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ANNUAL STATEMENT FOR THE YEAR 2023 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. QOVEIMMENES .....oovevvriieiecteteieieeseee st snsssese s e 2,769,993 |............ 36.748 |......... 2,769,993 ..o 0 e 2,769,993 |........... 36.748
1.02 All OthEr GOVEIMMENLS ..........vvvieeeeceiecieieieteeeieae et e 0 fooreennnn 0000 [ O e O e 0
1.03 U.S. states, territories and possessions, etc. guaranteed 574,838 574,838 574,838
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 151,860 151,860 ..o O o 151,860 |............. 2.015
1.05 U.S. special revenue and special assessment obligations, etc. non-
JoLUE=T =11 1=Y=Y [OOSR U U OO PUUURTTTUURRI! PPN 1,350,592 |........... 17.918 |........ 1,350,592 [ 0 1,350,592 |........... 17.918
1.06 Industrial and MISCEIANEOUS .............ccocveveveverereeceeeeeieieieeeeee e feeeenes 2,453,600 |............ 32.551 |....... 2,453,600 |.....oooverrennn 0 | 2,453,600 |........... 32.551
1.07 HyDrid SECUMHES ....vcvivieiiiiicieieieee st [ 0.000 [ O i O e [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 | O e 0 o (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans L0 . . .
1.11 Unaffiliated certificates of dePOSIt ............ccceeeveveeeiieeieiieeeeveceeeeee e (O 0.000 [oeeeerereeereen O e O o [0 I 0.000
1.12 Total 1ong-term DONAS ........c.ovrirrireeeeiriceieeeeeeseeeeeeeee s eeeeseeesnsees oo 7,300,883 |............ 96.857 |......... 7,300,883 | 0 o 7,300,883 |.......... 96.857
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeeverevevererereeeeee e [V 0.000 [..eeeeeereeeeeeenrenens O e O e (0 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [ O i O e [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [..eeeeeereeeeeeeneeeens O e O e (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [..eeeeeereeeeeeeneeeens O i O e (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [ O i O e [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 | O e O e (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cocooeoeernniieennnsees oo [V 0.000 [ O i O e [V 0.000
3.05 MULUAI FUNGS ...t e [V 0.000 [..eeeeeeeeeeeeeeneeeens O e O e (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [ O i O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [..eeeeeereeeeeeeneeeens O e O e (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [ O i O e (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [..eeeeeereeeeeeenrenens O e O e (0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [ O i O e [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 [oevverereeereenn O e O o [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [..eeeeeereeeeeeeneeeens O e O e (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O 0.000 [oevvevereeeeeenn O e O o [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [..eeeeeereeeeeeeneenens O e O e (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccerrnneinennnineceesneneseseeeessesessssesee foeeeceees 236,934 |.............. 3143 [ 236,934 [ O [ 236,934 |............. 3.143
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoceeeeririnirsneeeeenene fooeeeccccee [V 0.000 [ O i O e (O 0.000
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [..eeeeeereeeeeeenrenens O e O e (0 0.000
6.04 Total cash, cash equivalents and short-term investments ................c.... [ 236,934 |............. 3,143 | 236,934 [ O [ 236,934 |............. 3.143
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 7,537,817 100.000 7,537,817 7,537,817 100.000

SI01




10.
1.

© ® N o

10.

1.
12.
13.
14.
15.

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HANOVER CASUALTY COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HANOVER CASUALTY COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

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

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

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

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens 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 .............cccueuereeeeeeceeteteeeeeeceete et essseaesesesesssseassesesasssssesesesansssssesesasessssssesasssassnsstesasassnsssntesasans seessssesesesasanas 7,906,660

Cost of bonds and stocks acquired, Part 3, Column 7
JaXeTe (U= o) e =TotoTU o | USSP PSRRI
Unrealized valuation increase/(decrease):

4.1. Part 1, Column 12

4.2. Part 2, Section 1, Column 15
4.3. Part 2, Section 2, Column 13

4.4, Part 4, COIUMN T ot b bbbt b b e bbb e bR E R b e bbbt bR

Total gain (105S) 0N diSPOSAIS, Part 4, COIUMN 19 .........ouiuiuiieieeeeeceete et eeeeectete et eeees e e te et e s esssaetetesesesssseaesesesessssssesasesessssssesesasessssssesesesessssssssesesesnssansesass esesesesesatssseaetetatanas (482)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.ciioiiieieieieeeeeee ettt ettt et e et eae s e s et ese e et e s eseasesessasesseeeeseseeneseeneaen 1,417,776
DedUCt AMOTHZAtION OF PIEIMIUM .........viceceeeeeeee e cceceete et eeceesetete s s sasaeeeseses s asassesesesssssasseses s ssssssse st s ssssssseses s s sssseeses s s sssnseses s s ansnsnses s s asanseses s s snsnsesas <hesetataeseaet et asasaeas 4,286

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

9.2. Part 2, SECHON 1, COIUMN M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (LiINES 1+2+3+4+5-6-T+8-+10) ......cceeveverrerrereeeeeeseceeteeeseeeseeaetesesessseaesesesesssssesesesessssssesasasanas seesssesssesananns 7,300,883
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........ccuruoiiiieeeceete e eeeeeceete e ee et caete et eeesssaeteseses s ssassesesesssseaesesesessssseesesesessnsnansasesanane Seesesesesenasncnns 7,300,883
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HANOVER CASUALTY 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 ........ccoeveveveeveeeeeeeee e 2,769,993 |...coooviine 2,670,438 |.oooieees 2,750,398 |.....cocovnve. 2,787,598
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 2,769,993 2,670,438 2,750,398 2,787,598
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 574,838 534,741 581,878 570,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 151,860 143,438 151,655 160,000
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 1,350,592 1,212,455 1,351,502 1,350,000
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeee e 2,303,757 |eereenne 2,151,019 | 2,294,638 |...cccvevnee. 2,312,000
Identified Funds, Unaffiliated Bank 9. CANAAA ..o e 49,864 |...ooveiie 49,492 ..o 48,465 | 50,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 99,980 99,293 99,620 100,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 2,453,600 2,299,804 2,442,722 2,462,000
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 7,300,883 6,860,874 7,278,155 7,329,598
PREFERRED STOCKS 14.  United States .......ccceeeeeeeieeecieeeee oo 0 feeeeeeeeeeee 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 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, CaANada ....oocceeeeeeeeeeeeeeeeeeeeee ] 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 7,300,883 6,860,874 7,278,155

Sl04




ANNUAL STATEMENT FOR THE YEAR 2023 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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

Through 20 Years

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

TBNAIC G ..o

1.7 Totals

............. 2,144,905

429,622

............... 2,769,993

7

Total Current Year

8
Col. 7 as a % of

9
Total from Col. 7
Prior Year

11
Total Publicly
Traded

............... 3,108,043

............... 2,769,993

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 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

319,295

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

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC 3 .o
4A4ANAICA ..o

4.5NAICS ..

4B NAICE ...

4.7 Totals

110,070

110,070

151,860

110,078

151,860

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

900,592

1,350,592

1,545,758

............... 1,350,592

100,000

350,000

900,592

1,350,592

1,545,758

1,350,592




ANNUAL STATEMENT FOR THE YEAR 2023 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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

7

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

B.ANAICT (e

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

746,797
310,641 |....

.49,871

896,644

............... 1,843,499
...610,101 |.

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

.............. 1,991,969
....609,033 |....

............. 1,793,577
..560,149 |..

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

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
B2NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BBNAICE ..o

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 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 ...
10.5NAIC 5 ...
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 2023 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) Jpe— 491,777 ... 3,442,158 |............... 2,656,223 |..coviane ,633 [ 2992 | O 6,690,782 B e XK o XK [ 6,640,860

122 NAIC 2 ... N 2 . 310,641 |.... , .0 L0 ...610,101 |.. 4 . . . ..560,149 |..

123 NAIC 3 e (D) il O 0

124 NAIC 4 o (D) il O 0

125 NAIC 5 ... () e O 0

12.6 NAIC 6 ... N 0

12.7 TOtalS .o 1365 | 3,752,799 |............... 2,706,094 ... 85,633 |.ccveienn 14,992 | 0 () oo 7,300,883 |....coooveveeeeee 10000 [ XX e XK e [ 7,201,009 |..ooveirene 99,874

12.8 Line 12.7 as a % of Col. 7 10.2 51.4 37.1 1.2 0.2 0.0 100.0 98.6 1.4
13. Total Bonds Prior Year

13ANAICT oo 1,822 04 | 3,048,759 |.oceeenne 2,680,477 |.ooveeeen 236,261 [ 9,583 | O [ XX e XX o 1,297,627 o 923 | 7,287,721 oo 49,906

13.2 NAIC 2 , , P P 559,141 |

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

) -
(c) 0 .
(e 7,906,660 |.........coovennee 100.0 | 7,806,862 |.......occvnenne. 99,797

137 TotalS ..o e 1,372,423 | 3,507,962 |....cveuenne 2,780,431

13.8 Line 13.7 as a % of Col. 9 17.4 44.4 35.2 100.0 XXX 98.7 1.3
14. Total Publicly Traded Bonds

TAANAIC T e 491,777 o 3,392,236 |...coovnvee 2,656,223 |...corrnne 85,633 oo 14,992 | [V S 6,640,860 |....ccovrrevcecnnne 91.0 | 7,247,721 | 917 | 6,640,860

14.2NAIC 2 ... .199,636 |... 0 0. ...560,149 |.. . ..560,149 |..

T43NAIC 3 e 0 [ O o O o O e 0 et O ...0. w0

144 NAIC4 ... 0 0. ...0. 0.

TAE5NAIC S oo 0 fereeemmrrneeeeene O oo 0 e O e 0 et O 0 [ 000 o 0 e 020 o 0

T4B NAIC 6 ... 0 0 0

14.7 TotalS ..o e 691,413 |...............3,702,877 |...............2,706,094 |........oeve 85,633 | 14,992 [ 0 | 7,201,009 |oorrrreeeee. 986 [ 7,806,862 | 987 [ 7,201,009

14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 9.6 [ D1 | 876 [ 12 | 022 000 100.0 oot XXX et XK e e XK o 100.0

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

Section 12 9.5 50.7 37.1 1.2 0.2 0.0 98.6 XXX XXX XXX 98.6 XXX

15. Total Privately Placed Bonds

151 NAIC T o

15.2NAIC 2 ...

153 NAIC 3 o

154 NAIC 4 ..o

15.5NAIC5 ...

15.6 NAIC 6 ...

15.7 Totals .....cociiiiis

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 0.7 0.7 0.0 0.0 0.0 0.0 1.4 XXX XXX XXX XXX 1.4

(@) Includes $ i 99,874 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 $  ........coeceeueurrinenecnnas 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,$ ..ccccovrvinnineen 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$ ..o 0;NAIC2 $ oo 0 ; NAIC3 $ v 0; NAIC4 $ e 0; NAIC5 $ e 0;: NAICB $ooveeereeeres 0




ANNUAL STATEMENT FOR THE YEAR 2023 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 ............cccceeveeeveveverereeeieas 124,6% |............. 2,106,547 .o 394,848

D.9.0 SN RTRTN 2,626,090 ..o 0 2,951,025 | B 2,626,090
1.02 Residential Mortgage-Backed Securities ... ...143,903 |.. . 157,018 |... ... 143,903 |.
1.03 Commercial Mortgage-Backed Securities ..........

1.04 Other Loan-Backed and Structured Securities ...

. 11,937 |. ....38,358 |. .. 34,773 |..

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ..........ccccceeeuenee
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 ..........ccccvriiiiinienieiiereee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 319,295 574,838

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............ccceceeriererierereeereeeneenens 110,070 151,860
4.02 Residential Mortgage-Backed Securities ... 0] .

.0 [

4.03 Commercial Mortgage-Backed Securities .......... ol ' ......................... 0 . . O
4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0.0 0.0
4.05 Totals 0 0 110,070 151,860 2.1 110,078 1.4 151,860 0

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

900,592 | 0 | (U A D00, SO R 1,350,592 ..o 18.5 i 1,545,758 |.....cococvevie 19.6 [ 1,350,592 ..o 0

5.02 Residential Mortgage-Backed Securities ... 0.

5.03 Commercial Mortgage-Backed Securities .......... 0

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

5.05 Totals 100,000 350,000 900,592 0 0 XXX 1,350,592 18.5 1,545,758 19.6 1,350,592 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccccoooeioiiiiiiiicniiniciiiees e, 449,647 |.............. 1,057,438 |...oooveee 946,515 | 0 [ [ SO D.9,0 TN R 2,453,600 |.....cevvveinnne 33.6 | 2,601,002 |....cocveveeiinnne 32.9 | 2,353,726 |.ocveveeiinnene. 99,874

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 ..........cccocviieriiiieiienieseeene
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 ..........cccocviieiiiiienienieseee
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 ............ccccceeeeneene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 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
6 7 8

1 2 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

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 .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V 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 0 0.0 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ...........ccceeeneeneeinciinccines oo 729,429 [ 3,714,441 [ 2,671,321 | 41,790 [0 e XXX i e, 7,156,980 |...oovvveviiiiieenn 98L0 [ XXX o XX o 7,057,106

12.02 Residential Mortgage-Backed Securities ..........
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

143,903

................... 143,903

12,09 TOtalS ..o [ 741,365 [oooveieinn 3,752,799 |cveveiiiienn 2,706,094 |....ocvveirineenen 85,633 [ 14,992 |0 [ 7,300,883 [ 10000 | XXX e XK s 7,201,009

12.10 Line 12.09 as a % of Col. 7 10.2 51.4 37.1 1.2 0.2 0.0 100.0 98.6
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvririnininininiiens foeeieeiecieens 1,349,932 .o 3,457,709 |eooeeeeern 2,741,972 | 200,030

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

................ 2,741,972

36,231 |..

................ 7,649,845

B 1,

13.09 Totals 372,423 |.ciiine 3,507,962 |....cevvvenene 2,780,431 | 236,261 |oveeeeiicee 9,583 [oeeieeieeieeeee [V D.9,0 SN XXX o [ 7,906,660 |........ceoveveeer 100.0 [ 7,806,862
13.10 Line 13.09 as a % of Col. 9 17.4 44.4 35.2 3.0 0.1 0.0 XXX XXX 100.0 98.7
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ............cccoeeneinceinciineiines oo 679,476 |.....ccuenee 3,664,519 |...cocoenennene. 2,671,321 | 41,790 o0 e XXX i [ 7,057,106 | 96.7 [ 7,649,845 |....ooiiiiiien 96.8 [ 7,057,106 |......ccooo. XXX
14.02 Residential Mortgage-Backed Securities 11,937 | 38,358 |.. ..34,773 ...157,018 |. . ..143,903 |..

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 ...cooveeiieieeieeeeeee s
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 ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12




ANNUAL STATEMENT FOR THE YEAR 2023 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

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HANOVER CASUALTY 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 foereninniniieicic (O T 0 Joeeeeeeeeeeeeeeeeieeeens 0 o
2. Cost of cash equivalents aCQUIrEd .............cccoeevveueueueueeeeeeieieieieseeeese s foeeee e 548,308 |....cocoveererines 548,308 |...ocoovvieiereeiiieenn 0 o
3. ACCIUAI OF DISCOUNL ... [orneeeineesine s 1,546 | 1,546 [ 0
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e [V RN 0 Joreeeerererrrrseieeeend 0 e
5. Total gain (108S) ON AISPOSAIS ........c.cveveviiriieeeieieiieieeeie et [eoseceeess s esesecase e senees [ ] P, ()]0 e
6. Deduct consideration received on diSPOSAIS ............ccccceveveveiiicuerereeiieeeeeeeiees Joeeeenereneeeeneens 549,854 |.......cccovverien. 549,854 |....oooveveveeieieeeeennn 0 o
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e [V [0 RO | N SRR
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, [V RN 0 Joreeeerererrrrseieeeend 0 e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O O 0 Joeeeeeeeeeeereeeeieeees 0 o
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree s (O O (O TPV | TP
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e [V RN 0 oo 0
12. Statement value at end of current period (Line 10 minus Line 11) 0 0

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HANOVER CASUALTY 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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HANOVER CASUALTY COMPANY

SCHEDULE D - PART 1

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

(1=

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 A 175,415 (...95.6992 |........eevvnnens 167,474 |oeeneeiinnnnns 175,000 |oevveeniieiinnnnn 175,209 [oooovvvninnnns (U R (3 AR | Y AR | R R 14T FN AR Y I N E 1,900 |ooiviiiiniinens 5,031 |....08/24/2018 ...|....08/15/2028 ...
912828-5M-8 ..... UNITED STATES TREASLRY .. A .. 128,936 |...96.6016 |... ..125,000 |.. .. 127,077 O e (393) [0 o0 30125 | 2.758 ....12/28/2018 ...|....11/15/2028 ...
912828-5T-3 ..... UNITED STATES TREASLRY .. A ... 99,727 ]...96.9063 |... . 100,000 |.. O i 40 0 000000 2.625 |l 2.668 ....12/28/2018 ...|....12/31/2025 ...
912828-65-4 ..... UNITED STATES TREASURY .. A ... 95,176 |...96.1055 |... . 100,000 |.. O e 1,288 [0 foeiiil0 02,375 | 3.818 ....09/19/2022 ...|....04/30/2026 ...
912828-6X-3 ..... UNITED STATES TREASLRY .. A .. 190,930 |...95.4727 |... . 200,000 |.. ... 194,027 O 2,330 L0 [0 002,125 | 3.426 ....08/31/2022 ...|....05/31/2026 ...
912828-J2-7 ..... UNITED STATES TREASLRY .. A .. 194,617 |...97.0586 |... . 200,000 |.. O e 789 o0 e l0J02222.000 |- 2.412 ....12/22/2017 ...|....02/15/2025 ...
912828-U2-4 ..... UNITED STATES TREASLRY .. A ... 95,160 |...94.5391 |... . 100,000 |.. O 807 o0 fiiiinl000022.000 |- 2.556 ....12/22/2016 ...|....11/15/2026 ...
912828-V9-8 ..... UNITED STATES TREASURY .. A .. 192,883 |...94.9297 |... . 200,000 |.. O e 1,460 [0 010002250 |- 3.0M ....06/08/2022 ...|....02/15/2027 ...
912828-X7-0 ..... UNITED STATES TREASURY A 119,692 |...98.9531 ..125,000 .0 .2.752 ....02/27/2018 .. 04/30/2024
912828-Y7-9 ..... UNITED STATES TREASURY A 100,523 |...97.6133 |. . 100,000 .0 L2792 ....08/15/2018 .. 07/31/2025
91282C-DY-4 . UNITED STATES TREASURY A . 99,016 |...85.9727 |. . . 100,000 ..99,182 |.. .0 ......1.985 ....03/10/2022 .. 02/15/2032 ...
91282C-EF-4 ..... UNITED STATES TREASURY .. A .. 100,262 |...95.5742 |... ...95,574 |.... . 100,000 |.. ... 100,174 O e ) 0 feeeiiieeel000222.500 |- 2.444 ....08/30/2022 ...|....03/31/2027 ...
912820-ET-4 ..... UNITED STATES TREASLRY .. A .. 248,799 |...95.7109 |... ....249,163 O 281 0 [0 000002.625 |l 2.728 ....06/26/2022 ...|....05/31/2027 ...
91282C-FE-6 ..... UNITED STATES TREASURY .. A .. 198,492 |...98.0078 |... ...199,159 O 497 0 030125 3.3%4 ....08/24/2022 ...|....08/15/2025 ...
912820-FJ-5 ... UNITED STATES TREASLRY .. A . 95,141 (...96.0430 |... O 318 0 00000030125 | 4.032 ....07/21/2023 ...|....08/31/2029 ...
91282C-GM-7 ..... UNITED STATES TREASURY .. A ..99,844 |...96.9727 |... O e 18 0 feel0 0022282500 |- 3.519 ....04/14/2023 ...|....02/15/2033 ...
912820-GS-4 ... UNITED STATES TREASLRY .. A .. 100,391 |...98.4492 |... .. ...100, 356 O e (34 0 [0 0000030625 |l 3.561 ....04/14/2023 ...|....03/31/2030 ...
91282C-HE-4 ... UNITED STATES TREASURY .. A .. 172,556 |...98.9414 |... . . 175,000 |.. O e 245 0 [0 011030625 | 3.938 ...06/22/2023 ...|....05/31/2028 ...
912820-HK-0 ... UNITED STATES TREASURY A 99,309 |. 100.4727 |..ooevniiirinnnn 100,473 |oeeniiiiinnnns 100,000 0 fooeviiiinnnn 82 |0 foeiniiinnnenn. 0 ].....4.000 ... 4.155 ...06/30/2023 ... |....06/30/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 2,606,866 | XXX 2,553,928 2,650,000 2,626,090 0 XXX XXX XXX
36179V-20-6 ..... |G2 MA7051 = RMBS ..ovvveniiiiiiiiiiiiiiiiin i | ...... | ....... |4 ......... | TA i 143,531 |...84.6744 [....covvnnnnnnnn. 116,510 [.ooovvennnnnnnnns 137,598 [.ooivveiinnnns 143,903 |......ccvvnennnn 0 foeeiiinnnnn 226 |ovvevnnnnnnnnn0 fooeiniiiinnennn 0 ].....2.000 ... 1.455 ...12/17/2020 ... |....12/20/2050 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 143,531 | XXX 116,510 137,598 143,903 0 XXX XXX
0109999999. Total - U.S. Government Bonds 2,750,398 | XXX 2,670,438 2,787,598 2,769,993 0 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX
649791-PY-0 ..... NEW YORK ST e e e e e e s L ABFE et 100,054 |...87.7240 |.cevvenneeeennnn 87,724 e 100,000 |-evveeneeeennnnn 100,025 |..eevevnenens 0 ....10/29/2019 ...|....02/15/2033 ...
76222R-YC-0 ..... RHODE 1SLAND ST .. 1.CFE ..|... ... 50,885 ...99.2820 |... 0. ....04/17/2019 ...|....05/01/2024 ...
76222R-YD-8 ..... RHODE ISLAND ST .. 1.CFE ..|... .. 101,930 |...97.7670 |... 0 . ....04/17/2019 ...|....05/01/2025 ...
880541-XZ-5 ..... TENNESSEE ST ... 1AFE L) ..100,000 |...93.5240 |... . 0. ....07/27/2016 ...|....08/01/2027 ...
882722-KE-0 ..... TEXAS ST e eeeenee e eeennnee e eennnnes oo ven | e [T fen 1.AFE ..|... .. 73,752 |. 103.7920 |... ...67,465 |.... 0 . ...12/26/2018 ...|....04/01/2029 ...
882724-18-0 ..... TEXAS ST .. .. 1.AFE ..|... . 102.2260 |... L5113 ) 0. ....08/10/2023 ...|....10/01/2029 ...
917542-QR-6 ..... UTAH ST ... 1AFE .. ...99.7280 |. 4,986 |. .0 ....12/26/2018 .. 07/01/2024
97705M-ZE-8 ..... WISCONSIN ST .1.BFE .. ...79.6680 |. 35,851 |. .0 ....10/02/2019 .. 05/01/2033 ...
97705M-2N-8 ..... WISCONSIN ST ... T TN .. 1.BFE ..|... ...84.8540 |... ...46,670 |.... 0 . ...10/02/2019 ...|....05/01/2033 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 581,878 | XXX 534,741 570,000 574,838 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 581,878 | XXX 534,741 570,000 574,838 0 XXX XXX
678519-C5-6 ..... OKLAHOMA CITY OKLA .eeeeeeeeeeeeee e e eeem e e eeeenes fren e [T - TAFE L. . 60,000 |...95.2150 |... 57,129 ... ...60,000 |.. 0 . ....04/17/2019 ...|....03/01/2029 ...
758449-SC-7 . REEDY CREEK IMPT DIST FLA . 1 .1.DFE .. ...84.8940 |. 42,447 | 50,000 .0 ...02/12/2020 .. 06/01/2031 ...
94766P-KC-4 ..... WEBER SCH DIST UTAH ..... L2 ... . 1.LAFE ..|... ...87.7240 |... ... 43,862 |.... ...50,000 |.. 0 .. ...06/21/2023 ...|....06/15/2037 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations XXX 143,438 160,000 151,860 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 151,655 | XXX 143,438 160,000 151,860 0 XXX XXX
040654-YA-7 ..... ARIZONA ST TRANSN BRD HWY REV .... .. 1.B FE ..|... .. 150,000 |...89.3810 |... ..134,072 |.... . 150,000 |.. ... 150,000 0. ....01/10/2020 ...|....07/01/2030 ...
052414-TD-1 ..... AUSTIN TEX ELEC UTIL SYS REV ..... |--1.DFE ..|... .. 100,000 |...90.2940 |... ...90,294 |.... . 100,000 |.. .. 100,000 0 . ...07/31/2019 ...|....11/15/2030 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 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
20775C-W2-6 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ...oovvvvvnnn [ e ] oo | s LLAFE L 100,000 |...99.1770 (VR R | N R | I AR | B SO~ 1[0 I RN 2.899 ....04/24/2019 ...|....05/15/2024 ...
451174-AD-8 ..... IDAHO ENERGY RES AUTH TRANSMISSION FACS ... |- 1.CFE ... .50,000 |...93.8010 |... O 0 0 [0 el 2.952 | 2.952 ....09/12/2017 ...|....09/01/2028 ...
ATTTOV-AY-6 ..... JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ . |- 1.DFE ... . 52,774 |...98.6250 |... O e (278) [0 0 000003.985 |l 3.313 ....04/03/2019 ...}|....01/01/2029 ...
61212L-TA-7 ..... MONTANA ST BRD REGENTS HIGHER ED REV .. 1.DFE ..|... ..100,000 |...87.5310 |... .. . O 0 0 [0 e 10521 | 1.521 ....09/22/2021 ...|....11/15/2028 ...
79771F-BV-8 ..... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL . .. 1.DFE ..|... ..200,000 |...82.4520 |... . 200,000 |.. ... 200,000 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 |...95.2380 |... . 150,000 |.. ... 150,000 O 0 0 0 3014 3.114 ....04/10/2019 ...|....06/01/2028 ...
86932U-CH-6 ..... SUSTAINABLE ENERGY UTIL INC DEL ENERGY E .... .. 1.B FE ..|... .. 100,000 |...89.9670 |... . 100,000 |.. .. 100,000 O 0 0 [0l 2,344 | 2.344 ....04/30/2020 ...|....09/15/2029 ...
914126-XB-6 ..... UNIVERSITY CALIF REVS .. 1.CFE ..|... ... 50,000 |...97.7780 |... ...50,000 |.. O 0 0 [0 30159 | 3.158 ....03/13/2015 ...|....05/15/2025 ...
914437-VC-9 . UNIVERSITY MASS BLDG AUTH REV . .1.CFE .. 198,728 |...84.9380 |. . 200,000 .199,057 |.. .0 oo 1,052 ....06/21/2021 .. 11/01/2030 ...
914639-KS-7 ..... UNIVERSITY NEB FACS CORP REV .. . 1.C FE ..|... .. 100,000 |...88.6750 |... . 100,000 |. ... 100,000 O 0 0 0 )Ll 2,465 ). 2.465 ...10/11/2019 ...|....10/01/2030 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 1,351,502 | XXX ,350,000 1,350,592 0 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 1,351,502 | XXX ,350,000 1,350,502 0 XXX XXX
00185A-AF-1 ..... AL N .. 2.AFE .. ...98.9992 0 ....08/12/2014 ...|....06/14/2024 ...
025816-CP-2 ..... AMERICAN EXPRESS CO ... .. 1.F FE ..|... ...95.6267 |... 0 . ....07/18/2017 ...|....05/03/2027 ...
037735-CU-9 . APPALACHIAN PONER CO . .1.GFE .. ...97.6846 |. .0 ....06/11/2015 .. 06/01/2025
05348E-AV-1 ..... AVALONBAY COMMUNITIES INC . . 1.GFE .. ...97.8682 |. .0 ....07/22/2016 .. 06/01/2025
05523U-AK-6 ..... BAE SYSTEMS HOLDINGS INC L2.AFE .. ...98.6129 |. .0 ....12/26/2018 .. 10/07/2024 ...
06051G-FF-1 ..... BANK OF AMERICA CORP .. 1.G FE ..|... ...99.6120 |... 0 . ....08/27/2014 ...|....04/01/2024 ...
06406H-CS-6 ..... BANK OF NEW YORK MELLON CORP .. | 1R FE L ...99.7923 |... 0. ....01/28/2014 ...|....02/04/2024 ...
14040H-BT-1 ..... CAPITAL ONE FINANCIAL CORP |- 2.AFE L. ...98.3378 |... 0 . ....02/13/2018 ...|....10/30/2024 ...
20030N-BS-9 ... COMCAST CORP .. 1.G FE ..|... ...97.0764 |... 0. ....12/26/2018 ...|....03/01/2026 ...
24422E-UE-T7 ... JOHN DEERE CAPITAL CORP .. 1.F FE ..|... ...98.4818 |... 0 . ...12/26/2018 ...|....03/13/2025 ...
28422E-XE-4 ... JOHN DEERE CAPITAL CORP |- LEFE ... . 105.2263 |... . .. 0. ....09/056/2023 ...|....09/08/2033 ...
26443C-AJ-2 ... DUKE UNIVERSITY HEALTH SYSTEM INC .. |- 1.DFE ... ...87.0511 |... . 100,000 |.. 0 . ....01/08/2020 ...|....06/01/2030 ...
278265-AE-3 ..... MORGAN STANLEY ... .. 1.G FE ..|... ...95.8333 |... ...50,000 |.. 0. ....04/03/2017 ...|....04/06/2027 ...
29250N-AH-8 . ENBRIDGE INC ...... L2.AFE .. ...98.9831 .0 ....12/26/2018 .. 06/10/2024
293641I-BH-0 . ENTERGY LOUISIANA LLC ... 1.F FE . ...83.1704 |. .0 ....03/04/2021 .. 06/15/2032
29736R-AR-1 . ESTEE LAUDER COMPANIES INC 1.F FE .. ...83.7584 |. .0 ....08/01/2021 .. 03/15/2031
30040W-AB-4 ..... EVERSOURCE ENERGY ..... L2.AFE .. ...96. 1211 .0 ....03/07/2016 .. 03/15/2026 ...
369550-BG-2 ..... GENERAL DYNAMICS CORP ... . 1.GFE .. ...98.1490 |. .0 ....12/26/2018 .. 05/15/2025 ...
377372-AN-9 ..... GLAXOSMITHKLINE CAPITAL INC . .. 1.F FE ..|... ...98.3009 |... 0. ....12/26/2018 ...|....05/15/2025 ...
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC .. 1.F FE ..|... ...90.7017 |... 0 . ....06/07/2021 ...|....09/10/2027 ...
391380-AA-3 ..... GREAT-WEST LIFECO FINANCE 2018 LP .. .. 1.F FE ..|... ...97.1979 |... 0. ....06/15/2018 ...|....05/17/2028 ...
437076-BY-7 ..... HOME DEPOT INC .. 1.F FE ..|... ...93.9858 |... 0 . ....06/03/2019 ...|....06/15/2029 ...
46625H-KC-3 ... JPMORGAN CHASE & CO ... .. 1.F FE ..|... ...97.8973 |... 0. ....08/27/2015 ...}|....01/23/2025 ...
494368-BU-6 ..... KIMBERLY-CLARK CORP ... .. 1.F FE ..|... ...96.6375 |... 0 . ....12/26/2018 ...|....02/15/2026 ...
524901-AT-2 . LEGG MASON INC ... 1FFE .. ...99.1427 |. .0 ....04/26/2017 .. 07/15/2024 ...
576360-AS-3 . MASTERCARD INC ... . 1EFE .. ...85.3069 |. .0 ....08/02/2021 .. 03/15/2031
579780-AK-3 ..... MCCORMICK & COMPANY INC .2.BFE .. ...96.5772 |. .0 ...11/03/2015 .. 11/15/2025
58013\-FV-1 ..... MCDONALD'S CORP ..... L2.AFE .. . 102.7830 |. .0 ....08/09/2023 .. 08/14/2033
606822-BD-5 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . .. 1.G FE .. ...99.5868 |. .0 ....02/26/2019 .. 03/07/2024 ...
6533%K-BII-9 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC ...coeeevveneeeee foe e e 1,2 s .. 2.AFE ..|... ...88.7377 |... 0 . ....06/02/2021 ...|....06/15/2028 ...
67103H-AF-4 ..... O'REILLY AUTOMOTIVE INC ...evvvvneiviiiiinievrnnneens foes e e 1,2 s .. 2.AFE ..|... ...96.3764 |... 0. ....12/26/2018 ...|....09/01/2027 ...
74460D-AD-1 ..... PUBLIC STORAGE OPERATING CO ....eeeeeeevneeeeeeeemneee foos wen e [1,2 s .. 1.F FE ..|... s ...95.3868 |... 0 . ....04/10/2019 ...|....05/01/2029 ...
776743-AD-8 ..... ROPER TECHNOLOGIES INC ...eevvvevvivinnnnnnniiiinnnnnnns foon ven e [ 1,2 1iiniis L2AFE L 49,992 |...97.7937 0 ...12/08/2016 ... |....12/15/2026 ...
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85440K-AB-0 ..... LELAND STANFORD JUNIOR UNIVERSITY .. 1.AFE .. ...93.5656 ...46,783 e (29) [0 0 0000030089 3.021 [MN ...... e 257 e 1,545 [....03/22/2019 ...|....05/01/2029 ...
872540-A0-2 ..... TJX COMPANIES INC .. 1.F FE .. ...94.4487 L AT,224 50,000 e 48,165 0 [ B3 0 |0 [ 2.250 3.690 [MS ...... e B3 | 1,125 |....12/26/2018 ...|....09/15/2026 ...
91159H-HM-5 ... US BANCORP ...eveeieiiiiiiieecccii e ceenni e cesnis o ven | s 2 i .. 1.G FE .. ...95.8276 AT 50,000 [ 49,982 [0 [T [0 0003100 3.116 |AO ...... 216 i 1,550 |....04/26/2016 ...|....04/27/2026 ...
91324P-DX-7 ... UNITEDHEALTH GROUP INC 1. |- 1.FFE L. ...86.4298 |.. 43,215 |oeeeeiiieee 50,000 |oeeeeeceee 48,412 0 [ 227 [0 |0 f022.000 . 2.543 ....01/27/2022 ...|....05/15/2030 ...
94106L-AZ-2 ..... WASTE MANAGEMENT INC .. .2.AFE ..].. ...99.1640 |.. 49,582 |....ovveeeeennnnn80,000 oeenniiinnnnnn 49,956 |0 e 116 [0 |0 f0080500 . 3.741 ...05/17/2018 ...|....05/15/2024 ...
976657-AL-0 ..... WEC ENERGY GROUP INC ..... cofe e (1,2 .. 2.A FE .. ...97.2816 L 11,674 012,000 e 12,000 0 0 [0 0 [ 080550 o 3.551 ...06/04/2015 ...|....06/15/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 2,442,722 [ XXX 2,299,804 2,462,000 2,453,600 0 2,570 XXX XXX 15,436 68,034 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,442,722 [ XXX 2,299,804 2,462,000 2,453,600 0 2,570 XXX XXX 15,436 68,034 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 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 7,134,623 | XXX 6,744,364 7,192,000 7,156,980 0 9,432 XXX XXX 48,332 180, 129 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 143,531 | XXX 116,510 137,598 143,903 0 226 XXX XXX 229 2,752 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ 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 0| XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 7,278,155 | XXX 6,860,874 7,329,598 7,300,883 0 9,658 XXX XXX 48,562 182,881 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A.LS .3,246,238 1B .. W8 549,574 1D .$.....ccooueneen 601,606 1E..$.....ccceuennes 199,812 1F .. $ ... 1,094,131 1G.$ ... 399,39
1B 2A..$ .. .560,179 2B .. .$ .0
1C 3A..$ ... ...0 3B.. .8 .0
1D 4A.S$ .. 0 4B.. .$ .0
1E 5A...$ ... 0 5B 8. 0
1F 6...%..... .0




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 OF THE HANOVER CASUALTY 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
912820-FJ-5 ......... UNITED STATES TREASURY ....07/21/2023 ... |Citigroup . 95,141 ...
91282C-GM-7 ......... UNITED STATES TREASURY ....04/14/2023 ...|B.A. Securities Inc. ... ..99,844 ...
912820-GS-4 ......... UNITED STATES TREASURY ....04/14/2023 ... | JP Morgan Securities LLC 100,391 |...
91282C-HE-4 . .. |UNITED STATES TREASURY ... ..06/22/2023 ... |Various . 172,556
912820-HK-0 ......... UNITED STATES TREASURY ...06/30/2023 ... [JP Morgan Securities LLC

575,000

0109999999. Subtotal - Bonds - U.S. Governments 5

882724-18-0 ......... TEXAS ST ‘ ....08/10/2023 ... ‘RAMIREZ & CO. ... .... 50,000

97705M-ZE-8 ......... WISCONSIN ST ... i ...01/27/2023 ... [GOLDMAN .......... ... 45,000

0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 95,000

94766P-KC-4 ......... |WEBER SCH DI UTAH ...t iiietii e e et eente e e e e eeese s s e e eeens e s s e eenns s s s e eennssasseeennnnn s eeenennnaseeennnnnaaeeees | ................. |....06/21/2023 |BARCLAYS CAPITAL INC 50,000

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 50,000

24422E-XE-4 ......... |JOHN DEERE CAPITAL CORP ....09/05/2023 ... ‘MITSUBISHI UFJ SECURITIES ... .... 50,000

58013M-FV-1 ......... MCDONALD'S CORP ...08/09/2023 ... [ GOLDMAN , ... 50,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 99,860 100,000 0
2509999997. Total - Bonds - Part 3 803,651 820,000 2,660
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 803,651 820,000 2,660
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 803,651 XXX 2,660
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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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
36179V-ZQ-6 .. | G2 MA7051 - RMBS .......... ..12/01/2023 . [ Paydown .. 12,776 |... s s .. 13,340 |.. L0 . (569)]... .. (565)|... . 12,776 ... L0 ..12/20/2050 .
912828-R6-9 .. |UNITED STATES TREASURY ..05/31/2023 . [Maturity @ 100.00 200,000 194,133 |.. . 199,593 L0 . 200,000 |. 0 ..05/31/2023 .
912828-89-2 ...|UNITED STATES TREASLRY .. ..07/31/2023 . [Maturity @ 100.00 .. 50,000 |.. .. 49,628 |.. L0 ...50,000 |. 0 ..07/31/2023 .
912828-WE-6 .. |UNITED STATES TREASLRY .. ..11/15/2023 . | Maturity @ 100.00 .. ... 650,000 ... 654,266 .. 0. . 650,000 |.... 0. ..11/15/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 912,776 912,776 911,253 0 912,776 0 XXX
882722-KE-0 .. | TEXAS ST ... ..04/03/2023 . [Call @ 100.00 ..5,000 |... 0. ....5,382 |.... L0 ..04/01/2029 .
917542-0R-6 ...|UTAH ST ... ..07/03/2023 . [Call @ 100.00 .10,000 L0 10,100 |. 0 ..07/01/2024 .
97705M-NW-1 .. | WISCONSIN ST . ..01/27/2023 . [ Adjustment 0. ...45,000 |.... 0. ..05/01/2033 .
0509999999. Subtotal - Bonds - U.S. States, Temtones and Possessions 0 60,482 0 XXX
196479-IN-5 .. | COLORADO HOUSING AND FINANCE AUTHORITY ...... |....... ..11/01/2023 . [Maturity @ 100.00 0. ...40,000 |.... L0 ..11/01/2023 .
20281P-BB-7 .. | COMMONWEALTH FING AUTH PA REV .. ..06/01/2023 . [Maturity @ 100.00 L0 .5,000 |. 0 ..06/01/2023 .
3133XP-KG-8 .. | FEDERAL HOME LOAN BANKS ..03/10/2023 . | Maturity @ 100.00 .. .. 150,000 .. 149,231 . .. 0. . 150,000 |.... 0. ..03/10/2023 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 195,000 195,000 194,403 195,015 0 195,000 0 XXX
12189L-AM-3 .. | BURLINGTON NORTHERN SANTA FE LLC .... ..03/15/2023 . [Maturity @ 100.00 ....50,000 |... ..50,000 |[.. 0. L0 ..03/15/2023 .
149130-25-7 ...| CATERPILLAR FINANCIAL SERVICES CORP ..12/07/2023 . [Maturity @ 100.00 .50,000 .49,995 L0 0 ..12/07/2023 .
20364D-AR-1 ...| ENTERGY ARKANSAS LLC .. ..06/01/2023 . [Maturity @ 100.00 .50,000 .49,993 L0 0 ..06/01/2023 .
666807-BG-6 .. | NORTHROP GRUMMAN CORP . ..08/01/2023 . [Maturity @ 100.00 ...50,000 |... .. 49,876 |.. 0. L0 ..08/01/2023 .
91324P-CC-4 ... | UNITEDHEALTH GROUP INC .....oooeeeeeiieiiieeeeeen [ oo ..03/15/2023 . [Maturity @ 100.00 ...... |ooeeeeeeeeeiiiinnnnns |ooeeenennnns 50,000 49,968 |....covvviinnnns O o O e 82 | 0]nnnlllll 50,000 | 0 ..03/15/2023 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 250,000 250,000 248,168 249,832 0 168 0 168 0 250,000 0 XXX
2509999997. Total - Bonds - Part 4 1,417,776 1,417,776 1,415,012 1,419,086 0 (828) 0 (828) 0 1,418,258 0 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 1,417,776 1,417,776 1,415,012 1,419,086 0 (828) 0 (828) 0 1,418,258 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
60099999909 - Totals 1,417,776 XXX 1,415,012 1,419,086 0 (828) 0 (828) 0 1,418,258 0 (482) (482) 31,771 XXX




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 OF THE HANOVER CASUALTY COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2023 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 | eeveeiiess o 0.000 236,934 |..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 0 236,934 | 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 0 236,934 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

XXX

1. January....o..on. 267,382 4. 7. 10.  October.
2. February..|o 283,760 5. , 8. , 11.  November...
3.  March 203,678 6. June 444,974 9. September 204,570 12.  December

236.934

E27




ANNUAL STATEMENT FOR THE YEAR 2023 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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