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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. QOVEIMMENES ....voviviiiiieieieieteict ettt e 7,621,725 |............ 19.642 |......... 7,521,725 oo 0 7,521,725
1.02 All Other GOVEIMMENLS ...........cooveveueeeeeiierereieeeeeeeseeeseneeeseseseseneseseseseeesenesesesennnnenens O e 00000 | [V SRR | ISR 0
1.03 U.S. states, territories and possessions, etc. guaranteed .............c.cccooofoeeenene. 6,747,557 |...........17.620 |......... 6,747,557 |..cooveeeeeee O 6,747,557
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t s 1,710,341 | 4.466 |......... 1,710,341 [ 0 | 1,710,341
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 11,803,982 |............ 30.825 |........ 11,803,982 |- 0 o 11,803,982 |.......... 30.825
1.06 Industrial and MISCEIANEOUS .............ccocveveveverereeeeeeeeeie e oo 9,400,213 |............ 24.548 |......... 9,400,213 oo 0 | 9,400,213 |........... 24548
1.07 HyDrid SECUMHIES .....vvieeeeriiriccieteirrecie | [V O 0.000 [eeveciiciriciaes 0 freerereeieeen O e [ 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes O oo O o () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeecccicnene. (V) 0.000 [reeeeeereeeeeeenenes O oo O o (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee O fooreeeeeireeeens O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 freenrreeieeen O e [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 freenrreeieeen O e [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee O fooeeeeeirieees O o (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V SRR | ISR () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V SRR | ISR () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......ccccorrireniiiinrsseeeeeseneseseseeee e 359,830 [...covevee. 0.940 |............. 359,830 [ O [ 359,830 [....cncevee. 0.940
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvieeeevereiniieeeeeeeseeses [ 498,648 |............. 1.302 |......ce. 498,648 |......oooveeeen 0 | 498,648 |............. 1.302
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveveeeeeeeeeeeeee e 250,084 |............. 0.653 |............. 250,084 |- O e 250,084 |............. 0.653
6.04 Total cash, cash equivalents and short-term investments ....................|oeeuee 1,108,562 |............ 2.8%5 |......... 1,108,562 |...covvvieeean O [ 1,108,562 |............. 2.895
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 38,293,907 100.000 38,293,907 38,293,907 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiiiiiitt ittt bbbt bbbt bbb b E b E e E e R b E £ E R bt e b e e bt e bt b e bt 2o mseeeessee e e e e e e e e eeeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........u ittt bbbt bbbt bbbt aR e e aeeresresreebesteeresaeeaeereenas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..ottt e b e e ae e et e eaeeaae oeabeeabeeabe et e et e aaesaaeeabeeas eeesseesseaseenaeeseeseeaeenae s
Capitalized deferred interest and other:

o B ] = S =T i TR o 10 o e R OO PRTRPNS

3.2 TOtals, Part 3, COIUMN 12 ...t b ettt bbbt bbb b se e b e o0 b e e b e b e e e h et e b b e s b e b e saebe 22048 SRS AR SR LA RS AL e b e R e e b e b e b e b et ebesebeseseae et
FaXeTe (U= o e =Tt oTU o | OO ORPRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 .....ccccooeevevneee.... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovciiiiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, G mMN 16 .. e et eee et teesatetosntatasseanssaasssnaanssaaansseessteessseesaseeesnteeaseeesabeeeasseeaaseeesase Saeeeeneeeeaeeenaseeeaeeeeaneeeas
Deduct amortization of premium @Nd AEPIECIALION ...........o ittt et e e st e e st e ea e e ea e e st e st e s e easeea e e eaeeea e e es e e es e e st e st e mseenbeeabeenseemeeanten Sheeerteesteesteasseaaeenaeenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = S =T i TR o 10 o e A PP PPPTPNS

9.2 TOtalS, Part 3, COIUMN T4 ..o bbbttt b et heh e b b e b b se e b e e b e e b e b e e b e e b bt e b e b e saebe 01 E SRS A RS AL A b e R L e b e b b e b e b e e b e b et eabesebese s ese et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b e b e b e bbb bt b b e b b e e b e e b et b e e eb e R e s E e R e e s e bbb e b e bbb b

0T e = R e Ty A o] [0 Ty e B O OO
Book/adjusted carrying value at end of current period (LINESs 1+2+3+4+5+6-7-8+9-10) .......cccuriiiiiiiriiitiiiii ettt bbb bbbttt sttt abe s Seeeeeeees e s ee e e e eeeeneeas
[DI=Te [0 @ o) e=T Mo o E=Te (g a 11 C=To IR= 10 o0 L OO

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbb bt E bbb bt bt e bt bt e bt b Snsemseessene e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ..............ccueueveeeeeceeeeteeeeeesctetetesesessseetetesesessssesesesesessssesesesssssssesesesessssssssesassnssssaesasasassssssesasasans sestsesesesasanas 34,001,503
................... 6,191,878
... 24,549

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

JaXeTe (U= o) e TotoTU o | USROS P PP

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

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

LRI o= Ta 2 Y=ot 1[0 1720 0011V ]2 Yo Wt < TSRS

4.4, Part 4, COIUMN T oot b e b e bbb bbb e b e e b e b bR h b E b bbbt b et bR

Total gain (105S) 0N diSPOSAIS, Part 4, COIUMN 19 .........ouiuiuiieieeeeeceete et eeectete et eeees e ete e s e s eessaetetesesesssssaesesesessssssetesesessssssesesasessssssesesesesssssesesesesnsssnsesass esesesesesasstseaetenenanas (403)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.ciiiuiioieieieieeeeeteeee ettt ettt et ese et s et e s e s et e s et ese et eseasesseseeseseeneaeeneaen 2,927,750
DedUCt aMOTHZAtION OF PIEIMIUM ........viieieceeeeteecceeeetete e e ceeeeeete s s ssesesetesesesssasseses s s sssssesesesessssnsssess s s ssseses s s sssnseses s s sssnseseses s ssssses et s s eansssesasassssnansns <hetesessteciesetannas 108,773

Total foreign exchange change in book/adjusted carrying value:

LTS R =y TR 7o) 13731 e TP 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt h b bt s b ettt sttt et tatae 2oesensnseaetesesennsnae s s s s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......iuiuiueieieiieieteeeeeie e eeeeeee e eseaese s e e e eseseeesee e esesesee e e e e s eseseeee e e s eseseeee e esnseseeee s eseaesesesasanas Soisnens st es s s s ineee s s 0

8.4, Part 4, COIUMN 15 ...ttt ettt b et b e te £ bbb bbb eh e b 4 e £ e E SR b4 £ oL E b b £ ot b bt te b e b s eeensnsea et en e st s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN M4 L.ttt b £t E e R b€ eh e E 4o £ e b E b £ oL R b £ ee bbb et b b seeensnsea et es e st s s 0

9.2. Part 2, SECHON 1, COIUMN M7 ...ttt eseaee e e e e e s eseeeeee 2 e s e s eeee e 222 s e s esee e 222 s e s e s ee e e e e e s e s ee e e e e e e e s e s esesennas SoisnsnE st et s s se s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt s ettt e b et et h b e b e et a e b b et ettt s b b et et nacae 2osensnseaetesesennsnae s sen s 0

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt ettt et et et et et et et e s e se s et es et et e b et esssseses s e s e se s e s e s esesees e s et et e b et esesessesee s e s et eseseasas s es s s e bbb ebee et et st ea bbbt seeae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoviiiiiiiiiiiiiiini s e 2,815
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-+10) ......cceeveverreeuereeeeeeceeteeesesesecaeteseseeesssaesesesesssesesesesennsstesesesananes seetsesesesesanas 37,183,818
(DTt Lot (o) =TI aTeT g F=Te Lo Ty (=T o JR= T 4o USSR 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccuiuiioioececeeeieeeeececte et eseesete s et s e seaetetesesesssaetesesesessssetesesesensssssesasssenssassesesensnanan 2eebesesessacnas 37,183,818
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoeveveveeeeeeeeeee e 7,521,725 | 6,993,558 |......coovvvee. 7,510,503 | 7,538,243
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 7,521,725 6,993,558 7,510,503 7,538,243
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 6,747,557 6,282,339 7,330,315 6,490,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 1,710,341 1,560,839 1,712,455 1,700,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 11,803,982 10,365,587 11,813,309 11,985,436
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeea e 8,706,290 |.....cocveveeeee 8,086,274 |....ccoovenee 8,710,830 |...ccveveee. 8,716,462
Identified Funds, Unaffiliated Bank 9. CaANAdA ... e 101,324 [ 95,461 oo 102,249 ..o 100,000
Loans, Unafilated Cortiicates of 10._ Other Countries 592,599 566,607 588,048 600,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 9,400,213 8,748,342 9,401,127 9,416,462
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 37,183,818 33,950,666 37,767,708 37,130,140
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . 0 ]
Industrial and Miscellaneous 21, CaNada ...coocceeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 37,183,818 33,950,666 37,767,708
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

............... 2,128,755

............... 3,887,254

.............. 1,856,042

.................. 121,327

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

............... 8,020,373

5,705,444

............... 8,020,373

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

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

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

6,747,557

6,643,205

6,747,557

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

............... 1,710,341

1,702,542

............... 1,710,341

901,041

559,300

1,710,341

1,702,542

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

5.1 NAIC 1

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

3,314,970

7,555,744

12,054,066

9,267,177

417,358

3,314,970

7,555,744

765,949

12,054,066

9,568, 141

11,554,066

500,000




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

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

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 1,521,131 [ 4,039,407 |...oveeenne 1,703,107 | O e O | XK e e 7,263,640 Ao 7,944,080 A 2,938,385 |......conc.. 4,325,255
6.2NAIC 2 .. .226,331 |... 21,301,600 |.... ...401,090 .. . . 2,136,573 |.. 6. 2,438,001 |.... 1.2 ...1,836,887 |.. 299,686
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6

6.7 Totals

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

7.7 Totals

90IS

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

8.7 Totals 0

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

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6

10.7 Totals

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

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e () Jue ,604,432 |............. 12,675,532 |............. 13,940,929 |............... 2,548,043 |....cocvve 27,041 | 0 e 35,795,977 30,970,722 |.............. 4,825,255
12.2NAIC 2 ... ) ... . 21,301,600 |.... ...401,090 ..207,552 |.. 2,136,573 |.. ...1,836,887 |.. 299,686
123 NAIC 3 e () e O e O e O e O [ O e O e 0 [ 000 | XXX e e XK e O 0
124 NAIC 4 e (D) el O e O e O e O [ O e O 0 [ 020 | XXX e e XK e O e 0
125 NAIC S e (D) e O e O e O e O [ O 0 () 0 oo 020 o XK e e XXX e foeeeeeeceed O e 0
12.6 NAIC6 ... N 0 0
12.7 TOtalS .o V(X T 13,977,132 |............. 14,342,019 |............... 2,755,595 | 27,041 | 0[(b) ..o 37,932,550 32,807,609 |.............. 5,124,941
12.8 Line 12.7 as a % of Col. 7 18.0 36.8 37.8 7.3 0.1 0.0 100.0 86.5 13.5
13. Total Bonds Prior Year
13ANAIC T e 2,555,542 |.....ooeee. 13,493,362 |............. 11,572,920 |............... 3,619,108 |..voveviieeeeen21,596 | O [ XK e XXX e fo 31,262,448 |...........oo......... 91.9 [ 25,238,586 |............... 6,023,862
13.2NAIC 2 e [V — 1,429,191 [ 800,998 |.......ccoveenne 508,866 |.......coveeverereeeees O focceeeee O [ XX e XXX e e 2,739,055 |..oveeien 8.1 | 2,439,437
13.3NAIC 3 oo O i O e O e O [ O e O O XXX e XK [ 0f.. ...0.
13ANAIC A e O e O e O L 0 [ O e O O XXX e XX [ 0 ...0.
13.5NAICS ... 0. ...0.
13.6 NAIC6 ... 0 0.
13.7 TOtalS .o 2,555,542 |............ 14,922,553 |............. 12,373,918 |............... 4,127,974 (b) ...... 34,001,508 |....cocvererinne 100.0 |..ocveee. 27,678,023
13.8 Line 13.7 as a % of Col. 9 7.5 43.9 36.4 12.1 100.0 XXX 81.4
14. Total Publicly Traded Bonds
TAANAIC T e 5,433,170 |............. 10,230,472 |............. 12,731,995 |............ 2,548,043 |....cocvve 27,041 | 0 e 30,970,722 |....covvv 81.6 ... 25,238,586 |......ccoovevenne. T4.2 |, 30,970,722
14.2NAIC 2 ... .226,331 |... 1,201,755 |.... ..201,249 |..... ..207,552 |.. 2,439,437 |.... T ...1,836,887 |..
T4.3NAIC 3 e [V (1 (11 A 0 [ O oo O e 0 e 000 e 0. 0.0 [ 0.
144 NAIC4 ... 0. L0 L0 0 0 ...0. 0.
145 NAICS oo e (V] A (1 (11 A 0 [ O oo O e 0 e 000 e 0 [ 000 | 0
T4B NAIC B ..o 0 0 0 0 0 0
14.7 TOtalS .o e 5,659,502 |............ 11,432,227 |............. 12,933,244 |............... 2,755,595 27,678,023 32,807,609
14.8 Line 14.7asa % 0f COL 7 ..voveveeveeereeneforeii 17.3 [ 34.8 | 394 | 84 [ 001 000 010000 XK e e XK e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 14.9 30.1 34.1 7.3 0.1 0.0 86.5 XXX XXX XXX 86.5 XXX

15. Total Privately Placed Bonds
15.1 NAIC 1
15.2NAIC 2 ...
153 NAIC 3 oo
154 NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...

.............. 2,445,060
..99,845 |....

.............. 4,825,255

...299,686 |..

........ 6,023,862
....299,617 |....

15.7 Totals ..ccoeveveeiieeee,

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

15.8 Line 15.7asa % of Col. 7 .....cccccveveeveencd].

Section 12 3.1 6.7 3.7 0.0 0.0 0.0 13.5 XXX XXX XXX XXX 13.5
(@) Includes $  oorrrreenene 1,905,292 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year of bonds with Z designations and $ ........c.c........ 4,000,000 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes $ 0 current year, $

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

0 current year, $

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

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

.. 148,731 ; NAIC 2

$

0; NAIC3 $

0; NAIC4 $ .o 0; NAIC5 $

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations ............cccoveeirecineeneineienens e, 1,973,846 |......... 3,611,627 |..ccoeneee. 1,650,372 [oovveeeiiiiee O e 0 e XXX [ 7,235,846 |...coovene T 4,679,804 |..ocveviiinne B 7,235,846
1.02 Residential Mortgage-Backed Securities ... ...154,908 |. ...275,627 |.. ..205,669 |.. . 26, . .. ...184,526 |.. 2.1 . . 1,025,640 |... ..3.0 |.... ...7184,526 |.

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

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ...........cccceeeueenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccovreiiiniieiiesiereeee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 2,537,188 532,860 2,266,742 1,410,767 0 XXX 6,747,557 17.8 6,643,205 19.5 6,747,557 0

80I1S

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

4.01 Issuer Obligations ............ccceeeeiererierereeereeeneenens 901,041 559,300

4.02 Residential Mortgage-Backed Securities ... L0 0] w0

4.03 Commercial Mortgage-Backed Securities .......... [V 0

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

) 0.0 TN R 1,710,341 | 4.5 [ 1,702,542 |...coovine 5.0 [ 1,710,341 | 0

4.05 Totals 0 901,041 559,300 250,000 0 XXX 1,710,341 4.5 1,702,542 5.0 1,710,341 0

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

5.01 Issuer Obligations ...........ccccccceuee. P S 390,222 |..covennene 3,249,663 |.............. 7,509,462 |.....cococvvenene 656,430 oo (V1 D,9,0 NN RUN 11,805,777 |oeeeeeeee [ P Y P 9,261,978 |ooveieiieis 27.2 [ 11,305,777

5.02 Residential Mortgage-Backed Securities ... . 27,136 |. ....65,307 |.. ... 46,282 |.. 109,519 |... . .. ...248,289 |.. 0.7 |. .306,163 |... . ...248,289 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. 0 [ (01 S 0 [ 0 [ O e XK e e 0 O o 0 Jooveeeeeieiieieeeen 0.0 [ 0

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

5.05 Totals 417,358 3,314,970 7,555,744 765,949 46 XXX 12,054,066 31.8 9,568, 141 28.1 11,554,066 500,000
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccccooeioiiiiiniiniiicieeieies e, 1,747,463 |.............. 5,341,007 |...occevenee 1,852,671 [ 207,552 oo (V1 D,0, 0. NN U 9,148,692 .o 241 [ 9,959,552 |.eoviiiiiiiiins 29.3 [ 4,523,751 .o 4,624,941

6.02 Residential Mortgage-Backed Securities ...

6.03 Commercial Mortgage-Backed Securities ..........

6.04 Other Loan-Backed and Structured Securities ...

6.05 Totals
7. Hybrid Securities

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

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ............ccccceeeeuene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

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

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

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

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

12.01 Issuer Obligations ...........ccccevreenenncincines oo 6,648,719 |.............. 13,636,198 |.............. 13,838,548 |.....cocueeee 2,524,750 |.ooovvveiiiciiieenn 0 e XXX i ... 36,648,214 966 [ XXX [ XXX v oo 31,523,273 |.coinee 5,124,941

12.02 Residential Mortgage-Backed Securities .......... |.ccoooicne. 182,044 .o 340,934 ... 251,951 [ 230,845 | 27,041 | XXX i o 1,082,816 227 D,0, & ST R D,0, & CHRURURY 1,032,816

12.03 Commercial Mortgage-Backed Securities

12.04 Other Loan-Backed and Structured Securities . |-

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

................... 251,520

B R, 6,830,763

12.09 Totals ... e 6,830,763 e 13,977,132 e 14,342,019 [oeiiine 2,755,595 JOAT |0 [, 37,932,550 | 10000 o D,0. ¢ SRR D,0, & CHUI RN 32,807,609 |..oevvinnennn 5,124,941

12.10 Line 12.09 as a % of Col. 7 18.0 36.8 37.8 7.3 0.1 0.0 100.0 XXX XXX XXX 86.5 13.5
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccceveririnienininiiiniis foeeieeiceeen 2,132,700 |.ooeeenee 14,355,186 |.............. 11,867,701 [ooeciee 3,891,493 |0 o XXX o XXX e o XX [ 32,247,081 | 94,8 . 25,923,601 ..o 6,323,480

13.02 Residential Mortgage-Backed Securities
13.03 Commercial Mortgage-Backed Securities

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans
13.08 Unaffiliated Certificates of Deposi

.252,010 |...
170,832 |...

..567,366 |..

.254,430

B 2,

13.09 Totals 555,542 |......coceee 14,922,553 |.............. 12,373,918 [ 4,127,974 [l 21,516 | (VN D\9,0 TN RURR D.9,0 TN RUNN 34,001,503 | 100.0 fooiens 27,678,023

13.10 Line 13.09 as a % of Col. 9 7.5 43.9 36.4 12.1 0.1 0.0 XXX XXX 100.0 XXX 81.4
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 5,477,457 |.......co.. 11,001,293 |.............. 12,429,773 |.oceeis 2,524,750 |..ocoviiiciiien0 [ 31,523,273 25,923,601 31,523,273

14.02 Residential Mortgage-Backed Securities .182,044 |... ..340,934 |. .251,951 ..230,845 |.. 1,032,816 |. 1,331,803 |. ...1,032,816 |..

14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees

14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12

................ 2,755,595

..8.4

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

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAI ........cc.iiiiiiiiiii et b bt e e b e bbbttt et e b ea e e et sne st nnenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total NONAdMItEEd @MOUNLS ..o e e e e e e e e e e e e e e d e e e e e

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

250,084

250,084

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 of prior year ...........cccccevevevens foereeenieiiicecccc (O T (O [0
2. Cost of cash equivalents aCQUIrEM .............ccceueveveeccueeeeeeeeeeceeee e e 506,358 |.c.covvviriiieiennns 497,325 i, 9,033 |
3. ACCIUAI OF DISCOUNL ... [orneesine e 1,322 [ 1,322 | [0 T
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiuiriiriieieieieieeeesieie et senes [oesesesseneneeseee s (O T (O [0
6. Deduct consideration received on diSPOSAIS .............coccovevivevereeeeeeieeieieieieiens |rereseeeeeeeenenes 9,082 v (U 9,032 |
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB59) ettt [reneen e 498,648 |......ccovvvevenene 498,647 | ) ST
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e (U N [V RN (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 498,648 498,647 1

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

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

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

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

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

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-2A-7 ..... UNITED STATES TREASURY LA e 559,558 |...91.2578 |.....coeeeiinnnnn 501,918 |oevvnnniinnnnd 550,000 [......cevvnunnnns 558,077 [covveviivnnnnnnnd 0 fooeereeen (2,281) |0 feinl0 | 1.500 |...... LA | o S FOR T 1 T 8,250 |....12/18/2020 ...|....08/15/2026 ...
912828-20-1 ..... UNITED STATES TREASURY .. LA .. 199,860 |...97.7617 |... . 200,000 |.. ...199,986 O e 21 el [0 e 1.375 |...... 1.385 ....09/27/2016 ...|....08/31/2023 ...
912828-4L-1 ..... UNITED STATES TREASLRY .. LA ... 99,277 |...99.4414 |... . 100,000 |.. O e 182 o0 [0 e 2.750 |...... 2.907 ....06/22/2018 ...|....04/30/2023 ...
912828-42-0 ..... UNITED STATES TREASURY .. LA .. 196,727 |...96.2031 |... . 200,000 |.. . O [ 474 |0 0 e 2.750 |...... 3.013 ....09/19/2018 ...|....08/31/2025 ...
912828-5N-6 ..... UNITED STATES TREASLRY .. LA .. 340,826 |...96.3086 |... ..350,000 |.. ....341,639 O el 818 0 [0 2.875 |...... 3.749 ....00/13/2022 ...|....11/30/2025 ...
912828-6B-1 ..... UNITED STATES TREASURY .. LA .. 508,066 |...92.6250 |... . 500,000 |.. ....505,227 O [ (783) |0 o0 e 2.625 |...... 2.440 ...08/22/2019 ...|....02/15/2029 ...
912828-65-4 ..... UNITED STATES TREASLRY .. LA .. 285,527 |...94.5664 |... . 300,000 |.. ....286,590 O e 1,083 |0 [0 e 2.375 |...... 3.818 ....00/19/2022 ...|....04/30/2026 ...
912828-6X-3 ..... UNITED STATES TREASURY .. LA ...93.6797 |... . 300,000 |.. ....287,538 O [ 1,143 |0 0 e 2125 |...... 3.426 ....08/31/2022 ...|....05/31/2026 ...
912828-J2-7 . UNITED STATES TREASURY LA ...95.2070 |. ..452,000 .448,168 |.. .0 .2.000 |......2.412 . 12/22/2017 .. 02/15/2025
912828-J2-7 . UNITED STATES TREASURY LA ...95.2070 |. 48,000 .. 47,59 |.. .0 .2.000 |......2.412 ....12/22/2017 .. 02/15/2025
912828-S3-5 . UNITED STATES TREASURY LA ...98.4258 |. .. ..275,000 .275,09 |.. .0 ......1.375 |......1.305 ....06/30/2016 .. 06/30/2023 ...
912828-V9-8 ..... UNITED STATES TREASURY .. LA .. 192,883 ]...93.1914 |... . 200,000 |.. ....193,686 O e 803 |0 o0 e 2.250 |...... 3.0M ....06/08/2022 ...|....02/15/2027 ...
912828-\B-3 ..... UNITED STATES TREASLRY .. LA .. 901,512 ]...98.9531 |... . 900,000 |.. ....900, 169 LU R 157 DN PO | N RPN | ) AN 1.750 |...... 1.699 ....12/17/2019 ...|....05/15/2023 ...
912828-114-8 ..... UNITED STATES TREASURY .. LA .. 497,207 |...97.1133 |... . 500,000 |.. ....499,504 O [ 418 |0 0 e 2125 |...... 2.212 ...03/29/2017 ...|....02/29/2024 ...
912828-79-4 ..... UNITED STATES TREASLRY .. LA .. 108,098 |...85.4453 |... . 100,000 |.. ....105,949 O e (814) |0 [0 e 1.500 |...... 0.644 ....05/04/2020 ...|....02/15/2030 ...
912828-20-6 ..... UNITED STATES TREASURY .. LA .. 197,336 |...79.3750 |... . 200,000 |.. ... 198,006 O o262 |0 o0 e 0.625 |...... 0.764 ....06/03/2020 ...|....05/15/2030 ...
91282C-AV-3 ..... UNITED STATES TREASLRY .. LA .. 344,340 |...80.1797 |... ..350,000 |.. ....345,438 O 883 |0 [0 0.875 |...... 1.048 ....01/07/2021 ...|....11/15/2030 ...
912820-CS-8 ... UNITED STATES TREASURY .. LA .. 148,693 |...81.3633 |... 122,045 |.... . 150,000 |.. ... 148,860 O [ 124 |0 0 e 1.250 |...... 1.344 ....08/25/2021 ...|....08/15/2031 ...
912820-DJ-7 ... UNITED STATES TREASLRY .. .. 148,576 |...81.6797 |... 122,520 |.... . 150,000 |.. ....148,713 O o 136 |0 [0 e 1.375 |...... 1.479 ....12/27/2021 ...|....11/15/2031 ...
91282C-DY-4 . UNITED STATES TREASURY 198,031 |...85.1328 |. ..170,266 |. . 200,000 198,179 |.. .0 .1.875 |......1.985 ....03/10/2022 .. 02/15/2032
91282C-EF-4 . UNITED STATES TREASURY .1 501,309 |...93.9805 |. .501,121 |.. .0 ......2.500 |......2.444 ...08/30/2022 .. 03/31/2027 ...
91282C-FZ-9 ..... UNITED STATES TREASLRY .. ] eeeneeeen |- TLAFE .. 249,043 ]...99.6172 |... .. 249, .. ....249,044 O e 0 0 3.875 [...... 3.961 ...12/29/2022 ... |....11/30/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Obligations 6,726,086 | XXX 6,322,065 6,775,000 6,737,199 0 XXX XXX XXX XXX
36179V-DN-7 ..... G2 MA6409 - RMBS ... T . 53,731 ...90.0401 |... ...52,333 |.. JLO I Y & (1 I APPSR | B IR | B AU 3.000 |...... 2129 ....01/23/2020 ...|....01/20/2050 ...
36179V-20-6 ..... G2 MA7051 - RMBS . 156,858 |...84.4884 |. .0 .2.000 |......1.360 ... 12/17/2020 ..
361790-NE-4 ..... G2 MA7589 - RMBS . 229,212 |...86.9446 |. .0 (104) . .2.500 |......1.986 ....00/23/2021 ..
38380T-PZ-3 ..... GNR 2016-173 CT - CMO/RVBS . 69,797 |...97.8149 |. .0 (117) | ......3.000 |......2.481 ....12/18/2019 ..
383821-DR-5 ... GNR 2021-117 PC - CMO/RMBS .. .. .. 274,819 |...87.8589 |... .. 274,132 0 . (464 [0 0 [ 2.000 |...... 1.654 ...07/01/2021 ... {....
0029999999. Subtotal - Bonds - U.S. Governments - R
Securities 784,417 | XXX 671,493 763,243 784,526 0 226 XXX XXX XXX 1,466 17,586 XXX XXX
0109999999. Total - U.S. Government Bonds 7,510,503 | XXX 6,993,558 7,538,243 7,521,725 0 3,607 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 XXX XXX
373385-CB-7 . GEORGIA ST 1AFE .. 424,416 |...84.6960 |. ..338,784 |. . 400,000 413,911 .. .0 (3,205) | ...08/14/2019 .. 02/01/2037
373385-FX-6 ..... [GEORGIA ST 1AFE . 201,674 |...73.7720 |. . 200,000 .201,297 |.. .0 (162) |. ...08/19/2020 .. 08/01/2032
419792-J7-2 . HAWAILL ST . .1.CFE .. 250,000 |. 100.7300 |. ..250,000 .250,000 |.. .0 .0 | ....10/20/2022 .. 10/01/2028 ...
546417-DC-7 . LOUISIANA ST .1.DFE .. ,068,936 |. 111.5230 |. . 800,000 .996,856 |.. .0 .. (25,973) | ...03/05/2020 .. 03/01/2035 ...
605581-MH-7 ..... MISSISSIPPI ST ... .. 1.CFE ..|... ..200,000 |...87.4950 |... . 200,000 |.. ... 200,000 0. ....09/27/2019 ...|....10/01/2028 ...
612103-YQ-8 ..... MONTANA ST i .. 1.BFE ..|... .. 175,000 |...77.2580 |... . 175,000 |.. ... 175,000 0 . ....09/30/2020 ...|....08/01/2030 ...
644682-D7-8 ..... NEW HAMPSHIRE ST . B L .. 1.B FE ..|... ,124,791 |. 100.0690 |... ..950,000 |.. ....953,004 0. ....02/07/2012 ...|....03/01/2023 ...
644682-D7-8 ..... NEW HAMPSHIRE ST . N L .. 1.BFE ..|... ,835,185 |. 100.0690 |... .1,550,000 |.. ,554,901 0 . ...02/07/2012 ...|....03/01/2023 ...
644682-N4-4 ... NEW HAMPSHIRE ST . B L .. 1.B FE ..|... .. 142,025 |...97.4780 |... ... 130,000 |.. 135,883 0. ....02/03/2012 ...|....06/01/2030 ...
644682-N4-4 NEW HAMPSHIRE ST . N L .. 1.BFE ..|... .. 546,250 |...97.4780 |... 487,390 |.... . 500,000 |.. ...522,628 0 . ...02/03/2012 ...|....06/01/2030 ...
649791-PU-8 . NEW YORK ST . 1 .1.BFE .. ...88.0140 |. ..176,028 |. . 200,000 .200,130 |.. .0 ....10/29/2019 .. 02/15/2029 ...
677522-44-0 . OHIO ST . 1 .1.BFE .. .. 78.1610 |. ..234,483 |. . 300,000 300,000 |.. .0 ....06/18/2020 .. 08/01/2031 ...
677522-SR-6 ..... OHIO ST ... 1. .. 1.BFE ..|.. .. 199,344 ]...96.2920 |... 192,584 |.... . 200,000 |.. ...199,777 0. ...03/28/2019 ...|....11/01/2024 ...




L'oL3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
68608K-NE-4 ..... L0 RN RN Y T .. 1.BFE .. . 101.3280 |......eeeeeeeenn 60,797 |oninnniiinnnnn 80,000 |oiiiiiiiinnnnnnnnn 80,299 |0 e (176) 0 [0 5.742 |...... 5.409 [FA ..o |eviinnniiinnns 1,436 [ooeeiiiiinnnnns 3,445 |....02/04/2009 ... |....08/01/2024 ...
76222R-YC-0 ..... RHODE ISLAND ST & PROVIDENCE PLANTATIONS .. |- 1.CFE ... ...98.0340 |... eeeeneneeeeennn 100,494 |0 e (360) [0 0 e 3.000 |...... 2.620 [MN ...... ....04/17/2019 ...|....05/01/2024 ...
76222R-YD-8 ..... RHODE ISLAND ST & PROVIDENCE PLANTATIONS .. |- 1.CFE ... . ...96.4740 |... . . 200,000 |.. . 0 . RPN | N . 3.000 |...... 2.650 [MN ...... ....04/17/2019 ...|....05/01/2025 ...
882723-PZ-6 ..... TEXAS ST i ieeimri e e e e eneeia e e eerennaaeeeenennnns L LAFE s 294,797 |...98.5820 [......cceennnnnns 271,101 [oiiiiininnnnns 275,000 [...ooiieennnnnnns 281,805 [...oieeeennnnnnss (U] R (3,768) [-oeeeennnnaes 0 fooeeeiieenennnn0 foeees 3.908 |...... 2.452 | A0 ...... ...06/07/2019 ...|....10/01/2031 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 7,330,315 | XXX 6,282,339 6,490,000 6,747,557 0 (85,368) 0 0 XXX XXX XXX 78,601 254,365 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 7,330,315 | XXX 6,282,339 6,490,000 6,747,557 0 (85,368) 0 0 [ XXX XXX XXX 78,601 254,365 XXX XXX
212204-0P-7 ... CONTRA COSTA CALIF CMNTY COLLEGE DIST .. 1.BFE ..|... .. 250,000 |...79.3690 |... ....250,000 0 . ...08/29/2019 ...|....08/01/2033 ...
212204-D-0 ..... CONTRA COSTA CALIF CMNTY COLLEGE DIST .. 1.B FE ..|... ..200,000 |...97.2500 |... ... 200,000 0. ....09/16/2022 ...|....08/01/2027 ...
64763F-IY-1 ..... NEW ORLEANS LA ... |- 1L.FFE ... .. 102,625 |...96.7810 |... ....100,958 0 . ....06/04/2019 ...|....12/01/2024 ...
64763F-XK-0 ..... NEW ORLEANS LA ... |- LFFE ... .. 260,000 |...91.6040 |... .. 260,000 0. ....09/17/2019 ...|....12/01/2026 ...
64763F-XK-0 ..... NEW ORLEANS LA ... .. 1.F FE ..|... ... 40,000 |...91.6040 |... . . 0 . ....09/17/2019 ...|....12/01/2026 ...
64966M-EF-2 ..... NEW YORK N Y |- 1.CFE ... ..300,390 |...96.0550 |... . 300,000 |.. 0. ....08/03/2016 ...|....08/01/2024 ...
678519-C4-9 ..... OKLAHOMA CITY OKLA - TAFE L. .. 50,000 |...93.0830 |... ...50,000 |.. 0 . ....04/17/2019 ...|....03/01/2028 ...
758449-SC-7 . REEDY CREEK IMPT DIST FLA .. 1.DFE .. ... 77.4290 |. . 200,000 .0 ...02/12/2020 .. 06/01/2031 ...
95736V-FA-5 ..... WESTCHESTER CNTY N Y . e | 1B FE L . 102.2530 |... . 300,000 |. ....308,987 0 . ... 12/15/2022 ...|....12/15/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations XXX ,700,000 1,710,341 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX ,700,000 1,710,341 0 XXX XXX
052414-RX-9 ..... AUSTIN TEX ELEC UTIL SYS REV .. 1.DFE .. ...86.3940 0 ....06/23/2019 ...|....11/15/2031 ...
052414-TD-1 AUSTIN TEX ELEC UTIL SYS REV .. 1.DFE ..|... ...85.3350 |... 0 . ....07/31/2019 ...|....11/15/2030 ...
072024-WS-7 ..... [BAY AREA TOLL AUTH CALIF TOLL BRDG REV . .1.CFE .. ...87.6020 |. .0 ....09/20/2019 .. 04/01/2031 ...
19954K-AD-3 . COLUMBUS OHIO REGL ARPT AUTH CUSTOMER FA .. 1.G FE .. ...96.3330 |. .0 ....04/18/2019 .. 12/15/2024 ...
20775C-Y2-4 . CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .. 1.AFE .. ...88.0120 |. . .0 ....07/17/2019 .. 05/15/2029 ...
270618-DS-7 ..... EAST BATON ROUGE LA SEW COMMN REV |- 1.DFE ... . ...98.6500 |... ....250,154 0 . ...12/10/2014 ...|....02/01/2024 ...
270618-Dz-1 ..... EAST BATON ROUGE LA SEW COMMN REV .. .. 1.DFE ..|... .. 139,044 |...98.6460 |... ....139,151 0. ....00/22/2022 ...|....02/01/2031 ...
270618-G0-8 ..... EAST BATON ROUGE LA SEW COMMN REV .. .. 1.DFE ..|... .. 250,000 |...82.9210 |... ....250,000 0 . ....07/31/2020 ...|....02/01/2029 ...
38611T-DC-8 ..... GRAND PARKIVAY TRANSN CORP TEX SYS TOLL R . .. 1.CFE ..|... ..100,000 |...83.1830 |... ... 100,000 0. ....02/12/2020 ...}|....10/01/2030 ...
451174-AD-8 ..... IDAHO ENERGY RES AUTH TRANSMISSION FACS ... .. 1.CFE ..|... ..100,000 |...91.2740 |... ... 100,000 0 . ....09/12/2017 ...|....09/01/2028 ...
ATTT0V-AY-6 ..... JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ ... |- 1.DFE ... .. 211,096 |...96.9500 |... ....207,255 0. ....04/03/2019 ...}|....01/01/2029 ...
54627D-BV-2 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... B .. 1.AFE ..|... .. 136,950 |...96.3090 |... 131,895 |.... . . ... 136,950 0 . N ....07/22/2015 ...|....12/01/2038 ...
54628C-KP-6 ..... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & ... 2. .. 1.CFE ..|... ...82.6890 |... 558,151 |.... ... 675,000 |.. 699,066 O o (3,227) | ...03/02/2020 ... |....12/01/2030 ...
54628C-MK-5 . LOUISIANA LOC GOVT ENVIRONMENTAL FACS & 1 1EFE .. ...89.9140 |. ..989,054 |. .1,100,000 ,034,785 |.. .0 1,44 ....11/18/2022 .. 02/01/2026
54628C-1IE-8 ..... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & 2 .1EFE .. ...76.3660 |. ..381,830 | . 500,000 500,000 |.. .0 ...08/05/2021 .. 10/01/2032
546475-TT-1 ..... LOUISIANA ST GAS & FUELS TAX REV ... 1 .1.DFE .. ...80.6430 |. ..403,215 |. . 500,000 500,000 |.. .0 ....08/21/2020 .. 05/01/2030
546475-T2-7 ..... LOUISIANA ST GAS & FUELS TAX REV 1 .1.DFE .. ...72.1530 |. 72,153 . 100,000 ..97,946 |.. .0 ....03/06/2021 .. 05/01/2036 ...
546475-T2-7 ..... LOUISIANA ST GAS & FUELS TAX REV ... N .1.DFE .. ...72.1530 |. ..288,612 . 400,000 .391,791 |.. .0 ....08/05/2021 .. 05/01/2036 ...
54651R-DK-2 ... LOUISIANA ST UNCLAIMED PPTY SPL REV .. A1 [ LEFE L ...75.9850 |... 569,888 |.... . 750,000 |.. ....150,197 0. ...02/08/2021 ...|....09/01/2031 ...
574297-DZ-7 ..... MARYLAND ST STAD AUTH SPORTS FACS LEASE ... e [ 1B FE L ...90.1250 |... 121,669 |.... ..135,000 |.. ....135,000 0 . ....05/08/2019 ...|....03/01/2029 ...
574297-DZ-7 ..... MARYLAND ST STAD AUTH SPORTS FACS LEASE ... A1 [ 1B FE L ...90.1250 |... 103,644 |.... . 115,000 |.. ... 115,000 0. ...05/08/2019 ...|....03/01/2029 ...
576051-2K-5 ..... MASSACHUSETTS ST WTR RES AUTH . o 1B FE L ...86.9610 |... 652,208 |.... . 750,000 |.. ....651,989 0 . ....11/18/2022 ...|....08/01/2027 ...
5447T-XS-T7 ..... MICHIGAN FIN AUTH REV A1 [ 1D FE L ...90.2430 |... 135,365 |.... . 150,000 |.. ... 150,000 0. ....12/05/2019 ...|....12/01/2027 ...
594698-TB-8 ..... MICHIGAN ST STRATEGIC FD LTD OBLIG REV . N L .. 1.CFE ..|... ...84.2710 |... 252,813 |.... . 300,000 |.. .. 300,000 0 . ....08/08/2022 ...|....10/15/2029 ...
647677-AF-0 ..... NEW ORLEANS NAVY HOUSING LLC .............. 1 .1EFE .. ...94.0690 |. ..470,345 |. . 500,000 500,000 |.. .0 ...01/12/2012 .. 12/16/2029 ...
64971X-AW-8 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH 1 1.A FE .. ...94.7950 |. ..644,606 |. . 680,000 647,489 |.. .0 ....11/18/2022 .. 08/01/2025 ...
64990F-S9-6 ..... NEW YORK STATE DORMITORY AUTHORITY ... 1.BFE ..|... ...88.5260 |... 265,578 |.... . 300,000 |.. ...285,105 0. ...06/19/2022 ... |....02/15/2028 ...
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68607V-26-5 ..... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE ....coevvvnnfonn voe ] ueeeen [T i LACFE s 125,000 |...99.5190 |....oeneennnnnn 124,399 [o.ooeeinnnnnn 125,000 )eeeennnnn125,000 foennnneen (O S | R PN | AR | B EN 2.455 |...... 2.455 ....03/28/2019 ...|....04/01/2023 ...
68607V-29-9 ..... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE ... |- 1.CFE ... ... 75,000 |...94.1360 |... JL I N | [ ARt | B IEUPRPRRTIN | B AT 2.715 |...... 2.715 ....03/28/2019 ...|....04/01/2026 ...
709235-P3-3 ..... PENNSYLVANIA ST UNIV |- 1.CFE ... ..300,000 |...84.8210 |... O o0 o0 [0 2.209 |...... 2.209 ....02/05/2020 ...|....09/01/2029 ...
79765R-41-6 ..... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL ... .. 1.DFE ..|... ..200,000 |...83.3040 |... JLO I N | I ARt | B APPSR | B FOT 2.803 |...... 2.802 ....12/13/2019 ...|....11/01/2031 ...
79771F-BV-8 ..... SAN FRANCISCO CALIF CITY & CONTY PUB UTIL .... .. 1.DFE ..|... .. 260,000 |...79.3730 |... O o0 o0 [0 e 1.988 |...... 1.988 ....10/08/2020 ...|....11/01/2031 ...
79771F-BV-8 ..... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL ... .. 1.DFE ..|... ... 40,000 |...79.3730 |... O o0 0 o0 e 1.988 |...... 1.988 ....10/08/2020 ...|....11/01/2031 ...
80168A-BZ-9 ..... SANTA CLARA VY CALIF WTR DIST WTR SYS RE .... .. 1.B FE ..|... .. 175,000 |...95.8480 |... O 0 o0 [0 e 2.782 |...... 2.782 ....04/10/2019 ...|....06/01/2025 ...
80168A-CB-1 ..... SANTA CLARA VY CALIF WTR DIST WTR SYS RE .... .. 1.BFE ..|... .. 75,000 |...93.1710 |... O o0 0 o0 e 2.9% |...... 2.9% ....04/10/2019 ...|....06/01/2027 ...
80168A-CC-9 ..... SANTA CLARA VY CALIF WTR DIST WTR SYS RE . .1.BFE .. ...92.0120 |. .0 3114 |......3.114 ....04/10/2019 .. 06/01/2028
82707B-DU-0 ..... [SILICON VY CLEAN WTR CALIF WASTENTR REV .. .1.CFE .. ...78.6750 |. .0 .2.082 |......2.082 ....08/03/2021 .. 08/01/2032
86932U-CJ-2 ..... [SUSTAINABLE ENERGY UTIL INC DEL ENERGY E . .. 1.BFE .. ...84.5420 |. . A .0 ..n2.444 0002151 ...12/18/2020 .. 09/15/2030 ...
88213A-HI-0 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY |- TAFE L ...96.3590 |... ...48,180 |.... O [ (145) |0 o0 e 3.031 [...... 2.716 ....04/18/2019 ...|....05/15/2025 ...
91417K-3C-3 ..... UNIVERSITY COLO ENTERPRISE SYS REV ... |- 1B FE ... ...84.6550 |... ...59,289 |.... O 0 o0 [0 e 2.7%6 |...... 2.756 ....07/10/2019 ...|....06/01/2031 ...
914440-UN-0 ... UNIVERSITY MASS BLDG AUTH PROJ REV ... |- 1.CFE ..|... . ...89.8390 |... ..269,517 |.... .. . JLO N N | [ AP | B IR | B AU 2.909 |...... 2.909 ....03/16/2022 ...|....11/01/2028 ...
92813T-EE-6 ..... VIRGINIA ST HSG DEV AUTH HOMEOWNERSHIP M .........coufees o] ooeeenn] coeeeeis L ABFE i 119,630 |...91.9250 |....ooeiiinnnnnn 113,959 |ovvviiiiinnns 123,969 |...ooovivvnnnnnns 120,002 [.oooiveeennnnns 0 fooeeiiiinenn 138 v o0 [, 3.250 |...... 3.461 ...08/28/2014 ...|....08/25/2042 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 11,565,409 [ XXX 10,132,585 11,735,919 11,555,693 0 XXX XXX XXX XXX
31335A-BE-7 ..... FH G60037 - RMBS 1.4 .. 144,596 |...91.235%6 |... ..135,697 |.... .. 148,732 |.. ... 144,212 LU R (< 1[0 DN N | N RPN | ) F 3.000 |...... 3.515 ....08/08/2018 ...|....10/01/2043 ...
3133TH-V7-9 ..... FHR 2113 QG - CMO/RMBS .. ... 24,016 |. 101.7234 |... 22,725 ... ...22,340 |.. 0 [ (116) el o0 e 6.000 |...... 3.560 ...01/21/2010 ...|....01/15/2029 ...
3138WA-RA-7 ..... FN AS1380 - RMBS . 11,394 |...98.3376 |... ...10,374 ... ...10,550 |.. O 824 |0 [0 4.500 |...... 1.634 ....08/14/2014 ...|....12/01/2043 ...
54627D-BX-8 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV .......... . 67,895 |...94.5670 |... ...64,206 |.... ...67,8% |.. O 0 0 o0 2.875 [...... 2.875 ...04/18/2017 ...|....11/01/2038 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue
Backed Securities 247,900 [ XXX 233,002 249,517 248,289 XXX XXX 686 8,229 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 11,813,309 | XXX 10,365,587 11,985,436 11,803,982 XXX XXX 73,208 237,949 XXX XXX
00206R-AB-8 ..... ATET INC e e S0 [P | I L 2BFE |t 211,182 |. 104.7735 |.ccevvrenenens 209,547 |.eeeeeiiann 200,000 [-eeeemnnneeenes 207,552 |eeeeeeeeeeennn0 e (850) |0 e l0 |....6.800 |...... 6.376 ...10/03/2006 ...|[....05/15/2036 ...
025816-BR-9 ..... AMERICAN EXPRESS CO | 1R FE L ..99,937 |...96.7613 |... ...9,761 |.... 100,000 |oeevveinninennnnnn 99,983 [0 il o0 000002232000 |- 3.009 ....10/23/2017 ...|....10/30/2024 ...
026650-CJ-8 ..... AMERICAN HONDA FINANCE CORP .... |- 1.GFE ... . 99,827 |...99.2420 |... ...99,242 |.... . 100,000 |oeeereunieeeennnn99,980 foeiiiiiininn0 e e 36 [0 0]l 30450 |l 3.488 ...07/11/2018 ...|....07/14/2023 ...
037833-CJ-7 ..... APPLE INC .. 1.B FE ..|... .. 192,733 ]...95.7973 |... ..191,595 |.... . 200,000 |.. 192,926 |0 [ 193 0 [0 00080350 4.298 ....11/18/2022 ...|....02/09/2027 ...
05348E-AV-1 ..... AVALONBAY COMMUNITIES INC . .. 1.G FE ..|... .. 105,352 |...96.3730 |... . 100,000 |.. 101,474 0 e (649) |0 0 ]l 80450 2.747 ....07/22/2016 ...|....06/01/2025 ...
114259-AT-1 ... BROOKLYN UNION GAS CO .. 2.AFE ..|... .. 100,000 |...90.1509 |... . 100,000 |.. ... 100,000 |eeeeniiiiinnnnn0 fooniiiiiiin0 0 000003865 . 3.865 ....02/27/2019 ...|....03/04/2029 ...
13645R-AY-0 ..... CANADIAN PACIFIC RAILWAY CO . .2.BFE .. 102,249 |...95.4612 |. . 100,000 101,324 |.. L3717 ....08/21/2018 .. 06/01/2028
14040H-BT-1 ..... CAPITAL ONE FINANCIAL CORP .. L2.AFE .. . 48,805 |...96.5620 |. 50,000 ..49,647 |.. .3.704 ....02/13/2018 .. 10/30/2024
14040H-BT-1 ..... CAPITAL ONE FINANCIAL CORP ..... L2.AFE .. . 97,610 |...96.5620 |. . 100,000 ..99,293 |.. .3.704 ....02/13/2018 .. 10/30/2024
186108-CK-0 ..... CLEVELAND ELECTRIC ILLUMINATING CO .2.BFE .. . 99,704 |...91.2548 |. . 100,000 ..99,841 |.. .3.534 ....10/02/2017 .. 04/01/2028 ...
2027A0-KB-4 ..... COMMONWEALTH BANK OF AUSTRALIA ... .. 1.DFE .. ..99,941 [...97.7369 |. . 100,000 ..99,983 |.. ......3.363 ....02/25/2019 .. 06/04/2024 ...
24703T-AA-4 ..... DELL INTERNATIONAL LLC .. 2.BFE ..|... . 100.0624 |... 026,000 |oeieviiininnnnnnnn 26,020 fonniiiinnnnn0 i (69) [0 0]l 50450 |l 5.179 ....05/18/2016 ...|....06/15/2023 ...
26443C-AH-6 ... DUKE UNIVERSITY HEALTH SYSTEM INC .. .. 1.DFE ..|... ...83.9121 |... 100,000 |oeeevnunieeeennn 100,000 foeeneeeennneenn0 oveeiiiiiieeee0 0 o0 el 2,552 | 2.552 ....01/08/2020 ...|....06/01/2029 ...
278265-AE-3 ..... MORGAN STANLEY .. 1.G FE ..|... ...93.28%8 |... . 100,000 |oeeeveenninennnnnn 99,830 foiiiiiiniennn0 i 36 o0 00000032500 |- 3.543 ....04/03/2017 ...|....04/06/2027 ...
31677A-AB-0 ..... FIFTH THIRD BANK NA (OHI0) .. .. 2.AFE ..|... . ...95.4292 |... 200,000 |eeerrrunneeeennnn203,044 foiiiiiieen0 e (91 [0 0 )01 80850 |- 3.333 ....05/11/2016 ...|....03/15/2026 ...
369550-BD-9 ... GENERAL DYNAMICS CORP .. 1.G FE ..|... .. 149,424 1...99.4427 |... . 150,000 Joeevveenninnnnnnn 149,985 [0 i 120 [0 000000030375 | 3.458 ....05/08/2018 ...|....05/15/2023 ...
391380-AA-3 GREAT-WEST LIFECO FINANCE 2018 LP .. .. 1.F FE ..|... . 99,674 |...93.8869 |... . 100,000 Joeeernnieeeeennn 99,811 o0 e 31 0 0 ]l 40047 | 4.086 ....05/15/2018 ...|....05/17/2028 ...
445658-CF-2 . J B HUNT TRANSPORT SERVICES INC L2.AFE .. ..49,997 |...97.0360 |. 50,000 .3.875 ....02/26/2019 .. 03/01/2026 ...
494368-BU-6 ..... [KIMBERLY-CLARK CORP 1FFE .. ..94,351[...94.3262 |. 100,000 .3.624 ....09/07/2018 .. 02/15/2026
497266-AC-0 ..... [KIRBY CORP ... .2.CFE .. ..99,859 [...90.7866 |. 100,000 .4.216 ....02/07/2018 .. 03/01/2028
501044-CS-8 . KROGER CO . L2.AFE .. 104,897 |...99.1531 100,000 .. ... 2.905 ....08/30/2017 .. 08/01/2023 ...
539439-AQ-2 ...... LLOYDS BANKING GROUP PLC .. .. 1.GFE ..|.. .. 188,548 |...90.2007 |... . 200,000 |.. L A92,779 0 o 1,068 0 el 080574 L 4.280 ...03/15/2018 ...|....11/07/2028 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

SCHEDULE D - PART 1

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

Number

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
539830-BH-1 ..... LOCKHEED MARTIN CORP ......vivvvvenniiiiininiieecnnnnnns L AGFE e 48,943 1...97.2355 |.iiiiiiiiinnnns 48,618 |..eeiiiiiininnnns 50,000 0 fooeiriiinnnn 139 |0 0 3.550 |...... 3.871 ....06/15/2018 ...|....01/15/2026 ...
55279H-AK-6 ..... MANUFACTURERS AND TRADERS TRUST CO . .. 1.G FE ..|... ...95.6317 |... . .. O o586 |0 o0 e 2.900 |...... 5.091 ....11/18/2022 ...|....02/06/2025 ...
58013V-FE-9 ..... MCDONALD'S CORP .. 2.AFE ..|... ...99.6225 |... . 100,000 |.. L Y A N | RN | B FON 3.350 |...... 3.357 ....03/14/2018 ...|....04/01/2023 ...
606822-BD-5 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . .. 1.G FE ..|... . ...97.9371 . 100,000 |.. JLO I N | [ APPSRt | B IR | B FOT 3.407 |...... 3.406 ....02/26/2019 ...|....03/07/2024 ...
67103H-AF-4 ..... O'REILLY AUTOMOTIVE INC .. 2.AFE ..|... ... 97,852 |...94.2171 |... . 100,000 |.. LU Y 72() I N | I RPN | ) A 3.600 |...... 3.870 ....02/13/2018 ...|....09/01/2027 ...
74340X-BX-8 ..... PROLOGIS LP .. 1.G FE ..|... ... 98,926 |...95.2398 |... . 100,000 |.. O 102 |0 o0 e 4.000 |...... 4.131 ....09/04/2018 ...|....09/15/2028 ...
74460D-AC-3 ..... PUBLIC STORAGE ... .. 1.F FE ..|... .. 100,261 |...93.1624 |... . 100,000 |.. LU R 170 N | I RPN | ) AN 3.094 |...... 3.063 ....09/19/2017 ...|....09/15/2027 ...
74460D-AD-1 ..... PUBLIC STORAGE ... .. 1.F FE ..|... ..49,999 |...91.0025 |... O o0 0 o0 e 3.385 |...... 3.385 ....04/10/2019 ...|....05/01/2029 ...
747525-AF-0 ..... QUALCOMM INC ...... 1FFE .. ...97.4157 |. .0 .3.450 |......3.938 ....06/30/2018 ..
808513-Bi-4 ..... CHARLES SCHIIAB CORP ... 1FFE .. ...94.6662 |. .0 .3.300 |......3.101 ....08/21/2017 ..
85440K-AB-0 ..... [LELAND STANFORD JUNIOR UNIVERSITY 1AFE .. ...90.9360 |. . A .0 ......3.089 |......3.018 ....03/22/2019 .. .
855244-AQ-2 ... STARBUCKS CORP .. 2.AFE ..|... ...97.8478 |... 195,696 |.... . 200,000 |.. ....199,929 O i e 25 o0 o0 e 3.800 |...... 3.814 ....08/08/2018 ...|....08/15/2025 ...
86203#-AA-8 ..... STONEHENGE CAPITAL FUND CONNECTICUT IV L . v e TF ] ...96.5580 |... 874,634 |.... ..905,812 |.. 905,812 O 0 o0 [0 8.000 |...... 7.999 ....12/10/2015 ...|....12/15/2025 ...
86208#-AC-9 ..... STONEHENGE CAPITAL FUND CONNECTICUT VI, ... |- 1.CFE ..|... .. 87.8810 |... .. 2,829,460 |.... .3,219,649 |.. .... 3,219,649 JLO N N | [ APPSR | B IR | B AU 8.000 |...... 7.999 ... 12/23/2021 ... |....12/15/2031 ...
89566E-AG-3 ..... TRI-STATE GENERATION AND TRANSMISSION AS . .. 1.G FE ..|... ...96.5692 |... ..111,085 |.... . 115,000 |.. ....114,738 O e 136 |0 [0 e 3.700 |...... 3.830 ....04/30/2018 ...|....11/01/2024 ...
904764-BB-2 ..... UNILEVER CAPITAL CORP .. 1.EFE ..|... ...97.2397 |... ...97,240 |.... . 100,000 |.. JLO I Y1) I AP | B APPSR | B FOU 3.375 |...... 3.653 ....04/25/2018 ...|....03/22/2025 ...
907818-FB-9 ..... UNION PACIFIC CORP .. 1.G FE ..|... ...94.4945 |... ... 94,495 |.... . 100,000 |.. LU RN YA N | I RN | ) F 3.700 |...... 3.748 ....02/21/2019 ...}|....03/01/2029 ...
91324P-CC-4 ...... UNITEDHEALTH GROUP INC .eeveeeeeeeeneeeeeemieeeeees [ vee [ e [T s .. 1.F FE ..|... ...99.6600 |... ...99,660 |.... . 100,000 |.. O [ 316 |0 o0 e 2.875 |...... 3.201 ....03/01/2018 ...|....03/15/2023 ...
931427-A0-1 ..... WALGREENS BOOTS ALLIANCE INC ...cevvvvvenevvviinnnnnens foee e e 1,2 s .. 2.BFE ..|... ...95.1756 |... 237,939 |.... ....249,763 O e 84 0 [0 3.450 |...... 3.480 ....05/26/2016 ...|....06/01/2026 ...
94106L-AZ-2 ..... [WASTE MANAGEMENT INC .... L2.AFE .. ...97.5831 .. 146,375 |. .149,522 |.. .0 .3.500 |......3.741 ....05/17/2018 .. 05/15/2024
961214-EC-3 . WESTPAC BANKING CORP . .. 1.DFE .. ...98.2498 |. 98,250 ..99,992 |.. .0 .3.300 |......3.307 ....02/19/2019 .. 02/26/2024
96145D-AD-7 . WRKCO INC ............. . B .2.BFE .. ...91.6875 |. 91,688 101,700 |.. .0 .3.375 |......2.965 ....12/10/2019 .. 09/15/2027 ...
984851-AD-7 ..... YARA INTERNATIONAL ASA ...iivvveniiiiiiinnniiiiiinninnnns foun e C.. 1,2 .2.BFE .. ..99,596 [...92.2816 |. 92,282 . 100,000 ..99,845 |.. .0 .3.800 |......3.849 ...06/01/2016 .. 06/06/2026 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 9,148,639 | XXX 8,519,380 9,166,462 9,148,692 0 1,762 0 0 XXX XXX XXX 57,126 492,288 XXX XXX
362525-AU-1 ... |GSMS 2019-GC38 A3 = CMBS ...eeveeeeieienninneecennines fooe o] eeeees |4 ......... | 1A e 252,488 |...91.5850 [......cceenennnns 228,963 [..oocvnnieanns 250,000 [...ooeeeennnnnnns 251,520 |eevuuiieeennnnn (U (267) [-oeeeeeeennnnnnns (U [ 3.708 |...... 3.597 [MON ..ooe foeeermnmnninnaennes LA T 9,258 |....02/13/2019 ...|....02/12/2052 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 252,488 [ XXX 228,963 250,000 251,520 0 (267) 0 0] XXX XXX XXX 771 9,258 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 9,401,127 | XXX 8,748,342 9,416,462 9,400,213 0 1,496 0 0 [ XXX XXX XXX 57,898 501,546 XXX XXX
1309999999. Total - Hybrid Securities o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 36,482,904 | XXX 32,817,208 35,867,381 35,899,483 0 (79,394) 0 0 XXX XXX XXX 252,582 1,109,401 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,082,317 | XXX 904,495 1,012,760 1,032,815 0 634 0 0] XXX XXX XXX 2,151 25,815 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 252,488 | XXX 228,963 250,000 251,520 0 (267) 0 0 [ XXX XXX XXX 771 9,258 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 37,767,708 | XXX 33,950,666 37,130, 140 37,183,818 0 (79,027) 0 0 XXX XXX XXX 255,505 1,144,474 XXX XXX

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

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

NONE

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

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912828-5N-6 ......... UNITED STATES TREASURY ... +|--..09/13/2022 ... | SALOMON BROTHERS INC .. ... 340,826 |.. ....350,000 |..
912828-68-4 ......... UNITED STATES TREASURY ... +|----09/19/2022 ... | BARCLAYS CAPITAL INC .. ....285,527 |.. ....300,000 |..
912828-6X-3 ......... UNITED STATES TREASURY ... ...08/31/2022 .. | BARCLAYS CAPITAL INC .. ... 286,39 |.. ....300,000 |..
912828-V9-8 ......... UNITED STATES TREASURY ... .| MORGAN STANLEY €O ....192,883 |.. ....200,000 |..
912820-DY-4 ......... UNITED STATES TREASURY ... .| P Morgan Securities LLC ... ....198,081 |.. .+..200,000 |..
91282C-EF-4 .........|UNITED STATES TREASURY . .| MORGAN STANLEY €O ......... .501,309 .500,000
91282C-FZ-9 ......... [UNITED STATES TREASURY ... ... 12/29/2022 ... | P Morgan Secur 1185 LLC ...ivesersessessessessissistessestestesteste st et sn e s ... 249,043 |.. . 250,000 |.
0109999999. Subtotal - Bonds - U.S. Governments 2,054,014 2,100,000
419792-07-2 ......... eI 10/20/2022 ... [MORGAN STAMLEY 00 ..vrvoveseessesssssesssssessssnssnsesnssnessnssnsssnssnssnsseesnssnssesanssnssnssnsanesseeans | 250,000 |..veviiiiiniiniiienes 250,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 250,000 250,000
212204-MD-0 ......... | CONTRA COSTA CALIF CMNTY COLLEGE DIST .. ...09/16/2022 .. [MORGAN STANLEY CO ...200,000 [.. ...200,000 [..

.| WESTCHESTER ONTY N Y ..ooeeeiiiiieaeenees

...309,030 |..

...300,000 |..

95736V-FA-5 ........ ...12/15/2022 ... [Southwest Securities ..

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 509,030 500,000

270618-DZ-1 ......... EAST BATON ROUGE LA SEW COMMN REV ....eeeeeeeeeeeee e e e e eeeee e e e e e e e e e e e e e e e emnne e e e e e mnnn e e e eemnnnnaees [ neeeeensnnnees ....00/22/2022 ... | SOUtIWEST SECUMTIES werrnueeeeieiieeeeeiee e e e e eee e e e e e e e e e e e e e e e e e e e e e e e ennn e e e e ennnn e e eeennnnnns 139,044 |ooeveeiieie e 140,000

54628C-MK-5 ......... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & .. ...11/18/2022 ... |RAMIREZ & CO. ........... ....629,132 |.. ....700,000 |..

576051-2K-5 ......... MASSACHUSETTS ST WTR RES AUTH .| SALOMON BROTHERS INC .. ....649,703 |.. ....750,000 |..

594698-TB-8 ......... MICHIGAN ST STRATEGIC FD LTD OBLIG REV ... .| SIEBERT BRANDFORD SHANK ... ....300,000 |.. ...300,000 |..

64971X-AW-8 . ..|NEW YORK N Y CITY TRANSITIONAL FIN AUTH .| MORGAN STANLEY CO ... .646,068

64990F-S9-6 . .| NEW YORK STATE DORMITORY AUTHORITY . |PIPER JAFFRAY ... . 283,512

914440-UN-0 . .. [UNIVERSITY MASS BLDG AUTH PROJ REV ... ...03/16/2022 ... [ SALOMON BROTHERS INC .. ....300,000 |.. .

0909999999. Subtotal - Bonds - U.S. Special Revenues 2,947,458 3,170,000

037833-CJ-7 . APPLE INC ...11/18/2022 ... |MORGAN STANLEY CO ... ... 192,733 |.. .200,000 |..

55279H-AK-6 . .. [ MANUFACTURERS AND TRADERS TRUST CO ... ...11718/2022 ... [MORGAN STANLEY 00 ...ieuuunniiiiiuuunniiiiiusunsiisiiesuisiesstessis s esecesnansseseeesnnsseeseennnssesseesnnnsesseesnnnneens |on ... 238,643 |.. .... 250,000 |.

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 431,376 450,000

2509999997. Total - Bonds - Part 3 6,191,878 6,470,000

2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 6,191,878 6,470,000 29,257
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 6,191,878 XXX 29,257
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
36179V-DN-7 .. | G2 MAG409 - RMBS ... ..12/01/2022 . | Paydown ... ... 16,871 ... .. 16,871 .. 17,577 |.. 0 e (707)). .0 .0 ..01/20/2050 .
36179V-ZQ-6 .. | G2 MA7051 - RMBS . ..12/01/2022 .| Paydown . . 25,849 25,849 |.. 26,956 L0 ..(1,108) .0 0 ..12/20/2050 .
361790-NE-4 .. | G2 MA7589 - RMBS ... ..12/01/2022 . | Paydown . . 25,025 ...25,025 |.. 25,869 L0 . (844) .0 N 0 ..09/20/2051 .
38380T-PZ-3 .. | GNR 2016-173 CT - CMO/RMBS ..12/01/2022 .| Paydown . 146,489 . 146,489 |.. . 147,082 L0 . (593) .0 .. 146,489 |. 0 ..10/20/2045 .
383821I-DR-5 ...| GNR 2021-117 PC - CMO/RMBS ........ccevvvvenniii] coennns .12/01/2022 . | Paydown ... ... 23,449 ... , .. 23,855 |.. .. 0. .. (406)]... .0 ...23,449 |.... .. 0. ..07/20/2051 .
0109999999 Subtotal - Bonds - U.S. Governments 237,683 237,683 241,340 0 0 237,683 0 XXX
649791-CM-0 .. |NEW YORK ST 03/01/2022 . [Maturity @ 100.00 .35,000 |. 35,081 L0 .0 35,000 |. 0 ..03/01/2022 .
68608K-NE-4 .. | OREGON ST ... ..08/01/2022 .| Call @ 100.00 ........ ...25,000 ... .. 25,198 |[.. ... 0].. .0 .0 .. ..08/01/2024 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 60,000 60,000 65,157 0 0 0 XXX
64763F-QZ-5 .. |NEW ORLEANS LA . ..12/01/2022 . |Maturity @ 100.00 . ...250,000 ... ... 250,000 .... 250,000 . . 0. .0 0. ..12/01/2022 .
64966H-YE-4 .. [NEW YORK N Y . ..03/01/2022 . | Maturity @ 100.00 . ...250,000 |... ... 250,000 ... 207,143 . 250,621 |. .. 0. .0 . .. 0. ..03/01/2022 .
0709999999. Subtotal Bonds U.S. Political Subd|V|S|ons of States, Territories and Po 500,000 500,000 527,143 500,621 0 0 500,000 0 XXX
31335A-BE-7 .. | FH G60037 - RMBS .......... ..12/01/2022 . | Paydown ... 22,764 |.. 0 .0 ... 23,429 |.... .0 ..10/01/2043 .
3133TH-V7-9 .. |FHR 2113 QG - CMO/RMBS ..12/01/2022 .| Paydown . ..9,423 L0 .0 .8,911 | 0 ..01/15/2029 .
3138WA-RA-7 .. | FN AS1380 - RMBS ... ..12/01/2022 . | Paydown . ..4,359 L0 .0 .3,880 | 0 ..12/01/2043 .
54627D-BV-2 .. | LOUISIANA HSG CORP SINGLE FAMILY MTG REV ..12/01/2022 .|Call @ 100.00 27,114 L0 .0 27,114 |. 0 ..12/01/2038 .
54627D-BX-8 .. | LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... |....... .12/01/2022 . | Paydown . 21,735 |.. 0 .0 L2 21,735 .0 ..11/01/2038 .
64469N-AD-1 .. |NEW HAMPSHIRE ST FED HIlY ..09/01/2022 . |Maturity @ 100.00 .. .200,000 |.. 0. ..0].......... 200,000 |.... 0. ..09/01/2022 .
647677-AF-0 .. |NEW ORLEANS NAVY HOUSING LLC ... . ..09/15/2022 .| Call @ 100.00 .105,000 .. 0 .0 ]..eeen... 105,000 |.... .0 .. 12/15/2029 .
852325-AB-5 ...| ST CHARLES PARISH LA GULF OPPORTUNITY Z0 ....|....... ..06/01/2022 . |Maturity @ 100.00 .. . . .300,964 |.. 0. .0 . 300,000 |.... 0. ..12/01/2040 .
92813T-EE-6 .. | VIRGINIA ST HSG DEV AUTH HOMEOWNERSHIP M ....]....... ..12/01/2022 . | Paydown ....22,864 ... .. 22,107 |.. 0. .0 ... 22,864 |.... .. 0. ..08/25/2042 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 712,933 712,933 718,991 713,466 0 0 712,933 0 XXX
012725-AC-1 .. | ALBEMARLE CORP ......ceevvvveenieeiiiiinerieiniins [ eeeeees ..06/13/2022 .| Call @ 100.00 .....ovvvvee]ovrrmmnnnnnnrinnninns Jovnenennens 102,298 |...covvennnns 100,000 |............ 101,988 |.oevvennnnns 100,943 [oveniiiiiiinnnns 0 [V PO 100,792 [ovveiiviinnnnns 0 ..12/01/2024 .
539830-BH-1 .. | LOCKHEED MARTIN CORP ...eeeereeeeieeenniieeeeens [ ..05/11/2022 .| Call @ 100.00 .. ...50,517 |... 0. .0 ...49,455 |.... 0. ..01/15/2026 .
86203#-AA-8 .. | STONEHENGE CAPITAL FUND CONNECTICUT IV L ....]eeeeeen |o. 12/16/2022 . | Paydown ... 313,299 ... 313,299 0 .0 .0 .. 12/15/2025 .
86208#-AC-9 .. | STONEHENGE CAPITAL FUND CONNECTICUT VI, .....|.eeen. ..12/15/2022 .| Paydown ... .... 780,351 .... 780,351 0. .0 . 0. ..12/15/2031 .
92930R-BB-7 .. | WFRBS 2012-C9 A3 - OMBS ........ccvvvvvnniiinnns ..08/17/2022 .| Paydown ... ... 170,669 ... 173,209 0. . .0 . 170,669 |.... .. 0. . 11/17/2045 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 1 417,134 1 414,319 1,417,790 1 414,830 0 0 0 1,414,566 0 XXX
2509999997. Total - Bonds - Part 4 2,927,750 2,924,935 2,971,306 2,930,535 0 0 0 2,925,337 0 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 2,927,750 2,924,935 2,971,306 2,930,535 0 (5,198) 0 (5,198) 0 2,925,337 0 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 2,927,750 XXX 2,971,306 2,930,535 0 (5,198) 0 (5,198) 0 2,925,337 0 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

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

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

E15, E16
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 o] XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
EAST BATON ROUGE LA SEW COMMN REV ........cccovevvee fennnnnnnns |..06/24/2022 .|P|PEH JAFFRAY ... 02/01/2028 . |.. 0. 250,000 |.... ...250,585 LFA L
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 250,084 0 (501) 0 0 250,000 250,585 3,333 0 XXX XXX XXX 4,000 3,267
0909999999. Total - U.S. Special Revenues Bonds 250,084 0 (501), 0 0 250,000 250,585 3,333 0] XXX XXX XXX 4,000 3,267
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 250,084 0 (501)] 0 0 250,000 250,585 3,333 0of XXX XXX XXX 4,000 3,267
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
2509999999. Total Bonds 250,084 0 (501), 0 0 250,000 250,585 3,333 0] XXX XXX XXX 4,000 3,267
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 0 XXX XXX XXX 0 0
7709999999 - Totals 250,084 0 (501)] 0 0 XXX 250,585 3,333 0] XXX XXX XXX 4,000 3,267
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ...0 1B.. W8 0 DS 250,084 1E .8 .o, 0 1F oS 0 1.8 e 0
1B 0 2B.. .$ .0
1C 0 3B.. .8 .0
1D 0 4B.. .8 .0
1E 0 5B.. 8 .0
1F ...0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

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

Depository Code Interest Year of Current Year Balance *
Bank of New York Mellon oo New York, NY oo | e o 0.000 359,830 |..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 0 359,830 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 359,830 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX

XXX

1. January....)o 270,124 4.
2. February..|l 389,315 5.
3. March 794,875 6. June

634,805

7.

9. September

10. October

57502 | 12,

11.  November...
December

359,830

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
...................... UNITED STATES TREASURY ... .iiiiiisissssiitittttt s sssssssssssssssssssssssssssssssssssssssssnnsssnnsnnnnsnnnnsnnnnnnnsnnnnnnnnnnsnnnnnnn | aeeresesees [eoneeneenns 11/ 18/2022 ivvviinns fovvvnnnnnnnnnnnnnnninnnnnnnn 2,000 |ooiii.02/15/2028 Lo foveeeiiiiiiiiiiiiiiiiiieenennnnn 498,647 [ 3777 | 1,322
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 498,647 3,777 1,322
498,647 3,777 1,322

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

31846V-41-9 ....... FIRST AMER:TRS 0BG V
94975H-29-6 ........ ALLSPRING: TRS+ MM_I

B 12/02/2022
........... 10/04/2022

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

8609999999 - Total Cash Equivalents

498,648

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Line

....498,647 1B ..

coocoo
~
w




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER AMERICAN INSURANCE COMPANY

DEPOSITS

States, Etc.

Type of
Deposit

Purpose of Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3

Book/Adjusted
Carrying Value

4

Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccoooeiiiiiiiiiiicicee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan

Minnesota
MiSSISSIPPI ....veeuveeieeeieiiesieeees

Missouri

Montana
Nebraska

Nevada

New Hampshire

New Jersey .......ccccovveeneeieniieneens

New Mexico
New York

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

Tennessee

Vermont ..
Virginia

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

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate Alien and Other

PROPERTY & CASUALTY RESERVE
WORKER'S COMPENSAT ION

MULTIPLE ...

MULTIPLE
MULTIPLE

Subtotal

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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