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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES ..ottt sesseenen e 3,108,043 |........... 38.065 |........ 3,108,043 |....coovveireenn 0 | 3,108,043
1.02 All OthEr GOVEIMMENLS ........o.vvvieeeecececieieteteeeeeee e e 0 fereeennn 02000 [ O oo O o 0
1.03 U.S. states, territories and possessions, etc. guaranteed 541,779 541,779 541,779
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 110,078 110,078 | 0 e 110,078
1.05 U.S. special revenue and special assessment obligations, etc. non-
Jo UL =11 1=Y=Y [OOSR U U U PSSR TUURRTTUUURI! PN 1,545,758 |........... 18.931 |....... 1,545,758 |....oovcci O 1,545,758 |.......... 18.931
1.06 Industrial and MISCEIANEOUS .............ccocveveveverereeeeeeeeeie e oo 2,601,002 |........... 31.855 |......... 2,601,002 [....ooveeerrernn 0 [ 2,601,002 |........... 31.855
1.07 HyDrid SECUMHES ....vovivieiiiiieteteieieee et [ 0.000 [.eeeevverrennes O fooreeeeeireeeens O o (O 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans L0 . . .. .
1.11 Unaffiliated certificates of d@POSIt ............cccvcveeveveeeireeieeceeceecereeeee e (O 0.000 [.ovvoveieieenene 0 e O s [0 I 0.000
1.12 Total 1ong-termM DONAS ........c.ovrirrerereeieieeieieeeeeeeeeeesee e eeeeeeeesesees e 7,906,660 |............ 96.835 |......... 7,906,660 |.......ooocceeann 0 | 7,906,660 |........... 96.835
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes O oo O o () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeecccicnene. (V) 0.000 [reeeeeereeeeeeenenes O oo O o (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee O fooreeeeeireeeens O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 freenrreeieeen O e [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 freenrreeieeen O e [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee O fooeeeeeirieees O o (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V SRR | ISR () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e . .
4.04 Mezzanine real eState 10aNS ..........coveueririiecennceersneee oo [V 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V SRR | ISR () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccerrninrienerrnineeeesseseseseeeesssesesssseeee foeeeceeenes 258,448 |............. 3.165 | 258,448 |.....cooreen O e 258,448 |............. 3.165
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoeeeivenininnneeeeenene fooreecccccee [V 0.000 [.eeeevveiriennee O fooreeeeeireeeens O o (O 0.000
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|occeeeeeene. 258,448 |............. 3.165 |............ 258,448 |......ooeeee O [ 258,448 |............. 3.165
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 8,165,108 100.000 8,165,108 8,165,108 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY 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 CASUALTY 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 .....ccccooeevvevneee.... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovcviiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, G mMN 16 .. e et eee et teesatetasntntasseannstaansssaanssaaansseessteessseesaseeeanteeaseeesaseeeasseeaasaeesase Saeeeenneeeeaneeenaseeeaeeeenaeeeas
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 YBAT .............cccueueveeeeeeereeteieeeeeecaete et esesseaesesesesssssassesesesssesesesesensssssesesasessssssesasssassssssesasassnsssstesasans sessssesesesasanas 8,283,648
................... 1,173,538
... 11,368

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

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

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 0o 11U ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T1 oottt h bbbt £ bbb bt £ e e E b E bt £ e e E bbbt e et b bbbttt ne R R e a e .0
Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 ........o.oviieiiieeeeeeee oo eeeee oo eeeeeeeeeee e eeeetee e ee et ee e et ees st enseeensseenaseenseeessseessseensseensseensseansntansseenaseensnaananen Shesssesasaeeasaeeaes (19,819)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.c.iiiuiioieeeieeeeeeeteeee ettt ettt et ese s es et esess et e s et eae et essasesseseeseseeseaeeneaen 1,536,264
DedUCt AMOTHZAtION OF PIEIMIUM .......viiececeeeeee e cececeeteteteeceetetete s s sasaeeesesesesssassesesesssssassesesssssssss et s s ssssssseses s s ssssseses s sssssnseses s s assnseses s assnanseses s s snsnssss Shesetatseseeesesassaeas 5,812
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt ettt et et et e b et e s sese s et e st e b e b e s e s s ss s es s e s et e b et e s esesses e s s et et et eseee st esss e s e s et et eseas st eses s et bbb ee et et et ea bbbt neeae e 0

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

8.3. Part 2, SECHON 2, COIUMN 16 ......ouviuieiieeeeececeeeceee ettt ettt et a st s eses e s e s e as s s s s s e s et e s ea s s s s s sttt eseseseasas s st eseseseans febebeseett et nens et ebebebnaeaeas 0

8.4, Part 4, COIUMN 15 ...ttt ettt b et b et e b6 bR b £ eh e b 4o £ oL E b b £ oL E SR b £ s bbb e st b b e b s eeensnsea et es et s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN 14 L.ttt b £t e e h R b€ eh b4 £ eE bS8 b £ oL E b £ oL b bttt b b eeeensnsea et es s st et en 0

9.2. Part 2, SECHON 1, COIUMN 17 ....veiniieeeeeececece ettt ettt a ettt ea e s e s e e s e s s e s et e s e s s ssa s s st et esesesessasasas s eseseseans febebebtettae st asesebebebsaeaeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt a ettt e bt e et h b e b s st s b b et ettt st et et tatae 2osensnseaetesasennsnae s sen s 0

9.4, PArt 4, COIUMN 13 ...oeeieiiieieeete ettt ettt ettt ae e e et et e te s et et e s e se s esss et et e b et es s et ssas e s e s et et e s e s esese s es e s et e b e s esesesseses s e s et esesese st as s s e bbb ebee et st ne e e bbb nenae e 0 e 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiinisese s e 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-+10) ......cceeveveerecrereeeeeeeeceeteeeseeesaeaetesesesssesesesesesssesesesesessssssesesasanas seesssesesesananns 7,906,660
(DTt Lot (o) =TI aTe g F=Te Lo Ty (=T o JR=T 4o USSR 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cceueuoiieoeeceeeeieseeeeeceete e eeeescaete et esesssae s e s esesssaesesesesssseaesesesessssssesesesessnssansesesananas Seesesesesesasncnas 7,906,660

SI103



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 2
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoeveveveeeeeeeeeee e 3,108,043 ..o 2,971,041 | 3,094,411 | 3,125,373
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 3,108,043 2,971,041 3,094,411 3,125,373
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 541,779 486,098 548,066 535,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 110,078 93,859 110,103 110,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 1,545,758 1,355,249 1,545,905 1,545,000
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeea e 2,451,504 |.................. 2,239,861 | 2,442,946 |.................. 2,462,000
Identified Funds, Unaffiliated Bank 9. CANAdA ... e 49,562 |...oovvieieine 48,611 | 48,465 | 50,000
Loans, Unafilated Cortiicates of 10._ Other Countries 99,936 97,787 99,620 100,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 2,601,002 2,386,258 2,591,031 2,612,000
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 7,906,660 7,292,505 7,889,516 7,927,373
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 7,906,660 7,292,505 7,889,516
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

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

1. U.S. Governments
TANAIC T e 922 84T | 1,699,112 | 440,269 231 e 9,583 [ XXX [ 3,108,043
1.2NAIC 2 .. 0. . ..
T.3NAIC 3 i se e O i O el O [ 0 [ 0
TANAIC A et O i O el O [0 [ 0
1.5NAICS5 ..
TBNAIC B ..o 0

............... 2,351,098 eveeeeeennnd, 108,043

1.7 Totals

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

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

.0 .
110,078 0 0 XXX 110,078 1.4 310,390 3.7 110,078 0

4.7 Totals

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

1,200,743 1,545,758 . 1,761,003 <2 O 1,545,758

5.7 Totals 195,015 150,000 1,200,743 0 0 XXX 1,545,758 19:6 1,761,003 21:3 1,545,758 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY 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 1 199,956 895,892 896,121 | O o O o XK [ 1,991,969 2 e 2,191,405 D [ 1,942,063
6.2NAIC 2 .. ...49,876 |... 459,203 |.... .99,954 w0 . . ...609,033 |.. A .1,006,301 |.... 121 ..559,141 |..
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 CASUALTY 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)

12. Total Bonds Current Year

121 NAIC T e [(c) I 1,322,547 |............... 3,048,759 |..cocveen 2,680,477 |.oovvee 236,261 |..cocveeen 9,583 | [V A 7,297,627 3 e XX o XK [ 7,247,721

12.2NAIC 2 ... N . 459,203 |.... .. L0 ...609,033 |.. A . . . ..559,141 |..

123 NAIC 3 e (D) il O 0 [ O e O e 0 e O e 0

124 NAIC 4 o (D) il O 0 [ O oo O e 0 e O e 0

125 NAIC S e (D) il O 0 foorereeeeeeeeeeeee O e O e 0 e 0 [ (©) i 0

12.6 NAIC 6 ... N 0 0

12.7 TOtalS .o 372,428 e 3,507,962 |............... 2,780,431 | 236,261 |...cocvcvenn 9,583 | 0 [ (D) 1. 7,906,660 [ 100.0 [ XXX e XX e 7,806,862 |.................... 99,798

12.8 Line 12.7 as a % of Col. 7 17.4 44 .4 35.2 3.0 0.1 100.0 98.7 1.3
13. Total Bonds Prior Year

13ANAICT e 992,200 | 3,693,414 |............. 2,654,167 |.ooirereenn 387,555 | 9,941 | 0 e XK e e XK o 7,277,347 | 87.9 | 7,177,186 | 100, 161

13.2 NAIC 2 e XXX e [ 1,006,301 [...cocveerieee 121 [ 906,222 |................. 100,079

13.3NAIC3 ... 0. L0 e XXX e [ 0f..

134NAIC4 ... . 0l w0 o XXX XK 0
135NAIC5 ... © .- 0.
13.6 NAIC6 ... (© 0

(e 8,283,648 |......ccccveenne. 100.0 | 8,083,408 |......ccccoenne 200,240

137 TotalS ..o e 732,246 |............... 4,301,681 |.............. 2,852,225

13.8 Line 13.7 as a % of Col. 9 8.8 51.9 34.4 100.0 XXX 97.6 2.4
14. Total Publicly Traded Bonds

TAANAIC T e 1,322,547 | 3,048,759 |.creenne 2,630,571 |.oooeee 236,261 [ 9,583 | (VN I 7,287,721 | 9.7 [ TATT,186 | 86.6 |..cc........ 7,247,721

14.2NAIC 2 ... ...49,876 |... .. 0. ...559,141 |.. ..559,141 |..

14.3NAIC 3 ... e 0 e O [ 0 e 0 e O o 0 | w0

144 NAIC4 ... w0 0. 0.

TAE5NAIC S oo 0 [ O o 0 e O e O et O 0 [ 000 | O e 000 e 0

T4B NAIC B ..o 0 0 0

14.7 TOtalS .o e 1,372,423 |..............3,458,071 |.............2,730,525 ... 236,261 | 9,583 [ O | 7,806,862 ... 98,7 |...............8,083,408 |......oocoeviie 976 | 7,806,862

14.8 Line 14.7asa % 0f COL 7 ..voveveeveeereeneforeii 7.6 [ 883 | 835.0 [ 320 [ 00 000 [ 100.0 oot XXX e XK e e XX o 100.0

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

Section 12 17.4 43.7 34.5 3.0 0.1 0.0 98.7 XXX XXX XXX 98.7 XXX

15. Total Privately Placed Bonds

15 A NAIC T e , , . 100, 161

15.2NAIC2 ... .49, 0 RV 49, .. .6 |.. 100,079 |....
153 NAIC 3 .o
15.4NAIC A ..o
15.5NAICS ...
15.6 NAIC6 ...

15.7 Totals ....ccociiiiis
15.8 Line 15.7 as a % of Col. 7
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 0.0 0.6 0.6 0.0 0.0 0.0 1.3 XXX XXX XXX XXX 1.3

(@) Includes $ e 99,798 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ oo 0 current year of bonds with Z designations and $ ........cccecoeururrrnccnnns 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo 0 currentyear,$ ..cocoovivnirniniees 0 prior year of bonds with 5G| designations and $ ............cccceeveurereureneene 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .....ccccccevvvinnnne. 0;NAIC2 $ oo 0; NAIC3 $ueeceeine 0; NAIC4 $ e 0; NAICS5 $ oo 0;: NAICB $ooveeeeeeres 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY 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 ...........ccceeveveveveveeeeecieeeeeeees Jeeeeeeeeeeenn 900,356 |...cvneee. 1,648,859 | 401,810

) 0.0 TN R 2,951,025 | < 2N 2,167,325 |.ccoviiin 2 | 2,951,025

1.02 Residential Mortgage-Backed Securities ... 22,491 |. ....50,253 |.. ... 38,459 |. ...157,018 |.. 183,772 |... ...157,018 |.
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 4,729 303,755 33,266 200,030 0 XXX 541,779 6.9 663,452 8.0 541,779 0

80I1S

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

4.01 Issuer Obligations ............ccceeeeiererierereeereeeneenens 110,078

4.02 Residential Mortgage-Backed Securities ... 0.

4.03 Commercial Mortgage-Backed Securities .......... rvereennee XX e 0

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0 0.0 .

4.05 Totals 0 0 110,078 0 0 110,078 1.4 310,390 3.7 110,078 0

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

5.01 Issuer Obligations ...........ccccceeuenee

5.02 Residential Mortgage-Backed Securities ...

5.03 Commercial Mortgage-Backed Securities ..........

.............. 1,200,743 oo O e 0 e XXX o 1,545,758 | 1906 [ 1,761,003 | 2108 [ 1,545,758 | 0

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

5.05 Totals 195,015 150,000 1,200,743 0 0 XXX 1,545,758 19.6 1,761,003 21.3 1,545,758 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccceveereenieiinienieiiens |, 249,832 |.occoinene 1,355,095 [...ooeiiinene 996,074 |ovoneeeeeeeene [V (V1 D,0. & SRR TR 2,601,002 [...oovoveieiiinne 32.9 [ 3,197,706 |.ooveereeeicienne 38.6 |eerinnne 2,501,204 |...oooiiens 99,797

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

6.05 Totals

~

. Hybrid Securities
7.01 Issuer Obligations ..........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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY 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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 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 ...........cccooeiiiiiiieineeeceeene ,349,932 | 3,457,709 |.ooovirins 2,741,972 , ....1,749,642 0 e XXX [ XXX [ 7,649,845

12.02 Residential Mortgage-Backed Securities .......... 157,018 0 [ XXX e KR e 157,018
12.03 Commercial Mortgage-Backed Securities ........
12.04 Other Loan-Backed and Structured Securities . |-
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans

12.08 Unaffiliated Certificates of Deposit

B R, 1,372,423 .o 3,507,962 |......coevnnene 2,780,431 , , ,906, 0 e XXX e XXX [ 7,806,862

60I1S

12.09 Totals .

12.10 Line 12.09 as a % of Col. 7 17.4 44.4 35.2 3.0 . . . 98.7
13. Total Bonds Prior Year

13.01 Issuer Obligations ...........cccevririiiinnininiiins |oeeeeeiciceeens 703,286 |.eooveerieannen 4,238,021 |oeeeiees 2,809,251 |.eeeeeeieeiene 349,317 ,009, I A 7,899,636

13.02 Residential Mortgage-Backed Securities .......... .. 28,960 |... , .. .42, 38,238 |..
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 ..........ccccvevrenenvnnninns fooeeenenciciciceeeeens 0 o0 o0 e
13.08 Unaffiliated Certificates of Deposi

B 246 | 4,301,681 |................ 2,862,225 |.ooiiiene , O L0 [ XK e XK e 8,283,648 LU R, 8,083,408

13.09 Totals .

13.10 Line 13.09 as a % of Col. 9 . 51.9 34.4 . . . 100.0 97.6
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 1,349,932 | 3,407,817 | 2,692,066 |..........c.c.... 200,030 ,649, B 7,899,636 A 7,649,845

14.02 Residential Mortgage-Backed Securities 22,491 |... 50,253 |.. , 36,231 |.. , . . , . 2.0 |... ... 183,772 |. 2. ..157,018 |..

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

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 ......ccovvviiiiiiicce
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 0.0 0.6 0.6 0.0 0.0 0.0 1.3 XXX XXX XXX XXX 1.3




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY COMPANY

Schedule DA - Verification - Short-Term Investments

NONE
Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards
NONE
Schedule DB - Part B - Verification - Futures Contracts
NONE
Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open
NONE
Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open
NONE
Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives
NONE
Schedule E - Part 2 - Verification - Cash Equivalents
NONE
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

SI10, SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, EO7



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY COMPANY

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

E08, E09



oL

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY 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
912828-4V-9 ..... UNITED STATES TREASURY TA i 175,415 |...94.3555 |....ccovnnnnnnnns 165,122 |ooveeiieiinnnnn 175,000 |oevveeniiiinnnnn 175,251 | 0 fooeerrviinee () |0 o0 02,875 | 2.847 [FA cos |eviiniiniieens 1,900 |oovviieiniinens 5,031 |....08/24/2018 ...|....08/15/2028 ...
912828-5M1-8 ..... UNITED STATES TREASURY .. 1.A ... .. 128,936 |...95.5781 |... .. 119,473 |.... ..125,000 |.. ...127,470 0 e (383) [0 o0 30125 | 2.758 ....12/28/2018 ...|....11/15/2028 ...
912828-5T-3 ..... UNITED STATES TREASLRY .. 1.A ... ... 99,727 ]...95.7188 |... ...95,719 |.... . 100,000 |.. O 39 0 [0 000002.625 |l 2.668 ....12/28/2018 ...|....12/31/2025 ...
912828-65-4 ..... UNITED STATES TREASURY .. 1.A ... ... 95,176 |...94.5664 |... ... 94,566 |.... . 100,000 |.. O i34 0 k022375 | 3.818 ....09/19/2022 ...|....04/30/2026 ...
912828-6X-3 ..... UNITED STATES TREASLRY .. 1.A ... .. 190,930 |...93.6797 |... ..187,359 |.... . 200,000 |.. ....191,692 O e 762 o0 [0 002,125 | 3.426 ....08/31/2022 ...|....05/31/2026 ...
912828-J2-7 ..... UNITED STATES TREASURY .. 1A .. 194,617 |...95.2070 |... 190,414 |.... . 200,000 |.. ....198,304 J I Y (1 I AP | R AU | ) AU 144 I AU 2.412 ....12/22/2017 ...|....02/15/2025 ...
912828-R6-9 ..... UNITED STATES TREASLRY .. LA .. 194,133 |...98.8242 |... 197,648 |.... . 200,000 |.. ...199,593 O e 978 feinnl0 [0l 1625 | 2.124 ....02/06/2017 ...|....05/31/2023 ...
912828-89-2 ... UNITED STATES TREASURY .. 1.A ... ..49,528 |...98.0312 |... ...49,016 |.... O e 70 0 0 el 12250 |- 1.393 ....08/23/2016 ...|....07/31/2023 ...
912828-U2-4 . UNITED STATES TREASURY 1.4 .. ...92.5820 |. 92,582 |. .0 .2.556 ....12/22/2016 .. 11/15/2026
912828-V9-8 ..... UNITED STATES TREASURY 1.A .. ...93.1914 |. ..186,383 |. .0 .3.071 ....06/08/2022 .. 02/15/2027
912828-WE-6 ..... UNITED STATES TREASURY 1.4 .. ...98.2969 |. ..638,930 |. .0 ......2.605 ...12/26/2018 .. 11/15/2023 ...
912828-X7-0 ..... UNITED STATES TREASURY .. 1A ) .. 119,692 |...96.5156 |... 120,645 |.... . . ....123,782 O 889 [0 e l0J002222.000 |- 2.752 ....02/27/2018 ...|....04/30/2024 ...
912828-Y7-9 ..... UNITED STATES TREASLRY .. LA .. 100,523 |...96.6797 |... ...96,680 |.... . 100,000 |.. .. 100,206 O e (76) 0 0 00002.875 | 2.792 ....08/15/2018 ...|....07/31/2025 ...
91282C-DY-4 ... UNITED STATES TREASURY .. - TAFE L. ... 99,016 |...85.1328 |... ...85,133 |.... . 100,000 |.. O i 74 0 0 el 10875 | 1.985 ....08/10/2022 ...|....02/15/2032 ...
912820-EF-4 ..... UNITED STATES TREASLRY .. .. 1.AFE ..|... .. 100,262 |...93.9805 |... ...93,981 |.... . 100,000 |.. LU R £ 7 AR | N RPN | I RN 41 ) AN 2.444 ....03/30/2022 ...|....08/31/2027 ...
91282C-ET-4 ..... UNITED STATES TREASURY .. - TAFE L. .. 248,799 |...94.4062 |... ..236,016 |.... ..250,000 |.. . O e 138 0 02,625 | 2.728 ...06/26/2022 ...|....05/31/2027 ...
912820-FE-6 ..... UNITED STATES TREASURY LAFE L 198,492 |...97.1641 [..oovvunnnnnnnns 194,328 |..oovvennnnnnnns 200,000 [.oeeeernnniinnens 198,662 [....ccvvenninnns 0 fooeviiieeenen 170 ovvvvvnnnnnnnn0 o0 030125 L 3.3% ...08/24/2022 ...|....08/15/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 2,087,553 [ XXX 2,843,993 2,975,000 2,951,025 0 XXX XXX XXX
36179V-20-6 ..... |G2 MA7051 = RMBS ...eevveiiiiiinnniiiiiiinnnniiiininnnss o vee [ e |4 ......... | TA i 156,858 |...84.4884 |................. 127,048 |oiiiiinnnnnns 150,373 [oovvvninns 157,018 |ovveeninnnnd 0 fooeeiiiiennn 201 vl foennniiinnennn 0 ]40022.000 . 1.360 ...12/17/2020 ... |....12/20/2050 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 156,858 | XXX 127,048 150,373 157,018 0 XXX XXX XXX XXX
0109999999. Total - U.S. Government Bonds 3,004,411 | XXX 2,971,041 3,125,373 3,108,043 0 XXX XXX XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX XXX XXX
649791-PY-0 ..... NEW YORK ST e ee e e eeee e e eeen e eeen foe ven | s 1,2 e L ABFE e 100,054 |...83.1390 100,000 |-vveeeeeeeennnnn 100,030 |-evveeneeeennnnd 0 [ (@) |0 0 e 2.900 |...... 2.89%4 ....10/29/2019 ...|....02/15/2033 ...
76222R-YC-0 ..... RHODE ISLAND ST & PROVIDENCE PLANTATIONS .. |- 1.CFE ... ... 50,885 |...98.0340 |... ...50,000 |.. LU RN ( (1) N AU | N RPN | ) A 3.000 |...... 2.620 ....04/17/2019 ...|....05/01/2024 ...
76222R-YD-8 ..... RHODE ISLAND ST & PROVIDENCE PLANTATIONS .. |- 1.CFE ... .. 101,930 |...96.4740 |... . 100,000 |.. 0 [ (828) |0 o0 e 3.000 |...... 2.650 ....04/17/2019 ...|....05/01/2025 ...
880541-XZ-5 ..... TENNESSEE ST ... .. 1.AFE ..|... 100,000 |...90.3810 |... O o0 o0 [0 2.166 |...... 2.166 ....07/27/2016 ...|....08/01/2027 ...
882722-KE-0 ..... TEXAS ST B L R, .. 1.AFE ..|... ..79,425 |. 102.7130 |... 0 e (9839) |0 o0 e 5.367 |...... 3.772 ...12/26/2018 ...|....04/01/2029 ...
917542-0R-6 ..... B | T .. 1.AFE ..|... ... 156,773 ]...99.5990 |... . .. O e (M4 |0 [0 e 4.554 |...... 3.518 ....12/26/2018 ...|....07/01/2024 ...
97705M-NI-1 ... WISCONSIN ST .eeeeeeieniiieeeeeenieeeeeennineeeeennnas fen o e 1,2 |- 1.BFE ..|... .. 100,000 |...80.2480 |... . 100,000 |.. .. 100,000 O o0 0 o0 2.531 [...... 2.531 ...10/02/2019 ...|....05/01/2033 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 548,066 | XXX 486,098 535,000 541,779 0 XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 548,086 | XXX 486,098 535,000 541,779 0 XXX XXX XXX
678519-C5-6 ..... OKLAHOMA CITY OKLA eeeveeeeeeeeeeeeeeeeeneeeeeeems oo ven | e | s | TAFE |t 60,000 |...91.9080 |-eeevuunieeeennnnn 55,145 |.oevrniieeennnnn 60,000 |-eeveuueeeeennnnn 60,000 |-evreuneeeeennnnd (VI ISR | R FUUURPPRN | B FRRPURRRRRUURY | R INUPPRC T (VI AN 3.170 ....04/17/2019 ...|....03/01/2029 ...
758449-8C-7 ... REEDY CREEK IMPT DIST FLA ..ivvvvnviivvinnnnnniiiinnnnnns foee ven | nnnnns | TR N TDFE |, 50,103 [...77.4290 [......coeeennns 38,715 |oeeiiiiiiiinnnns 50,000 f....ccvvunninnns 50,078 [...cccvvnnnnnns 0 fooeviiiiiieee (B) |ovvvvinnnnnnn0 o0 02,297 |l 2.276 ...02/12/2020 ... |....06/01/2031 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 110,103 [ XXX 93,859 110,000 110,078 0 XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 110,108 [ XXX 93,859 110,000 110,078 0 XXX XXX XXX
040654-YA-7 ..... ARIZONA ST TRANSN BRD HIY REV .....ccceeeemeiieeeennnnn L ABFE e 150,000 |...84.5630 |.......eee.... 126,845 [oooeiieininnins 150,000 |-vveeneeeeennnnn 150,000 |-evveeneeeennnd 0 foeeeeeeeenieeed0 el o0 ]l 2.462 . 2.462 ....01/10/2020 ...|....07/01/2030 ...
052414-TD-1 ..... AUSTIN TEX ELEC UTIL SYS REV .. .. 1.DFE ..|... ...85.3350 |... . 100,000 |.. .. 100,000 O 0 0 [0 000.2.685 |l 2.685 ....07/31/2019 ...|....11/15/2030 ...
196479-N-5 ..... COLORADO HSG & FIN AUTH .. 1.AFE ..|... ...98.3380 |... ...40,000 |.. JO I AU (. i FRRUURRRRRR | R FEUUPRRRRRRPIN | ) AR (<) I AU 3.077 ...12/26/2018 ...|....11/01/2023 ...
20281P-BB-7 ..... COMMONWEALTH FING AUTH PA REV veo |- 1LEFE ... . 100.2590 |... ....5,000 |.. JL U RN £ ) AR N RPN | ) S 1 <) I AN 5.577 ....01/08/2009 ...|....06/01/2023 ...
20775C-W2-6 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN v |- TLAFE L.t ...97.2320 |... . 100,000 |.. ... 100,000 O 0 0 [0 002222.900 |- 2.899 ....04/24/2019 ...|....05/15/2024 ...
3133XP-KG-8 ..... FEDERAL HOME LOAN BANKS v e 1A .. 149,231 1. 100.0681 |... . 150,000 |.. ... 149,987 O i 70 0 [0 00l 40750 | 4.799 ....01/30/2009 ...}|....03/10/2023 ...
451174-AD-8 ..... IDAHO ENERGY RES AUTH TRANSMISSION FACS ... |- 1.CFE ..|... ... 50,000 |...91.2740 |... ...50,000 |.. O 0 0 0110 2.952 ). 2.952 ...09/12/2017 ...|....09/01/2028 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY COMPANY

SCHEDULE D - PART 1

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

L'oL3

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
ATTT0V-AY-6 ..... JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ ..ovvvvevvnnfonn ven | nnnnns T LADFE e 52,774 |...96.9500 (VI RN (1) I AR | Y AP | R FOPPRC I < < I FN 3.313 ....04/03/2019 ...}|....01/01/2029 ...
61212L-TA-7 ..... MONTANA ST BRD REGENTS HIGHER ED REV .. 1.DFE ..|... ...83.2890 |... O 0 0 [0 10521 1.521 ....09/22/2021 ...|....11/15/2028 ...
79771F-BV-8 ..... SAN FRANCISCO CALIF CITY & CONTY PUB UTIL . .. 1.DFE ..|... . ...79.3730 |... O 0 0 [0l 1,988 | 1.988 ....10/08/2020 ...|....11/01/2031 ...
80168A-CC-9 ..... SANTA CLARA VY CALIF WTR DIST WTR SYS RE .... |- 1.BFE ... .. 150,000 |...92.0120 |... O 0 0 0 3014 3.114 ....04/10/2019 ...|....06/01/2028 ...
86932U-CH-6 ..... SUSTAINABLE ENERGY UTIL INC DEL ENERGY E .... ... 1.BFE ..|... .. 100,000 |...85.8030 |... O 0 0 [0l 2,344 | 2.344 ....04/30/2020 ...|....09/15/2029 ...
914126-XB-6 ..... UNIVERSITY CALIF REVS |- 1.CFE ... ... 50,000 |...96.6420 |... O 0 0 [0 30159 | 3.158 ....03/13/2015 ...|....05/15/2025 ...
914437-VC-9 ... UNIVERSITY MASS BLDG AUTH REV . e [T 1O FE L .. 198,728 |...79.1910 |... . .. ....198,929 O 128 0 [0 0l 10878 | 1.952 ....06/21/2021 ...|....11/01/2030 ...
914639-KS-7 ..... UNIVERSITY NEB FACS CORP REV .......cccvvruiireeennnnnns P O O 100,000 |...84.7160 [......cccvvuunnnns 84,716 |ouueeeeeennnn 100,000 |-eveeneeeennnn 100,000 |-eeveeneeeennns 0 fooeeeeeeenneenn0 Jooeiniiiniin0 o0 |l 2,465 .. 2.465 ...10/11/2019 ...|....10/01/2030 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligation 1,545,905 | XXX 1,355,249 1,545,000 1,545,758 0 XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 1,545,905 | XXX 1,355,249 1,545,000 1,545,758 0 XXX XXX XXX
00185A-AF-1 ..... L N RN [CRR—. 1,2 e .. 2.AFE .. ...97.6369 (U Y /0 RN | Y AR | B R 1110 I RN 3.591 ....08/12/2014 ...|....06/14/2024 ...
025816-CP-2 ..... AMERICAN EXPRESS CO ... .. 1.F FE ..|... ...93.7294 |... JO I U - FORRRURRRRRt | R FEUUUPRRRRIN | ) AR < 41 ) AU 3.187 ....07/18/2017 ...|....05/03/2027 ...
037735-CU-9 ..... APPALACHIAN POIER CO . .. 1.G FE ..|... ...96.4357 |... O e 19 0 000000032400 |- 3.441 ....06/11/2015 ...|....06/01/2025 ...
05348E-AV-1 ..... AVALONBAY COMMUNITIES INC ... 1.6 FE ..|... ...96.3730 |... O e (325) [0 eeeiiiel0 00030450 | 2.747 ....07/22/2016 ...|....06/01/2025 ...
05523U-AK-6 ..... BAE SYSTEMS HOLDINGS INC L2.AFE .. ...97.6919 [. .0 .3.929 ....12/26/2018 .. 10/07/2024
06051G-FF-1 ..... BANK OF AMERICA CORP .... .. 1.G FE .. ...98.7723 |. .0 .4.045 ....08/27/2014 .. 04/01/2024
06406H-CS-6 ..... BANK OF NEW YORK MELLON CORP .. 1FFE .. ...98.4540 |. .0 ... 3.694 ....01/28/2014 .. 02/04/2024 ...
12189L-AM-3 ... BURL INGTON NORTHERN SANTA FE LLC ... .. 1.G FE ..|... ...99.6762 |... O i 0 feenl0 0222232000 |- 2.99 ....03/06/2013 ...|....03/15/2023 ...
14040H-BT-1 ..... CAPITAL ONE FINANCIAL CORP |- 2.AFE L ...96.5620 |... O v 184 L0 00000232300 | 3.704 ....02/13/2018 ...|....10/30/2024 ...
149130-28-7 ..... CATERPILLAR FINANCIAL SERVICES CORP .. |- LFFE L ...98.8920 |... O e 0 [0 0000030650 |- 3.660 ....12/03/2018 ...|....12/07/2023 ...
20030N-BS-9 ... COMCAST CORP .. 1.G FE ..|... ...95.3163 |... O 33 0 00000030150 | 3.950 ....12/26/2018 ...|....03/01/2026 ...
24422E-UE-T ... JOHN DEERE CAPITAL CORP .. 1.F FE ..|... ...97.4005 |... O e 88 o0 0010030450 | 3.579 ....12/26/2018 ...|....03/13/2025 ...
26443C-AJ-2 ..... DUKE UNIVERSITY HEALTH SYSTEM INC .. .. 1.DFE ..|... ...83.1405 |... O 0 0 [0 00002.602 . 2.602 ....01/08/2020 ...|....06/01/2030 ...
278265-AE-3 ..... MORGAN STANLEY .. 1.G FE ..|... ...93.28%8 |... O e 18 0 fl0 0022082500 |- 3.543 ....04/03/2017 ...|....04/06/2027 ...
20250N-AH-8 ... ENBRIDGE INC .. 2.AFE ..|... ..97.2211 ... O 290 [0 [0 0000232500 |- 4.133 ....12/26/2018 ...|....06/10/2024 ...
29364D-AR-1 ENTERGY ARKANSAS LLC . 1FFE .. ...99.2397 |. .0 .3.082 ....06/22/2013 .. 06/01/2023
293641I-BH-0 . ENTERGY LOUISIANA LLC ... 1FFE .. ...79.7375 |. .0 . 2.402 ....03/04/2021 .. 06/15/2032
29736R-AR-1 . ESTEE LAUDER COMPANIES INC 1EFE .. ...81.1460 |. .0 .2.023 ....08/01/2021 .. 03/15/2031
30040W-AB-4 ..... EVERSOURCE ENERGY ..... L2.AFE .. ...93.6672 |. .0 .3.386 ....03/07/2016 .. 03/15/2026 ...
369550-BG-2 ..... GENERAL DYNAMICS CORP ... . 1.GFE .. ...97.5117 |. .0 ......3.602 ....12/26/2018 .. 05/15/2025 ...
377372-AN-9 ..... GLAXOSMITHKLINE CAPITAL INC . .. 1.F FE ..|... 977171 ... O e (89) 0 [0 0000030625 | 3.592 ....12/26/2018 ...|....05/15/2025 ...
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC .. 1.F FE ..|... ...86.3749 |... O 0 0 0 el 1542 | 1.542 ....06/07/2021 ...|....09/10/2027 ...
391380-AA-3 ..... GREAT-WEST LIFECO FINANCE 2018 LP .. .. 1.F FE ..|... ...93.8869 |... O e 15 0 [0l 40047 | 4.086 ....06/15/2018 ...|....05/17/2028 ...
437076-BY-7 ..... HOME DEPOT INC .. 1.F FE ..|... ...90.7303 |... O e 27 o0 feil0 100002950 |- 3.017 ....06/03/2019 ...|....06/15/2029 ...
46625H-KC-3 ... JPMORGAN CHASE & CO ... .. 1.F FE ..|... ...96.5669 |... O e 19 0 [0 0000030125 | 3.166 ....08/27/2015 ...}|....01/23/2025 ...
494368-BU-6 ..... KIMBERLY-CLARK CORP ... .. 1.F FE ..|... ...94.3262 |... O 3 0 022750 |- 3.531 ....12/26/2018 ...|....02/15/2026 ...
524901-AT-2 . LEGG MASON INC ... 1FFE .. ...97.9564 |. .0 .3.702 ....04/26/2017 .. 07/15/2024 ...
576360-AS-3 . MASTERCARD INC ... 1EFE .. ...81.5356 |. .0 .1.914 ....08/02/2021 .. 03/15/2031
579780-AK-3 ..... MCCORMICK & COMPANY INC ... .2.BFE .. ...94.9864 |. .0 .3.336 ....11/03/2015 .. 11/15/2025
606822-BD-5 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . .. 1.G FE .. ...97.9371 .0 . 3.406 ....02/26/2019 .. 03/07/2024
6533%K-BII-9 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC L2.AFE .. ...85.5362 |. .0 ......1.909 ....06/02/2021 .. 06/15/2028 ...
666807-8G-6 ..... NORTHROP GRUMMAN CORP ......eeeeeeeeeeeemnneeeeeemmeee o wee [ e [T s .. 2.AFE ..|... ...99.3545 |... O i 207 o0 010020032250 |- 3.684 ....12/26/2018 ...|....08/01/2023 ...
67103H-AF-4 ..... O'REILLY AUTOMOTIVE INC ..eevvvvnneiviiniieievvinneens foee e e 1,2 s .. 2.AFE ..|... ...94.2171 |... LU Y- < T N N RPN | I A <144 I AN 4.317 ....12/26/2018 ...|....09/01/2027 ...
74460D-AD-1 ..... PUBLIC STORAGE e [ 1,2 .. 1.F FE ..|... . ...91.0025 |... O 0 0 00000030385 | 3.385 ....04/10/2019 ...|....05/01/2029 ...
776743-AD-8 ..... ROPER TECHNOLOGIES INC ...eevvveniiiiiiniiiiiiiiininnnnns 2 s L2AFE L 49,992 |...95.9138 0 fooeivivineennd o0 foinneenl 0 ]1....3.800 .. 3.801 ...12/08/2016 ... |....12/15/2026 ...
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85440K-AB-0 ..... LELAND STANFORD JUNIOR UNIVERSITY .. 1.AFE .. ...90.9360 ... 45,468 e (28) [0 00000030089 L 3.021 [MN ...... P A F 1,545 |....03/22/2019 ...|....05/01/2029 ...
872540-A0-2 ..... TJX COMPANIES INC .. 1.F FE .. ...91.5814 A5 791 50,000 e 47,531 0 [ 612 0 0 [ 2.250 3.690 [MS ...... e 831 | 1,125 |....12/26/2018 ...|....09/15/2026 ...
91159H-HM-5 ... US BANCORP ...eveeeieceiiiiieecciiie e ceennineeecennis o een | s 2 i .. 1.F FE .. ...94.5618 L AT281 50,000 [ 49,974 0 [T [0 0003100 3.116 | AO ...... 216 e 1,550 |....04/26/2016 ...|....04/27/2026 ...
91324P-CC-4 ...... UNITEDHEALTH GROUP INC |- 1.FFE L. ...99.6600 |.. 49,830 |..eevvunnieeeennn50,000 |oeenniiinnnnnnnn 49,968 |0 [ 188 [0 |0 [ 2875 [ 3.202 .1,438 |....03/01/2018 ...|[....03/15/2023 ...
91324P-DX-7 ... UNITEDHEALTH GROUP INC ... | 1FFE L ...82.6686 |.. 41,334 | 50,000 oeennniiinnnnn 48,186 [0 [ 204 [0 |0 f11022.000 . 2.543 1,000 |....01/27/2022 ... |....05/15/2030 ...
94106L-AZ-2 ..... WASTE MANAGEMENT INC .. L2.AFE ..|.. ...97.5831 |.. 48,792 |.eeveniieee 50,000 |oeeneeennnn 49,841 |0 [ T [0 |0 f0080500 . 3.741 1,750 |....05/17/2018 ...|....05/15/2024 ...
976657-AL-0 ..... WEC ENERGY GROUP_INC Y R 1,2 oo 2AFE .. ...95.9099 L 11,509 [ 12,000 Jnnneeeeenn 12,000 0 0 [0 0 fLLL003.550 3551 D e v 19 | 426 |....06/04/2015 ...|....06/15/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 2,591,031 | XXX 2,386,258 2,612,000 2,601,002 0 2,846 XXX XXX 15,476 75,947 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,501,031 | XXX 2,386,258 2,612,000 2,601,002 0 2,846 XXX XXX 15,476 75,947 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 7,732,658 | XXX 7,165,457 7,777,000 7,749,642 0 5,232 XXX XXX 47,279 191,848 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 156,858 [ XXX 127,048 150,373 157,018 0 201 XXX XXX 251 3,007 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans o XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 7,889,516 [ XXX 7,292,505 7,927,373 7,906,660 0 5,434 XXX XXX 47,529 194,855 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL .3,698,961 1B..$ 600,030 1C..$ .549,963 1D .. 601,892 1E..$.... ....403,691 1F.$ ... 1,043,806 1G ..$
1B  2A..§$.. .559,150 2B..$ 2C..$
1C 3A..$.. .0 § 3C..$
1D 4A ...$ $ 4C ..$
1E 5A ...% $ 5C ..$
1F 6..... $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY COMPANY

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

NONE

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

NONE

E11, E12



€13

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY COMPANY

SCHEDULE D - PART 3

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

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

912828-65-4 ......... UNITED STATES TREASURY ....09/19/2022 ... |BARCLAYS CAPITAL INC ... .

912828-6X-3 ......... UNITED STATES TREASURY ....08/31/2022 ... |BARCLAYS CAPITAL INC ... 190,930 |...

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

91282C-DY-4 . .. |UNITED STATES TREASURY ... ..03/10/2022 ... [JP Morgan Securities LLC .. 99,016

91282C-EF-4 . ..|UNITED STATES TREASURY ... ..03/30/2022 ... MORGAN STANLEY CO ....... . 100,262

91282C-ET-4 . ..|UNITED STATES TREASURY ... ..05/26/2022 ... [JP Morgan Securities LLC .. . 248,799

912820-FE-6 ......... UNITED STATES TREASLRY ... ...08/24/2022 ... [BARCLAYS CAPITAL INC 198,492 |...

0109999999. Subtotal - Bonds - U.S. Governments 1,125,557

91324P-DX-7 ......... |UN|TEDHEALTH L L PP PPPPIN ...01/27/2022 ... [ JP Morgan Securities LLC ... .iuuuuuiiiiiiuuuniiiiiiuuiiiiiiiiuiiissiiesiseseeessissessesesnsssessessnnssesseennnnses |oeesnnnseseresnnnnsesresnnnnseneees |oesnnnseeseesnnnnesereennns 47,982

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 47,982

2509999997. Total - Bonds - Part 3 1,173,538 1,200,000 3,980
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 1,173,538 1,200,000 3,980
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 1,173,538 XXX 3,980




I4E

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY 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-2Q-6 .. | G2 MA7051 - RMBS .......... ..12/01/2022 . | Paydown ... ....25,849 |... ...(1,108) |... ..12/20/2050 .
912828-3P-3 ...| UNITED STATES TREASURY ..11/18/2022 .| Various .... ...334,647 ... .. 350,000 ... 342,180 . (12,461)[.... .. 12/31/2024 .
0109999999. Subtotal - Bonds - U.S. Governments 360,495 375,849 369, 143 (12,461) XXX
594612-BB-8 .. | MICHIGAN ST .. 11/18/2022 .| Various .....cceeeeeeeeees Joevemmmninneecennies o 95,477 e 100,000 |......ceveenn 98,643 [...eevennnennn99,254 oot O e 187 et O [ 187 e 0 [ 99,441 0 e (3,964) ..05/15/2025 .
882722-KE-0 .. | TEXAS ST ... ..04/01/2022 .| Call @ 100.00 ... (446)[.... ..04/01/2029 .
917542-0R-6 ...|UTAH ST ... ..07/01/2022 .| Cal| @ 100.00 0. .. A .. .. (298)].... ..07/01/2024 .
0509999999. Subtotal - Bonds - U.S. States, Temtones and Possessions 120,082 0 102 0 (4,707) XXX
220112-4E-3 .. | CORPUS CHRISTI TEX ...oreeeeeeneieeemnniieeeeeennn [ oo ..03/01/2022 . |Maturity @ 100.00 74,981 ..03/01/2022 .
610767-0H-1 .. | MONROE CNTY PA ....... ..12/156/2022 . |Maturity @ 100.00 .. 50,066 |.. .. 12/15/2022 .
613478-KG-0 .. | MONTGOMERY CNTY OHIO ..12/01/2022 . | Maturity @ 100.00 .. .. , .. 75,256 |.. .. .0 .. .0 .. .0 .. .. 12/01/2022 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 200,000 200,000 201,368 200,303 0 (303) 0 200,000 0 0 XXX
13034P-ZP-5 ...| CALIFORNIA HSG FIN AGY REV ...ccovveeeiveennnnn [ eeeeee ..08/01/2022 .| Call @ 100.00 .eeeeeeneeee]oermmmnneeeeemniees Jornneeeens 100,000 |-.veuenneeees 100,000 |............ 100,055 |......nnn... 100,023 [..oeevveeeeeeeen 0 e (B) e (U (£ PP [V PO 100,018 ..08/01/2024 .
196479-WN-5 .. | COLORADO HSG & FIN AUTH ..03/01/2022 .| Call @ 100.00 .0 ...10,014 |.... .0 ..11/01/2023 .
20281P-BB-7 .. | COMMONWEALTH FING AUTH PA REV . 06/01/2022 .|Call @ 100.00 .. .0 5,008 | 0 ..06/01/2023 .
31331V-JU-1 .. | FEDERAL FARM CREDIT BANKS FUNDING CORP .. ..04/06/2022 . |Maturity @ 100.00 .0 50,000 |. 0 . ..04/06/2022 .
63968A-L8-6 .. | NEBRASKA PUB PIR DIST REV ..06/09/2022 .| PIPER JAFFRAY .. , , . .. .0 ...50,000 |.... .0 .. ...(1,716)]... , ..01/01/2026 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 213,284 215,000 218,662 215,137 0 (103) 0 215,035 0 (1,751) 5,900 XXX
025816-BM-0 .. | AMERICAN EXPRESS CO ..eevvvveeeeeeeenniereeenenas | e ..07/01/2022 .|Call @ 100.00 ....50,000 |... 49,995 |.. .0 0. ..08/01/2022 .
073730-AE-3 .. | BEAM SUNTORY INC . ..06/16/2022 . |Maturity @ 100.00 .50,000 149,933 .0 0 ..05/15/2022 .
172967-LQ-2 .. | CITIGROUP INC ........ ..09/27/2022 .|Call @ 100.00 ..... .50,000 49,971 .0 0 ..10/27/2022 .
25245B-AB-3 ...|DIAGEQ INVESTMENT CORP .......oevvvvvvvenvrrcnnnn | eneeens ..05/11/2022 . |Maturity @ 100.00 .. ....50,000 |... .. 50,030 (.. .0 .0 ..06/11/2022 .
501044-CS-8 .. |KROGER CO ..evvvvneeeeemnnieeeeeennneeeeeemnneeee | eeeees ..11/18/2022 .| Various ....49,540 |... .. 50,077 |.. .0 0. ..08/01/2023 .
539830-BE-8 .. | LOCKHEED MARTIN CORP .....cevvveniiiiiinnnnninnins [ eneees ..05/11/2022 .| Call @ 100.00 .. ....50,000 |... .. 48,925 |.. .0 .0 ..03/01/2025 .
589331-AT-4 .. |MERCK & CO INC . ..09/15/2022 . |Maturity @ 100.00 .. ....50,000 |... ...49,999 |.. .0 0. ..09/15/2022 .
62944T-AE-5 .. ..06/15/2022 .| Call @ 100.00 ....50,000 |... .. 49,801 |.. .0 .0 ..09/15/2022 .
650119-AJ-9 .. ..07/01/2022 . |Maturity @ 100.00 ....50,000 |... .. 50,000 .. .0 0. ..07/01/2022 .
65364U-AB-2 .. |NIAGARA MOHAWK PONER CORP .........covvvvrvunnnes | eneeees ..11/28/2022 . |Maturity @ 100.00 ....50,000 |... .. 50,245 |.. .0 .0 .. 11/28/2022 .
68389X-BC-8 .. | ORACLE CORP ..11/18/2022 .| Various ... 47,467 |... .. 48,558 |.. .0 0. ..05/15/2025 .
78355H-KD-0 .. |RYDER SYSTEM INC . ..02/11/2022 .| Call @ 100.00 .50,000 49,997 .0 0 ..03/01/2022 .
949746-SK-8 .. |WELLS FARGO & CO ... ..01/24/2022 .|Call @ 100.00 . .50,000 50,000 .0 0 ..01/24/2023 .
976657-AL-0 .. | WEC ENERGY GROUP INC ..01/01/2022 .| Call @ 100.00 0. . . .0 .. 0. 0. ..06/15/2025 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 647,007 650,000 646,040 647,531 0 0 647,907 0 (900) (900), XXX
2509999997. Total - Bonds - Part 4 1,536,264 1,560,849 1,555,302 1,555,961 0 0 1,556,082 0 (19,819) (19,819), XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 1,536,264 1,560,849 1,555,302 1,555,961 0 121 0 1,556,082 0 (19,819) (19,819), 38,663 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 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 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 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 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 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 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 1,536,264 XXX 1,555,302 1,555,961 0 121 0 1,556,082 0 (19,819) (19,819); 38,663 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY COMPANY

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

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY 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 0.000 258,448 |..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 0 258,448 | 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 0 258,448 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX

XXX

1. January....)o 539,173 4.
2. February..|l 604,751 5.
3. March 608,360 6. June

129,23

7.

9. September

10. October

203,869 | 12

11.  November...
December

258,448

E27




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE HANOVER CASUALTY COMPANY

Schedule E - Part 2 - Cash Equivalents Owned

NONE

Schedule E - Part 3 - Special Deposits

NONE

E28, E29
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