68764J-AH-4 | ORYX MIDSTREAM SERVICES PERMIAN BASIN LL .... |....... . 03/29/2024 . |Redemption @ 100.00 .... .0 . 0 . 10/05/2028 . [3.C FE ....
..69315J-AG-8 |PAI HOLDCO, INC. - TERM B LOAN (FIRST LI .... [....... . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 10/28/2027 . [4.C FE ....
..69515E-AH-5 | PACKAGING COORDINATORS MIDCO, INC. - TER .... . |- 03/28/2024 . Redemption @ 100.00 .... .0 . 0 . 11/30/2027 . [4.C FE ....
..70323K-AE-8 | PATHWAY VET ALLIANCE LLC - 2021 REPLACEM .... . |- 03/28/2024 . Redemption @ 100.00 .... .0 . 0 . 03/31/2027 . [4.C FE ....
..70533D-AF-7 |PEDIATRIC ASSOCIATES HOLDING COMPANY, LL .. 03/28/2024 . Redemption @ 100.00 .... 0 0| . 12/29/2028 . (4.B FE ....
..70757D-AZ-2 | PENN NATIONAL GAMING, INC. - TERM LOAN B .. 03/29/2024 . |Redemption @ 100.00 .... 0 0| . 05/03/2029 . (3.C FE ....
..71360H-AB-3 | PERATON CORP. - TERM B LOAN (FIRST LIEN) 03/28/2024 . Redemption @ 100.00 .... 0 0| . 02/01/2028 . [4.A FE ....
..T1677H-AL-9 | PETSMART LLC - INITIAL TERM LOAN ....ovvvvnnnnn [oreenn . 01/26/2024 . | Redemption @ 100.00 .... .0 . 0 . 02/11/2028 . [4.A FE ....
..71880J-AD-6 |PHINIA INC. - TERM LOAN B ...ccooeerennnnnnnnins [ oens . 03/29/2024 . |Redemption @ 100.00 .... .0 . 0 . 07/03/2028 . [3.A FE ....
.. 72431H-AD-2 | CORNERSTONE BUILDING BRANDS, INC. - TRAN .... |....... . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 04/12/2028 . (4.B FE ....
..73044E-AB-0 |PODS, LLC - INITIAL TERM LOAN ...oovvvvvnnnnnnnn [ereeenn . 03/29/2024 . | Redemption @ 100.00 .... .0 . 0 . 03/31/2028 . (4.B FE ....
..73108R-AB-4 | POLARIS NEWCO, LLC - DOLLAR TERM LOAN (F .... [....... . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 06/02/2028 . [4.C FE ....
..T4773K-AB-1 | QUALTRICS ACQUIRECO, LLC - TERM LOAN B ....... [....... . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 06/28/2030 . [4.A FE ....
..74830X-AF-6 | QUIKRETE HOLDINGS, INC. - INITIAL LOAN ( ... [....... . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 . 02/01/2027 . 3.B FE ....
.. 74919E-AP-9 |R1 RCM INC. - INITIAL TERM B LOAN ...ocvvvvvenn [oeeennn . 01/01/2024 . | Adjustment .. L0 . .0 . 0 0. . 06/21/2029 . [4.A FE ....
..7T4919E-AQ-7 |R1 RCM INC. - INCREMENTAL TERM LOAN .. 01/01/2024 . [ Adjus tment ....0 .6 0 0| .0 . 06/21/2029 . [4.A FE ....
..75605V-AD-4 |REALPAGE, INC. - INITIAL TERM LOAN (FIRS . 01/31/2024 . |Various ... ..573,211 ..581,151 0 0| .584,072 . 04/24/2028 . (4.B FE ....
..77669L-AE-3 | INDICOR, LLC - TRANCHE B DOLLAR TERM LOA .. 03/29/2024 . (Redemption @ 100.00 .572 0 0| .555 . 11/22/2029 . [5.B GI ....
..78350U-AE-5 |RYAN SPECIALTY GROUP ,LLC - INITIAL TERM .... [....... . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 L T75 ) . 09/01/2027 . [4.A FE ....
..78466D-BF-0 | SS&C TECHNOLOGIES HOLDINGS, INC. - TERM ...... [....... . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 21,202 .. . 04/16/2025 . [3.A FE ....
..78466Y-AN-8 | SRS DISTRIBUTION INC. - 2021 REFINANCING .... |....... . 01/31/2024 . | Redemption @ 100.00 .... .0 . 0 L1821 . 06/02/2028 . 4.C FE ....
..78466Y-AQ-1 | SRS DISTRIBUTION INC. - TERM LOAN .......eevven [oeeenn . 01/31/2024 . | Redemption @ 100.00 .... .0 . 0 299 |.. . 06/02/2028 . [4.C FE ....
..81527C-AP-2 | SEDGWICK CLAIMS MANAGEMENT SERVICES, INC .... [....... . 01/01/2024 . | Redemption @ 100.00 .... .0 . 0 0. . 02/24/2028 . (4.B FE ....
..855031-A0-3 | STAPLES, INC. - 2019 REFINANCING NEW TER .... |....... . 02/01/2024 . | Redemption @ 100.00 .... .0 . 0 ....379 ). . 04/16/2026 . [4.C FE ....
..87159J-AH-7 | SYNAPTICS INCORPORATED - TERM LOAN ............ [....... . 03/29/2024 . |Redemption @ 100.00 .... .0 . 0 ... 250 .. . 12/02/2028 . 3.A FE ....
..87876G-AF-9 | TECTA AMERICA CORP. - TERM LOAN (FIRST L .... [....... . 03/29/2024 . | Redemption @ 100.00 .... .0 . 0 ....683 |.. . 04/10/2028 . (4.B FE ....
..88023H-AG-5 | TEMPO ACQUISITION, LLC - ADDITIONAL FIFT .. 03/28/2024 . Redemption @ 100.00 .... 0 0| 1,107 . 08/31/2028 . [3.C FE ....
..89705D-AK-8 | TRONOX FINANCE LLC - FIRST LIEN TERM LOA .. 03/29/2024 . |Redemption @ 100.00 .... 0 0| . 1,067 . 04/04/2029 . (3.B FE ....
..90266U-AJ-2 |UFC HOLDINGS, LLC - TERM B-3 LOAN (FIRST .. 03/28/2024 . Redemption @ 100.00 .... 0 0| .2,708 . 04/29/2026 . (3.C FE ....
..90276D-AC-3 |UGI ENERGY SERVICES, LLC - TERM LOAN B . . |- 03/28/2024 . Redemption @ 100.00 .... K 0 0| 322 . 02/22/2030 . (3.C FE ....
..90347B-AK-4 | AXALTA COATING SYSTEM U.S. HOLDINGS, INC . |- 03/18/2024 . [Redemption @ 100.00 .... .. 376,488 ..376,243 |. 0 0| .376,356 . 12/20/2029 . [3.A FE ....
..90351J-AH-7 |UBER TECHNOLOGIES, INC. - TERM LOAN B ........ [....... . 01/01/2024 . | Redemption @ 100.00 .... .0 . 0 ....475 |.. . 03/03/2030 . (3.B FE ....
..90351J-AH-7 |UBER TECHNOLOGIES, INC. - TERM LOAN B ........ [....... . 03/29/2024 . |Redemption @ 100.00 .... |.... .0 . 0 475 .. . 03/03/2030 . [2.C FE ....
..90351N-AJ-4 |USI, INC. (FKA COMPASS INVESTORS INC.) - ... [....... . 01/01/2024 . | Adjustment ................ .0 0. .0 . 0. . 11/22/2029 . [4.B FE ....




Zl's04

STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
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CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..90351N-AL-9 |USI, INC. (FKA COMPASS INVESTORS INC.) - ... [....... . 03/29/2024 . |Redemption @ 100.00 .... ... 1,463 L1459 | .0 . 0 1,450 |.. . 09/27/2030 . (4.B FE ....
.. 9035IN-AM=7 |USI, INC. - TERM LOAN ....evvvvvvvvrnnnnnnnnnnnnnns [eeeeenn . 03/29/2024 . | Redemption @ 100.00 .... ... 2,954 ... 2,930 |.... .0 . 0 .2,931 |.. . 11/22/2029 . (4.B FE ....
..00385K-AK~7 |UKG INC. - TERM LOAN (1ST LIEN) ..o [eeeennn . 02/21/2024 . | Redemption @ 100.00 .... ...55,832 ...55,811 |.... .0 . 0 ..55,812 |.. . 02/10/2031 . 4.C FE ....
..91809E-AE-1 |UTZ QUALITY FOODS, LLC - 2021 NEW TERM L .... [....... . 02/12/2024 . | Redemption @ 100.00 .... ...52,234 |.... .0 . 0 ..52,281 |.. . 01/20/2028 . (4.B FE ....
.. 94254P-AC-4 | WATLOW ELECTRIC MANUFACTURING COMPANY - ..... [....... . 02/23/2024 . |Redemption @ 100.00 .... 4,879 |.... .0 . 0 .4,880 |.. . 03/02/2028 . (4.B FE ....
..96208U-AU-5 |WEX INC. - TERM B-1 LOAN ....viiiiiiiiiiiiiiies oo . 03/29/2024 . | Redemption @ 100.00 .... 188 .0 . 0 .. 748 ). . 03/31/2028 . (3.C FE ....
..96350T-AC-4 |WHITE CAP BUYER, LLC - INITIAL CLOSING D .... [....... . 01/31/2024 . | Redemption @ 100.00 .... ... 1,500 |.... .0 . 0 1,500 |.. . 10/19/2027 . (4.B FE ....
..96620E-AD-9 | WHITEWATER WHISTLER HOLDINGS, LLC - TERM .... [....... . 01/16/2024 . | Redemption @ 100.00 .... ... 2,102 |.... .0 . 0 .2,102 |.. . 02/15/2030 . (3.B FE ....
..96925H-AF-9 | WILLIAM MORRIS ENDEAVOR ENTERTAINMENT, L .... [....... . 03/28/2024 . | Redemption @ 100.00 .... . e 1211 .0 . 0 .1,212 ). . 05/18/2025 . [4.C FE ....
..97360B-AD-7 |WINDSOR HOLDINGS 111, LLC - 2024 DOLLAR ... 03/28/2024 . Redemption @ 100.00 .... ..1,160 .1,160 .1,136 | .1,139 | 0 0| 1,139 . 08/01/2030 . [4.A FE ....
..98932T-AD-5 | ZELIS COST MANAGEMENT BUYER, INC. - TERM . 01/17/2024 . [Redemption @ 100.00 .... .. 204,684 .. 204,684 ..291,000 |. ..292,326 |. 0 0| .202,363 . 09/30/2026 . [4.A FE ....
..98975V-AM-8 |FLUIDRA, S.A. - TERM LOAN B 03/28/2024 . Redemption @ 100.00 .... 424 | 0 0| 424 . 01/29/2029 . (3.B FE ....
..C0787F-AG-7 |BAUSCH + LOMB CORPORATION - INCREMENTAL ...... [....... . 03/28/2024 . |Redemption @ 100.00 .... L..892 ... .0 . 0 ....8%02 |.. . 09/29/2028 . 4.C FE ....
..C6901L-AJ-6 | 1011778 B.C. UNLIMITED LIABILITY COMPANY .... |....... . 03/28/2024 . | Redemption @ 100.00 .... L1,071 ... .0 . 0 .1,072 .. . 09/20/2030 . (3.B FE ....
..C6907U-AB-7 | ONTARIO GAMING GTA LIMITED PARTNERSHIP - ... |....... . 03/28/2024 . |Redemption @ 100.00 .... Y /X .0 . 0 L T83 ) . 08/01/2030 . (4.B FE ....
..C8614Y-AD-5 | XPLORNET COMMUNICATIONS INC. - REFINANCI .... . 03/28/2024 . | Redemption @ 100.00 .... .. 1,493 | .0 . 0 .1,514 .. . 10/02/2028 . [5.C FE ....
..C9413P-BD-4 | BAUSCH HEALTH COMPANIES INC. - TERM LOAN .... [A..... | 03/29/2024 . |Redemption @ 100.00 .... .1.,875 | 0 0| .1,875 . 02/01/2027 . [5.A FE ....
..F6628D-AN-4 | NUMERICABLE U.S. LLC - USD TLB-[14] LOAN .... [C..... . 01/16/2024 . | Redemption @ 100.00 .... ....666 |.... .0 . .0 . 122 ). . 08/15/2028 . [5.B Gl ....
JP MORGAN CHASE BANK
..F6628D-AN-4 | NUMERICABLE U.S. LLC - USD TLB-[14] LOAN .. . 03/26/2024 . IN.A. . ..264,506 |. 0 0| .287,114 . 08/15/2028 . [5.B Gl ....
..G5080A-AH-5 | JAZZ FINANCING LUX S.A.R.L. - TERM LOAN ... 03/28/2024 . Redemption @ 100.00 L0 0 0| .854 . 05/05/2028 . [3.C FE ....
..L1802P-AC-3 | COBHAM ULTRA US CO-BORROWER LLC - TERM L .... . |- 03/28/2024 . (Redemption @ 100.00 .... 814 |. 0 0| 814 . 08/03/2029 . 4.C FE ....
..L2210T-AH-8 | CURIUM BIDCO S.A R.L. - 2023 ADDITIONAL . 03/28/2024 . | Redemption @ 100.00 .... 1,456 |. 0 0| . 1,456 . 07/31/2029 . [4.C FE ....
..L8908Y-AE-8 | SUNSHINE LUXEMBOURG VIl S.A R.L. - FACIL .... . 03/25/2024 . | Redemption @ 100.00 .... 0 0| .439,109 . 10/01/2026 . [4.B FE ...
..L9635L-AB-0 |MARLINK AS = (USD) TL eoeeveeiiiiiiiiiiiiiiens . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 ....338 |.. . 06/28/2029 . [4.B FE ...
..L9901E-AE-7 |ZACAPA S.A R.L. - FIRST LIEN TERM LOAN ...... . 01/01/2024 . | Redemption @ 100.00 .... .0 . 0 1,49 ). . 03/22/2029 . |4.B FE
..N6949K-AB-7 |PEARLS (NETHERLANDS) BIDCO B.V. - TERM L . 03/28/2024 . | Redemption @ 100.00 .... 0 0| .736 . 02/26/2029 . |4.A FE
..N8137F-AB-6 | HUNTER DOUGLAS NV - TERM LOAN . 01/01/2024 . | Redemption @ 100.00 .... 0 0| .984 . 02/26/2029 . |4.B FE
..NB232N-AE-7 | NOURYON FINANCE B.V. - TERM LOAN B . . 03/28/2024 . | Redemption @ 100.00 .... .0 . 0 ....360 |.. . 04/03/2028 . |4.A FE
..N8232N-AG-2 | NOURYON FINANCE B.V. - EXTENDED DOLLAR T .... . 03/28/2024 . | Redemption @ 100.00 .... . . . .0 . 0 1,462 |.. . . . 04/03/2028 . [4.A FE ..
..P2121Y-AU-2 | CARNIVAL CORPORATION - TERM LOAN B ......cceeee [oeennn . 03/28/2024 . | Redemption @ 100.00 .... ... 588 ....588 ....585 |.... ....585 |.... .. ....0 | .0 .. .0 .. ....585 |.. . 2 e .2 . 08/09/2027 . [3.A FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 3,606,714 3,681,359 3,624,641 3,609,690 25,684 1,453 0 27,137 0 3,640,084 0 (33,370) (33,370) XXX XXX
2509999997. Total - Bonds - Part 4 157,434,639 159,277,538 159,887,173 157,148,046 347,775 (2,776) 0 345,000 0 158,100,920 0 (806,533) (806,533) 2,708,604 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 157,434,639 159,277,538 159,887,173 157,148,046 347,775 (2,776) 0 345,000 0 158,100,920 0 (806,533) (806,533) 2,708,604 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 157,434,639 XXX 159,887,173 157,148,046 347,775 (2,776) 0 345,000 0 158,100,920 0 (806,533) (806,533) 2,708,604 XXX XXX




STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

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

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 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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

PNC Bank .......ccccocvveieieieiennne Pittsburgh, PA .ot o 100,000 [ [V S, 0. (127,035,338)|...... (139,009,868)|...... (114,081,474)|..
BB&T Bank .......ccccoooveviereieiennns Winston Salem, NC .............. | ... 100,000 [ [V S, (V1 1,216,761 |........... 1,602,626 |............ 7,228,718 |.
Bank of America ........cccceu... Charlotte, NC ...ccoovveveeees foe 120,000 [ O i 0 | (6,560,446)|........ (12,235,382)(.......... (9,664,670)
Wells Fargo Bank N.A. .. San Francisco, CA . 1..0.000 |.. ..4,560,203 |.......... 13,668,812 10,996,503
Bank of NY Mellon ......... . New York, NY ... .|-0.000 |.. .0 [ .0 . 18,495,456 |.. 235,926 826,345
Federal Home Loan Bank .......... Boston, MA ..o o ]-0.000 | (01 [ 1,006,112 |........... 1,009,841 |............ 1,122,537
Chase Manhatten Bank ............. New York, NY ..o oo .0.000 [ (01 (L 500,000 |............... 500,000 |............... 500,000
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX [ XXX 0 0 (107,817,252) (134,228,045) (103,072,041)
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 (107,817,252) (134,228,045) (103,072,041)
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

(107,817,252)

(134,228,045)

(103,072,041)

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
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
09248U-70-0 ....... BLKRK LQ:FEDFUND INSTL

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

03/28/2024 19,761,490 |..
261908-10-7 ....... DREYFUS TRS OBS CM INST 03/28/2024 13,698,774 |..
261908-10-7 ....... DREYFUS TRS OBS CM INST 03/25/2024 .eveie fovriciiieiiiiiseins 5.200 [oeeriieirieiiies rnrienreienes |oeisise s 2,123,515
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 35,583,779
857492-70-6 ....... [ S5 INST INV:US GV M PRI ..o sseesseseeesessesessneessssnssesseessessnssessnssessnsesssnssnessnsnessnesssssnssnessnesnessnsseessnssnessnsenesneenssnssnses | asersonses Jorseesneens 03/31/2024 .ovveiee forrieiiieiisiiseins 5.260 [.eeeieeiiiciie enieeniienins |oeeinsee s 59,671,536 [.vrrverereeriiiaiiiainiaeiiseiiains 0 foeeerenisieiiseise e 440,270
8309999999. Subtotal - All Other Money Market Mutual Funds 59,671,536 0 440,270

8609999999 - Total Cash Equivalents 95,255,316 74,747 483,090
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SUPPLEMENT FOR THE QUARTER ENDING MARCH 31, 2024 OF THE HANOVER INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended MARCH 31, 2024

NAIC Group Code 0088 NAIC Company Code 22292

Company Name HANOVER INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies

1 2 3
Direct Written Direct Earned Direct Losses
Premium Premium Incurred
$ o 7,680,497 |$ oo 7,122,693 [$ oo 828, 106

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POICY? .........cceiriririririereieiiriineseesieie e sesesiesesenas Yes [ X] No [ ]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy be quantified or estimated? ............ Yes [ X] No [ ]
2.3 If the answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount for D&O liability coverage
in CMP packaged policies
2.31 AMOUNt QUANTIIEM:........eeececeereiee ettt ee et ee et en et esensseeeeeas $ s 14,209
2.32 Amount estimated using reasonable assumptions:............ccceceeeereenennens $ o 0
2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&O liability coverage
provided in CIMP PACKAGEA POIICIES. ........eeiuiiitiitiii ettt ettt ettt a et she e bt e she e e bt e bt e a bt e a bt eas e eae e eh e e she e eb e e bt e beeabeembeembeeabesaeesheenbeenbeenbeens o 0

505
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