ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

2 2 3 0 6 2 0 2 2 2 0 1 0 0 1 0 0

PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2022
OF THE CONDITION AND AFFAIRS OF THE

Massachusetts Bay Insurance Company

NAIC Group Code 0088 0088 NAIC Company Code 22306 Employer's ID Number 04-2217600
(Current) (Prior)
Organized under the Laws of New Hampshire , State of Domicile or Port of Entry NH
Country of Domicile United States of America
Incorporated/Organized 12/20/1994 Commenced Business ~ 04/17/1957

Statutory Home Office

4 Bedford Farms Drive, Suite 107

Bedford, NH, US 03110-5905

(Street and Nu

Main Administrative Office

mber)

440 Lincoln Street

(City or Town, State, Country and Zip Code)

Worcester, MA, US 01653-0002

(Street and Number)

508-853-7200

(City or Town, State, Country and Zip C

Mail Address 440 Lincoln Street

ode)

(Area Code) (Telephone Number)

Worcester, MA, US 01653-0002

(Street and Number or P.O. Box)

Primary Location of Books and Records

440 Lincoln Street

(City or Town, State, Country and Zip Code)

Worcester, MA, US 01653-0002

(Street and Number)

508-853-7200 8557928

(City or Town, State, Country and Zip C

Internet Website Address

ode)

WWW.HANOVER.COM

(Area Code) (Telephone Number)

Dennis M. Hazelwood

508-853-7200-8557928

Statutory Statement Contact

(Name)

DHAZELWOOD@HANOVER.COM

(Area Code) (Telephone Number)
508-853-6332

(E-mail Address)

(FAX Number)

Nathaniel William Clarkin

OFFICERS
President John Conner Roche Vice President & Treasurer
Senior Vice President &
Secretary Charles Frederick Cronin

Jeffrey Mark Farber, Executive Vice President & CFO

OTHER
Dennis Francis Kerrigan Jr., Executive Vice President &
GC

Richard William Lavey, Executive Vice President

Willard Ty-Lunn Lee, Executive Vice President

Denise Maureen Lowsley, Executive Vice President

Bryan James Salvatore, Executive Vice President

Mark Joseph Welzenbach, Executive Vice President

Warren Ellison Barnes

DIRECTORS OR TRUSTEES
Jeffrey Mark Farber

Lindsay France Greenfield

Dennis Francis Kerrigan Jr.

Willard Ty-Lunn Lee

Denise Maureen Lowsley

John Conner Roche

Bryan James Salvatore

Mark Joseph Welzenbach

State of Massachusetts

County of Worcester

SS

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief,
respectively. Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an
exact copy (except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing may be requested by varioys regulators in lieu of or in addition

to the enclosed statement.

| C/(w‘»/
Y,

John Conner Roche
President

Subscribed and sworn to befogé me this

February, 2023

}

v

Charles Frederick Cronin
Senior Vice President & Secretary

a. Is this an original filing?
b. If no,

W

2. Date filed

2nd d 0// 4

L

Jaime Hawley
Notary
December 14, 2023

o

el

JAIME L HAWLEY
Notary Public

COMMONWEALTH OF MASSACHUSETTS §

My Commission Expires
December 14, 2023

D

S

3

P

£ e g

3. Number of pages attached

L

Nathaniel William Clarkin
Vice President & Treasurer

Yes[ X ] No[ ]

1. State the amendment number........




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. BONAS (SChEAUIE D) ...ttt [eoe s 78,256,157 | (U1 78,256,157 |.ocececrne 64,777,859
2. Stocks (Schedule D):
2.1 Preferred stocks ....
2.2 Common stocks
3. Mortgage loans on real estate (Schedule B):
B FIISEHENS .ottt e [OOSR [OOSR [OOSR 0
3.2 Other than first IENS...........coovveveieicececice e et [0 [0 [0 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o 0
ENCUMDIANCES) «..vvieieieiee ettt ssens [eeeeeieie e s eaes [OOSR [OOSR 0 freeeeeeeeee 0
4.2 Properties held for the production of income (less
$ ....0 encumbrances) .
4.3 Properties held for sale (less $
encumbrances)
5. Cash($ oo 357,704 |, Schedule E - Part 1), cash equivalents
(B oo 0 , Schedule E - Part 2) and short-term
investments ($  «vovvvvrereeeeens 0 , Schedule DA) .......coueveeeeeeeceees [ 357,704 | [0 O 357,704 | 417,161
6. Contract loans (including $  .c.oeovvvrirvrieecciiene 0 premium notes) ... foeeeeceeereciene [OOSR 0 freeeeeeeeeee 0 freeeeeeeeeee 0
7. Derivatives (SChedUIE DB) ........c.coiuiiieeeeeeeeeeceeeeie e e [0 [0 [0 0
8. Otherinvested assets (SChedule BA) ........ccccvoieiviiieieieieininiseeieeeeesese s [ [OOSR O RN 0 freeeeeeeeeee 0
9. Receivable for securities
10. Securities lending reinvested collateral assets (Schedule DL)
11.  Aggregate write-ins for invested assets .........ccooeiiiiiiiiiii i
12. Subtotals, cash and invested assets (Lines 110 11) .....ccccoovvriniinininininicnns
13. Title plants less $ ..coovveeieiciiiiicie 0 charged off (for Title insurers
ONIY) ottt bttt sttt bbb s et et s b bebenene [eeree ettt [OOSR [OOSR 0 freeeeeeeeee 0
14. Investmentincome due and ACCTUEM ...........cc.ooueoeeeeeeeeeeeeeeeeeeeee e oo 589,278 | [0 I 589,278 | 486,800
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|............ccccecerererirnenee [0 [0 [0 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .......ccoeevviiniinennne. 0
earned but unbilled PremiumS) .........cccceeieiiiririeeeeeine s e [OOSR [OOSR 0 [ 0
15.3 Accrued retrospective premiums (3 ..o 0 )and
contracts subject to redetermination ($ .........ccccoeeeeeiinne. 00 ) e oo [OOSR 0 freeeeeeeeeee 0 freeeeeeeeeee 0
16. Reinsurance:
16.1 Amounts recoverable from reinsurers ..............ccccccoeeiiiiiinciiciiiee
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon ... |.......cccoccccerinnnnnnnne [OOSR O RN [V R 14,927
18.2 Net deferred taX @SSOl ........cvcvveveeeececececiieieeeeeeece ettt [oeeseeeeeeeeeeeee e [0 [0 [0 0
19.  Guaranty funds receivable or ON dePOSIL ...........cccveiririeieieieeeeerieeeeeens oo [OOSR [OOSR 0 freeeeeeeeee 0
20. Electronic data processing equipment and SOfWArE ...........ccoccoveveveveveueeereeas forveeeeeeeecccee [0 [0 [0 0
21.  Furniture and equipment, including health care delivery assets
]
22. Net adjustment in assets and liabilities due to foreign exchange rates .
23. Receivables from parent, subsidiaries and affiliates ..............ccccooevenenens
24. Healthcare ($ ooooevvvvercccceene 0 ) and other amounts receivable ...... [...cocoeereniriccinnnne [OOSR O RN 0 freeeeeeeeeee 0
25. Aggregate write-ins for other than invested assets ..............cccocoeeevevevevevevenes [ [0 [0 [0 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......ceueveveeeceereeereeeeeceee e eeeeseae e e 79,252,841 | (U1 IO 79,252,841 | 65,741,637
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNS .ttt [rosesni e [0 [0 0 [ 0
28. Total (Lines 26 and 27) 79,252,841 0 79,252,841 65,741,637
DETAILS OF WRITE-INS
i 0L T RSO RO OO TR OO T TR S PPRTR SRR TP PR PRTRROURROY
0 O R PSP POTR PPN
B L0 T T RO RO SO TR OO U RO SRR ST TP UPTRSORTRROURROY
1198. Summary of remaining write-ins for Line 11 from overflow page .............ccco.|oeeeeeerereeececcrennene [OOSR O RN 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0 0
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page ..........c.ccooov.fooveeccciiiie [OOSR O RN 0 freeeeeeeeeee 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year

2
Prior Year

1. L0SSES (Part 2A, LN 35, COIUMN 8) ....oviieiiuiiiiiiiieieieieiesese ettt ettt se s e e et et et e s e sese e e st esesesese e e e s s sesesesesenens [eoeseesesesaerenes s eees [0 0
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, Column 6) .........ccccoeeeveenennennces i, (O RN 0
3. Loss adjustment expenses (Part 2A, Line 35, COIUMN ) ..ottt et [0 0
4. Commissions payable, contingent commissions and other Similar Charges ............cooeoiiiiiiiiieiieeeeeeeeeee e [ (L RN 0
5. Other expenses (excluding taxes, iICENSES @NA FEES) ...t [ [0 0
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ........c.ciuiiiiiiiiieiieie et e (L RN 0
7.1 Current federal and foreign income taxes (including $ .......cccocoeeeiiiincnnns 0 on realized capital gains (I0SS€S)) .......ccove. [rrrrermeriieianiieinnes 13,836 | 0
7.2 Net deferred taX HADIILY ............ccceviiieeeieietetct ettt ettt et eae e es et ettt sessse s s ss et sesesessssssesssasesesesesssnssssssssssesesesnsnans|eeesenereteentnenenene 45,314 | 43,505
8. Borrowed money $ .o 0 andinterestthereon $ ..occovevevevevevececennaen. 0 e 0 [ 0
9. Unearned premiums (Part 1A, Line 38, Column 5) (after deducting unearned premiums for ceded reinsurance of
$ e 296,743,209 and including warranty reserves of $  ......cocoovviriiniiciiiennns 0 and accrued accident and
health experience rating refunds including $ .......ccccocooviiiiiiice 0 for medical loss ratio rebate per the Public Health
SEIVICE ACL) ..ttt ettt et s s s et st et s s s st s et s ARttt bR s s ARt st et s e s e et ettt et e s ene e e st s s esee | r et [V 0
10, AQVANCE PIEIMIUM <....oeeeieeeeeteeceeeeeceeeete st eteseseas e st seseseseasssass st et et esessasass s s st et esesessssas s s st et eseseseass s s s sesesesessasass s s sesesesesesnssanas |eotetnenese et et et b ie et e neee (L RN 0
11. Dividends declared and unpaid:
11,1 SEOCKNOIABTS ...ttt ettt ettt e e s s e e e e e e s e s eeee e 2 eaesee e e a2 22 s e s eeee a2 e s e seseeee o2 s e aeseees e s e e seseseses s snseaesesesasnnnseseeefosne st st st s e (L RN 0
11,2 POICYNOIAETS ...ttt ettt sttt bttt s b b et s st e e s s s bbb s e st e s s s b e b e s e s e st e ss s b s et et enene e ssssesesesesesenenssssss|eoseseenenesean e s nenenas [V 0
12. Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .......ciuiiiiiiiiiiieiieii et seee e (L RN 0
13.  Funds held by company under reinsurance treaties (Schedule F, Part 3, Column 20) ...........ccooeiiiiiininininiienesesesese e [0 0
14.  Amounts withheld or retained by company for account of OthErs ............coiiiiiiiiiii e (O RN 0
15.  Remittances and items NOt @llOCALEA ..............cociiiiiiii s [ (O 0
16. Provision for reinsurance (including $ .......ccoooovviiiiiiiicnns 0 certified) (Schedule F, Part 3, ColumN 78) ........cccceuevevececs [ (L RN 0
17. Net adjustments in assets and liabilities due to foreign eXChange rates ..o (L RN 0
18, DIafts OUESTANGING ......eivvevevitieieii ittt ettt ettt ettt bebe b s s et st s s s s e b e b e s e s ese e ss s e b et e s ese st e s ee s sesebese st s se s s b sesesene e s ssas [eoe s ee s seseeren e e sees [V 0
19. Payable to parent, Subsidiaries and AffilIAIES ..............cccoovoiiieieieieececeeceiee ettt ettt ettt (L RN 0
20, DEIIVALIVES ...evviieieieetetire ettt ettt b bt eh bbb R b £ e £t E R £ R E £ E L E SRR £ E RS R R E R Rt e bbbttt b ettt (O 0
21, PAYADIE FOr SECUNLIES ........cvcvvieieieieiietetetetceieee ettt et ce et e et et e b s sees s e s e s et esesesessss s sses et esesesessas s esssesesesesesssssssssasasesesesssnnssssss|resessesebebeent et st se bt (L RN 0
22, Payable fOr SECUMIES IENTING .......uiiuiiiiiiiti i bbb bbbt bbb bbbt bbbt bbbt bbbt ettt et fere st e et e et e et e ettt [V 0
23. Liability for amounts held under UNINSUIEA PIANS ...........ooiiiiiiiiee ettt ettt et e et e st e saeenseese e b e e e e anseenneenns [ersereesnnesbaesre s sbeeebe e b (L RN 0
24. Capital Notes $  oveerereerieeeereea 0 andinterestthereon $ ..oooceeceeererenccicicnenens 0 e e [V 0
25.  Aggregate Write-ins fOr NADIIES ...........cc.c.cvoverueueiee ettt ettt ee ettt ee s sttt s e sa et s s s en s s saetesesensssetetesesensssesesesesennnensesn] 0 0
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25) .........cccoiviirieuiiiiiiriririsee et |oesee e 59,150 [ovireiririririene 43,505
27, Protected Cell HADIMIES ..........o.ouiueeieeiieei ettt s e s s s s s et s s s s eesanee 0 0
28.  Total liabilities (LINES 26 @GN 27) .......ciiiiiiiiieiieitiiie ettt bbbttt bbbt bbbt bbbt bt bbb nbe e
29. Aggregate write-ins for special SUMPIUS FUNAS ........c.iiiiiiiiii ettt ettt st sae e s esbe e beenbeeneenneene]
30.  COMMON CAPILAI STOCK .....cuvieiiieiiieiieeiieeite ettt ettt ettt et e et e et e eaeesaeesse e s e esseesseeseeesseeseenseesee s e enseenseesseenseeseeesseeneenseenseenseensens
31, Preferred CAPItAl STOCK ..........c.ciiiiieieieteeceeecce ettt ettt e s s s s as st e s et e s ese s as st et et et esessasas s st esesesessssasassesesesesessasasses et nt sttt ettt (L RN 0
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiiii e e (01 O 0
33, SUIPIUS NOLES ...ttt et a ettt e s e s e s e s s e st es e s e s e s e aese s s s e s et es e s s s s s s s st esesesessa s s st seseseseanasa s s st esesesesee et ne sttt (L RN 0
34.  Gross paid in @nd CONHDULEA SUPIUS .........c.oiiiiieeeeeeeeeecece et teee e e e et ee e s s s s teseseseasasasssseseseesanasesnssssesessanansnssna|eseseseseneneea 44,000,000 |..ocvevennenee 32,000,000
35, UNASSIGNEA fUNAS (SUMPIUS) .....vveveeeececeeteieeeeeeeceete e eeessceeteteseeesscseaesesesesssssaesesesensssssesesesensssesesesessnsssssesesassnsnsssesasassnsnsssesasasensnandoetesssneneanees 30,193,691 [....covvennne 28,698,132
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included inLine 30§ .ooooevviciniciicinicae 0 ) e 0 [ 0
36.2 e 0 shares preferred (value included inLine 31$  ooveeeervnncicicninenes 0 ) e e (O RN 0
37. Surplus as regards policyholders (Lines 29 to 35, less 36) (Page 4, LiNE 39) .........cccovuevevevreeieieeeeeeeeeseeeeessessesseesessssensnias 79,193,691 65,698,132
38. TOTALS (Page 2, Line 28, Col. 3) 79,252,841 65,741,637
DETAILS OF WRITE-INS
/250 O RO OP RN RPN
2502, ettt bt b b e a et et e h 2R e £ E £ R £ R e R £ ARk £ b b £ S Ao b e eeeE £ e eE e £ SR e e AR e R £ e R eh £ AR e £ A AR e e e ke e ek e e e R et e R e et e R e et R eeteb e bt naebese et e et ete et fre st nte bt st et e st ettt et en e e nnens |oeet ettt
2501 O RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from OVerflowW PAgE ...........couiiiiiiiiiiieeee e e [V 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 0 0
2007, ettt h e E e E ettt e E 2o E £ E e £ SR a £ R e R £ E R £ bk £ SR b e eeeE e e ke £ SR e e R e R £ R eh £ AR e £ e A eh e ee ek £ e E e e R et e R e et e R e et e R et e eb ekt nae bt neebe et ete et e e st nte bt st et e sttt sttt n et enens |oeet ettt ettt
2P RPN RPN
2003, it h e E et et et e E £ R e £ R e £ SR E R e R £ e R R e e ek £ SR b e ee e R £ e eE e e eR e e R e R £ R eh £ AR h £ AR eh e ee ek e e ek e e e R e e e R e et e R ene e R eetebehenaebe st ebe et ettt e fre st nte bt st et sttt e bt n et enens |oeete ettt sttt
2998. Summary of remaining write-ins for Line 29 from OVErflOW PAGE .........coouiiiiiiiiieeieee et [ere s (O RN 0
2999. Totals (Lines 2901 thru 2903 plus 2998)(Line 29 above) 0 0
£ 720 P RPN RPN
3202, ittt bbbt b e e bt et e E e E e E R £ R e R £ AR e R £ b b £ E b e A e R e e R e £ eE e £ R e R £ R e £ R e £ R ehEee b e e E et e R e e e R e et R e st R eetebehenaebeneebe et ete et e fre st nte bt st et e sttt et et n e e nnens |oeet ettt
£ 7201 O RO OP RN RPN
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuoiiiiiiiiiiieeee e [ [V 0
3299. Totals (Lines 3201 thru 3203 plus 3298)(Line 32 above) 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

STATEMENT OF INCOME

1
Current Year

2
Prior Year

UNDERWRITING INCOME

1. Premiums earned (Part 1, LiNe 35, COUMN 4)...........cuiuiuiuiiiirreiieieteiet sttt ettt bbbttt sttt ottt 0 feeeeeeeeeee 0
DEDUCTIONS:
2. Losses incurred (Part 2, LiNe 35, COIUMN 7) ..ottt bbb bbb bbbttt b bbbt ne e ene e
3. Loss adjustment expenses incurred (Part 3, Line 25, Column 1)
4.  Other underwriting expenses incurred (Part 3, Line 25, Column 2)
5. Aggregate write-ins for underwriting deductions
6. Total underwriting deductions (Lines 2 through 5) ...........cccouiiiiiiiiiiii e 0 0
7. Netincome Of ProtECLEA CEIIS .......cc.ei ittt et e e e et e eae e se e seesseeseeeneeeneeeseesseenneenneaneenneensesnnafosiaesieeseeseeeeeeeeeeeaeeines [0 0
8. Net underwriting gain (loss) (Line 1 minus Lin€ 6 pluS LN 7) ........ccciiiiiiiiiiiiiiiiiiceccesicceee e o 0 feeeeeeeeeee 0
INVESTMENT INCOME
9. Netinvestment income earned (Exhibit of Net Investment Income, LiNe 17) ... e 1,877,268 | 1,695,197
10. Net realized capital gains (losses) less capital gains tax of $§  .........cocooveiiee. 7,018 (Exhibit of Capital
GAINS (LOSSES) ) ..ttt d et b bbbt et d bbbttt (7,155) (42,174)
11.  Netinvestment gain (108S) (LINES 9 + 10) .......cocuruiuiieieeececeeteieeeeectete e teeeessaete et esesssaesetesesenssaesesesenesssaesesessnsssssesesssanssssssssssssnssesdoeseeeeeee s 1,870,113 | 1,653,023
OTHER INCOME
12.  Net gain (loss) from agents’ or premium balances charged off (amount recovered
. J R 0 amountcharged off § ..o 0 ) et 0 oo 0
13.  Finance and service charges not included in PremMiUMS ...........cccoiiiiiiii it e [0 0
14.  Aggregate write-ins for MisCellan@ous INCOME ...........c.cciiiiiiiiiiiiiiiiii e 0 0
15.  Total other income (LINES 12 throUGN 14) ........oiiiiiiiiiei bbbttt bbbt bbbt bbb bbb nre e
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(Lines 8 + 11 + 15) 1,870,113 | 1,653,023
17. Dividends to policyholders 0 0
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(Line 16 minus Line 17) ettt ettt et et e et e et et e e et e oot e et e et e et eee e et eet e et eene et e et eeseeneenea|or e e eaeen 1,870,113 [ 1,653,023
19. Federal and foreign income taxes incurred 372,745 348,231
20. Netincome (Line 18 Minus LiN€ 19)(10 LINE 22) .........cvoveuiuiuieiiiieieteeeeeeeeeeeee ettt s st s et s s as s s s s seseseseaeas 1,497,368 1,304,792
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year (Page 4, Line 39, Column 2) ... 65,698,132 |...ccoeoeee. 64,384,215
22.  Netincome (from Line 20) 1,497,368 1,304,792
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $  ............ccocooovvvvevennne. 0 e 0 feeeeeeeeeee 0
25. Change in net unrealized foreign exchange capital gain (I0SS) ...........ccooiiiiiiiiiii i [0 0
26. Change in net deferred income tax
27. Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Line 28, Col. 3) ..
28. Change in provision for reinsurance (Page 3, Line 16, Column 2 minus Column 1)
29.  ChaNGE IN SUIPIUS MOES ......viuiuiiiiiteteteteeesceesese sttt st se e et ete s s ea e e se e s ea et eE e s ea e e sese e e e b ebeEeseae e ae s e e e b ebebesene e seseeaebebetesenenssesessendoseasas s se st esese e s s anas [0 0
30. Surplus (contributed to) withdrawn from protected Cells ...............ccoiiiiiiiiiiiiii e o 0 feeeeeeeeeee 0
31. Cumulative effect of changes in accounting PrinCIPIES ... e [0 0
32. Capital changes:
3201 PAI TN .ttt h et ettt ekt h et h et h et b s £ et st h et e s et eh et et e e b et et e bttt et et et e et e ettt [0 0
32.2 Transferred from surplus (StOCK DIVIENA) .........c.cuiuiuiiiiieiriceiee et o 0 feeeeeeeeeee 0
32.3 TrANSTEITEA 10 SUMPIUS .....vvtieieieiiteteteieeee ettt ettt bt s et e bbb et s et e e e et b e b es et et e e s e b bt ebese st s seasssesebetesenes [eeueseseseas s eseseseseseseaeaeas [0 0
33.  Surplus adjustments:
33.1 Paid in
33.2 Transferred to capital (Stock Dividend) ....
33.3 TranSferred fromM CAPIAL ..........c.eueueieieieiiee ettt s e e e e s e s e s et e s s esesesesenes e s s et et eseseneseneeesens eeteseseses s st s et e [0 0
34.  Net remittances from or (10) HOME OffICE ........coiuiiiuiiiiiiiirieccct ettt et 0 feeeeeeeeeee 0
35. Dividends to stockholders
36. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Column 2 minus Column 1) .
37. Aggregate write-ins for gains and losses in surplus
38. Change in surplus as regards policyholders for the year (Lines 22 through 37) ............ceeueureiiiniririnineieieeeeese s 13,495,559 1,313,917
39. Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 37) 79,193,691 65,698,132
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow Page .............ccciiiiiiiiiiiiiiiicc s [ 0 feeeeeeeeeee 0
0599. Totals (Lines 0501 thru 0503 plus 0598)(Line 5 above) 0 0
1401.
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow Page ............ccccciiiiiiiiiiiiiiiiicicccc e | 0 feeeeeeeeeee 0
1499. Totals (Lines 1401 thru 1403 plus 1498)(Line 14 above) 0 0
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...
3799. Totals (Lines 3701 thru 3703 plus 3798)(Line 37 above) 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

CASH FLOW

20.0002. Accrued interest on securities acquired in settlement of capital contribution

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COlECIEA NEE OF FEINSUIANGCE .......covururieeeeriiaceeeee et ceeeeeeeeeeesesseeeeeseeseseseeeeaesesesesesesa s e sesesesesasssesesesessansesesesessnnansas [cesereetsersrnasiseeae e s e anees (O 0
2. NEEINVESIMENT INCOMIE .....eeeeiiececieeeee ettt ettt e s s e o2 e s e s eseeee e e s esesee e e a2 e s e s ee a2 e s e e aesesesee e e seseees s esnsesesesesnnnsesesesesna|eaessesseriricanas 1,914,353 | 1,830,595
3. MISCEIIANEOUS INCOME .......uiviieieiieietc ettt ettt es e s e st s e s s ee s e e s e s e b5 s e s s s s et et ns s nten 0 0
4. Total (LINES 1 tATOUGN 3) ....ovvieieiie ittt ettt ettt ettt a s s e e s et et et e s e s e sess s ss et e s et e s essaess s sseses et esesesesn s ssasesesesesesnnnanan 1,914,353 1,830,595
5. Benefit and 10SS related PAYMENTS ............cceuiuiiiiiicieietetcecee ettt ettt ettt ettt s e s st e s e s e s e s esess s et st et eses et esesessssssesesesesesssnans [osnsesesesesesesesnsnsesesenane [0 0
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS ..o [ s (O 0
8.  Dividends Paid t0 POICYNOIAETS .........c.cooviviviveeetieieeeee ettt et eee et e ettt s e e s et et ese b et esess s s esesesesesessss s ssssesesesesessssasesssesesesesesesns oo eneaenesesbebenenen et e seneen (O 0
9. Federal and foreign income taxes paid (recovered) net of $ ........ccccceveveneee. 7,018 tax on capital gains (losses) ................ 351,000 353,999
10, TOtal (LINES 5 TNMOUGN ) ....oviuieiiieeictceceee ettt ettt e ettt a s s s s s s et et et et e ss et s st et e s ebeseseas s sseses et et esesess s ssanesesesess 351,000 353,999
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceioieiiiiiiieretetieceeeee ettt teteseess st tessse s st sesssesssssesesesesesnenan ] 1,563,353 1,476,596
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
7200 T =TT o LSOO NORRTRTTR 7,347,531 [ 9,921,707
12,2 SHOCKS ...eeeeueeeteeei e cieeeeees e e sesseeee e e seseseeeeee e eaeseeee e e e eaeseeee e £ e e s eseeee eSS AeASeeEeE S e AeAeEeE eSS S AL R eAeEeE R R A e A e e ee e RS e neReses st s anseseseo|ee e ch b (O T 0
12.3 MOMGAGE I0BNS ........vvvieieiiee et tetet ettt et ettt et s et e e et e s et et e s es e ee s e s e s es e s e b et essss s s s et e s e s et essssasesssesesebesesessssasssesesesesesssnssasssas|oeserenenentsesese et tener e (O T 0
12,4 REEI ESEAE ... ceceeetieie ettt ettt sttt e et es et e e e se s e esee et e e ee e esee e e e e S e £ eR S e e e e 1S £ e A eE SR e A S e £ eeA A e R e e s e e A eE e A et s esannnteaes et s ann [reeeenese et (O 0
12.5 OLNEI INVESTEA BSSELS ......c.cvruteeieeeeeetrerereeeeeeteeseseeseeeteeseseseseeeteeseseseseeeeeeseseeseseee s s seaeseeeeesesaeaeseEetesesaeansesesesesasaesesesesesse|essseresecesteessesaseceeaeenn s (O 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVestMeNts ..............ccooiiiiiiiiiiiiiceeeeeeeee e, (O 0
12.7 MISCEIIANEOUS PIOCEEAS ..........cececvvieeeeececeeteteeeeeceeae et s eessaeaetesesenssaetesesesenssaesesesesensssssesasassssssesesesensnsnsesesesessssnsetasasannnsesasas 0 626,583
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ocvcvoviviveueieueeieee ettt sttt ettt es s s s e st sesesesssesssanas |eeneneneseseseseas 7,347,531 | 10,548,290
13. Cost of investments acquired (long-term only):
TR0 T =TT o OSSPSR NERRTRTTR 9,256,085 |..ccovennee 11,733,944
13,2 SHOCKS ...eeueueuceeeeee e caeeeteee e esesesseeeee e eseseeeeee e s eseseeee e e e eaeeeeee e S eAeseeee eSS A e A eeeE eSS e AeAeEeEeE SR AL R eAeEeE S e Ae A e A eeee s e e A eseses s s anseseseo|ee e en bt (O T 0
13.3 MOIGAGE I0BMNS .........vvvieieiiee et tetet ettt ettt et et e s et et et et s s et e s es e s et e b et e s ss st es s et et e s et essssss et sses et et et esnssssesssesesesesesssnssesssas|eberen et st st ettt (O 0
13,4 REAI ESAE ... ceceeeeiei ettt ettt ettt e e es et e e s e sesee et eeee £ 2R eE e e A £ e £ e R SR SE A 1S £ e A SR SR e S e £ eeA A e R et s e e A eE e R e s s eseenntetes et enns [re e enese et (O 0
13.5 OLNEI INVESTEA BSSELS ......c.cuvtiriiaeieteteereriseeeeeteese st eseeeteeseseseseeetesseseaeseeateeseseesee e e e e s aeeseeeeesesseeseEetesesaeaesesesesesasaenesesesesssa|eesseresecestesssesaseceeneen s (O T 0
13.6 MiSCEllAaNEOUS @PPIICALIONS ...........cecvvieeieeeeceete e eecae et ee s et e s ee e ae et esen s asae e s esensssese s et esenssasaetesesenssassesesesensnaetesasannenen 3,365 0
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cveueururureiiieieieeeeeeeeeee ettt sttt s s s e seseananas 9,259,450 11,733,944
14. Netincrease (decrease) in contract loans and PremiUum NOTES ..........cc.iiiiiiiiiiiieii ettt 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiiirieieieiierereeceeeee et (1,911,919) (1,185,654)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI MOES ........eevveeeeeecececeiietet ettt ettt ettt et sea e s s st e s et esesess s s st et et esessanasssassesesesessasasanas [sesesesenenesesesseaeseneseneeas (O 0
16.2 Capital and paid in SUrPIUS, €SS trEASUNY SEOCK ...........c.ccueuiuiiiiiiecictetetceceee ettt vttt sss s s sse e sesesesssnesssensseses e renesesbeneeeneeea 290,556 [.eeeeeeeeereeeicerirereenee 0
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cocoiiiiiiiiiiiiieeeeeeneeeeeeeeeeee e, 0 foreeeee e 0
16.5 Dividends to stockholders
16.6 Other cash Provided (APPHEA) .........eueuiriiririririeieteter ettt sttt et s et st ssss bbb e s ese e se s st ebebebesese e se s s s esesenese e s saee (1,447) (25,512)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............cccoceerrrenne 289,109 (25,512)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ......cccccevvrvrvririreeeeenenne (59,457) 265,430
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEA ......viiiiiiieietetet ettt ettt ettt e et s e bbb s se e e s s e s b e b e s s esesese s e s s e b et esese e ssss et s sesenese e sessssesesen e ntneseebebebeenanaea 7,161 [ 161,731
19.2 End of period (Line 18 plus Line 19.1) 357,704 417,161
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001.Bonds acquired in settlement of capital contribution 11,610,555 [ 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Underwriting and Investment Exhibit - Part 1 - Premiums Earned

NONE

Underwriting and Investment Exhibit - Part 1A - Recapitulation of all Premiums

NONE

6,7



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1B - PREMIUMS WRITTEN

1 Reinsurance Assumed Reinsurance Ceded 6
2 3 4 5 Net Premiums
Written
Line of Business Direct Business (a) From Affiliates From Non-Affiliates To Affiliates To Non-Affiliates Cols. 1+2+3-4-5
T FIre e [ 7,251,622 | [V T 16,528 |.ccoevrenene 7,268,150 |oeoeeerrriccicieirene (U 0
2.1 AllIEd lINES ..o [ 9,306,372 ..o [V 6,166 |..ccovuenne 9,312,538 [ [V 0
2.2 MUItple PETIl CrOP ....oveveeiieeiieeceeeeeeeies [ 0
2.3 Federal flood ..ot foreseeeeeeseeeiceee 0
2.4 Private CrOP .....cccoveveiviiieiiierecie e e [oeeeeee s 0
2.5 Private flood ..........cccc..... ..282,850 |..
3. Farmowners multiple peril .........ccccocevvevies [, 0
4. Homeowners multiple peril 176,838,360
5.1 Commercial multiple peril (non-liability
POTtION) ..o [renenieeens 182,256,813 ..o 0 oo 0 o 182,256,813 ..o 0
5.2 Commercial multiple peril (liability portion) |............ 136,449,658 |.....coovevvverienieen O i 0 s 136,449,658 |........cocvevviiiiinnnne
6. Mortgage guaranty
8. Oceanmarine ...........ccccccociiiiciciicicee
9. Inland marine .......
10. Financial guaranty
11.1 Medical professional liability - occurrence . [..........ccccoeeveirinenene (U R (U R (U R (1 (1 0
11.2 Medical professional liability - claims-
MATE ..ot [eeeeenseaeae e (U [V (U [V [V 0
12, EarthQUaKE ........cccoeveviiiieiiereieieeeieieie s [rereeeesicienns 3,064,110 |oeeeeererccicie (U [V 3,064,110 |ooreeeeeeeeeccee [V 0
13.1 Comprehensive (hospital and medical)
INAIVIAUAL ..o et (U R (U R (U R (1 (1 0
13.2 Comprehensive (hospital and medical)
GPOUD ettt sseseas [oesnsesesesen s (U RN (U RN (U RN [V [V 0
14. Credit accident and health (group and
individual)
15.1 Vision only
15.2 Dental only RN L0 L0
15.3 Disability iNCOME ......c.cooveueeriiieieieiceeces [ (U R (1 0
15.4 Medicare supplement ..............ccceveveveueees fererrnecccienn (U R (1 0
15.5 Medicaid Title XIX ..o oo (U R (U R 0
15.6 Medicare Title XV .......c.cooeueuiieriereieeens oo (U R (1 0
15.7 Long-term care O L0 L0
15.8 Federal employees health benefits plan ... [......cccooceeeieinnenne. (U R (1 0
15.9 Other health .........ococooveveveveeciiieeeeee [ (U R (1 0
16.  Workers' compensation ..............cccccoeeuera foeeererecens 70,301,966 |.......ocvvvrivriirrnene (U R 0 foieeenne 70,301,966 |...cocvovevrieircreinn 0 oo 0
17.1 Other liability - OCCUITENCE ......cvvevrereceens [ 11,319,648 |, (U R 0 foieeenne 11,319,648 ..o 0 oo 0
17.2 Other liability - claims-made ... .. L0 RN .. L0
17.3 Excess workers' compensation ................. oo (U R (U R (U R (1 (1 0
18.1 Products liability - occurrence ............c.cc.e. forrveeneene 3,101,307 [ (U R [V 3,101,307 | (1 0
18.2 Products liability - claims-made ................ oo (U R (U R (U R (1 (1 0
19.1 Private passenger auto no-fault (personal
INJUry Protection) ..........cocoeeeerrererceneerernenes fromreeeeeeen 57,998 |.ooriiirece (U RN (U R 57,998 | (U 0
19.2 Other private passenger auto liability......... -c.cocoeeerueunns 752,702 ..o (U RN (U R 752,702 o (U 0
19.3 Commercial auto no-fault (personal injury
PrOtECHON) ....cecvveeeeeececee e [re e 419,694 | [V R 8,564 |.cocverin. 428,258
19.4 Other commercial auto liability. 16,286,651 |.. 0. .. 16,639,686 |..
21.1 Private passenger auto physical damage . |-.....cccccceeenne 491,020 |....oovvoviecien (1 (V1 R 491,020
21.2 Commercial auto physical damage ........... |.cccceereecne 6,065,144 |..ccciiiciie (U 163,388 |..cccoovnnee 6,228,532
22, Aircraft (all PErilS) .....ccvveveverereieeceeeeeeieis [ 0 foovrrrceeerrnireeenn 0 o 0 e 0
23, FIdEIitY .o [ 230,898 230,898
24. Surety ............... ..544 112 |.. ..544 112 |..
26. Burglary and theft ............ccocooernrrnrenc e 189,831 189,876
27.  Boiler and machinery .........cccceueveeeeceeeuens |reeeeerenenenenns 982,676 982,676
28.  CrEAit ..ovveeeeeeeiieereresieieieeese s [ (U R (U R (U R (U R (U R 0
29.  INterNational ..........cccccvoveveueuevceeieieeeieieieieies [oeeeereieeee e (U R (U R (U R (1 (1 0
30, WAITANLY .o [ (U R (U R (U R (1 (1 0
31. Reinsurance - nonproportional assumed
PrOPEIY ..o |oeeeeeeeenaes XXX [ (1 (1 [0 [0 0
32. Reinsurance - nonproportional assumed
lH@bIlity ....c.ovvevireeiieeeeee e [ XXX oo, (U R (U R (U R (U R 0
33. Reinsurance - nonproportional assumed
financial liNes .........coovveeeernnencccnnnns e XXX [ [V [V [V (U 0
34. Aggregate write-ins for other lines of
DUSINESS ....cvoeeeeee 0 0 0 0 0 0
35. TOTALS 631,798,588 0 547,726 632,346,314 0 0
DETAILS OF WRITE-INS
3401, e [rrerrere e e e [ [
3402, e [rrerrer e e e [ fe
3403, e [rrerere e e e [ f
3498. Summary of remaining write-ins for Line
34 from overflow Page .........coveeeeeernererin frrereeecieeeeeeccci (U RN (U RN (U RN [V (U 0
3499. Totals (Lines 3401 thru 3403 plus
3498)(Line 34 above) 0 0 0 0 0 0
(a) Does the company's direct premiums written include premiums recorded on an installment basis? Yes[ 1 No[X]
If yes: 1. The amount of such installment premiums $ ..o 0
2. Amount at which such installment premiums would have been reported had they been reported on an annualized basis $§ ..o 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2 - LOSSES PAID AND INCURRED

Line of Business

Losses Paid

Less Salvage

Direct Business

2

Reinsurance
Assumed

3

Reinsurance
Recovered

Net Payments

(Cols. 1

Net Losses Unpaid
Current Year

Net Losses Unpaid
Prior Year

Losses Incurred
Current Year
(Cols. 4 +5-6)

8
Percentage of
Losses Incurred
(Col. 7, Part 2) to
Premiums Earned
(Col. 4, Part 1)

21
2.2
23
2.4
25

5.1
5.2

10.
111
11.2
12.
131
13.2
14.
151
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
181
18.2
191
19.2
19.3
19.4
211
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Multiple peril crop .
Federal flood ..
Private crop .
Private flood ...
Farmowners multiple peril .
HOMEOWNETS MUILIPIE PEIl ... s
Commercial multiple peril (non-liability portion) ...
Commercial multiple peril (liability portion) .
Mortgage guaranty
Ocean marine .
Inland marine ...
Financial guaranty ...
Medical professional liability - OCCUITENCE ............eiiiiiiiiiiit e
Medical professional liability - claims-made ..
Earthquake ...........oeeeeiiiiiiiiiiiiiie
Comprehensive (hospital and medical) individual
Comprehensive (hospital and medical) group ...
Credit accident and health (group and individual)
Vision only
Dental only
Disability income
Medicare supplement .
Medicaid Title XIX
Medicare Title XVIII
Long-term care .
Federal employees health benefits p
Other health ......
Workers' compensation .
Other liability - occurrence
Other liability - claims-made .
Excess workers' compensation ...
Products liability - occurrence ..
Products liability - claims-made ..
Private passenger auto no-fault (personal injury protection)
Other private passenger auto liability.............cc.cceenneene
Commercial auto no-fault (personal injury protection)
Other commercial QU0 IADIlItY..........eiuiiiiiie et
Private passenger auto physical damage ..............ccooiiiiiiiiiii
Commercial auto physical damage ......

Aircraft (all perils) .......ccccoueenenen.
Fidelity ..
Surety ............
Burglary and theft ....
Boiler and MacChinery ... e
Credit
International
Warranty
Reinsurance - nonproportional assumed property ...
Reinsurance - nonproportional assumed liability ..
Reinsurance - nonproportional assumed financial lines .
Aggregate write-ins for other lines of business ....
TOTALS

lan ..

... 99,284,730

.0
20,754,113

... 282,563

11,178,702

...11,853

77,367,158 |

45,705,069 |.

3,807,923 |.

634,230 |
-398.430 |
31,355 |

166,162 |.
o307 |
(1.632)|

110,01

:

............................ 9,783 |...

... 99,284,730

20,751,445

... 282,563

11,579,560

...11,853

77,367,158 |

45,705,069 |.

.0.

3,807,923 |.

[634.2%0 |
-398.430 |
37673 |

166,162 |.
o327 |
(1.632)

+2-3)

(Part 2A , Col. 8)

272,884,456

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)




ol

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
UNDERWRITING AND INVESTMENT EXHIBIT

PART 2A - UNPAID LOSSES AND LOSS ADJUSTMENT EXPENSES

Line of Business

Reported Losses

Direct

Reinsurance
Assumed

Deduct
Reinsurance
Recoverable

4

Net Losses Excl.
Incurred But Not
Reported
(Cols. 1+2-3)

Direct

Incurred But Not Reported
6

Reinsurance
Assumed

Reinsurance
Ceded

Net Losses Unpaid

Net Unpaid
Loss Adjustment
Expenses

22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Fire
Allied lines ..
Multiple peril crop
Federal flood ..
Private crop
Private flood ..

Farmowners multiple peril ....
Homeowners multiple peril ...
Commercial multiple peril (non-liability portion
Commercial multiple peril (liability portion) .....

Mortgage guaranty
Ocean marine ...
Inland marine ...
Financial guaranty ...

Medical professional liability - occurrence ...
Medical professional liability - claims-made .
Earthquake ..........ccceeevenninne
Comprehensive (hospital and medical) individual ..
Comprehensive (hospital and medical) group ....
Credit accident and health (group and individual) ..

Vision only .....
Dental only ....
Disability income
Medicare supplement ..
Medicaid Title XIX ...
Medicare Title XVIII .
Long-term care

Federal employees health benefits plan ...

Other health
Workers' compensation ..
Other liability - occurrence
Other liability - claims-made

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

Aircraft (all perils) ....
Fidelity ....
Surety ..
Burglary .
Boiler and machinery ..

International ...
Warranty

Reinsurance - nonproportional assumed property .
Reinsurance - nonproportional assumed liability ...
Reinsurance - nonproportional assumed financial lines ...
Aggregate write-ins for other lines of business

TOTALS

).

..... 1,753,558
..... 3,004,019
.0

0]
. 190,000 |..
6,626,580 |..
76,398,872 |..
.. 135,198,705 |..

71,327,804 |..
16,104,306 |..
. 430,108 |..

...67,625 |..
..1,414,480 |..
.... 400,534 |..
14,874,102 |..
...16,050 |..
. 312,445 .

..... 1,755,105
..... 3,004,058
.0

0]
. 190,000 |..
6,626,580 |..
76,398,872 |..
.. 135,198,705 |..

71,327,804 |..
16,104,306 |..
. 430,108 |..

...67,625 |..
..1,414,480 |..
... 415,760 |..
15,837,165 |..
...16,050 |..
. 312,445 .

..... 1

44

L 171,546

50,915,331 |
oo |

16,321,016 |..
. 964,714 ..

. 285,335 |..
.521,819 |..
... 420,984 |..
12,049,853 |..
...10,169 |..
. 351,415 |..

234,848 |.
oram

,279,521 |..

ol
(12
239,978 |.

..... 1,173,263

44,279,521

.n. 227,322

50,915,331 |
oo |

16,321,016 |..
. 964,714 ..

. 285,335 |..
.521,819 |..
... 419,709 |..
12,289,831 |..
...10,169 |..
. 363,412 |..

234,848 |.

(Cols.4+5+6-7)

OO oLOoDLoDQ

oo oo0ooo

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

é.l;mmary of remaining write-
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Including $

0 for present value of life indemnity claims reported in Lines 13 and 15.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - EXPENSES

1 2 3 4
Loss Adjustment Other Underwriting Investment
Expenses Expenses Expenses Total
1. Claim adjustment services:
1.2 DIFBCL oottt e 32,726,297 |..ooieiic [0 (1N SO 32,726,297
1.2 REINSUIANCE @SSUMEM .....o.veveeeeececveeeeeeeeceete e eeeseeae e tesesenssaeteseseseessaesesesan e et sseseeesenanas 39,571 | [OOSR [V 39,571
1.3 REINSUIANCE CEART ......uviiieiriiieieieie ittt 32,765,868 0 0 32,765,868
1.4 Net claim adjustment service (1.1 + 1.2 = 1.3) c.oooioieeiiireeceeieeeeeeece e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
2. Commission and brokerage:
2.1 Direct eXcluding CONTINGENT .........c.c.ovivececeeeeeeieeeeceeee et [t (U1 PO 93,088,521 |....coovueicieiciiee (V1N 93,088,521
2.2 Reinsurance assumed, excluding CONtINGEN ...........ccueururirieecininreireeederseeeeeeeeeeseccicieeae [V SRR 38,778 | [V 38,778
2.3 Reinsurance ceded, excluding CONtINGENT .........c.crueueveveeeeececeeee e (U1 IO 93,127,299 |....ooie (V1N 93,127,299
2.4 CONtNGENE = QIFECL .....cvvvveiicececeeteeetete e s (01 15,688,852 |...ooveeeeeeeeeeeeee 0 [, 15,688,852
2.5 Contingent - reinSUrance assSUMEd .............cccocveveveveveueueeeeeeeieseseseeeeseses e O RN [OOSR 0 feeeeeeeeeee 0
2.6 Contingent - reinSUranCe CEAEM .............ovovrueueurueeeiieieieeeeeeeeee s oo (01 15,688,852 |...ooveeeeeeeeeeeeee (1 15,688,852
2.7 Policy and membership fEES .........cccurrririririeirrineeeeeerse e seenes 0 0 0 0
2.8 Net commission and brokerage (2.1 +2.2-23+24+25-26+2.7) [ [0 [0 [0 0
3. Allowances to managers and agENtS ...............c.cueueueuerieieierereseieeeeesesesesese e O RN [OOSR 0 feeeeeeeeeee 0
4. AAVEIISING .o
5. Boards, bureaus and associations
6. Surveys and underwriting rePOrtS ..........cccuriiirinininine s
7. AUdit Of @SSUrEAS’ FECOIAS .......cviuieieiiiveteteeceeee ettt s sttt O RN [OOSR 0 feeeeeeeeeee 0
8. Salary and related items:
8.1 SAIAMNES ... s
8.2 PAYIOIl AXES ...t
9. Employee relations and welfare .
10, INSUFANCE ...
11, DIFECIOIS’ TEES .....vvveceieieceee ettt essns et O RN [OOSR 0 feeeeeeeeeee 0
12, Travel and travel IEMS .........ccociieriiiniiceeire et e 0 [ [0 L I 413
13, RNt AN FENEIIEMS ....eoeieieececececee et |t O RN 0 oo 1,227 | 1,227
14. Equipment
15. Cost or depreciation of EDP equipment and SOftWAre ............cceovevevevevevevens [eeeeeiieeeeeeeeenes O RN [OOSR 0 feeeeeeeeeee 0
16.  Printing @nd STALONEIY .........c.covuiueueieiiieieieieieiceete et [0 [0 [T 65
17. Postage, telephone and telegraph, exchange and eXpress ..........oocooveveveuen. [eeeeerinieeneeceeenes O RN (1 R 143 | 143
18.  Legal @nd AUAItiNG ......c.cvevveieiveieiiieieie ettt 0 0 844 844
19, TOtals (LINES 310 18) c..eouiuieiieeececeeeceeeteee ettt et 0 freeeeeeeeeee [V R 56,005 | 56,005
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association
credits of $ vovvveeeerererereeieeeernes 0 s s [0 [0 0 [ 0
20.2 Insurance department licenses and fE€S ...........ocooveveveveueeeeeeeieeeeee e O RN [OOSR 0 feeeeeeeeeee 0
20.3 Gross guaranty association @sSeSSMENtS ..........ccccuvrvrerenenenenenenensfoesoesesece [0 [0 [0 0
20.4 All other (excluding federal and foreign income and real estate) ........... 0 0 0 0
20.5 Total taxes, licenses and fees (20.1 + 20.2 + 20.3 + 20.4) ....
21. Real estate EXPENSES ......cc.ooiiiiiiiieieie e
22, REEI ESIALE tAXES ....vuieiieiieiieciscici it e 0 [ [0 1 e 1
23.  Reimbursements by UNINSUIEd PIANS ...........cocooveveveueeciiiieieieeeeeeeeeee e oo O RN [OOSR 0 feeeeeeeeeee 0
24. Aggregate write-ins for miscellaneous EXPENSES ............c.oveveveueueueeririnieieieees o [0 [V 26,941 | 26,941
25. Total expenses incurred LV L0
26.  Less unpaid EXPENSES - CUMENT YEAI ........ccceiriririeeeieueierenieeeseseeiesesesesess e e [0 [0 (01 0
27.  Add UNPaid EXPENSES = PIIOT YEAT ........c.cvevieeeieieiieeeeeeeaeeeeee e seseessesesssesese et e e e O RN [OOSR 0 feeeeeeeeeee 0
28.  Amounts receivable relating to uninsured plans, prior year ..............ccocooviei Joennnnnnnns 0 [ 0 [ [0 0
29. Amounts receivable relating to uninsured plans, current year ............c.ccc..c... 0 0 0 0
30. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 - 28 + 29) 0 0 82,947 82,947
DETAILS OF WRITE-INS
2401, CUSTOTAl FEES oottt en e e (01 (11 T 5,798 | 5,798
2402. Outside Data ProCesSing ...t 0 freeeeeeeeeee [V R 17,743 | 17,743
2403, MISCEITANBOUS  ...oeeeeeeeeeeeeeeeeeeee e 0 e (11 T 3,400 | 3,400
2498. Summary of remaining write-ins for Line 24 from overflow page .............coooo.foeveeeccicininniicce O RN [OOSR 0 feeeeeeeeeee 0
2499. Totals (Lines 2401 thru 2403 plus 2498)(Line 24 above) 0 0 26,941 26,941

(a) Includes management fees of $

........................ 77,149 to affiliates and $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

EXHIBIT OF NET INVESTMENT INCOME

1
Collected During Year

2
Earned During Year

1.1
1.2
1.3
21
2.1

119,380

U.S. Government bonds
Bonds exempt from U.S. tax ..
Other bonds (unaffiliated) ...
Bonds of affiliates
Preferred stocks (unaffiliated)
Preferred stocks of affiliates
Common stocks (unaffiliated)
Common stocks of affiliates
Mortgage loans
Real estate
Contract loans
Cash, cash equivalents and short-term investments
Derivative instruments .
Other invested assets

Aggregate write-ins for investment income ....
Total gross investment income

.. 156,136

Investment expenses
Investment taxes, licenses and fees, excluding federal income taxes
Interest expense
Depreciation on real estate and other invested assets
Aggregate write-ins for deductions from investment income
Total deductions (Lines 11 through 15)
Net investment income (Line 10 minus Line 16)

0901.
0902.
0903.
0998.
0999.

DETAILS OF WRITE-INS

1501.
1502.
1503.
1598.
1599.

Summary of remaining write-ins for Line 15 from overflow page
Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

(@) Includes $
(b) Includes $
(c) Includes $
(d) Includes $
(e) Includes $

(f) Includes $

accrual of discount less $ ...ccevvee. 110,490 amortization of premium and less $

accrual of discountless $§ .........ccccceeeeie 0 amortization of premium and less $

......................... 0 amortization of premium and less $

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

accrual of discount less $
for company’s occupancy of its own buildings; and excludes $ interest on encumbrances.
accrual of discount less $ ... 0 amortization of premium and less $

......................... 0 accrual of discount less $ -.....ccceevevnveeene.. 0 @mortization of premium.

............... 115,613 paid for accrued interest on purchases.
......................... 0 paid for accrued dividends on purchases.

......................... 0 paid for accrued interest on purchases.

......................... 0 paid for accrued interest on purchases.

(9)Includes $ ... 0 investmentexpensesand $ ... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to
segregated and Separate Accounts.
(h) Includes $ oo 0 interest on surplus notes and $ .........ccccceueuenene 0 interest on capital notes.

(i) Includes$ ..o, 0 depreciationonrealestateand$ ... 0 depreciation on other invested assets.
1 2 3 4 5
Total Realized Capital Change in Change in Unrealized
Realized Gain (Loss) Other Realized Gain (Loss) Unrealized Capital Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Gain (Loss) Capital Gain (Loss)
1. U.S. Government bonds ..........cccceveeiiieneeneenienneens

11 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) ..
1.3 Bonds of affiliates ....
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2  Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate .....
5. Contract loans X
6. Cash, cash equivalents and short-term investments |....
7. Derivative instruments ..........cccccooiiiininnieneenes
8. Other invested assets ........cccoceveieiiienieieeeees
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
OVEITIOW PAGE ...t [ O RN 0 freeeeeeeeeee 0 feeeeeeeeeeee 0 freeeeeeeee 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

16.

17.
18.1
18.2
19.
20.
21.
22.
23.
24,
25.
26.

27.
28.

Bonds (Schedule D)
Stocks (Schedule D):
2.1 Preferred stocks

2.2 COMMON STOCKS ...t
Mortgage loans on real estate (Schedule B):

3.1 First liens
3.2 Other than firSt IENS..........coiii e

Real estate (Schedule A):

4.1 Properties occupied by the company

4.2 Properties held for the production of iNCOME............cc.ooiiiiiiiiiiiiieieeeceeeee e

4.3 Properties held for sale ....

Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments

(SCREAUIE DA) .ottt bbb bbbt bbb bbbt bbb bbb
Contract loans
Derivatives (Schedule DB)

Other invested assets (Schedule BA)

Receivables for securities

Securities lending reinvested collateral assets (Schedule DL)
Aggregate write-ins for invested assets ...
Subtotals, cash and invested assets (Lines 1to 11)

Title plants (for Title insurers only)

Investment income due and ACCTUE ...........ooiuiiiiiiiiiiiiiee ettt

Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of collection

15.2 Deferred premiums, agents' balances and i
15.3 Accrued retrospective premiums and contra
Reinsurance:

16.1 Amounts recoverable from reinsurers

16.2 Funds held by or deposited with reinsured ci
16.3 Other amounts receivable under reinsurance contracts

Amounts receivable relating to uninsured plans

Current federal and foreign income tax recoverable and interest thereon

Net deferred tax asset

Guaranty funds receivable or on deposit

Electronic data processing equipment and software

Furniture and equipment, including health care delivery assets

Net adjustment in assets and liabilities due to foreign exchange rates

Receivables from parent, subsidiaries and affiliates

Health care and other amounts receivable ................ccooiiiiiiiiiii e

Aggregate write-ins for other than invested assets ....

Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(Lines 12 to 25)

From Separate Accounts, Segregated Accounts and Protected Cell Accounts
Total (Lines 26 and 27)

1101.
1102.
1103.
1198.
1199.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 11 from overflow page

Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)

2501.
2502.
2503.
2598.
2599.

Summary of remaining write-ins for Line 25 from overflow page

Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

D.

Accounting Practices

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

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

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

FIS F/S
SSAP # Page Line # 2022 2021
NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 2) XXX XXX XXX $ 1,497,368 $ 1,304,792
(2) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP: $ _ $ _
(3) State Permitted Practices that are an increase/(decrease)
from NAIC SAP:
$ - $ -
) NAIC SAP (1-2:324) XXX XXX wx 8 1497,368  § 1,304,792
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 79,193,691 $ 65,698,132
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP: $ - $ -
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP: $ - $ -
(8) NAIC SAP (5-6-7=8) XXX XXX xx 3 79193691 § 65,698,132

Use of Estimates in the Preparation of the Financial Statements

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

Accounting Policy

1) Short-term investments are stated at amortized cost.

@

-

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

(3) Common stocks are carried at fair value.

=

4

=

The Company does not own any preferred stocks.

5

-

The Company does not own any mortgage loans.

6

=

Loan-backed securities are stated at either amortized cost or fair value, in accordance with the NAIC Purposes and Procedures of the Securities Valuation
Office.

(7

-

The Company does not own any stocks of, or have any interest in, any subsidiaries.

8

=

The Company does not own any other invested assets.

9

-

The Company does not own any derivatives.
(10) The Company does utilize anticipated investment income as a factor in the premium deficiency calculation.

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

(12) The Company has not modified its capitalization policy from the prior year.
(13) The Company does not write major medical insurance with prescription drug coverage.
Going Concern

Not applicable

NOTE 2 Accounting Changes and Corrections of Errors

Not applicable

NOTE 3 Business Combinations and Goodwill

Not applicable

14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 4 Discontinued Operations
Not applicable
NOTE 5 Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans
The Company does not own any mortgage loans.
B.  Debt Restructuring
The Company did not have any restructured debt.
C. Reverse Mortgages
The Company does not own any reverse mortgages.
D. Loan-Backed Securities

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

(2) Not applicable

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

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

a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 111,493
2. 12 Months or Longer $ 258,419
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 1,474,248
2. 12 Months or Longer $ 1,279,806
(5) The Company employs a systematic methodology to determine if a decline in market value below book/adjusted carrying value is other-than-temporary. In

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

E,F,G,H.,I,J, K
Not applicable
L.  Restricted Assets

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted
Current Year 6 7
1 2 3 4 5

G/A Protected

Supporting Total Cell Account
Protected Protected Assets
Total General | Cell Account | Cell Account | Supporting Total Increase/

Account Activity Restricted G/A Activity Total From Prior | (Decrease) (5

Restricted Asset Category (G/A) (a) Assets (b) (1 plus 3) Year minus 6)

a. Subject to contractual obligation for which
liability is not shown $ -1 -1 -1 -1 -|s -|s -
b. Collateral held under security lending
agreements
c. Subject to repurchase agreements
d. Subject to reverse repurchase agreements
e. Subject to dollar repurchase agreements
f. Subject to dollar reverse repurchase
agreements
g. Placed under option contracts
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $
i. FHLB capital stock $
j. On deposit with states $ 6,069,400
k. On deposit with other regulatory bodies $ 689,495
|. Pledged collateral to FHLB (including assets
backing funding agreements) $
m. Pledged as collateral not captured in other
categories $
n. Other restricted assets $ -
0. Total Restricted Assets (Sum of a through n) $ 6,758,895
(a) Subset of Column 1

(b) Subset of Column 3

©h P ©h hH P P
£ AP A P P
©~ A A hH P P
©~ P A hH P P
©~ AP A hH P P
«h AP ©h hH NP P
©h AP A hH P P

$

$
6,069,400 | $ 5,575,814
689,495 | $ 686,130

493,586
3,365

© » P o

©» B P B

©» » P B
\

© B en

PP s

$ $ $
$ $ $

-1 -1 -1 -
$ 6758895 | $ 6,261,944 | $ 496,951

R |&n & R=2
R |&n & £
R |&n & £
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Current Year
8 9 Percentage
10 1
Gross
(Admitted &
Non- Admitted
admitted) Restricted
Total Total Restricted to to Total
Non- Admitted Total Admitted
admitted Restricted Assets Assets
Restricted Asset Category Restricted (5 minus 8) (c) (d)
a. Subject to contractual obligation for which
liability is not shown $ - 19 - 0.000% 0.000%
b. Collateral held under security lending
agreements $ - 198 - 0.000% 0.000%
c. Subject to repurchase agreements $ - 13 - 0.000% 0.000%
d. Subject to reverse repurchase agreements $ -1$ - 0.000% 0.000%
e. Subject to dollar repurchase agreements $ - 13 - 0.000% 0.000%
f. Subject to dollar reverse repurchase
agreements $ - 1% - 0.000% 0.000%
g. Placed under option contracts $ -1$ - 0.000% 0.000%
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 19 - 0.000% 0.000%
i. FHLB capital stock $ -1$ - 0.000% 0.000%
j. On deposit with states $ - 1% 6,069,400 7.658% 7.658%
k. On deposit with other regulatory bodies $ - |$ 689,495 0.870% 0.870%
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ -1$ - 0.000% 0.000%
m. Pledged as collateral not captured in other
categories $ - 1% - 0.000% 0.000%
n. Other restricted assets $ - 1% - 0.000% 0.000%
0. Total Restricted Assets (Sum of a through n) $ - 1% 6,758,895 8.528% 8.528%

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

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts That Share Similar Characteristics, Such as Reinsurance and

Derivatives, Are Reported in the Aggregate)

Not applicable

3. Detail of Other Restricted Assets (Contracts That Share Similar Characteristics, Such as Reinsurance and Derivatives, Are Reported in the Aggregate)

Not applicable
4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements
Not applicable
M., N, O, P,Q,R.
Not applicable
NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
Not applicable
NOTE 7 Investment Income
The Company did not have any due and accrued amounts over 90 days past due to exclude from surplus.
NOTE 8 Derivative Instruments
Not applicable
NOTE9 Income Taxes

A.  The components of the net deferred tax asset/(liability) at the end of current period are as follows:

1.

As of End of Current Period 12/31/2021 Change
(1 2 (3) “4) (5) (6) (7) (8) 9)
(Col. 1+2) (Col.4+5) | (Col.1-4) (Col.2-5) | (Col.7+38)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
(a) Gross Deferred Tax Assets $ - 13 - 13 - 13 - 13 - 13 - 13 - 13 - 13 -
(b) Statutory Valuation Allowance Adjustment | $ - 13 - 13 - 13 - 13 - 13 - 13 - 13 - 13 -
(c) Adjusted Gross Deferred Tax Assets (1a -
1b) $ - 1% - 19 - 1% - 19 - 19 - 19 - 1% - 19 -
(d) Deferred Tax Assets Nonadmitted $ -13 -13 -1 -1 -193 -193 -193 - 193 -
(e) Subtotal Net Admitted Deferred Tax Asset
(1c-1d) $ - 198 - 193 - 198 - 198 - 198 - 198 - 198 - 193 -
(f) Deferred Tax Liabilities $ - 1% 4531419 4531419 - 1% 43505198 4350519 -19 1.809 | $ 1.809
(g) Net Admitted Deferred Tax Asset/(Net
Deferred Tax Liability)
(le-1f) $ -1$ (5314)18 (4531418 - 1% (4350518 (4350518 -1s (1809018  (1.809)]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

B.

C.

As of End of Current

Period

12/31/2021

Change

M
Ordinary

(2
Capital

3)
(Col. 1+2)
Total

4) ()
Ordinary Capital

(6)
(Col. 4 +5)

Total

(7)

(8)
(Col.1-4) | (Col.2-5)

Ordinary

Capital

9
(Col. 7 +8)
Total

Admission Calculation Components
SSAP No. 101

(a) Federal Income Taxes Paid In Prior
Years Recoverable Through Loss
Carrybacks $ -13

(b) Adjusted Gross Deferred Tax
Assets Expected To Be Realized
(Excluding The Amount Of Deferred
Tax Assets From 2(a) above) After
Application of the Threshold Limitation.
(The Lesser of 2(b)1 and 2(b)2 Below) $ -13

1. Adjusted Gross Deferred Tax
Assets Expected to be Realized
Following the Balance Sheet Date. 3 -13

2. Adjusted Gross Deferred Tax
Assets Allowed per Limitation
Threshold. XXX

XXX

$ 11,885,851

XXX XXX

$

9,861,245

XXX

XXX

$

2,024,606

(c) Adjusted Gross Deferred Tax Assets
(Excluding The Amount Of Deferred Tax
Assets From 2(a) and 2(b) above)

Offset by Gross Deferred Tax Liabilities. $ -13

(d) Deferred Tax Assets Admitted as the result
of application of SSAP No. 101. Total (2(a) +
2(b) + 2(c)) $ -1

2022

2021

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

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

Threshold Limitation In 2(b)2 Above.

4. Tax Planning Strategies

a. There is no financial impact of the Company's tax planning strategies.

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

$

79,193,691

13057%

Yes []1No [X]

11728%

$ 65,698,132

The Company does not have any deferred tax liabilities that are not recognized for amounts described in Accounting Standards Codification 740, Income Tax.

Current income taxes incurred consist of the following major components:

1.

Current Income Tax

(a) Federal

(b) Foreign

(c) Subtotal (1a+1b)

(d) Federal income tax on net capital gains
(e) Utilization of capital loss carry-forwards
(f) Other

(

g) Federal and foreign income taxes incurred (1c+1d+1e+1f)

Deferred Tax Assets:
(a) Ordinary:
(1) Discounting of unpaid losses
(2) Unearned premium reserve
(3) Policyholder reserves
(4) Investments
(5) Deferred acquisition costs
(6) Policyholder dividends accrual
(7) Fixed assets
(8) Compensation and benefits accrual
(9) Pension accrual
(10) Receivables - nonadmitted
(11) Net operating loss carry-forward
(12) Tax credit carry-forward
(13) Other
(99) Subtotal (sum of 2a1 through 2a13)

b) Statutory valuation allowance adjustment
¢) Nonadmitted
d) Admitted ordinary deferred tax assets (2a99 - 2b - 2¢)
e) Capital:

(1) Investments

(2) Net capital loss carry-forward

(3) Real estate

(4) Other

(99) Subtotal (2e1+2e2+2e3+2e4)

f) Statutory valuation allowance adjustment
g) Nonadmitted
h

1
1
1
1

(
(
(
(

) Admitted capital deferred tax assets (2e99 - 2f - 2g)
i) Admitted deferred tax assets (2d + 2h)

(1)
As of End of

(2)
Current Period 12/31/2021

(3)
(Col. 1-2)
Change

372,745

348,232

24,513

372,745

348,232

24513

(8.922)

15,940

$ $
$ $
$ $
$ 7,018 | $
$ $
$ $
$ $

379,763

339,310

40,453

R |6 AR [P A O P P P A &P &P &P &P A &N
'
R |60 AR [P A O P PO A A N &P &P &P A &N

R |60 AR [P A N P PO A A P &P &P &P A &

[P [P [P PR R [P & &P &P
'
[P [P [P PR R [P & &P &P

[P [P [P PR R [P & &P &P
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

E.

F.

G.

3. Deferred Tax Liabilities:

(a) Ordinary:
(1) Investments $ - 13 - 13 -
(2) Fixed assets $ - 13 - 13 -
(3) Deferred and uncollected premium $ - 13 - 13 -
(4) Policyholder reserves $ - 13 - 13 -
(5) Other $ - |s I B
(99) Subtotal (3a1+3a2+3a3+3a4+3a5) 3 - 193 - 13 -

(b) Capital:
(1) Investments $ 45314 | $ 43,505 | $ 1,809
(2) Real estate $ - 13 - 13 -
(3) Other $ - |s I B
(99) Subtotal (3b1+3b2+3b3) $ 45314 | % 43,505 |$ 1,809
(c) Deferred tax liabilities (3299 + 3b99) $ 45314 | $ 43505 |$ 1,809
4. Net deferred tax assets/liabilities (2i - 3c) 3 (45314) | $ (43,505) | $ (1,809)
The change in net deferred income taxes is comprised of the following, exclusive of non-admitted assets:
(1) 2 (3)
As of End of (Col. 1-2)
Current Period 12/31/2021 Change

Adjusted gross deferred tax assets $ - 8 -8 -
Total deferred tax liabilities $ 45314  § 43,505 § 1,809
Net deferred tax assets (liabilities) $ (45,314) § (43,505) $ (1,809)
Change in net deferred income tax $ (1,809)

On August 16, 2022, the Inflation Reduction Act (“Act”) was enacted and included a new corporate alternative minimum tax (“‘CAMT”). The Act and the CAMT go into
effect for tax years beginning after 2022. The CAMT is 15 percent of the corporation’s “adjusted financial statement income” for the tax year, reduced by corporate
alternative minimum foreign tax credit, and will only apply to corporations (determined on an affiliated group basis) with average adjusted financial statement income in
excess of $1 billion for the three prior tax years. This threshold is reduced to $100 million in the case of certain foreign-parented corporations. The Company does not
expect to be subject to the CAMT in 2023.

Reconciliation of Federal Income Tax Rate to Actual Effective Tax Rate

The significant items causing a difference between the statutory federal income tax rate and the Company's effective income tax rate are as follows:

As of End of Current Period

Tax Rate
Tax provision at statutory rate $ 394,198 21.0%
Tax exempt income $ (12,626) -0.7%
Total $ 381,572 20.3%

As of End of Current Period

Tax Rate
Federal income taxes incurred $ 372,745 19.8%
Realized capital gains tax $ 7,018 0.4%
Change in net deferred income taxes $ 1,809 0.1%
Total statutory income taxes $ 381,572 20.3%

Operating Loss and Tax Credit Carryforwards

1.

At the end of the current reporting period, the Company has no net operating loss carryforwards and no capital loss carryforwards.

The Company has the following federal income taxes which are available for recoupment in the event of future losses:

For the tax year 2021: $ 288,153
For the tax year 2022: $ 320,046

At the end of the current reporting period, the Company has no deposits under section 6603 of the Internal Revenue Service Code.

Consolidated Federal Income Tax Return

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

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

AlX Insurance Services of California, Inc. Opus Investment Management, Inc.

AIX Specialty Insurance Company Professionals Direct, Inc.

Allmerica Financial Alliance Insurance Company The Hanover American Insurance Company
Allmerica Financial Benefit Insurance Company The Hanover Atlantic Insurance Company Ltd.
Allmerica Plus Insurance Agency, Inc. The Hanover Casualty Company

Campania Holding Company, Inc. The Hanover Insurance Company

Campmed Casualty & Indemnity Company, Inc. The Hanover Insurance Group, Inc.

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

Citizens Insurance Company of the Midwest Verlan Fire Insurance Company

Educators Insurance Agency, Inc. Verlan Holdings, Inc.

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

The Company has no federal or foreign income tax loss contingencies, for which it is reasonably possible that the total liability will significantly increase within 12
months of the reporting date.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Repatriation Transition Tax (RTT)
Not applicable
Alternative Minimum Tax (AMT) Credit

Not applicable

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A

Nature of Relationships

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

Detail of Transactions Greater than 1/2% of Admitted Assets

On November 18, 2022, the Company received a $12,000,000 capital contribution from Hanover. The contribution was settled with securities of $11,709,444 and
$290,556 of cash.

Transactions with related party who are not reported on Schedule Y
Not applicable
Amounts Due to or from Related Parties

At the end of the current reporting period, the Company reported $44,357 as amounts receivable from an affiliated company. These arrangements require that
intercompany balances be settled within 30 days.

Management, Service Contracts, Cost Sharing Arrangements

Companies affiliated with Hanover have entered into an intercompany Consolidated Service Agreement. Under the agreement, legal entities will be charged the cost of
the service provided or expenses paid by the entity providing the service or paying the expense. In addition, these entities will be charged a portion of the costs
associated with activities that are performed for the good of THG legal entities.

Investment related services are provided by Opus pursuant to an intercompany Advisory Agreement.

Guarantees or Contingencies for Related Parties

Not applicable

Nature of Relationships that Could Affect Operations

All outstanding shares of the Company are owned by Hanover.

H., I, J,K,L,M,N,O.

Not applicable

NOTE 11 Debt

Not applicable

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

Postretirement Benefit Plans

The labor for the Company is provided and paid for by Hanover. As such, the Company is included in the benefit plans in force for Hanover. Charges for actual salary
and benefit costs for services provided to the Company by Hanover employees are ceded 100% pursuant to the Company's Intercompany Reinsurance Agreement.

A,B,C,D,E,F,G, H,L

Not applicable

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

A. Outstanding Shares
The Company has 10,000 shares of $500 par value common stock authorized and 10,000 shares issued and outstanding.
B. Dividend Rate of Preferred Stock
Not Applicable
C. - F. Dlvidend Restrictions

Pursuant to New Hampshire’s statute, the maximum dividend and other distributions that an insurer may pay in any twelve-month period, without prior
approval of the New Hampshire Insurance Commissioner, is limited to the lesser of 10% of statutory policyholder surplus as of the preceding December 31,
or net income. Accordingly, the maximum dividend that may by paid at January 1, 2023 without prior approval is $2,652,197. Dividends or distributions
made within the preceding twelve months were considered in the above computation.

G. Mutual Surplus Advances
Not Applicable
H. Company Stock Held for Special Purposes

Not Applicable
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

I. Changes in Special Surplus Funds
Not Applicable
J.  Changes in Unassigned Funds
Not Applicable
K. Surplus Notes
Not Applicable
L., M. Quasi Reorganizations
Not Applicable
NOTE 14 Liabilities, Contingencies and Assessments
A.,B.,C.
Not applicable

D. Claims related extra contractual obligations and bad faith losses stemming from lawsuits

Direct
(1) The company paid the following amounts in the reporting period to settle claims related extra contractual obligations
or bad faith claims stemming from lawsuits $ 550,000
(2) Number of claims where amounts were paid to settle claims related extra contractual obligations or bad faith claims
resulting from lawsuits during the reporting period 0-25 Claims
(3) Indicate whether claim count information is disclosed per claim or per claimant Per Claim

Not applicable

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

NOTE 15 Leases

The Company has no material lease obligations at this time.

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of
Credit Risk

Not applicable
NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A, B.

Not applicable

C. Wash Sales

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

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

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

NOTE 20 Fair Value Measurements

A.
(1) Fair Value Measurements at Reporting Date

a. The Company does not have any assets measured at fair value at the end of the current reporting period.
b. The Company does not have any liabilities measured at fair value at the end of the current reporting period.
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
a. The Company does not have any Level 3 assets or liabilities measured at fair value at the end of the curent reporting period.

b. Not applicable

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

B.

C.

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

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

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

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

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

Municipal bonds, which are included in States, territories and possessions; Political subdivisions of states, territories and possessions; and Special revenue
and special assessment obligations - overall credit quality, including assessments of the level and variability of: sources of payment such as income, sales
or property taxes, levies or user fees; credit support such as insurance; state or local economic and political base; natural resource availability; and
susceptibility to natural or man-made catastrophic events such as hurricanes, earthquakes or acts of terrorism.

Residential mortgage-backed securities, U.S. agency pass-thrus and collateralized mortgage obligations (“CMOs”) which are included in U.S. governments
and Special revenue and special assessment obligations - estimates of prepayment speeds based upon: historical prepayment rate trends; underlying
collateral interest rates; geographic concentration; vintage year; borrower credit quality characteristics; interest rate and yield curve forecasts; government
or monetary authority support programs; tax policies; and delinquency/default trends.

Residential mortgage-backed securities, non-agency CMOs, which are included in Industrial and miscellaneous - estimates of prepayment speeds based
upon: historical prepayment rate trends; underlying collateral interest rates; geographic concentration; vintage year; borrower credit quality characteristics;
interest rate and yield curve forecasts; government or monetary authority support programs; tax policies; delinquency/default trends; and severity of loss
upon default and length of time to recover proceeds following default.

Commercial mortgage-backed securities, which are included in Industrial and miscellaneous bonds - overall credit quality, including assessments of the
value and supply/demand characteristics of: collateral type such as office, retail, residential, lodging, or other; geographic concentration by region, state,
metropolitan statistical area and locale; vintage year; historical collateral performance including defeasance, delinquency, default and special servicer
trends; and capital structure support features.

Asset-backed securities, which are included in Industrial and miscellaneous bonds — overall credit quality, including assessments of the underlying
collateral type such as credit card receivables, auto loan receivables and equipment lease receivables; geographic diversification; vintage year; historical
collateral performance including delinquency, default and casualty trends; economic conditions influencing use rates and resale values; and contract
structural support features.

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

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

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

Level 2 includes securities that are valued using pricing for similar securities and pricing models that incorporate observable inputs. Level 3 consists of
common stock of private companies for which observable inputs are not available.

The Company utilizes a third party pricing service for the valuation of the majority of its equity securities. When quoted market prices in an active market are
available, they are provided by the pricing service as the fair value and such values are classified as Level 1. Generally, all prices provided by the pricing
service except quoted market prices, are reported as Level 2. Occasionally, the Company may obtain nonbinding broker quotes which are reported as Level
3.

(5) Not applicable
Not applicable

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

Type of Financial Aggregate Net Asset Value Not Practicable

Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Bonds $ 71,542,725 |$ 78,256,157 |$ 9,640,163 | $ 59,941,186 | $ 1,961,376 | $ - 18 -
Cash and Short-Term

Investments $ 357,704 [$ 357,704 [$ 357,704 [$ - 13 - 19 - 19 -

Not applicable

NOTE 21 Other Items

A.

Unusual or Infrequent ltems
Not applicable

Troubled Debt Restructuring: Debtors

Not applicable
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NOTES TO FINANCIAL STATEMENTS

C.  Other Disclosures

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

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

The Company reported $0 for premiums receivable due from policyholders, agents and ceding insurers on Page 2 line 15. The Company has no accounts receivable
for uninsured plans and amounts due from agents, controlled or controlling persons.

D. Business Interruption Insurance Recoveries
Not applicable
E. State Transferable and Non-transferable Tax Credits
Not applicable
F.  Subprime Mortgage Related Risk Exposure
The Company has reviewed its investments in mortgage-backed securities and has determined that these investments are not subprime.
G. Insurance-Linked Securities (ILS) Contracts
Not applicable

H.  The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control
the Policy

Not applicable
NOTE 22 Events Subsequent
Not applicable
NOTE 23 Reinsurance
A.  Unsecured Reinsurance Recoverables
Individual Reinsurers with Unsecured Reinsurance Recoverables Exceeding 3% of Policyholder Surplus

Individual Reinsurers Who Are Members of a Group

Group Unsecured
Code FEIN Reinsurer Name Amount
0088 |13-5129825 The Hanover Insurance Company $ 1,055,906,000

B. Reinsurance Recoverable in Dispute

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

C. Reinsurance Assumed and Ceded

(1
Assumed Reinsurance Ceded Reinsurance Net

Premium Commission Premium Commission Premium Commission

Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ - $ - $ 296,743,210 $ - $(296,743,210) $ -
b. All Other $ 297,961 $ 21,155 3 - $ - $ 297,961 $ 21,155
c. Total (a+b) $ 297,961 $ 21.155 $ 296,743.210 $ - $(296.445 249) $ 21.155
d. Direct Unearned Premium Reserve $ 296,445,249

(2) Not applicable
(3) Not applicable
D.,E.,F,G,H, I, J, K
Not applicable
NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
Not applicable
NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses
Not applicable
NOTE 26 Intercompany Pooling Arrangements
Not applicable

NOTE 27 Structured Settlements

Not applicable
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NOTE 28 Health Care Receivables
Not applicable

NOTE 29 Participating Policies

Not applicable

NOTE 30 Premium Deficiency Reserves

1. Liability carried for premium deficiency reserves $ -
2. Date of the most recent evaluation of this liability 12/31/2022
3. Was anticipated investment income utilized in the calculation? Yes [X]No[]

NOTE 31 High Deductibles
Not applicable

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

NOTE 33 Asbestos/Environmental Reserves
Not applicable

NOTE 34 Subscriber Savings Accounts
Not applicable

NOTE 35 Multiple Peril Crop Insurance
Not applicable

NOTE 36 Financial Guaranty Insurance

Not applicable
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

LT T ST PO OEOEEEEETETEEEETETETETTT T TSPTPTTOPTOTTPPO Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity
subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................c.c........ Yes [ X] No[ ] NAT[ ]
SHALE REGUIGTING? ...ttt ettt e s et e st e st e st e st e s e e s e e st e s e e et ea s e st e st e a e e a b e a e e st et et et et ettt ettt en e NH
Is the reporting entity publicly traded or a member of a PUDIIClY traded GrOUP? .......oovovriiiiuiueieriiiirisisise ettt sesenas Yes [ X] No[ ]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. .........ccccceeeiiicicicnenn. 0000944695
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NELY? «....eveeeeeececeeee et ceeeeteteee e caeseeeses s ssssesesesesssssssesesssssssssesessssssasseses s s ssssssses s s sssnsesess s s sssnsesesas s nsssnsessnsssssnsesessssssansassansssnsnsesra Yes[ 1 No[X]
I V@S, AAEE OF CRANGE! ...ttt bbb b bbbt E b b E e E b £ E e E e E £ E e E bR bRt b b e bR Rt bbbt bbb e
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiciciciee 12/31/2019
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting
entity. This date should be the date of the examined balance sheet and not the date the report was completed or released. ................... 12/31/2019
State as of what date the latest financial examination report became available to other states or the public from either the state of
domicile or the reporting entity. This is the release date or completion date of the examination report and not the date of the
examination (balance sheet date). ... 04/01/2021
By what department or departments?
[N L OO OO SO TSSOSO TR TE TP TP
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveeeeeeeeeeeeeecececeeeeteeeeeaeaet et ees e aeaeseses s ssssesesesesssssseesesesssassssssesasssassssesesasssssnsesesasssssnsssesasnananenen Yes[ 1 N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ............ccccoiiiiiiiiiiiciceeee Yes[ ] N[ 1 NA[X]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
4.11 sales of NEW DUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeienennn. . Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......coiiiiiiiiiii s Yes[ 1 No[X]
4.22 FENEWAIST ...ttt bbbt bbb Yes[ 1 No[X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.ccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting period? .......... Yes[ 1 No[X]
If yes, give full information:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? .............cc.ccocooiiie Yes[ 1 No[ X]
If yes,
7.21 State the percentage Of FOrQIGN CONTIOL; ....... .. i ittt b bttt ettt e et sa e e she e sheeehe e b e e b e e bt ea bt em bt emeeeaeesaeesbeesbeenbeenbeans 0.0 %

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

GENERAL INTERROGATORIES

Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
If the response to 8.1 is yes, please identify the name of the DIHC.

Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 6
Affiliate Name Location (City, State) SEC
Opus Investment Management, Inc Worcester, MA ... ... YES....

Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeueieiiieeececeeeeeeeeee et Yes[ 1 No[X]
If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOard’s CAPItAl TUIE? ............cccc.ovevecucueeeeeeeeeceeeeeeeeeeesaeaesesesessaeseaesesesssasseseses s s asssteses s sssssssesesssasassssesasasassnsesesanasanansasaras Yes[ 1 No[X] NAI

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?

PricewaterhouseCoopers, LLP, 101 Seaport Boulevard, Suite 500, BOSton, MA 022710 ......cccccuiiiiiieiieiiiesieesieese et sreestaesbeesbeereeneenns

Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant

requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state

JAW OF FEGUIBHIONT .....veveviiiceceetet ettt ettt bt e sttt e e s bbb s e e s s e b s s e s b e bbb e s s e b b s s e s s e b b s b e s bbbt e s bbb s e s bbb s s nsetebanas Yes [ ] No[X]
If the response to 10.1 is yes, provide information related to this exemption:

Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as

allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ...
If the response to 10.3 is yes, provide information related to this exemption:

Yes[ ] No[X]

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? .......................ccc.. Yes [ X1 No[ ] NAI
If the response to 10.5 is no or n/a, please explain

What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
Julie Frechette, Assitant Vice President and Actuary, FCAS, MAAA, 440 Lincoln Street, Worcester, MA 01653 ..............ccooiiiiiiiiiiiccee
Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ............cccocoeiiiiiniinnnes Yes[ ] No[X]
12.11 Name of real estate holding company ...
12.12 Number of Parcels INVOIVEA ...........cccueiuiiiiiiiiieiieie ettt sneenes 0
12.13 Total book/adjusted Carrying ValUe .............cccoiiiiiiiiiiieeeeee e B s
If, yes provide explanation:
FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? ....
Have there been any changes made to any of the trust indentures during the year? ....

Yes[ ] No[ ]
Yes[ ] No[ ]

If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? ... ] No[ 1 NAIL
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ...............ccoceuevviriereveesisieeseeeans Yes [ X] No[ ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
b. Full, fair, agcurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
c. Compliance with applicable governmental laws, rules and regulations;
d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e. Accountability for adherence to the code.
If the response to 14.1 is No, please explain:
Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]

If the response to 14.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? .........
If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes[ ] No[X]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

GENERAL INTERROGATORIES

15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BANK LISE? ...ttt a et e e h et h e E R £ R R Rk £ SR E £ ek ee R e R £ R AR e £ R R e btk e e E et b e e E et b et a et ne ettt Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

A= I0= o LI OO Yes [ X] No [ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= o L1 OO Yes [ X] No [ ]

18. Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such
FoT= Yo 12RO Yes [ X] No[ ]

FINANCIAL

19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
FaXeTeo T a1 (1o I oy T ot o1 L= PP UP PSPPSR

20.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers
20.12 To stockholders not officers..................

20.13 Trustees, supreme or grand

(Fraternal Only) ......ccccoveiiiiiiiiineen,

20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers
20.22 To stockholders not officers
20.23 Trustees, supreme or grand
(Fraternal Only) .......ccccevveveveveieierennn F e 0

21.1 Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported in the STAtEMENT? ........ .o ettt et e s et e b e a e e e e e b e e e e eabeeseeeseesaeesseeseeneeneean

21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others
21.22 Borrowed from others............ccccccoeeeeene F o 0
21.23 Leased from others
21.24 Other
22.1 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
QUAraNtY ASSOCIALION ASSESSIMENTS? ..........covcucueveteecececseteteeesaeaesesesessassesesesesssasssseseses s sssstesasessssssss et s s ssassssesasssssnsssesasssanansssesessssssnsnsesnsanansnsanas Yes[ 1 No[X]
222 If answer is yes: 22.21 Amount paid as losses or risk adjustment $ ...
22.22 Amount paid as expenses
22.23 Other amounts paid
23.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ................ .
23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cc.couiiiiiiiiiiii e R 44 357
24.1 Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
90 AYS? ...ttt ettt et et e et ettt e e e et et t et e e et anaeae s s et enaneeee et et ensnseae At esessnAeAete s et ensnsnee st et s ensetetes et ensseeAe st et enanseee st et ensnsnae st et enanseae st asansnenaesesannn Yes[ 1 No[X]
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.
Is the
Third-Party Agent
a Related Party
Name of Third-Party (Yes/No)
INVESTMENT
25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)...........ccccccevevevececuerennnan. Yes [ X] No[ ]

15.2
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25.03
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25.05

25.06
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25.08

25.09

26.1

26.2

26.3

271

27.2

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

GENERAL INTERROGATORIES

If no, give full and complete information relating thereto

For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)
None- SEC lending program has been diSCONTINUET ...........ciiiiiiiii bbb bbbttt b bbbttt b bbb nre e

For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
LAY (U Ted 7o Y-V UTT $ s 0

For the reporting entity’s securities lending program, report amount of collateral for other programs. ............ccocuiiiiiiin e $

Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMITACE? ..ottt ettt s e e et s e ae e e e e s s s s assee et s s ssasese e s s s sssssnses s s ssssanseses s sssnsnteses s ansssnsesssnassnsnsnsanas Yes[ 1 N[ ] NA[X]

Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? .........cccoveiiiiiiiiiiciecee Yes[ ] N[ 1 NA[X]

Does the reporting entity or the reporting entity ’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMIHIES IBNTING? ....e.vvveeeeeeceeee ettt e et s e e et et e s s s s e s e eseses s s seeeees s sssseseses s s ssssseses s s sssnseses s s assnsesess s snansesesannanananen Yes[ 1 N[ ] NA[X]

For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:

25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiieiiiiiininnceeeeeee $
25.092 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cocoiiiiiiiiii e $

Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiiiiriueriiiiiiieeeiete e seesesete st sse s bt ss st b b s st ss et s b s s sssssesesessssnsnsesanas Yes [ X] No[ ]

If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceevennenns
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock ..........cccoceevreiereininene, F e 0
26.27 FHLB Capital Stock
26.28 On deposit with states

26.29 On deposit with other regulatory bodies ..................... S 689,495
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ..o $ e 0

26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other

For category (26.26) provide the following:

1 2 3
Nature of Restriction Description Amount

Does the reporting entity have any hedging transactions reported on Schedule DB? ... Yes [ ] No[X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ...........cccccoeiviiienenens Yes[ ] No[ 1 NAT[X]
If no, attach a description with this statement.

LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:

27.3

27.4

27.5

28.2

29.

29.01

Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? . Yes[ 1 No[ ]

If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108 ...........ccccooiiiiiiiiiciciee Yes[ 1 No[ ]

27.42 Permitted accounting practice .. Yes [ 1 No[ ]
27.43 Other accounting guidance Yes[ 1 No[ ]

By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the

FOIOWING: v.veeetevtiieetetete ettt ettt sttt s s s e s s e s s s sese st e st se s et e s s s ae s e s et s e e s et et ae s s e s b s st s et s e s et s st s et s et n e Yes[ 1 No[ ]
. The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.

. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.

. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.

Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....eeeeeveeeeecececee et ceceeeet et eacaeae e et e s saeaete s s s sasseses s s sssesesesessssssssssesas s sssssssesesssssssssesesssssssansesessssnsssneesassanananensanas Yes[ 1 No[X]

If yes, state the amount thereof at December 31 0f the CUITENT YEAN. ..........oui ittt ettt e e e ae e $

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?...................... Yes [ X] No[ ]

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

1 2
Name of Custodian(s) Custodian's Address
Bank of New York Mellon .......ccccooviiviiiiiiieiieeeee 225 Liberty Street, New York, NY 10286 ...........occoooioiiiiiiiiciceeeeeeeee s

15.3
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For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location

and a complete explanation:

2
Location(s)

3
Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............ccoccovoeiiiiinicnns

If yes, give full and complete information relating thereto:

Yes[ ] No[X]

1
Old Custodian

2

New Custodian

3
Date of Change

4
Reason

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

1

Name of Firm or Individual

2
Affiliation

Opus Investment Management, Inc

29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccoviriirrieeeeirrrsee e Yes[ 1 No[ ]
29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........ccovvereceieneninnseceene Yes[ 1 No[ ]
29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Securities Exchange
Commission ...

30.1

30.2

Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and

Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvevrrueueeereeeeeeeeeeeeeeeeeeeseeesesesessesese s s esseassesesessaeaees Yes[ 1 No[X]
If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value

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

30.2999 - Total 0
30.3 For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation

15.4
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31. Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..o [ 78,256,157 |.cvvvviinnne 71,542,725 |.covee. (6,713,432)
31.2 Preferred SIOCKS ..........ovovcueveieeiieee ettt ettt [V RN [V T 0
31.3 Totals 78,256, 157 71,542,725 (6,713,432)

31.4 Describe the sources or methods utilized in determining the fair values:

Fair values are obtained by a quoted market price if available, otherwise, fair values are estimated using independent pricing sources or
internally developed pricing models using discounted cash flOW @NalYSIS. ..........coiiiiiiiiiiii e

32.1  Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ...........cccoociiiiiiiicnene Yes[ ] No[X]

32.2 Ifthe answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PrICING SOUICE? ........c.cueuvuiurueuereiisiesesesessssesesesessssssesese s ssssssesese s ssssssesesessssssssesesessssssssesesessssssnsesesessssnsnsnsns Yes [ ] No[ ]

32.3 If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:

33.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .................... Yes [ X] No[ ]
33.2 If no, list exceptions:

34. By self-designating 5GI securities, the reporting entity is certifying the following elements of each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUNLIES? ............o. i Yes [ ] No[X]

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

Has the reporting entity self-designated PLGI securities? ............ Yes[ 1 No[X]

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

a. The shares were purchased prior to January 1, 2019.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ..............ccccccooeii. Yes[ ] No[X]

37. By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............c.c.cc.o...... Yes [ X] No[ 1 NA[ ]

15.5
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Does the reporting entity directly hold CrypPtOCUITENGCIES? ..ottt ettt ettt eneas

If the response to 38.1 is yes, on what schedule are they reported?

Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........c.ccuvriririniinenenenenenennes

If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?

39.21 Held dIr€CHY ..o
39.22 Immediately converted to U.S. dollars

If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.

1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? ..........cccoccoiieiiiiiii e $

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,

service organizations and statistical or rating bureaus during the period covered by this statement.

1
Name

2
Amount Paid

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses

during the period covered by this statement.

Name

2
Amount Paid

Goodman McGuffey LLP ...

... 52,687

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

1
Name

2
Amount Paid

15.6

Yes[ 1 No[X]

Yes[ 1 No[X]

Yes[ 1 Nol|
Yes[ 1 No |

80,911
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PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement INSUranCe i fOrCE? ........ciiiiiiiiiiiiii e Yes[ ] No[X]
If yes, indicate premium earned 0N U. S. DUSINESS ONIY. .......ouiiiiiiiiie ettt e e et e e e e e st e eaeeea e e eaeeese e b e enseeneeenseeneeeneeaneenneenseennen $ 0
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? .. 0
1.31 Reason for excluding
Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) @above. ........cccccoeiieiiiiiiniieeeeeeee $ 0
Indicate total incurred claims on all Medicare SUpplEMENT INSUFANCE. ..........oiiiiuiiiiii ettt et e et e st e saeenaeebeeneenseeneeeneens $ 0
Individual policies: Most current three years:

1.61 Total premium earned

1.62 Total incurred claims ............c.cccoceieens

1.63 Number of covered lives

All years prior to most current three years

1.64 Total premium earned ..........cccccveeeieennne B s 0
1.65 Total incurred claims
1.66 Number of covered lives

Group policies: Most current three years:
1.71 Total premium earned ..........ccccveeeieeenne B e 0
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years

1.74 Total premium earned ..........ccccveeeieennne B e 0
1.75 Total incurred claims
1.76 Number of covered lives

Health Test:

1 2
Current Year Prior Year

2.1 Premium Numerator
2.2 Premium Denominator

2.3 Premium Ratio (2.1/2.2)
2.4  Reserve Numerator
25
2.6

Did the reporting entity issue participating policies during the calendar YEar? ........... ... Yes [ X] No[ ]

If yes, provide the amount of premium written for participating and/or non-participating policies
during the calendar year:

3.21 Participating poliCIes ............ccceevevrrerinne $ e 1,118,435
3.22 Non-participating policies ...........c.ccccu.... T 630,680, 151
For mutual reporting Entities and Reciprocal Exchanges Only:
Does the reporting entity issue assesSSabIe POIICIES? ..o Yes[ ] No[ ]
Does the reporting entity issue NON-asSeSSADIE POICIES? ..........o.o i Yes[ ] No[ ]
If assessable policies are issued, what is the extent of the contingent liability of the policyholders? .............cccccooenienenne 0.0
Total amount of assessments paid or ordered to be paid during the year on deposit notes or contingent premiums. ..... 0

For Reciprocal Exchanges Only:
Does the Exchange appoint [0Cal @QENTST ............. et e e e e e e e e e e e e e e e e e e e e e e e e e e s Yes[ ] No[ ]
If yes, is the commission paid:
5.21 Out of Attorney's-in-fact compensation................ccccooiiiiiiiiiiiiicccs Yes[ 1 No[ 1 NAI
5.22 As a direct expense of the exchange.............cccooiiiiiiiic i Yes[ 1 No[ 1 NAI
What expenses of the Exchange are not paid out of the compensation of the Attorney-in-fact?

Has any Attorney-in-fact compensation, contingent on fulfillment of certain conditions, been deferred? ... Yes [ ] No[ ]

If yes, give full information
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What provision has this reporting entity made to protect itself from an excessive loss in the event of a catastrophe under a workers’
compensation contract issued without limit of loss?

The Company cedes 100% of its business to The Hanover Insurance Company (Hanover). Hanover maintains workers’ compensation
coverage under its casualty excess of 0SS reiNSUraNCE @grEEMENT. ..........ciiiiiiiiiiii bbbt bbbt bbb r e nrens

Describe the method used to estimate this reporting entity’s probable maximum insurance loss, and identify the type of insured exposures
comprising that probable maximum loss, the locations of concentrations of those exposures and the external resources (such as consulting
firms or computer software models), if any, used in the estimation process.

The Company uses multiple models including RMS v18.1 and AIR Touchstone v8 Catastrophe Modeling software packages to estimate the
Company's probable maximum loss. These exposures are a combination of personal and commercial property risks. The major
concentration of losses is in the Northeast. ...

What provision has this reporting entity made (such as a catastrophic reinsurance program) to protect itself from an excessive loss arising
from the types and concentrations of insured exposures comprising its probable maximum property insurance loss?

Effective July 1, 2022, we have catastrophe protection through a per occurrence excess of loss reinsurance agreement with Commonwealth
Re Ltd. ("Commonwealth Re"), an independent company, licensed as a Special Purpose Insurer in Bermuda. The reinsurance agreement
meets the requirements to be accounted for as reinsurance in accordance with the guidance for reinsurance contracts. In connection with the
reinsurance agreement, Commonwealth Re issued notes (generally referred to as “catastrophe bonds”) to investors in amounts totaling $150
million, consistent with the amount of coverage provided under the reinsurance agreement as described below. The proceeds were deposited
in a reinsurance trust account.

The reinsurance agreement provides us with coverage of up to $150 million through June 30, 2025, for catastrophe losses from named
tropical storms or hurricanes, including all events or perils directly resulting from such storm or storm system, which may include, by way of
example and not limitation, hurricane, wind, gusts, typhoon, hail, rain, tornadoes, cyclones, ensuing flood, storm surge, water damage, fire
following, sprinkler leakage, riots, vandalism, and collapse. For events up to and including June 30, 2025, we are entitled to begin recovering
amounts under this reinsurance agreement if the covered losses in the covered area for a single occurrence reach an initial attachment
amount of $1.3 billion. The full $150 million coverage amount is available until such covered losses reach a maximum $1.45 billion. The
attachment level and the maximum level (or exhaustion level) under this agreement may be reset annually to adjust the expected loss of the
layer within a predetermined range. The coverage under the reinsurance agreement is limited to specified personal and commercial property
coverage written in the following geographies in the United States: Connecticut, Delaware, District of Columbia, Maine, Maryland,
Massachusetts, New Hampshire, New Jersey, New York, Pennsylvania, Rhode Island, Vermont and Virginia.

Additionally, The Hanover has traditional reinsurance coverage which provides $1.1 billion of occurrence reinsurance limit excess of $200
million, placed at 100%. Plus, there is an additional $150 million of traditional occurrence reinsurance limit at the top of the reinsurance
structure, placed at 33.34%.

Lastly, The Hanover opted not to renew the former top-and-agg structure at 07/01/2022 which provided aggregate reinsurance coverage for
$75 million excess of $250 million (agg) and/or occurrence coverage for $75 million excess of $1.1 billion (tOP). ..cvovevvvevieirieiieieeeeeeeeeine

Does the reporting entity carry catastrophe reinsurance protection for at least one reinstatement, in an amount sufficient to cover its estimated
probable maximum loss attributable to a single 10SS EVENt OF OCCUITENCE? ...........iiiiiiiiiieiieeite ettt ettt ettt ee e e aeesae e s b e sbeenaeens

If no, describe any arrangements or mechanisms employed by the reporting entity to supplement its catastrophe reinsurance program or to
hedge its exposure to unreinsured catastrophic loss.
The Company cedes 100% of its business to The Hanover INSUrance COMPANY. ..........couiiiiiiiiiiiiiee et

Has this reporting entity reinsured any risk with any other entity under a quota share reinsurance contract that includes a provision that would
limit the reinsurer's losses below the stated quota share percentage (e.g., a deductible, a loss ratio corridor, a loss cap, an aggregate limit or
any similar provisions)?

If yes, indicate the number of reinsurance contracts containing SUCH PrOVISIONS: ..........coiiiiiiiiiieiee ettt sae e s e e naeeaeenneas

If yes, does the amount of reinsurance credit taken reflect the reduction in quota share coverage caused by any applicable limiting
provision(s)?.

Has this reporting entity reinsured any risk with any other entity and agreed to release such entity from liability, in whole or in part, from any
loss that may occur on this risk, or portion thereof, reinsured? .

If yes, give full information

Has the reporting entity ceded any risk under any reinsurance contract (or under multiple contracts with the same reinsurer or its affiliates) for

which during the period covered by the statement: (i) it recorded a positive or negative underwriting result greater than 5% of prior year-end

surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss and loss expense reserves ceded

greater than 5% of prior year-end surplus as regards policyholders; (i) it accounted for that contract as reinsurance and not as a deposit; and

(iii) the contract(s) contain one or more of the following features or other features that would have similar results:

(a) A contract term longer than two years and the contract is noncancellable by the reporting entity during the contract term;

(b) A limited or conditional cancellation provision under which cancellation triggers an obligation by the reporting entity, or an affiliate of the
reporting entity, to enter into a new reinsurance contract with the reinsurer, or an affiliate of the reinsurer;

(c) Aggregate stop loss reinsurance coverage;

(d) A unilateral right by either party (or both parties) to commute the reinsurance contract, whether conditional or not, except for such
provisions which are only triggered by a decline in the credit status of the other party;

(e) A provision permitting reporting of losses, or payment of losses, less frequently than on a quarterly basis (unless there is no activity during
the period); or

(f) Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay timing of the reimbursement to
LN o= o g T I =T (1T

Has the reporting entity during the period covered by the statement ceded any risk under any reinsurance contract (or under multiple contracts

with the same reinsurer or its affiliates), for which, during the period covered by the statement, it recorded a positive or negative underwriting

result greater than 5% of prior year-end surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss

and loss expense reserves ceded greater than 5% of prior year-end surplus as regards policyholders; excluding cessions to approved pooling

arrangements or to captive insurance companies that are directly or indirectly controlling, controlled by, or under common control with (i) one

or more unaffiliated policyholders of the reporting entity, or (ii) an association of which one or more unaffiliated policyholders of the reporting

entity is a member where:

(a) The written premium ceded to the reinsurer by the reporting entity or its affiliates represents fifty percent (50%) or more of the entire direct
and assumed premium written by the reinsurer based on its most recently available financial statement; or

(b) Twenty-five percent (25%) or more of the written premium ceded to the reinsurer has been retroceded back to the reporting entity or its
affiliates in @ separate reINSUrANCE CONTIACE. .........c..iiiiiieie ettt et e et e et e et eeseeeaeeesaesaeesseesseesseenseesseeseeessenseeseenseenseenseenseeneens

If yes to 9.1 or 9.2, please provide the following information in the Reinsurance Summary Supplemental Filing for General Interrogatory 9:

(a) The aggregate financial statement impact gross of all such ceded reinsurance contracts on the balance sheet and statement of income;

(b) A summary of the reinsurance contract terms and indicate whether it applies to the contracts meeting the criteria in 9.1 or 9.2; and

(c) A brief discussion of management’s principle objectives in entering into the reinsurance contract including the economic purpose to be
achieved.

Except for transactions meeting the requirements of paragraph 36 of SSAP No. 62R - Property and Casualty Reinsurance, has the reporting

entity ceded any risk under any reinsurance contract (or multiple contracts with the same reinsurer or its affiliates) during the period covered

by the financial statement, and either:

(a) Accounted for that contract as reinsurance (either prospective or retroactive) under statutory accounting principles (“SAP”) and as a
deposit under generally accepted accounting principles (“GAAP”); or

(b) Accounted for that contract as reinsurance under GAAP and as a deposit UNder SAP? ..o

16.1

Yes[ 1 No[X]

Yes[ ] No[ ]
Yes[ ] No[X]
Yes[ 1 No[X]
Yes[ ] No[X]
Yes[ 1 No[X]
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9.5 Ifyes to 9.4, explain in the Reinsurance Summary Supplemental Filing for General Interrogatory 9 (Section D) why the contract(s) is treated
differently for GAAP and SAP.

9.6  The reporting entity is exempt from the Reinsurance Attestation Supplement under one or more of the following criteria:
() The entity dOES NOt ULIlIZE FEINSUMANCE; OF, ......iiuiiiiiiieieee ettt ettt ettt e ae et e e et e s s e e s e e eae e e aeeea e e ea e e st e st e st emeeemseanseemeeemeeeneeeseenseenseanneannenn Yes [ ]
(b) The entity only engages in a 100% quota share contract with an affiliate and the affiliated or lead company has filed an attestation
Yes [ X] No[ ]

ET0] oY o1 1=Y 04 T=T o o T ST TSP PUPRTI
(c) The entity has no external cessions and only participates in an intercompany pool and the affiliated or lead company has filed an
E= L TS =Y (o g TN o] o] (=10 T o | SO PPN
10. If the reporting entity has assumed risks from another entity, there should be charged on account of such reinsurances a reserve equal
to that which the original entity would have been required to charge had it retained the risks. Has this been done? ..............ccccccuevennee. Yes [ X] No[ ]

No [ X ]

Yes[ ] No[X]
N/A [

16.2

]
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GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES
11.1  Has the reporting entity guaranteed policies issued by any other entity and NOW in fOrCe? ...........ooiiiiiiiiiiee e Yes[ ] No[X]

11.2  If yes, give full information

12.1 If the reporting entity recorded accrued retrospective premiums on insurance contracts on Line 15.3 of the asset schedule, Page 2, state the
amount of corresponding liabilities recorded for:

12,11 UNPAIA IOSSES ...ttt F s 0
12.12 Unpaid underwriting expenses (including loss adjustment expenses) .....$ ..ooovoeeeccicenes 0
12.2 Of the amount on Line 15.3, Page 2, state the amount which is secured by letters of credit, collateral and other funds .............cccccceiiiiiiiiiiies $ 0

12.3  If the reporting entity underwrites commercial insurance risks, such as workers’ compensation, are premium notes or promissory notes
accepted from its insureds covering unpaid premiums and/or UNPAIA [OSSES? ............ccoccueueueverceeeeeeeeeeeeeeeeeeseseseseaeeesesesesssasaeseseseseaseesenas Yes[ 1 N[ X] NAT[ ]

12.4 If yes, provide the range of interest rates charged under such notes during the period covered by this statement:

12870 FTOM .ottt a et s et e s e e e s s s s e s esessanananas feseseseaeeanenenenas 0.0 %
L2 o SO 0.0 %
12.5 Are letters of credit or collateral and other funds received from insureds being utilized by the reporting entity to secure premium notes or
promissory notes taken by a reporting entity, or to secure any of the reporting entity’s reported direct unpaid loss reserves , including unpaid
losses under loss deductible features of COMMEICIAl POICIES? .........c.cvoviviveuererieieeeeeeteeeteteeeeeses et eee ettt eee s es et sssses et eseessesassesteseseseesesassssessesesesnananan Yes[ ] No[X]
12.6 If yes, state the amount thereof at December 31 of the current year:
12,61 LEHErS OF CrEdit ......eeuceeieieicciie e T 0
12.62 Collateral and other funds............c.cccoiiiiiiiiiiiiiicic e LR 0
13.1 Largest net aggregate amount insured in any one risk (excluding workers’ COmMPENSAtION): ..........coiuiiiiiiiiiaiiiaieeie e $ 0
13.2 Does any reinsurance contract considered in the calculation of this amount include an aggregate limit of recovery without also including a
FEINSTALEIMENT PIOVISION? .......vcvivieieieieeeseet ettt te et et et e et e et eeees et et et et et et et eee s et eses et et et et eeese s eses e s et et eseeess s esesaee s et eeesean s asss st et et et eenen s seasaseseteseensn s esnsnsatetenen Yes[ ] No[X]
13.3 State the number of reinsurance contracts (excluding individual facultative risk certificates, but including facultative programs, automatic
facilities or facultative obligatory contracts) considered in the calculation Of the @MOUNL. ... e ere e ere e 1
14.1 Is the company a cedant in a multiple cedant reinSUraNCe CONTFACE? ... ... i Yes[ ] No[ X]
14.2 If yes, please describe the method of allocating and recording reinsurance among the cedants:
14.3 If the answer to 14.1 is yes, are the methods described in item 14.2 entirely contained in the respective multiple cedant reinsurance
COMBFACES? ..ottt st s s s e a2 s 2 a4 2 s E 2 s e 2 s E a2 s E 2 s E S s E 2 s E S s E 42 a2 s o2 s E s e a2 s E e b A E e E S h s st b s h s bbbt Yes [ ] No[ ]
14.4 If the answer to 14.3 is no, are all the methods described in 14.2 entirely contained in written agreements? ............c..ccooiiiiiiii i Yes[ ] No[ ]
14.5 If the answer to 14.4 is no, please explain:
15.1 Has the reporting entity guaranteed any financed premium accounts? ..... Yes[ ] No[X]
15.2 If yes, give full information
16.1  Does the reporting entity write any Warranty DUSINESS? ......c..eiuiiiiiie ettt ettt e et e e ae e e st e st e b e e s e e s e enseeneeeneeeseenseenseenneenneennean Yes[ ] No[X]
If yes, disclose the following information for each of the following types of warranty coverage:
1 2 3 4 5
Direct Losses Direct Losses Direct Written Direct Premium Direct Premium
Incurred Unpaid Premium Unearned Earned
16.11
16.12

16.13 Automobile
16.14 Other*

* Disclose type of coverage:

16.3
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18.1

18.2

18.3

18.4

19.

19.1

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

Does the reporting entity include amounts recoverable on unauthorized reinsurance in Schedule F - Part 3 that is exempt from the statutory
Provision for UNAUINOMZEMA FEINSUIANCET ........couiiiiiieittecte ettt ettt et e st e e et e e be e te e bt e abeesseeseesheesbeesbeeabe e beeabeenseeabeesbeassesheesbaesbeenbeebeenbeentesnsennns

Incurred but not reported losses on contracts in force prior to July 1, 1984, and not subsequently renewed are exempt from
the statutory provision for unauthorized reinsurance. Provide the following information for this exemption:

17.11 Gross amount of unauthorized reinsurance in Schedule F - Part 3 exempt
from the statutory provision for unauthorized reinsurance .

17.12 Unfunded portion of Interrogatory 17.11
17.13 Paid losses and loss adjustment expenses portion of Interrogatory
17.14 Case reserves portion of Interrogatory 17.11 ..o
17.15 Incurred but not reported portion of Interrogatory 17.11
17.16 Unearned premium portion of Interrogatory 17.11
17.17 Contingent commission portion of Interrogatory 17.11 ........cccccoonvninincnns

Do you act as a custodian for health SAVINGS @CCOUNES? .........ciuiiiiiiiiiieie ettt ettt h et ae e bt e sb e e s b e et e e bt enbeemeesaeesaeesbeesbeesbeenbeens

If yes, please provide the amount of custodial funds held as of the reporting date. ...........cocoiiiiiiiii e $
Do you act as an administrator for health SAVINGS @CCOUNTS? ..ottt ettt e et e b e et e e e e e e e eneeeseeeneenneenaeenen

If yes, please provide the balance of funds administered as of the reporting date. ..o $
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............ccccocvviiiinnnn,

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of

LTI =T o oTa (laTe J=T o (1|2 PP SPI

16.4

Yes [

]

Yes [ ]
Yes [ ]
Yes [ X ]
Yes [ ]

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

No [ X ]

No [ 1]
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FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.

1 2 3 4 5
2022 2021 2020 2019 2018
Gross Premiums Written (Page 8, Part 1B Cols.
1,2&3)
1. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccooeevvcciforvrieinienns 103,363,099 |...cccovvennne 94,705,126 |......coccvvvc. 97,757,522 |.............. 106,628,989 |............... 115,955,103
2. Property lines (Lines 1,2, 9, 12,21 & 26) ....ccceceeeecforivnniinnenne 31,680,698 |................. 31,440,248 |.......c.coe. 31,602,936 |.......ccoeo. 31,623,086 |.....ccevevnene 34,789,612
3. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 2T) i e 496,527,507 |...cooveunvee. 441,469,937 |..ocvveee 422,279,477 | 418,263,495 |................ 417,383,652
4. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) ..ot e 775,010 | 969,630 [...cocvevneenes 1,138,552 | 1,645,538 | 2,654,083
5. Nonproportional reinsurance lines (Lines 31, 32 &
33) 0 0 0 0 0
6. Total (Line 35) .....ccooveiviiiiiiiiciicieiciececeeeeeee e 632,346,314 |....cccoe. 568,584,941 |.....cccceeeee 552,778,487 |...ccuee 558,161,108 |......cc.c..c 570,782,450
Net Premiums Written (Page 8, Part 1B, Col. 6)
7. Liability lines (Lines 11, 16, 17, 18 & 19) ....c.cccovvevess|remmiinniieis [0 [0 [0 [0 0
8. Property lines (Lines 1,2,9, 12, 21 & 26) .....coovoveeeoeeieieiiciccccieeieeae (01 (01 0 s 0 e 0
9. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) ettt e O RN O RN [OOSR [OOSR 0
10. Al other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e [0 [0 [0 [0 0
11.  Nonproportional reinsurance lines (Lines 31, 32 &
B3) it 0 0 0 0 0
12, Total (LINE 35) v e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Statement of Income (Page 4)
13 Net underwriting gain (10ss) (LiN€ 8) ..........cceveveveueen oo O RN 0 freeeeeeeeeee 0
14. Net investment gain (loss) (Line 11) .. .. 1,870,113 |. .. 1,653,023 |. .. 1,868,060 |..
15.  Total other income (LiNe 15) .......c.cooveveveveueceeeeeeee oo O RN 0 freeeeeeeeeee 0
16. Dividends to policyholders (LiNe 17) ........c.ceveveueueea oo O RN 0 freeeeeeeeeee 0
17. Federal and foreign income taxes incurred (Line 19) 372,745 348,231 376,959 375,832 400,767
18.  Netincome (Line 20) ........cccovrueiriirneineieceeeeeee o 1,497,368 |......cocvenn 1,304,792 |.oooin 1,491,101 | 1,856,047 | 1,626,379
Balance Sheet Lines (Pages 2 and 3)
19. Total admitted assets excluding protected cell
business (Page 2, Line 26, Col. 3) ........cccoovivnvccifrnininnnn 79,252,841 | 65,741,637 |....coovnvee. 64,436,845 |.....occeeenne 64,645,743 |....coceeene 65,793,902
20. Premiums and considerations (Page 2, Col. 3)
20.1 In course of collection (LiN€ 15.1) .....ccueuruveveeeefommeeiicceeecc 0 [ 0 [ [0 [0 0
20.2 Deferred and not yet due (Line 15.2) ......cccoeewsfoommmemneociccicccc 0 [ 0 [ [0 [0 0
20.3 Accrued retrospective premiums (Line 15.3) ....|coeoveeeicccciciiinne [0 [0 [0 [0 0
21. Total liabilities excluding protected cell business
(Page 3, LiNe 26) ......oeverieiieeieieeeeee e
22. Losses (Page 3, Line 1) ..ccccceeveiiininninnnns
23. Loss adjustment expenses (Page 3, Line 3) .
24. Unearned premiums (Page 3, Line 9) ....... .. .. .. ..
25. Capital paid up (Page 3, Lines 30 & 31) ....cocccvveern e 5,000,000 |.cceeveirrinne 5,000,000 |.oceeeeiriinne 5,000,000 |.cceevrirrrnne 5,000,000 |.ccveerirrrnne 5,000,000
26. Surplus as regards policyholders (Page 3, Line 37)..|.cccccoeuveene 79,193,691 |...coovene 65,698,132 |...coovrene 64,384,215 | 64,588,684 |................ 65,774,057
Cash Flow (Page 5)
27. Net cash from operations (Line 11) .......ccoeueeeeeeeee o 1,563,353 |.coovoviine 1,476,596 |.....cooovrenvee. 1,715,025 | 1,791,684 |...ocoovee 1,756,105
Risk-Based Capital Analysis
28. Total adjusted capital ............ccoeerreineineecceesfoee 79,193,691 | 65,698,132 |...coovene 64,384,215 | 64,588,684 |................ 65,774,057
29. Authorized control level risk-based capital ...............Joeeeccincnnn. 606,517 .o 560,185 |...ccvvviiine 241,850 oo 276,219 | 267,555
Percentage Distribution of Cash, Cash
Equivalents and Invested Assets (Page 2, Col.
3) (Line divided by Page 2, Line 12, Col. 3)
x100.0
30, BONAS (LINE 1) coreiieieicieieieiereieineeeseienesessse e o 99.5 | 99.4 | 98.8 | 99.9 | 98.8
31, Stocks (LINES 2.1 & 2.2) .ueiueieeiieieeenieeeeeiseeee e 0.0 oo 0.0 oo 0.0 oo 0.0 oo 0.0
32. Mortgage loans on real estate (Lines 3.1 and 3.2)  |ceevevoccciciciencnes 0.0 oo 0.0 oo 0.0 |oeeereeereeeees 0.0 |oeerieeeeeeeeees 0.0
33. Real estate (Lines 4.1, 4.2 & 4.3) ....oooonirnirnienens e 0.0 oo 0.0 oo 0.0 oo 0.0 oo 0.0
34. Cash, cash equivalents and short-term investments
(LINE 5) ettt
35. Contract loans (Line 6)
36. Derivatives (LIN€ 7) .....ccooviiiiiiiiiieee e . . . . .
37. Other invested assets (LINE 8) ............c.ceveveveveereeeees o 0.0 | 0.0 | 0.0 oo 0.0 oo 0.0
38. Receivables for securities (LiNE 9) ........cceeeveveveres e 0.0 | 0.0 | 1.0 | 0.0 oo 0.0
39. Securities lending reinvested collateral assets (Line
T0) o 0.0 |oeeeeeeeeeeees 0.0 |oeeeeeeeeeeees 0.0 |oeeereeereeeees 0.0 |oereeeeeeeens 0.0
40. Aggregate write-ins for invested assets (Line 11) ..... 0.0 0.0 0.0 0.0 0.0
41. Cash, cash equivalents and invested assets (Line
T2) e 1000, o 1000, o 1000, o 1000, o 100.0.............
Investments in Parent, Subsidiaries and
Affiliates
42. Affiliated bonds (Schedule D, Summary, Line 12,
€0l 1)t e O RN O RN [OOSR [OOSR 0
43. Affiliated preferred stocks (Schedule D, Summary,
LiNe 18, COL 1) vt 0 [ 0 [ [0 [0 0
44.  Affiliated common stocks (Schedule D, Summary,
Line 24, COol. 1) .ot e O RN O RN [OOSR [OOSR 0
45.  Affiliated short-term investments (subtotals included
in Schedule DA Verification, Col. 5, Line 10) ..........foecccociciciiiiiiicccns (01 (01 0 s 0 s 0
46. Affiliated mortgage loans on real estate ............cocoeeoforueeeicicccc 0 [ 0 [ [0 [0 0
47. Al other affiliated ...
48. Total of above Lines 42 to 47 .
49. Total Investment in Parent included in Lines 42 to
A7 @DOVE ...ttt [ee s O RN O RN [OOSR 0 feeeeeeeeeee 0
50. Percentage of investments in parent, subsidiaries
and affiliates to surplus as regards policyholders
(Line 48 above divided by Page 3, Col. 1, Line 37
x 100.0) 0.0 0.0 0.0 0.0 0.0

17




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2022 2021 2020 2019 2018
Capital and Surplus Accounts (Page 4)
51. Net unrealized capital gains (losses) (Line 24) .........|.cccccurriniocccrnnecnas 0 [ 0 [ [V S (222233 | (4,052)
52. Dividends to stockholders (LiNe 35) ...........cccceeeeeefoeeeeeenennsseeccenes (01 (01 (1,700,000).....ccue..... (3,000,000)].....ccoe...... (1,000,000)
53. Change in surplus as regards policyholders for the
year (Line 38) ... o 13,495,559 |..ooeiiee 1,313,917 e (204,469)|................. (1,185,373) ] ceeeecccie 618,167
Gross Losses Paid (Page 9, Part 2, Cols. 1 & 2)
54. Liability lines (Lines 11, 16, 17, 18 & 19) ....cccvvvvvns forvrrincn 39,327,700 |.....coenve. 38,010,483 |.coorene 41,601,982 |...cccovenee 47,712,155 | 55,017,192
55. Property lines (Lines 1,2, 9, 12,21 & 26) ....cccceeeeefrrncinnnne. 10,789,505 |....cccovenve 10,385,923 | 27,254,050 |..ooeeeenne 13,210,896 |....cccovoenee 13,589, 166
56. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 2T) oo e 222,368,810 |........co.cc. 187,636,263 |............... 192,268,662 |............... 174,526,580 |................ 188,310,174
57. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) 398,441 [ 457,131 | 2,893,174 |...cooee 1,421,390 | 468,053
58. Nonproportional reinsurance lines (Lines 31, 32 &
33) i 0 0 0 0 0
59.  Total (LINE 35) ...c.oveiiriiiieeieeieeeeeeeieeeeeeee e e 272,884,456 |................ 236,489,800 |.....cccoenve 264,017,868 |........c...... 236,871,021 .o 257,384,585
Net Losses Paid (Page 9, Part 2, Col. 4)
60. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccovveevneeforeinii [0 [0 [0 [0 0
61. Property lines (Lines 1, 2,9, 12, 21 & 26) ....coceeee e 0 [ 0 [ [0 [0 0
62. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) i e [0 [0 [0 [0 0
63. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e [0 [0 [0 [0 0
64. Nonproportional reinsurance lines (Lines 31, 32 &
33) i 0 0 0 0 0
65.  Total (LINE 35) ..vvevieeeeeiiieieeeeeeeee e [0 [0 [0 [0 0
Operating Percentages (Page 4) (Line divided by
Page 4, Line 1) x 100.0
66. Premiums earned (LiNe 1) ........ccceveueereeeerereeeceea | 100.0..cee o 100.0..cece o 100.0..cee o 100.0...ceeeeen [ 100.0.............
67. Losses incurred (LiNE 2) ........c.ceueeueereereeeieeeeeeees o 0.0 |oereeeeeeeees 0.0 |oereeeeeeeees 0.0 oo 0.0 oo 0.0
68. Loss expenses incurred (LiNe 3) ........ccccoveveveveveveveenoereneneeeeeeeseeen 0.0 |oeereeeeeeeees 0.0 |oeereeeeeeeees 0.0 oo 0.0 oo 0.0
69. Other underwriting expenses incurred (LiNe 4) .........|-cceeeecccrnnecnas 0.0 oo 0.0 oo 0.0 |oeeereeereeeees 0.0 |oereeeeeeeens 0.0
70.  Net underwriting gain (I0SS) (LINE 8) .....ovovovueururererenes|oevcireeieiccciceseecaa 0.0 oo 0.0 oo 0.0 |oeeereeereeeees 0.0 |oereeeeeeeens 0.0
Other Percentages
71.  Other underwriting expenses to net premiums
written (Page 4, Lines 4 + 5 - 15 divided by Page
8, Part 1B, Col. 6, Line 35 X 100.0) ........ccooveemereneecorrenniiiiiics 0.0 | 0.0 | 0.0 | 0.0 | 0.0
72. Losses and loss expenses incurred to premiums
earned (Page 4, Lines 2 + 3 divided by Page 4,
Line 1 X 100.0) ...c.ooviiiiiiiiiiiiciiceceeeeeeeeeese o 0.0 |oeeeeeeeeeeees 0.0 |oeeeeeeeeeeees 0.0 |oeeereeereeeees 0.0 |oereeeeeeeens 0.0
73. Net premiums written to policyholders’ surplus
(Page 8, Part 1B, Col. 6, Line 35 divided by Page
3, Line 37, Col. 1 X 100.0) ....ccvvveerreinreinieinieeneeesc oo 0.0 | 0.0 | 0.0 | 0.0 | 0.0
One Year Loss Development ($000 omitted)
74. Development in estimated losses and loss
expenses incurred prior to current year (Schedule
P -Part2 - Summary, Line 12, Col. 11) [ 0 [ 0 [ 0 [ 0 [ 0
75. Percent of development of losses and loss
expenses incurred to policyholders’ surplus of prior
year end (Line 74 above divided by Page 4, Line
21, Col. 1 X 100.0)....ccuiiviiiiiiiiiiciecieeicsieeeeee e 0.0 |oeeeeeeeeeeees 0.0 |oeeeeeeeeeeees 0.0 |oeeereeereeeees 0.0 |oeerieeeeeeeeees 0.0
Two Year Loss Development ($000 omitted)
76. Development in estimated losses and loss
expenses incurred two years before the current
year and prior year (Schedule P, Part 2 -
Summary, Line 12, Col. 12) ......ccvuiuriicinicinicinica oo 0 [ LU 0 [ 0 [ 0
77. Percent of development of losses and loss
expenses incurred to reported policyholders’
surplus of second prior year end (Line 76 above
divided by Page 4, Line 21, Col. 2 x 100.0) 0.0 0.0 0.0 0.0 0.0
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and COrrection Of EFTOIS? ...........ccoeueueiiiiueueiiiriissesesessssissssese s ssssse e sssss st ssnsns Yes [ ] No [ |

If no, please explain:

18




w6l

2 2 3 0 6 2 0 2 2 4 3 0 0 1 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF Alabama DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire .. 15,124 . L. 2,773 ... .2,102 . 2,49 ... ... 1,276
2.1 Allied Lines ...23,011 [ 4,150 |... L4479 .

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines . .
34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .. .. K L0 ...
35. Total (a) 2,095,489 586,111 641,498
DETAILS OF WRITE-INS

o - - - R R R R e N - R R - R R R R R R - R- N R e - R~ E=-R- RN )

158,973

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccoevviiiinennnn. 1,649

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Alaska DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....

21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

o - - R R R R R R - - R R R R R R e R - - R R RN R N - R-N-]

801 |
(19.017)]..
5|

o - - - R R R R - R - = R I R R R R R e - R - R I R - R

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .......ccccooeeuene
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Arizona DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ...27,482 ... .9,180 ... 134
2.1 Allied Lines ....61,446 |....

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri

0 0.

4. Homeowners Multiple Peril .. . .
5.1 Commercial Multiple Peril (Non-Liability Portion) . .2,482,226 .1,959,946 |..
5.2 Commercial Multiple Peril (Liability Portion) .. .2,041,438 .2,541,214 |..

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business . K 0.
35. Total (a) 6,728,894
DETAILS OF WRITE-INS

.0
.1,745,700

121,431
..93,049

6.916.084 |

5.704.676 | 125,282

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 15,123

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Arkansas DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ..49,814 |... .. 361,711 | . .. 3,227
2.1 Allied Lines 197,486 |...oooonnineeeenne 5,774 |.. .. 12,41

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

of -0

3. Farmowners Multiple Peri . ...0 .0
4. Homeowners Multiple Peril .. 11,372,565 |. 6,027,739 ..8,820,125 . . 377,050
5.1 Commercial Multiple Peril (Non-Liability Portion) . .. 518,769 |. .230,269 . 200,056 .395,461 |.. ... 17,346
5.2 Commercial Multiple Peril (Liability Portion) .. .. 308,791 |. 102,841 .3,084 .352,592 |.. 10,467
6. Mortgage Guaranty . .0

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines . .
34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .. .0 ... .. K L0 ... .
35. Total (a) 10,252,924 9,444,422 12,851,694 5,169,027 345,298
DETAILS OF WRITE-INS

464,837

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 25,447

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  California DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....1,816,069 |.. 1,069,716 |... 468,941 42,172 | ...29,491 ... ..212,931 |...
2.1 Allied Lines ....1,288,030 |.. .. 410,012 |... 226,423 | 6,132 |. ... 155,409 |...

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri

) L.

4. Homeowners Multiple Peril .. (330). . . . . ...0
5.1 Commercial Multiple Peril (Non-Liability Portion) . .29,631,997 |. 14,446, 165 17,045,905 ..21,316,226 16,265,994 |.. .5,272,915 . 722,811
5.2 Commercial Multiple Peril (Liability Portion) .. .22,970,977 | . 10,651,689 ..8,901,300 9,416,440 29,318,298 |.. .4,180,113 ..560,522

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

4,677,262 |

6,286,309

20,414,393

76.176.115 |

30,502,033 | 1,700,904

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccccoeviiniinnns 121,890

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




090’6l

2 2 3 0 6 2 0 2 2 4 3 0 0 6 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Colorado DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire 44,017 . e (1,159) .
2.1 Allied Lines ...149,914 ... ... 145,471 |.. L (1,644) ..
2.2 Multiple Peril Crop .. RV 0. .

2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines . .
34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .. 0.
35. Total (a) 5,795,358 2,326,539 6,457,385
DETAILS OF WRITE-INS

.0
.5
.0 ..
0 0
.2,847,009 |..
.2,498,829 |..

2,560,432
1,766,062

119,023

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 12,227

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

2 2 3 0 6 2 0 2 2 4 3 0 0 7 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Connecticut DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 7 8 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire 81,227 [ 080,670 e O | 14519 8B4 7,350 |... ... 1,082 ...5,429 |... ....614

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...

19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability ...................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .

....49,004 [....

w0
17,952,307 |.
3,088,306 |.

.3,098, 150
.2,200,689

27,300,054 |

10,047,186
2,358,614
1,839,818

16,760,411 |

. (8,737)...

10,368,535

15.571.452 |

0 ..
.0
.0
(325)

0

2,503,327
1,577,533

. 488,858
~(116,089)
3162

1,806,265 |
3,315 |

(31,064)|..
306,680 |..
L0

(1,778)|..

L0l
)]

.0
L2211
...50,327
35,636

433, 146

DETAILS OF WRITE-INS
3401.
3402.
3403.

3498. S.t.J.r.nmary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Delaware DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire LG 11,207

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) .. .0 .0 . . ..
16.  Workers' Compensation , K . .0 , . .49, ,240 |..
17.1  Other Liability - Occurrence . 170,599 |..
17.2 Other Liability - Claims-Made . W13
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business . K 0.
35. Total (a) 1,082,246
DETAILS OF WRITE-INS

0O 000D OO OO0 OV WOOOO0O 0000000000000 ROOOOOOOOO

60,693 (117.100) 793,163

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccoevviiiinennnn. 1,552

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  District of Columbia DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....13,386 |.... ...6,514 |... ....(1,086)]... (1,229) L. 2,224 ... L2311
2.1 Allied Lines ....16,186 |.... .. (470)

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..

2.4. Private Crop . .0
2.5 Private Flood ... .0
3. Farmowners Multiple Peri .0
4. Homeowners Multiple Peril .. .0
5.1 Commercial Multiple Peril (Non-Liability Portion) . 1,411,564

5.2 Commercial Multiple Peril (Liability Portion) ..

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .

A3 |
(92|
L@

03,523 | ..

22.  Aircraft (all perils) 0
23.  Fidelity ... .0
24.  Surety .... ... (219,074)]... 141,268 |...

26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business . K 0.
35. Total (a) 4,456,256

DETAILS OF WRITE-INS

. (3,485) ...

764507 |

1.513.466 |

110,125

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....cccccoeeiiiniiennnnns 3,881

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products




1461

2 2 3 0 6 2 0 2 2 4 3 0 1 0 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Florida DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....81,440 |.... 0 [ 6,426 |... .9,505 ....1,768
2.1 Allied Lines ...193,469 |.... ... 4,200

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines . .
34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .. .. K . L0 ...
35. Total (a) 11,431,041 5,505,673 13,284,797 1,413,710 4,165,335
DETAILS OF WRITE-INS

ol
132,867 |.
5,503,109 |.

-0
3,686,324
2,418,383

1,011,677
~2,921,3%

.0
.2,267,106
.1,203,680
..39,034

1,746,604 |
2,238,445 |
351,477 |

299
(1,390, 948)
(53.360)

0
(53,925)
- (372,840)

137769 |-
24197

252,361

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccoevviiiiinnnnn. 4,482

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Georgia DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....220,059 |.. ...125,422 |... .4,215 ...10,778
2.1 Allied Lines ... 474,715 |.. .. 300,704 |... .6,59 ...25,517

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

0 [, 0 ol

3. Farmowners Multiple Peri ...0 ....0 . .0
4. Homeowners Multiple Peril .. .26,053,951 |. 16,134,887 ..24,955,978 . 203,880 |. .. 1,159,457
5.1 Commercial Multiple Peril (Non-Liability Portion) . 5,206,563 |. .5,225,934 ..3,078,728 5,213,783 LL72,137 | ..231,530
5.2 Commercial Multiple Peril (Liability Portion) .. 3,989,390 |. .4,093,950 ..1,648,238 ..2,287,09 |. . 177,549

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccoccviiiieiiiinnnn. .0 0
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................

12,053,558 |.
2,916,691 |
143,065 |.

19.3 Commercial Auto No-Fault (Personal Injury Protection) . .0 ..
19.4 Other Commercial Auto Liability .................. .. 631,167 |. .2,019,373 |..
21.1 Private Passenger Auto Physical Damage .... ....59,721 |.... ...6,922
21.2 Commercial Auto Physical Damage . L 177192 .

22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

DETAILS OF WRITE-INS

o - - R R R R R R - - R R R R R R R N - R e - E-R-R-R-N- -

37,174,087 22,644,897 29,270,607 1,802,454

1,872,104

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 77,715

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Hawaii DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire .0

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

=

1.2
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(0.041)]

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included inLines 1t035$ ......cccccoeviiiiiiinniiniinns 0

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF Idaho DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire .3, ...2,763 |... ....106
2.1 Allied Lines .8,

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) .. ..
16.  Workers' Compensation ,640 |..
17.1  Other Liability - Occurrence . .0 . 162,942 |..
17.2 Other Liability - Claims-Made . . K .0 . .
17.3 Excess Workers' Compensation .
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

2 2 3 0 6 2 0 2 2 4 3 0 1 4 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF lllinois DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire ....37,928 |... ..41,693 . 1,012

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

15.282.903 |

.0
.5,326,212
.4,731,550

14.952.631 |

.0
,551,723

117,642
..47,591

7,588,949 |

181872 |
7,627,560 |

ol

ol
108,623 |.
2,629,3 |.

504,479 |

....2,880

208,900

DETAILS OF WRITE-INS
3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .

3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .......ccccooeeuene
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Indiana DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire 78,728 [ 75,984 | O | 24,249 [ 0 6,018 |... wne (542) ... 1,704
2.1 Allied Lines ....70,895 |.... ....(3,90)]... ... 1,575
2.2 Multiple Peril Crop .. .0

2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...

19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability ...................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .

-0
5,061,730
3,865,057

a1 |

4,607.306 |

.0
.(1,127)
.0

1)

6.453.603 |

12,693,034 |
18,820.040 |

1,179,324

(25.59)]..
64,698 |
S|

.0
. 114,902
83,688

264,435

DETAILS OF WRITE-INS
3401.
3402.
3403.

3498. S.t.J.r.nmary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



vI6l

2 2 3 0 6 2 0 2 2 4 3 0 1 6 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF lowa DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1
19.2
19.3
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

Private Passenger Auto No-Fault (Personal Injury Protection) ...
Other Private Passenger Auto Liability ....................
Commercial Auto No-Fault (Personal Injury Protection) .

.0
441
127,753
.. 11,646

...3,608 |.

T8

134,688 |

0
.0
.0
0
0

46,602
-(1.138)

R R R - - R R RN R R R - E-R-E-R--}

...562 |...

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



SM'61

2 2 3 0 6 2 0 2 2 4 3 0 1 7 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF Kansas DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Incurred Unpaid Expenses and Fees

Expense Paid

1. Fire ...489 |... .1,850
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

3. Farmowners Multiple Peri

of -0

4. Homeowners Multiple Peril .. .
5.1 Commercial Multiple Peril (Non-Liability Portion) . .. 226,367 |. 211,139
5.2 Commercial Multiple Peril (Liability Portion) .. .. 160,332 |. 145,211 8)

. (114,238

o

O 0O OO N OO0 OO0 INOOOOOOOOOOOOOO OO OO

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

299,025 |..
(78.578)|..
|

109,005 |

410,088 |

204.560 |

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



A6l

2 2 3 0 6 2 0 2 2 4 3 0 1 8 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Kentucky DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....13,156 |.... ... 4,845 ... (T .2,808 .. 1,94 |... ....514
2.1 Allied Lines ....21,843 ... 9,218 |... 2,715 |

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri

-0 ol -0

4. Homeowners Multiple Peril .. . .
5.1 Commercial Multiple Peril (Non-Liability Portion) . . 1,247,366 .380,524 |.. .224,483
5.2 Commercial Multiple Peril (Liability Portion) .. 717,500 2,174,183 |.. 140,702

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .

91261 |
(28.033)|..
a1

.0

22.  Aircraft (all perils) ....0 0.
23.  Fidelity ... .(6,626) ..(5,572)]..
24.  Surety .... e (1,991)] .. (710)

26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

DETAILS OF WRITE-INS

e (1,000)...

..ee (301)
0 0.

2,566,939 2,496.779 1.009.220 3.004.004 |

100, 387

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccoeeviiiinnnnnn. 5,553

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




V16l

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

2 2 3 0 6 2 0 2 2 4 3 0 1 9 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Louisiana DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire ....09,446 |.... ....(8,706)|... (11,950) ...(1,034)

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...

19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....

21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability ...................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .

.. 173,005 |....

3,966,213 |

-0
487,08
1,015,256

0
.. (254)]..
. 954,806
. 576,321

2.122.058 |

wrs.s)|

.. (7,58

2)

ol
736,240 |.
1,636,517 |.

0
.2,421,329 |..
...4,584
. 1,602

Tarz07 |

.0
.232,828
184,802

4)

.0
. (51,458)
..(28,449)
.0

,902)
. (10,835)
(2,574)

(136,077)

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



JN6L

2 2 3 0 6 2 0 2 2 4 3 0 2 0 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Maine DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ... 486,365 |.. .. 148,177 |... ...13,020 |.. ....78,505 |... ...10,162
2.1 Allied Lines ... 381,882 |.. .. 146,833 |... ...16,953 [..

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

0 [, 0 ol

3. Farmowners Multiple Peri ...0 .0
4. Homeowners Multiple Peril .. .16,799,566 |. .. 3,484,932 .5,081,576 |.. . ..448,843
5.1 Commercial Multiple Peril (Non-Liability Portion) . 5,625,297 |. .5,849,086 ..2,558,610 .1,6583,092 |.. .. (108,663)].. . 147,851
5.2 Commercial Multiple Peril (Liability Portion) .. 3,285,643 |. .3,268,278 . 585,660 .3,432,524 |.. 163,047 |.. 87,955

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

26,99 |
102,518 |.

28.655.279 30,003,678 8.364.373 9.555.583 14,203,360 3,357,981 |

766,094

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccccoeviiniinnns 105,820

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




dan-el

2 2 3 0 6 2 0 2 2 4 3 0 2 1 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Maryland DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire .. 102,465 |.... ... 103,070 |.. .2,38 ... 2,056
2.1 Allied Lines ....99,001 [.... ... 1,986

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

-0
3,315,116
2,542,491

115,082 |
1,603,381 |

-0
5,487

8,629,375 8,618,077 2,145,922 6. 154,500 113,96 |

173,197

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 10,938

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




VIN'6L

2 2 3 0 6 2 0 2 2 4 3 0 2 2 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF Massachusetts DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....504,324 |.. .289,952 |... ... 482,877 |.. ... 15,011 . . ..76,184 |... ... 12,84
2.1 Allied Lines .353,99% |... ... 148,723 |.. ....16,941 . .109,383 |... ...18,989

.. 727,977 |..
2.2 Multiple Peril Crop .. .
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

3. Farmowners Multiple Peri e 0 e ...0 .0 . UV FO ...0
4. Homeowners Multiple Peril .. .25,671,429 |. ..6,505,614 .6,497 446 |.. . . 386,583 |. . 673,914
5.1 Commercial Multiple Peril (Non-Liability Portion) . 12,870,730 |. 12,575,327 ..3,443,448 .2,952,337 |.. (79,149) .. ...44,897 |. .2,321,270 . 337,075
5.2 Commercial Multiple Peril (Liability Portion) .. .10,146,409 |. ..1,927,106 .2,278,437 |.. ..7,001,425 |. .1,934,910 ..269,729

.9,942,929
. 0.

6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .

021,28
. (721,332)
..5.889

-0
A7
1461602

~(1.74)]..
144,800 |.

(2,390)]..
.2,587,992 |..

22.  Aircraft (all perils) RV
23.  Fidelity ... ..16,196 |..
24.  Surety .... ... (19,517)

26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

DETAILS OF WRITE-INS

9.54.531 |

1.765.744 |

2,821,963

57,028,353 54.883.503 |

1,500,808

17,001,149 | 41.986.627 |

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccccoeviiniinnns 226,495

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

2 2 3 0 6 2 0 2 2 4 3 0 2 3 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Michigan DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire ....205,005 |.. ... 1,820

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

ol
15,507 514 |
10,271,657 |

3,273,258 |

... 296,867 |..

.0
15,966,385
10,552,622

3,930,162
1,619,924

.0
,740,338

167,594
11,279

.0
19,399
. 175,897

7.8%8.54 |

0
~(193.915)
L(171.715)

52.895.961 |

ol
27,370,976 |..
18,581,841 .

2,191,520 |

1,271,042

792,464 |

-0
2,709,427
1,989,807

....3,077

.0
. 182,498
. 120,697

390,402

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .......ccccooeeuene
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

2 2 3 0 6 2 0 2 2 4 3 0 2 4 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Minnesota DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire ..16,024 .98 ... 1,756

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...

19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability ...................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .

.0
.6,190,253
. 4,354,992

-0
4214

14,280,355 |

0
3,85
1,049,265
7 |-
0

6,270,330 |

0
- (22,080)
- (624,022)

110,120

2,294,096 |.
101,175 .
0150 |-

ol
5,961,204 |.
5,662,390 |.

ol
ge |
3,434,979 |

1,002,739

L9291 |
3215 |

ol
108,107 |.
12,589,670 |.

....4,214

.0
. 132,719
93,238

304,121

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns
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2 2 3 0 6 2 0 2 2 4 3 0 2 5 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Mississippi DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire LW 22,877 ... ...5,960 |... 0. L (1,463)... (2,121) ...3,838 |.. 1,194
2.1 Allied Lines .L19.213 5,045 |... (65 .. (705) ... 1,003
2.2 Multiple Peril Crop .. .0 .. .

2.3 Federal Flood ..

2.4. Private Crop . .0

2.5 Private Flood ... .0

3. Farmowners Multiple Peri .0

4. Homeowners Multiple Peril .. .0 .

5.1 Commercial Multiple Peril (Non-Liability Portion) . 189,795 (2,136))..

5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

[ R e - RN R N R R - - R i R - R R RN RN IRy

1.3

24,91 |

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ....ccccooevviiiiiiinnninnnns 938

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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2 2 3 0 6 2 0 2 2 4 3 0 2 6 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Missouri DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire 2,876 [ 0 | 1,255 |... 1,824 . 1,33 ... 184
2.1 Allied Lines 6,608 |... .6,220 ...2,81

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

ol -0

3. Farmowners Multiple Peri . . 0 .
4. Homeowners Multiple Peril .. 7,013 . 7,9% 7,326 |.. ...958
5.1 Commercial Multiple Peril (Non-Liability Portion) . 1,039,210 |. .1,027,542 752,751 |.. 182,825

5.2 Commercial Multiple Peril (Liability Portion) .. 1,915,510 |.. 105,623
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...

10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne

11.1  Medical Professional Liability - Occurrence

11.2 Medical Professional Liability - Claims-Made

12.  Earthquake

13.1  Comprehensive (hospital and medical) ind (b)

13.2 Comprehensive (hospital and medical) group (b)

14.  Credit A&H (Group and Individual)

15.1  Vision Only (b)

15.2 Dental Only (b)

15.3 Disability Income (b) ..

15.4 Medicare Supplement (b) .

15.5 Medicaid Title XIX (b) ...

15.6 Medicare Title XVIII (b)..

15.7 Long-Term Care (b) ......

15.8 Federal Employees Health Benefits Plan (b) .

15.9 Other Health (b) ..

16.  Workers' Compensation

17.1  Other Liability - Occurrence .

17.2 Other Liability - Claims-Made .

17.3 Excess Workers' Compensation

18.1  Products Liability - Occurrence ..

18.2 Products Liability - Claims-Made ...

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...

19.2 Other Private Passenger Auto Liability .......................

19.3 Commercial Auto No-Fault (Personal Injury Protection) .

19.4 Other Commercial Auto Liability ..................

21.1 Private Passenger Auto Physical Damage ....

21.2 Commercial Auto Physical Damage .

22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft

27. Boiler and Machinery .

28. Credit........

29. International ..

30. Warranty ......

31.  Reins nonproportional assumed property

32.  Reins nonproportional assumed liability ....

33.  Reins nonproportional assumed financial lines .

34.  Aggregate Write-Ins for Other Lines of Business .

35. Total (a)

DETAILS OF WRITE-INS

HEEX)
Doonororonoronoronoroonoron HER- R HEE
o - - - R R R R R - R - R R R I R R R R R - R RN R R R R I I R

2.514.204 |

20807 | 3.982.777 |

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccoevviiiiinnnnn. 3,642

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

2 2 3 0 6 2 0 2 2 4 3 0 2 7 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Montana DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1N'6L

1. Fire .0
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...

10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne

11.1  Medical Professional Liability - Occurrence

11.2 Medical Professional Liability - Claims-Made

12.  Earthquake

13.1  Comprehensive (hospital and medical) ind (b)

13.2 Comprehensive (hospital and medical) group (b)

14.  Credit A&H (Group and Individual)

15.1  Vision Only (b)

15.2 Dental Only (b)

15.3 Disability Income (b) ..

15.4 Medicare Supplement (b) .

15.5 Medicaid Title XIX (b) ...

15.6 Medicare Title XVIII (b)..

15.7 Long-Term Care (b) ......

15.8 Federal Employees Health Benefits Plan (b) .

15.9 Other Health (b) ..

16.  Workers' Compensation

17.1  Other Liability - Occurrence .

17.2 Other Liability - Claims-Made .

17.3 Excess Workers' Compensation

18.1  Products Liability - Occurrence ..

18.2 Products Liability - Claims-Made ...

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...

19.2 Other Private Passenger Auto Liability .......................

19.3 Commercial Auto No-Fault (Personal Injury Protection) .

19.4 Other Commercial Auto Liability ..................

21.1 Private Passenger Auto Physical Damage ....

21.2 Commercial Auto Physical Damage .

22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft

27. Boiler and Machinery .

28. Credit........

29. International ..

30. Warranty ......

31.  Reins nonproportional assumed property

32.  Reins nonproportional assumed liability ....

33.  Reins nonproportional assumed financial lines .

34.  Aggregate Write-Ins for Other Lines of Business .

35. Total (a)

DETAILS OF WRITE-INS

=

0 00O DO OO N OO OO0 OO OO0 ROOOOOOOOO
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0

(5.606) 20,803 | 3.838

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ....ccccooevviiiiiiinnninnnns 139
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

2 2 3 0 6 2 0 2 2 4 3 0 2 8 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Nebraska DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire ... 1,543 . ...545 |... ...240 |...

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...

19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability ...................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .

ol
190,976 |
107,859 |.

270,968 |

020 |
(33.980)|..

ag!
g

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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NAIC Group Code 0088

2 2 3 0 6 2 0 2 2 4 3 0 2 9 1 0 0

DURING THE YEAR 2022

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF  Nevada

NAIC Com

any Code

22306

Line of Business

Gross Premiums, Including
Policy and Membership Fees,
Less Return Premiums and
Premiums on Policies not Taken

1
Direct Premiums
Written

Direct Premiums

Earned

Dividends Paid

2 or Credited to
Policyholders

on Direct Business

3 4 5

Direct Unearned Direct Losses Paid
Premium Reserves | (deducting salvage)

6

Direct Losses
Incurred

7

Direct

Losses Unpaid

8

Direct Defense
and Cost
Containment
Expense Paid

9 10

Direct Defense
and Cost
Containment
Expense
Unpaid

Direct Defense
and Cost
Containment
Expense Incurred

11

Commissions
and Brokerage
Expenses

Taxes, Licenses
and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...
Farmowners Multiple Peri
Homeowners Multiple Peril ..
Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..
Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...
Financial Guaranty ...........cccccceeiiiiiinnnnnne
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made
Earthquake
Comprehensive (hospital and medical) ind (b)
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)
Vision Only (b)
Dental Only (b)
Disability Income (b) ..
Medicare Supplement (b) .
Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b) ......
Federal Employees Health Benefits Plan (b) .
Other Health (b) ..
Workers' Compensation
Other Liability - Occurrence .
Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...
Private Passenger Auto No-Fault (Personal Injury Protection) ...
Other Private Passenger Auto Liability ..............cceeeee.
Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability ..................
Private Passenger Auto Physical Damage ....
Commercial Auto Physical Damage .
Aircraft (all perils)
Fidelity ...
Surety ....
Burglary and Theft
Boiler and Machinery .
Credit ........
International ..
Warranty ......
Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .
Total (a)

LW 71,011 [
.. 106,323 |....

2,392,525 |

2,420,662 |

235,537 |

1177088 |

R R R - - R R RN R R R R e - - RN}

w8314 |

.0
.0
.0

0

123,062
144,985

....2,370
....3,548

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccoevviiiinnnnnn. 4,592

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



HN'6L

2 2 3 0 6 2 0 2 2 4 3 0 3 0 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  New Hampshire DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....40,668 |.... ... 3,486 |.. ..19,060 L0 .... (600)
2.1 Allied Lines .. 104,208 |.... ...69,539 [..

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) . e 0 e
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

0
.4,267,459 |..
.3,916,378 |..
.2,332,99 |..

.0
..3,741,164
.. 1,154,559
..174,522

(3.878) ..
7,974 |.

.2,508,357
.2,008,658

.0
977
.143,921
...748

15,645,223 16,040,954 5,504,782 13,555,007 168,290 |

205,248

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 53,682

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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2 2 3 0 6 2 0 2 2 4 3 0 3 1 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  New Jersey DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ... 189,763 |.. . ....38,944 |... ... 185,852 . K ..(2,158) . . . ... 3,724
2.1 Allied Lines ... 209,169 |.. ... 131,462 .0 ....3,874

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri P L
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

.0
177,462
. 176,311
. 185,471

0
. 208,508 |.
. 241,819 |.
..6,206,138 |.

.0
.1,362,875
. 1,439,609
. 1,439,461

0.
102,790 |..
197,937 |..
. 1,263,925 |..
0.

0|
3,944,158 |.
4,242,206 |.

2,754,918
-.7.805.,060
4,975,283

..(2,651,784)
. 10,388,311

.7,857,234
.8,008,775

495,150 |..
61,731 [
~(2.03)|.

981,928 |
270,545 |
116 |

.(174:029)
..265

0.
(13)f..
. (363))..
..(8,468)]..

8.283.303 |

2,444,364

10,822,509 |

2,543,521 20,411,828 |

43,664,017 | 671,742

17,062,002 |

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 62,598

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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2 2 3 0 6 2 0 2 2 4 3 0 3 2 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF New Mexico DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire .25 |...
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...

10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne

11.1  Medical Professional Liability - Occurrence

11.2 Medical Professional Liability - Claims-Made

12.  Earthquake

13.1  Comprehensive (hospital and medical) ind (b)

13.2 Comprehensive (hospital and medical) group (b)

14.  Credit A&H (Group and Individual)

15.1  Vision Only (b)

15.2 Dental Only (b)

15.3 Disability Income (b) ..

15.4 Medicare Supplement (b) .

15.5 Medicaid Title XIX (b) ...

15.6 Medicare Title XVIII (b)..

15.7 Long-Term Care (b) ......

15.8 Federal Employees Health Benefits Plan (b) .

15.9 Other Health (b) ..

16.  Workers' Compensation

17.1  Other Liability - Occurrence .

17.2 Other Liability - Claims-Made .

17.3 Excess Workers' Compensation

18.1  Products Liability - Occurrence ..

18.2 Products Liability - Claims-Made ...

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...

19.2 Other Private Passenger Auto Liability .......................

19.3 Commercial Auto No-Fault (Personal Injury Protection) .

19.4 Other Commercial Auto Liability ..................

21.1 Private Passenger Auto Physical Damage ....

21.2 Commercial Auto Physical Damage .

22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft

27. Boiler and Machinery .

28. Credit........

29. International ..

30. Warranty ......

31.  Reins nonproportional assumed property

32.  Reins nonproportional assumed liability ....

33.  Reins nonproportional assumed financial lines .

34.  Aggregate Write-Ins for Other Lines of Business .

35. Total (a)

DETAILS OF WRITE-INS

@

Tas183 |

2.381.673 |

1218.740 |

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



AN'Gl

NAIC Group Code

0088

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF  New York

2 2 3 0 6 2 0 2 2 4 3 0 3 3 1 0 0

DURING THE YEAR 2022

NAIC Com

any Code

22306

Line of Business

Gross Premiums, Including
Policy and Membership Fees,
Less Return Premiums and
Premiums on Policies not Taken

1
Direct Premiums
Written

Direct Premiums

Earned

Dividends Paid

2 or Credited to
Policyholders

on Direct Business

3 4 5 6

Direct Unearned Direct Losses Paid
Premium Reserves | (deducting salvage)

Direct Losses
Incurred

7

Direct

Losses Unpaid

8

Direct Defense
and Cost
Containment
Expense Paid

9

Direct Defense
and Cost
Containment
Expense Incurred

10

Direct Defense
and Cost
Containment
Expense
Unpaid

11

Commissions
and Brokerage
Expenses

Taxes, Licenses
and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...

Farmowners Multiple Peri
Homeowners Multiple Peril ..
Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..

Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...

Financial Guaranty ...........
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made

Earthquake

Comprehensive (hospital and medical) ind (b)

Comprehensive (hospital and medical) group (b)

Credit A&H (Group and Individual)

Vision Only (b)
Dental Only (b)
Disability Income (b) ..

Medicare Supplement (b) .

Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b) ......

Federal Employees Health Benefits Plan (b) .

Other Health (b) ..
Workers' Compensation

Other Liability - Occurrence .
Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...

Private Passenger Auto No-Fault (Personal Injury Protection) ...

Other Private Passenger Auto Liability
Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability ..................
Private Passenger Auto Physical Damage ....
Commercial Auto Physical Damage .

Aircraft (all perils)
Fidelity ...
Surety ....
Burglary and Theft
Boiler and Machinery .
Credit ........
International ..
Warranty ......

Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .

Total (a)

..1,063,430 |....
1,256,974 |....
0.

ol
148,850 |

28,655,478 |.
11,091,862 |.
15,023,169 |.

65.662.752 |

.... 1,085,470 |..
....1,307,817 |..
0.

-0
148,783
22,867,749
11,206,950
14,329,509

119,475
.1,652,008
180,786 |..
... 662,056 |..

50,820,056 |

.. 580,037 |... ... 131,280 |..
.. 656,208 |... .... 668,787 |..
0.

.0
..521,282

..9,068,552
..4,575,301
..6,156,748

.0
..625,895
39,241
.... 4,551
..1,483,721

o - - R R R R R R - - R R R R R R R N - R e - E-R-R-R-N- -

25.384.860 |

..12,622,529
9,708,134

33,708,565 |

6,089,748 |
18,2440 |

.1,403,701 |..
..79,3% |..
.3,744,147 |..
...5,236
43,343

351,766 |..
6,399,238 |
424995 |

... 13,904 [,
....43,525 |.

5,258,756

. (38,057)|....

0]
. 516,037 |.
..355,561 |.
.12,350,195 |.

.2,044,844
.2,719,390

.0
817
.159,547
..10,655

... 180,619 |...
....235,198 ...

...22,520
...26,431

.0
..630,323
. 244,111
..330,623

1,445,243

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products

179,858



ON'6l

2 2 3 0 6 2 0 2 2 4 3 0 3 4 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  North Carolina DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ... 141,805 |.. ....(6,068)]... (10,307) . . . ... 4,561
2.1 Allied Lines ....8,14

..(3,732)

L 243,17 ..
2.2 Multiple Peril Crop .. .
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

3. Farmowners Multiple Peri .0 .
4. Homeowners Multiple Peril .. .0 (4,031)]..
5.1 Commercial Multiple Peril (Non-Liability Portion) . .4,718,603 . 824,908 1,966,234 |..

5.2 Commercial Multiple Peril (Liability Portion) .. .2,081,513 ..299,987 .3,286,023 |..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...

10.  Financial Guaranty ...........ccccoccviiiieiiiinnnn. .0 0

11.1  Medical Professional Liability - Occurrence

11.2 Medical Professional Liability - Claims-Made

12.  Earthquake

13.1  Comprehensive (hospital and medical) ind (b)

13.2 Comprehensive (hospital and medical) group (b)

14.  Credit A&H (Group and Individual)

15.1  Vision Only (b)

15.2 Dental Only (b)

15.3 Disability Income (b) ..

15.4 Medicare Supplement (b) .

15.5 Medicaid Title XIX (b) ...

15.6 Medicare Title XVIII (b)..

15.7 Long-Term Care (b) ......

15.8 Federal Employees Health Benefits Plan (b) .

15.9 Other Health (b) ..

16.  Workers' Compensation

17.1  Other Liability - Occurrence .

17.2 Other Liability - Claims-Made .

17.3 Excess Workers' Compensation

18.1  Products Liability - Occurrence ..

18.2 Products Liability - Claims-Made ...

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...

19.2 Other Private Passenger Auto Liability .......................

19.3 Commercial Auto No-Fault (Personal Injury Protection) . T

19.4 Other Commercial Auto Liability ..................

21.1 Private Passenger Auto Physical Damage ....

21.2 Commercial Auto Physical Damage .

22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft

27. Boiler and Machinery .

28. Credit........

29. International ..

30. Warranty ......

31.  Reins nonproportional assumed property

32.  Reins nonproportional assumed liability ....

33.  Reins nonproportional assumed financial lines . .

34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .. .0 ... .. K .

35. Total (a) 10,569,228 2,580,254 3,351,925 8,546,115

DETAILS OF WRITE-INS

.0
.2,217,541

146,421
..14,880

1269762 |.
182,031 |

o - - R R R R R R - - R R R R R R R N - R e - E-R-R-R-N- -

339,041

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 19,560

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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2 2 3 0 6 2 0 2 2 4 3 0 3 5 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  North Dakota DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire ...3,344 |. ...1,358 |.. ....48,69% |... .

..3,515 |....
8,04

2.1 Allied Lines ...7,620 |. 2,949 |...

2.2 Multiple Peril Crop .. .0

2.3 Federal Flood .. .0

2.4. Private Crop . .0

2.5 Private Flood ... Il

3. Farmowners Multiple Peri .0

4. Homeowners Multiple Peril .. .0

5.1 Commercial Multiple Peril (Non-Liability Portion) . .. 140,273 |. 17!
5.2 Commercial Multiple Peril (Liability Portion) .. 225,471 43

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

63,55

R R e R R R R R o R o R R o o R o o R o e - R R R R R B R R oI ORIy Y

9.1 |

314.0% |

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included inLines 1t035$ ......cccccoeviiiiiiinniiniinns 0

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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2 2 3 0 6 2 0 2 2 4 3 0 3 6 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Ohio DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ... 74,934 ... ..356,594 |.. 106,320 ... 4,148 ... 1,619
2.1 Allied Lines .. 163,486 |.... ...5,917 .. ... 3,531

... (590)

2.2 Multiple Peril Crop .. .0
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)

ol
3.182.474 |
13,042,999 |

-0
4,002,208
1,958,498

23.  Fidelity ...
24.  Surety .... . .
26. Burglary and Theft ....(3,037)]...

27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

DETAILS OF WRITE-INS

6,584,230 6.724. 741 3,554,434 5.228.533 7,567,571 1668203 |

142,300

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 14,463

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




MO'6l

NAIC Group Code

0088

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF  Oklahoma

2 2 3 0 6 2 0 2 2 4 3 0 3 7 1 0 0

DURING THE YEAR 2022

NAIC Com

any Code

22306

Line of Business

Gross Premiums, Including
Policy and Membership Fees,
Less Return Premiums and
Premiums on Policies not Taken

1
Direct Premiums
Written

Direct Premiums

Earned

3

Dividends Paid

2 or Credited to
Policyholders

on Direct Business

4

Direct Unearned
Premium Reserves

5

Direct Losses Paid
(deducting salvage)

6

Direct Losses
Incurred

7

Direct

Losses Unpaid

8

Direct Defense
and Cost
Containment
Expense Paid

9

Direct Defense
and Cost
Containment
Expense Incurred

10

Direct Defense
and Cost
Containment
Expense
Unpaid

11

Commissions
and Brokerage
Expenses

Taxes, Licenses
and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...

Farmowners Multiple Peri
Homeowners Multiple Peril ..
Commercial Multiple Peril (Non-Liability Portion) .

Commercial Multiple Peril (Liability Portion) ..

Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...

Financial Guaranty ...........cccccceeiiiiiinnnnnne
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made

Earthquake

Comprehensive (hospital and medical) ind (b)
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)

Vision Only (b)
Dental Only (b)
Disability Income (b) ..

Medicare Supplement (b) .

Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b) ......

Federal Employees Health Benefits Plan (b) .

Other Health (b) ..
Workers' Compensation

Other Liability - Occurrence .
Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...

Private Passenger Auto No-Fault (Personal Injury Protection) ...

Other Private Passenger Auto Liability
Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability

Private Passenger Auto Physical Damage ....

Commercial Auto Physical Damage .

Aircraft (all perils)
Fidelity ...
Surety ....
Burglary and Theft
Boiler and Machinery .
Credit ........
International ..
Warranty ......

Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .

Total (a)

0
.17,508,519 |.
...251,843 |.
.. 246,031 [.

145,308 |
118,967 |.

13.985.951 |

..0

9,119,013

124,898
137,693

.5.168,901
386,777
- 325,000

5.221.64 |

....88,326 |...
..... 2,337 |...

7,540,565 |

2.778.787 |

g5t |

....1,802
....7,610

.0
. 440,773
.6,344
.6,204

486,291

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



d0'61

2 2 3 0 6 2 0 2 2 4 3 0 3 8 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Oregon DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....61,341 [.... weee (1,146,867) ... ..26,245 ..(1,023) w120
2.1 Allied Lines ....68,583 [.... 2)

(791,266)|...
2.2 Multiple Peril Crop .. .0 .. 0
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines . .
34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .. .. K L0 ...
35. Total (a) 4,503,740 3,335,730 3,871,783 901,404
DETAILS OF WRITE-INS

ol
588,669 |.
407,574 |.

-0
1,966,014
1,626,192

1,299,576
1,858,864

80 |
(82,199)|..
798 |

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......cccccoevviiiinnnnnnn. 7,984

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




vd'6l

2 2 3 0 6 2 0 2 2 4 3 0 3 9 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Pennsylvania DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ... 120,520 |.. LGT174 ..23,506 ... 3,240
2.1 Allied Lines 182,009 [oneeeniiiiiii 0 e 38,617 |l 10,700 [ 6,910 |... ....4,984

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .

ol
07,28 |.
2,651,919 |

ol
1604828 |.
5,264,131 |.

-0
3,510,465
3,643,216

..0

15.9 Other Health (b) .. . ..
16.  Workers' Compensation ,567 .3,096,329 |..
17.1  Other Liability - Occurrence . 116,044 1,210,845 |..

17.2 Other Liability - Claims-Made . ..17,980
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines . .
34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .. .. K L0 ...
35. Total (a) 10,589,549 3,778,482 3,507,215

DETAILS OF WRITE-INS

284,776

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 19,385

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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NAIC Group Code

0088

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF  Rhode Island

2 2 3 0 6 2 0 2 2 4 3 0 4 0 1 0 0

DURING THE YEAR 2022

NAIC Com

any Code

22306

Line of Business

Gross Premiums, Including
Policy and Membership Fees,
Less Return Premiums and
Premiums on Policies not Taken

1
Direct Premiums
Written

Direct Premiums

Earned

3

Dividends Paid

2 or Credited to
Policyholders

on Direct Business

4

Direct Unearned
Premium Reserves

5

Direct Losses Paid
(deducting salvage)

Direct Losses
Incurred

7

Direct

Losses Unpaid

8

Direct Defense
and Cost
Containment
Expense Paid

9

Direct Defense
and Cost
Containment
Expense Incurred

10

Direct Defense
and Cost
Containment
Expense
Unpaid

11

Commissions
and Brokerage
Expenses

Taxes, Licenses
and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...

Farmowners Multiple Peri
Homeowners Multiple Peril ..
Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..

Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...

Financial Guaranty ..........
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made

Earthquake

Comprehensive (hospital and medical) ind (b)
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)

Vision Only (b)
Dental Only (b)
Disability Income (b) ..

Medicare Supplement (b) .

Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b) ......

Federal Employees Health Benefits Plan (b) .

Other Health (b) ..
Workers' Compensation

Other Liability - Occurrence .
Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...
Private Passenger Auto No-Fault (Personal Injury Protection) ...

Other Private Passenger Auto Liability ..............cceeeee.

Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability ..................
Private Passenger Auto Physical Damage ....
Commercial Auto Physical Damage .

Aircraft (all perils)
Fidelity ...
Surety ....
Burglary and Theft
Boiler and Machinery .
Credit ........
International ..
Warranty ......

Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .

Total (a)

ol
817919 |
- 814,38 |

2,084.285 |

... 4,522 |.
...9,509 [.

1.996.400 |

... 1,887 |...
4,470 |...

... (3,020)...

(3,20

82,90 |

(768))...

0.

o).

. 1,642

L0l
(11,697)] .
155,788 .

652,36 |

-0
153,619
151,097

....105

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccoevviiiinnnnnn. 4,492

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



0S'61

2 2 3 0 6 2 0 2 2 4 3 0 4 1 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  South Carolina DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....60,626 |.... L (1,462)... vrn 2,456
2.1 Allied Lines L1743 ... 4,527

....(2,470)|...

2.2 Multiple Peril Crop .. .
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .

ol
2,450,527 |.
1,884,301 |.

-0
1896, 201
127,19

.0

22.  Aircraft (all perils) ....0 0.
23.  Fidelity ... .(9,241) ..(8,435)]..
24.  Surety .... ...27,821 |...

26. Burglary and Theft ...(8,379)]...

27. Boiler and Machinery . .0

28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business . ..
35. Total (a) 5,899,659 5,553,767

DETAILS OF WRITE-INS

.0
.0 ...
0

2,649,704 2,662,004 1,384,909 5,789,612

1,016,878 | 912,905 240,017

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......cccccoeeiiiiiinnnnnns 8,199

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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2 2 3 0 6 2 0 2 2 4 3 0 4 2 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  South Dakota DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire ...1,010 [. ..318 .. 0. ...168 |...

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri

... 4,726 |..
0.

.0
.0
.0 .

0 0

4. Homeowners Multiple Peril .. . .
5.1 Commercial Multiple Peril (Non-Liability Portion) . 148,798 . (141,373)
5.2 Commercial Multiple Peril (Liability Portion) .. 115,489 .56,886

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

o - - - R R R R e - R R R R R I R R R R R R e R - - R R R R R N R R R -

R R - - R R R R R R R N - R - R R - R R R e - K- E-R-R-}

0.
(165, 201)

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ....ccccooevviiiiiiinnninnnns 323

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




NL'6l

2 2 3 0 6 2 0 2 2 4 3 0 4 3 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF Tennessee DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....48,134 ... . . ... 13,9738 |... 884,823 K ... 101 ... 1,500
2.1 Allied Lines ... 76,745 |.... .. 14,569 .02 2,390

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

ol

3. Farmowners Multiple Peri e 0 e

4. Homeowners Multiple Peril .. . (103,550)|. .2,495,129 |..

5.1 Commercial Multiple Peril (Non-Liability Portion) . 2,820,303 |. .2,478,859 1,185,992 |.. , ..
5.2 Commercial Multiple Peril (Liability Portion) .. 1,455,078 |. . 1,542,560 1,710,517 |.. 165,375 |..

6. Mortgage Guaranty . 0.
8. Ocean Marine .. RV
9. Inland Marine ... ..(1,923)[..

10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) . T
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

DETAILS OF WRITE-INS

.0
.1,061,196

119,218
..21,269

8,746,378

5.345.832 | 8.197.381 |

198,493

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 14,981

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




X161l

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

2 2 3 0 6 2 0 2 2 4 3 0 4 4 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF Texas DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire 14,502 [ 9,110 |. ...8,881 2,17
2.1 AllIEA LINES ..ooiiiviiiiiiiiiiicciies s sne s snee e [ snneeenneennnnnn 397,997 |0 808,021 [t O [ 176,000 e 192,558 [ 167,956 [ 26,659 | 5,148 |. v 1,705

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...

19.2
19.3
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
Other Private Passenger Auto Liability ....................
Commercial Auto No-Fault (Personal Injury Protection) .

ol
15,614,867 |
7,986,303 |

J129.624 |

-0
15,459,990
7,895,968

-0
2,072
11222281

30,748,334 |

10,707,216
4,789,365

.0
,914,594

152,009
..39,310

18.285.42 |

10,307,582
5,993, 440

18,337,905 |

0

1,286,642 |
2,959 |

30,420,730 |

6,128,505 |

-0
2,662,664
1,520,849

.0
. 321,141
. 164,372

641,149

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



ln'6lL

2 2 3 0 6 2 0 2 2 4 3 0 4 5 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Utah DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....16,450 |.... L (1,718) ..(2,161) ...2,890 |... ....335
2.1 Allied Lines ....38,135 [.... ...6,708 |...

. (6,737)...
2.2 Multiple Peril Crop .. .0 ...
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

3. Farmowners Multiple Peri

of -0

4. Homeowners Multiple Peril .. .
5.1 Commercial Multiple Peril (Non-Liability Portion) . .. 758,431 | 133,788
5.2 Commercial Multiple Peril (Liability Portion) .. .. 883,326 |. .165,259

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

s
$oroforororororororororororororororrog@rororrrorrorrorrrorrorrror
o - R - - R R - R R RN R R R k- E-R-E-N- -

2,289,269 2,511,925 534,573 (324,332) 1,125,171 w0 [

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....cccccoevviiiiinnnnn. 5,541

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




1N6L

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF  Vermont

NAIC Group Code 0088

2 2 3 0 6 2 0 2 2 4 3 0 4 6 1 0 0

DURING THE YEAR 2022

NAIC Com

any Code

22306

Gross Premiums, Including
Policy and Membership Fees,
Less Return Premiums and
Premiums on Policies not Taken

Line of Business

1
Direct Premiums
Written

Direct Premiums

Earned

Dividends Paid

2 or Credited to
Policyholders

on Direct Business

3 4 5

Direct Unearned Direct Losses Paid
Premium Reserves | (deducting salvage)

6

Direct Losses
Incurred

7

Direct

Losses Unpaid

8

Direct Defense
and Cost
Containment
Expense Paid

9

Direct Defense
and Cost
Containment
Expense Incurred

10

Direct Defense

and Cost
Containment

Expense

Unpaid

11

Commissions
and Brokerage
Expenses

Taxes, Licenses
and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...
Farmowners Multiple Peri
Homeowners Multiple Peril ..
Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..
Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...
Financial Guaranty ...........cccccceeiiiiiinnnnnne
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made
Earthquake
Comprehensive (hospital and medical) ind (b)
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)
Vision Only (b)
Dental Only (b)
Disability Income (b) ..
Medicare Supplement (b) .
Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b) ......
Federal Employees Health Benefits Plan (b) .
Other Health (b) ..
Workers' Compensation
Other Liability - Occurrence .
Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...
Private Passenger Auto No-Fault (Personal Injury Protection) ...
Other Private Passenger Auto Liability ..............cceeeee.
Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability ..................
Private Passenger Auto Physical Damage ....
Commercial Auto Physical Damage .
Aircraft (all perils)
Fidelity ...
Surety ....
Burglary and Theft
Boiler and Machinery .
Credit ........
International ..
Warranty ......
Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .
Total (a)

...21,199 [
....26,482 |....

1301015 |

...6,735 |...

-0
185,910
104,490

204,05 |

....(2,360)|...
. (5,59) ...

16,706

@

o - - R R R - I R R R R R - R R - R - - R R R R - K- R RN I R

©

..ee (538)
.o (430)

(15,554
.(6.:899)|.

167,889 |.

308,

ol

s

... 2,490

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....cccccoeeiiiiiinnnnn. 2,383

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



VA6l

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

2 2 3 0 6 2 0 2 2 4 3 0 4 7 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Virginia DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ... 478,722 |.. .. 174,610 |... 203,691 ..63,213 |... ...10,299
2.1 Allied Lines ... 755,147 |.. .. 381,166 |... ..13,988 .133,458 |... ...21,652

2.2 Multiple Peril Crop ..

2.3 Federal Flood ..

2.4. Private Crop .

2.5 Private Flood ...

3. Farmowners Multiple Peri

4. Homeowners Multiple Peril ..

5.1 Commercial Multiple Peril (Non-Liability Portion) .

5.2 Commercial Multiple Peril (Liability Portion) ..

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1
19.2
19.3
194

Other Private Passenger Auto Liability ..............cceeeee.
Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

Private Passenger Auto No-Fault (Personal Injury Protection) ...

15,773,945 |.
6,033,037 |.
2,933,754 |

31,771,356 |

.6,125,202
.2,982,352

.1,506,202
106,532 |..
....504,651 |..

27.183.024 |

.0
..4,716,942
..2,419,199
. 747,390

o - - R R R R R R - - R R R R R R R N - R e - E-R-R-R-N- -

11,091,689 |

13.217.9% |

2,867,204 |
..5.305
55,197

3,049,564 |
10476949 |

19,405,802 |

0
.3,675,197 |..
.2,386,308 |..
.5,548,410 |..

.. 102,860 |.
86,69 |.
221,366 |.

3,100,085 |

748,341

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 11035 % .....
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



VM6l

2 2 3 0 6 2 0 2 2 4 3 0 4 8 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF Washington DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....226,512 |.. 105,186 |... 163,112 ... 1,933 ....5,184
2.1 Allied Lines ... 162,571 |.. ... 7,332 ... 3,555

(78,856)|...
2.2 Multiple Peril Crop .. .0 ...
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

ol
e |
12,346,344 |.

.0
.3,755,359
.2,091,709

0
(104.517)
12,738

6,972,537 6,545,275 1,794,212

157,103

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 13,360

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




AM61

2 2 3 0 6 2 0 2 2 4 3 0 4 9 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF  West Virginia DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire LG 11,821 7,379 . .. (915)]... ....716
2.1 Allied Lines LG 11,107

... (469)]...
2.2 Multiple Peril Crop .. .
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

-0
108,073
168,969

@

o - - - R R R R e - Rl R R I R R R R R - R R R - - E-E-R-R- RN

et |

953.788 |

2762 |

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



IM'6lL

NAIC Group Code

0088

BUSINESS IN THE STATE OF  Wisconsin

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)
DURING THE YEAR 2022

2 2 3 0 6 2 0 2 2 4 3 0 5 0 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

NAIC Com

any Code

22306

Line of Business

Gross Premiums, Including
Policy and Membership Fees,
Less Return Premiums and
Premiums on Policies not Taken

1
Direct Premiums
Written

Direct Premiums

Earned

Dividends Paid

2 or Credited to
Policyholders

on Direct Business

3 4 5

Direct Losses Paid
(deducting salvage)

Direct Unearned
Premium Reserves

6

Direct Losses
Incurred

7

Direct

Losses Unpaid

8 9 10

Direct Defense
and Cost
Containment
Expense
Unpaid

Direct Defense
and Cost
Containment
Expense Incurred

Direct Defense
and Cost
Containment
Expense Paid

11

Commissions
and Brokerage
Expenses

Taxes, Licenses
and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...

Farmowners Multiple Peri
Homeowners Multiple Peril ..
Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..

Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...

Financial Guaranty .............
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made

Earthquake

Comprehensive (hospital and medical) ind (b)
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)

Vision Only (b)
Dental Only (b)
Disability Income (b) ..

Medicare Supplement (b) .

Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b) ......

Federal Employees Health Benefits Plan (b) .

Other Health (b) ..
Workers' Compensation

Other Liability - Occurrence .
Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...
Private Passenger Auto No-Fault (Personal Injury Protection) ...
Other Private Passenger Auto Liability ..............cceeeee.
Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability
Private Passenger Auto Physical Damage ....
Commercial Auto Physical Damage .

Aircraft (all perils)
Fidelity ...
Surety ....
Burglary and Theft
Boiler and Machinery .
Credit ........
International ..
Warranty ......

Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .

Total (a)

0]
.. 182,238 |.
..... 5,334 |....

... 189,741 |.
... 304,782 |..

.3,885,308
.2,979,665

9.674.643 |

.0
..2,304,478
..5,756,818
. 380,398

-0
775
120,114

0.
38,212
....... 2,69 |

9.689.751 |

..29,999
156,763

0

1,377,819 |

0
.1,634,851 |..
.3,991,463 |..
.2,579,472 |..

1,210,351 |
474084 |

..468 |.

65,284 |.
..1,370,831 |.

103,972 [

..(3,497)
664,746

... 3,246
....5,201

157,112

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccoeeviiiinnnnnns 9,738

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



AM6L

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

2 2 3 0 6 2 0 2 2 4 3 0 5 1 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Wyoming DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...

Farmowners Multiple Peri
Homeowners Multiple Peril ..
Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..

Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...

Financial Guaranty ......
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made

Earthquake

Comprehensive (hospital and medical) ind (b)
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)

Vision Only (b)
Dental Only (b)
Disability Income (b) ..

Medicare Supplement (b) .
Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b) ......
Federal Employees Health Benefits Plan (b) .

Other Health (b) ..

Workers' Compensation
Other Liability - Occurrence .
Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...
Private Passenger Auto No-Fault (Personal Injury Protection) ...
Other Private Passenger Auto Liability
Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability ..................
Private Passenger Auto Physical Damage ....
Commercial Auto Physical Damage .

Aircraft (all perils)
Fidelity ...
Surety ....
Burglary and Theft
Boiler and Machinery .
Credit ........
International ..
Warranty ......

Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .

Total (a)

H HE HE o HE HE HE I
o - - R R R R R R - - R - R R R R R - - R R R - R E-R- R RN o)

o - - - R R R R R - R - - R I R R R R R R e - - - R R R R R - E-R-R-R-)

.0
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o - - R R R R R e - R R = R I I R R - - R Rl I R R R - RN

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products




dd6l

NAIC Group Code

0088

BUSINESS IN THE STATE OF  Puerto Rico

2 2 3 0 6 2 0 2 2 4 3 0 5 4 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)
DURING THE YEAR 2022

NAIC Com

any Code

22306

Line of Business

Gross Premiums, Including
Policy and Membership Fees,
Less Return Premiums and
Premiums on Policies not Taken

1
Direct Premiums
Written

2
Direct Premiums
Earned

3

Dividends Paid

or Credited to

Policyholders
on Direct Business

4

Direct Unearned
Premium Reserves

5

Direct Losses Paid
(deducting salvage)

6

Direct Losses
Incurred

7

Direct
Losses Unpaid

8

Direct Defense
and Cost
Containment
Expense Paid

9

Direct Defense
and Cost
Containment
Expense Incurred

10

Direct Defense
and Cost
Containment
Expense
Unpaid

11

Commissions
and Brokerage
Expenses

Taxes, Licenses
and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...
Farmowners Multiple Peri
Homeowners Multiple Peril ..

Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..

Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...

Financial Guaranty ..............
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made

Earthquake

Comprehensive (hospital and medical) ind (b)
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)

Vision Only (b)
Dental Only (b)
Disability Income (b) ..
Medicare Supplement (b) .
Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b) ......

Federal Employees Health Benefits Plan (b) .

Other Health (b) ..
Workers' Compensation
Other Liability - Occurrence .

Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...
Private Passenger Auto No-Fault (Personal Injury Protection) ...
Other Private Passenger Auto Liability
Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability ..................
Private Passenger Auto Physical Damage ....
Commercial Auto Physical Damage .

Aircraft (all perils)
Fidelity ...
Surety ....
Burglary and Theft
Boiler and Machinery .
Credit ........
International ..
Warranty ......

Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .

Total (a)

o - - - R R R R - R - - R R R i R R - - - R R R R N N =R R-N-
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3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products




NO'61

NAIC Group Code

0088

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF Canada

2 2 3 0 6 2 0 2 2 4 3 0 5 7 1 0 0

DURING THE YEAR 2022

NAIC Com

any Code

22306

Line of Business

Gross Premiums, Including
Policy and Membership Fees,
Less Return Premiums and
Premiums on Policies not Taken

1
Direct Premiums
Written

2
Direct Premiums
Earned

3

Dividends Paid

or Credited to

Policyholders
on Direct Business

4

Direct Unearned
Premium Reserves

5

Direct Losses Paid
(deducting salvage)

6

Direct Losses
Incurred

7

Direct
Losses Unpaid

8

Direct Defense
and Cost
Containment
Expense Paid

9

Direct Defense
and Cost
Containment
Expense Incurred

10

Direct Defense
and Cost
Containment
Expense
Unpaid

11

Commissions
and Brokerage
Expenses

Taxes, Licenses
and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...
Farmowners Multiple Peri
Homeowners Multiple Peril ..

Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..

Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...

Financial Guaranty ..............
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made

Earthquake

Comprehensive (hospital and medical) ind (b)
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)

Vision Only (b)
Dental Only (b)
Disability Income (b) ..
Medicare Supplement (b) .
Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b) ......

Federal Employees Health Benefits Plan (b) .

Other Health (b) ..
Workers' Compensation
Other Liability - Occurrence .

Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...
Private Passenger Auto No-Fault (Personal Injury Protection) ...
Other Private Passenger Auto Liability
Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability ..................
Private Passenger Auto Physical Damage ....
Commercial Auto Physical Damage .

Aircraft (all perils)
Fidelity ...
Surety ....
Burglary and Theft
Boiler and Machinery .
Credit ........
International ..
Warranty ......

Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .

Total (a)

o - - - R R R R - R - - R R R i R R - - - R R R R N N =R R-N-

o - - - R R R R R - R - - R I R R R R R R e - - - R R R R R - E-R-R-R-)
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3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products




77761

2 2 3 0 6 2 0 2 2 4 3 0 0 0 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF  Other Alien DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

.0

1. Fire
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

oo

o - - - R R R R R - R - R - R R I R R R R R - R - R - R RN N R N - -]

o - - - R R R R R - R - - R I R R R R R R e - - - R R R R R - E-R-R-R-)
o - - - R R R R R e - R - - R I R R R R R R e - - - R R R R N - E-R-R-R-)

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



1061

2 2 3 0 6 2 0 2 2 4 3 0 5 8 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF  Other Aliens DURING THE YEAR 2022 NAIC Company Code 22306
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

.0

1. Fire
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

oo

o - - - R R R R R - R - R - R R I R R R R R - R - R - R RN N R N - -]

o - - - R R R R R - R - - R I R R R R R R e - - - R R R R R - E-R-R-R-)
o - - - R R R R R e - R - - R I R R R R R R e - - - R R R R N - E-R-R-R-)

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



1961

NAIC Group Code

0088

BUSINESS IN THE STATE OF  Grand Total

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

2 2 3 0 6 2 0 2 2 4 3 0 5 9 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

DURING THE YEAR 2022

NAIC Com

any Code

22306

Line of Business

Gross Premiums, Including
Policy and Membership Fees,
Less Return Premiums and
Premiums on Policies not Taken

1

Direct Premiums
Written

Direct Premiums

Earned

Dividends Paid

2 or Credited to
Policyholders

on Direct Business

4

Direct Unearned

Premium Reserves

5

Direct Losses Paid
(deducting salvage)

6

Direct Losses
Incurred

7

Direct

Losses Unpaid

8

Direct Defense
and Cost
Containment
Expense Paid

9

Direct Defense
and Cost
Containment
Expense Incurred

10

Direct Defense
and Cost
Containment
Expense
Unpaid

11

Commissions
and Brokerage
Expenses

Taxes, Licenses
and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...

Farmowners Multiple Peri
Homeowners Multiple Peril ..
Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..

Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...

Financial Guaranty ............
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made

Earthquake

Comprehensive (hospital and medical) ind (b)
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)

Vision Only (b)
Dental Only (b)
Disability Income (b) ..

Medicare Supplement (b) .

Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b) ......

Federal Employees Health Benefits Plan (b) .

Other Health (b) ..
Workers' Compensation

Other Liability - Occurrence .
Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...
Private Passenger Auto No-Fault (Personal Injury Protection) ...

Other Private Passenger Auto Liability ..............cceeeee.

Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability ..................
Private Passenger Auto Physical Damage ....
Commercial Auto Physical Damage .

Aircraft (all perils)
Fidelity ...
Surety ....
Burglary and Theft
Boiler and Machinery .
Credit ........
International ..
Warranty ......

Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .

Total (a)

.7,
9,

182,
136,

.11:

16,

6,

251,622 |....
306,372 |....
0.

256,813 |
449,658 |.

752,702 |.
419,694 |.
286,651 |.
491,020 |....
065,144 |....

.. 230,898 |.
...544, 112 ...
.. 189,831 [....
.. 982,676 |.

ol
282,850 |.

1.966 |-
319,648 |.
761,540 |

... 7,135,439 |..
....9,315,816 |..

. 155,875,288
. 180,523,799
. 134,636,780

6,437,430 |

... 512,416 |..
492,349 |..
. 1,025,459

607,263,085 |

R R R e R R R R R B o R o R o R o o N o R R

3,156,637 |...
3,970,436 |...

-0
125,504

. 86,176,946
60,870,453

181,054
7,458,919
. 171,581 ...

.99,284,730
.45,705,069
.0

.20,754,113
..3,897,923
..282,563

...203,998 |...
.324,053 |...
.389,143

272.351.643 |

..95,669,915
142,183,098
..65,714,020

... (226,852)...

1,405,392 ...
3,735,404 |...
.0 ..

. (291,106) ...

. 11,853

....2,925,106
....3,859,134

127,314,206 |.
242,226,483 |..

1,252,690 |
77429
199,762

620.911.672 |

....99,050 [.
...129,938 |.

... (19,629)
.. (88,032)

32,726,303

.1,798,744 |..
.2,415,801 [..
.. 20,786,187 |..
0.

4,186,373 |
2,314,008 |
97,405 |

(2183

0.

...40,260 |....
...87,478 |....

0]
.. 2,524,350 |.
..3,781,286 |.
.84,430,263 |.

227782 |.
11,889,666 |
35,717 |.

IRl
..99.499
3,543,085 |.

122,507,009 |

.0
.8,025,751
.1,868,560
122,071

143,272

....982,241 |...
1,473,817 |...

... 132,058
.... 224,686

..4,691,920
..4,125,035
..3,002,833
.0

... 260,820
15,186

.0
1,261
22,459
.5,689
..300,724
....7,008
.. 145,587

... 161,516 |...
..32,869 |...

15,116,260

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ..........cccooeeine 1,422,080

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



0¢

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE F - PART 1

Assumed Reinsurance as of December 31, Current Year ($000 Omitted)
1 2 3 4 5 Reinsurance On 8 9 10 11 12 13 14 15
6 7 Amount of Assets
Pledged or
NAIC Funds Held By or Compensating Amount of
Com- Paid Losses and Contingent Assumed Deposited With Balances to Assets Pledged
ID pany Domiciliary Assumed Loss Adjustment [ Known Case Commissions Premiums Unearned Reinsured Letters of Credit | Secure Letters of |  or Collateral
Number | Code Name of Reinsured Jurisdiction Premium Expenses Losses and LAE Cols. 6 +7 Payable Receivable Premium Companies Posted Credit Held in Trust
0499999. Total - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0
0799999. Total - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0
0899999. Total - Affiliates 0 0 0 0 0 0 0 0 0 0 0
AA-9991161 |.00000 . | COMMONWEALTH AUTOMOBILE REINSURERS MA e e 525 o0 969 | 969 e [V [V 287
AA-9991218 |.00000 . |NEW JERSEY FAIR PLAN e N L 28 i 0 2 | 2 s [ [ A 11
1199999. Total Pools, Associations or Other Similar Facilities - Voluntary Pools 548 0 971 971 0 0 298
1299999. Total - Pools and Associations 548 0 971 971 0 0 298

298 0

9999999 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE F - PART 2

Premium Portfolio Reinsurance Effected or (Canceled) during Current Year

1 2 3 4 5 6
NAIC
Com
ID pany Date of Original Reinsurance
Number Code Name of Company Contract Premium Premium

21



(44

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE F - PART 3

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 6 Reinsurance Recoverable On 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18 Net Amount | Funds Held
Recoverable by
NAIC Amount in Other From Company
Com- Reinsurance Known Known IBNR IBNR Contingent Columns Dispute Ceded Amounts Reinsurers Under
ID pany Domiciliary Special Premiums Paid Paid Case Loss | Case LAE Loss LAE Unearned Commis- 7 through included in Balances Due to Cols. 15 - |Reinsurance
Number Code Name of Reinsurer Jurisdiction Code Ceded Losses LAE Reserves Reserves Reserves Reserves Premiums sions 14 Totals Column 15 Payable Reinsurers [17 + 18] Treaties
13-5129825 .. |.22292 . | THE HANOVER INSURANCE COMPANY ........o.ccccoen. NH. e o e 632,346 | O 0 [ 353,433 |[........... 32,076 |.......... 272,692 |.......... 100,962 |......... 296,743 | 0 [...... 1,055,906 |..ooeeveeieanns (O (O 0 [...... 1,055,906 |-.eoeeranaanns 0
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other 632,346 0 0 353,433 32,076 272,692 100,962 296,743 0 1,055,906 0 0 0 1,055,906 0
0499999. Total Authorized - Affiliates - U.S. Non-Pool 632,346 0 0 353,433 32,076 272,692 100,962 296,743 0 1,055,906 0 0 0 1,055,906 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0899999. Total Authorized - Affiliates 632,346 0 0 353,433 32,076 272,692 100,962 296,743 0 1,055,906 0 0 0 1,055,906 0
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,
1099999, 1199999 and 1299999) 632,346 0 0 353,433 32,076 272,692 100,962 296,743 0 1,055,906 0 0 0 1,055,906 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2299999. Total Unauthorized - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,
2499999, 2599999 and 2699999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3699999. Total Certified - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999,
3899999, 3999999 and 4099999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,
5199999, 5299999, 5399999 and 5499999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding
Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) 632,346 0 0 353,433 32,076 272,692 100,962 296,743 0 1,055,906 0 0 0 1,055,906 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9999999 Totals 632,346 0 0 353,433 32,076 272,692 100,962 296,743 0 1,055,906 0 0 0 1,055,906 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Credit Risk)

€¢

Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk
Credit Risk on on Un-
Collateralized | collateralized
Reinsurance Recoverables|Recoverables
Payable & (Col. 32 * (Col. 33 *
Single Total Amount Funds Held Total Stressed Net Factor Factor
Issuing or Beneficiary Net Recoverable (Cols. Collateral | Recoverable Applicable to | Applicable to
ID Confirming Trusts & Total Funds | Recoverable | Applicable from Stressed 17+18+20; (Cols. 21+22 Net of Reinsurer Reinsurer
Number Multiple Bank Other Held, Net of Funds Sch. F Reinsurers | Recoverable | butnotin |Stressed Net| + 24, notin Collateral Reinsurer | Designation | Designation
From Name of Reinsurer Beneficiary Letters of Reference Allowable Payables & Held & Penalty Less Penalty | (Col. 28 * excess of | Recoverable [ Excess of Offsets Designation | Equivalent in | Equivalent in
Col. 1 From Col. 3 Trusts Credit Number Collateral Collateral Collateral (Col. 78) | (Cols. 15-27) 120%) Col. 29) (Cols. 29-30) | Col. 31) (Cols. 31-32) | Equivalent Col. 34) Col. 34)
13-5129825 .. [ THE HANOVER INSURANCE COMPANY .......cccccovcoviiciniiciniiciiiians |oveiniiciniicnnas [\ PR 0 oo o [V PP [ 1,055,906 |....ccoovevienee [\ D09, STV T D.9.0, T D09, STV T D.9.0, T XXX oo feoeeees D.9.%, T XXX feeeeees D.9.%, T XXX.......
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other 0 0 XXX 0 0 1,055,906 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 1,055,906 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
0899999. Total Authorized - Affiliates 0 0 XXX 0 0 1,055,906 0 0 0 0 0 0 0 XXX 0 0
1499999. Total Authorized Excluding Protected Cells (Sum of
0899999, 0999999, 1099999, 1199999 and 1299999) 0 0 XXX 0 0 1,055,906 0 0 0 0 0 0 0 XXX 0 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
2299999. Total Unauthorized - Affiliates 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
2899999. Total Unauthorized Excluding Protected Cells (Sum of
2299999, 2399999, 2499999, 2599999 and 2699999) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
3699999. Total Certified - Affiliates 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
4299999. Total Certified Excluding Protected Cells (Sum of
3699999, 3799999, 3899999, 3999999 and 4099999) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 XXX 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-
U.s.) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells
(Sum of 5099999, 5199999, 5299999, 5399999 and
5499999) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction
and Certified Excluding Protected Cells (Sum of
1499999, 2899999, 4299999 and 5699999) 0 0 XXX 0 0 1,055,906 0 0 0 0 0 0 0 XXX 0 0
5899999. Total Protected Cells (Sum of 1399999, 2799999,
4199999 and 5599999) 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
9999999 Totals 0 0 XXX 0 0 1,055,906 0 0 0 0 0 0 0 XXX 0 0




ve

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Aging of Ceded Reinsurance)

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42 Recoverable
Total Recoverable on Paid Percentage
Recoverable| on Paid Total Losses & of Amounts
on Paid Losses & |Recoverable |LAE Over 90 More Than Amounts in
Losses & |LAE Over 90| on Paid Days Past 90 Days Percentage Col. 47 for
Total Due LAE Days Past Losses & [Due Amounts Overdue Not| More Than Is the Reinsurers
ID Total Cols. 37+42 | Amounts in [Due Amounts LAE Not in Amounts in Dispute 120 Days Amount in | with Values
Number Overdue (In total Dispute in Dispute [Amounts Not| Dispute Received | Percentage (Col. Overdue |Col. 50 Less| Less Than
From Name of Reinsurer 1-29 30-90 91-120 Over 120 | Cols. 38+39 [should equal| Included in | Includedin | in Dispute | (Cols. 40 + Prior Overdue Col.| 47/[Cols. (Col. 41/ | Than 20%? 20% in
Col. 1 From Col. 3 Current Days Days Days Days +40+41 Cols. 7+8) Col.43 [Cols. 40 & 41| (Cols 43-44)[ 41-45) 90 Days 42/Col. 43 46+48]) Col. 43) (Yes or No) Col. 50
13-5129825 .. [ THE HANOVER INSURANCE COMPANY ........ccoeevcovicivinins fooveiiiiiiiiiins 0 oo 0 fooeeieenen0 o0 0 0 0 i 0 0 o, 0 [ 0 oo 0
0399999. Total Authorized - Affiliates - U.S. Non-Pool -
Other 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
0899999. Total Authorized - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
1499999. Total Authorized Excluding Protected Cells (Sum
of 0899999, 0999999, 1099999, 1199999 and
1299999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
2299999. Total Unauthorized - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
2899999. Total Unauthorized Excluding Protected Cells
(Sum of 2299999, 2399999, 2499999, 2599999
and 2699999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3699999. Total Certified - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4299999. Total Certified Excluding Protected Cells (Sum of]|
3699999, 3799999, 3899999, 3999999 and
4099999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S.
Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other
(Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5699999. Total Reciprocal Jurisdiction Excluding Protected
Cells (Sum of 5099999, 5199999, 5299999,
5399999 and 5499999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5799999. Total Authorized, Unauthorized, Reciprocal
Jurisdiction and Certified Excluding Protected
Cells (Sum of 1499999, 2899999, 4299999 and
5699999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5899999. Total Protected Cells (Sum of 1399999,
2799999, 4199999 and 5599999) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
9999999 Totals 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Provision for Reinsurance for Certified Reinsurers)

Provision for Certified Reinsurance

54 55 56 57 58 59 60 61 62 63 64 65 Complete if Col. 52 = "No"; Otherwise 69
Percent of Enter 0
Collateral 66 67 68 Provision for
Provided for |Percent Credit| 20% of Overdue
Net Allowed on 20% of Provision for | Recoverable Reinsurance
Net Recoverables Net Recoverable Reinsurance on Paid Total Ceded to
Recoverables Subjectto |Recoverables| on Paid Amount of | with Certified |Losses & LAE| Collateral Net Certified
Percent Subject to Collateral Subjectto [Losses & LAE|Credit Allowed| Reinsurers |Over 90 Days [Provided (Col.| Unsecured Reinsurers
Certified | Effective Collateral | Catastrophe | Collateral |Dollar Amount|Requirements| Collateral |Over 90 Days for Net Due to Past Due (20 + Col. 21 +| Recoverable (Greater of
ID Reinsurer | Date of Required for |Recoverables |Requirements| of Collateral | ([Col. 20 + [Requirements| PastDue |Recoverables| Collateral |Amounts Not| Col. 22 + for Which [Col. 62 + Col.
Number Rating Certified Full Credit | Qualifying for | for Full Credit| Required |Col. 21 + Col. [(Col. 60/ Col.| Amountsin | (Col. 57 + Deficiency in Dispute | Col. 24, not Credit is 20% of  |65] or Col.68;
From Name of Reinsurer (1 through| Reinsurer | (0% through | Collateral (Col. 19 - (Col. 56 * |22 + Col. 24]/| 56, notto | Dispute (Col. [ [Col.58* (Col. 19 - (Col. 47 * to Exceed |[Allowed (Col.| Amountin [notto Exceed
Col. 1 From Col. 3 6) Rating 100%) Deferral Col. 57) Col. 58) Col. 58) [exceed 100%)[ 45 *20%) Col. 61]) Col. 63) 20%) Col. 63) 63 - Col. 66) Col. 67 Col. 63)
13-5129825 .. [ THE HANOVER INSURANCE COMPANY .......oceoviioiieiiniinicniine |ovens XXX [ XXXeoiow oo XXXoiieeafeeins XXX feeene XXXeioveeifeins XXX viwidorrens .0, 0, TR N XXX e XXXeoieiaforenns DS, S, STV T XXXeoieiaforenns XXX e XXXeooieiaforenns DS, S, STV T XXXeoieiaferenns XXX........
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0499999. Total Authorized - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0799999. Total Authorized - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0899999. Total Authorized - Affiliates XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,
1099999, 1199999 and 1299999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2299999. Total Unauthorized - Affiliates XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,
2499999, 2599999 and 2699999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
3699999. Total Certified - Affiliates XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999, 3899999,
3999999 and 4099999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5099999. Total Reciprocal Jurisdiction - Affiliates XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,
5199999, 5299999, 5399999 and 5499999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding
Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
9999999 Totals XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Total Provision for Reinsurance)

70

20% of
Recoverable on Paid

Provision for Unauthorized Reinsurance

Provision for Overdue Authorized and
Reciprocal Jurisdiction Reinsurance

Total Provision for Reinsurance

7

Provision for

72

Provision for Overdue
Reinsurance from

73
Complete if
Col. 52 = "Yes";
Otherwise Enter 0

20% of Recoverable
on Paid Losses &
LAE Over 90 Days
Past Due Amounts

74
Complete if
Col. 52 = "No";
Otherwise Enter 0

Greater of 20% of Net
Recoverable Net of
Funds Held &
Collateral, or 20% of
Recoverable on Paid

75

Provision for Amounts

76

7

78

Losses & LAE Over Reinsurance with Unauthorized Not in Dispute + 20% |Losses & LAE Over 90| Ceded to Authorized | Provision for Amounts
ID 90 Days past Due Unauthorized Reinsurers and of Amounts in Days Past Due and Reciprocal Ceded to Unauthorized | Provision for Amounts
Number Amounts Not in Reinsurers Due to Amounts in Dispute Dispute (Greater of Col. 26 * Jurisdiction Reinsurers Ceded to Certified Total Provision for
From Name of Reinsurer Dispute Collateral Deficiency | (Col. 70 + 20% of the ([Col. 47 * 20%] + 20% or Reinsurers (Cols. 71 + 72 Not in Reinsurers Reinsurance
Col. 1 From Col. 3 (Col. 47 * 20%) (Col. 26) Amount in Col. 16) [Col. 45 * 20%]) Cols. [40 + 41] * 20%) (Cols. 73 + 74) Excess of Col. 15) (Cols. 64 + 69) (Cols. 75 + 76 + 77)

13-5129825 .. | THE HANOVER INSURANCE COMPANY .....iiviiiiieisiiriisiisiiniiniininsiesinsinsinsinssnsinsnne fooressessessessessssnesnennesnenes [ A0S T XXX et 0 [ 0 i [ S L0, T XXX i 0
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other 0 XXX XXX 0 0 0 XXX XXX 0
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 XXX XXX 0 0 0 XXX XXX 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 XXX XXX 0 0 0 XXX XXX 0
0899999. Total Authorized - Affiliates 0 XXX XXX 0 0 0 XXX XXX 0
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999,

0999999, 1099999, 1199999 and 1299999) 0 XXX XXX 0 0 0 XXX XXX 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 0 XXX XXX XXX 0 XXX 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 0 XXX XXX XXX 0 XXX 0
2299999. Total Unauthorized - Affiliates 0 0 0 XXX XXX XXX 0 XXX 0
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999,

2399999, 2499999, 2599999 and 2699999) 0 0 0 XXX XXX XXX 0 XXX 0
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX 0 0
3699999. Total Certified - Affiliates XXX XXX XXX XXX XXX XXX XXX 0 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999,

3899999, 3999999 and 4099999) XXX XXX XXX XXX XXX XXX XXX 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 XXX XXX 0 0 0 XXX XXX 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) 0 XXX XXX 0 0 0 XXX XXX 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 XXX XXX 0 0 0 XXX XXX 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of

5099999, 5199999, 5299999, 5399999 and 5499999) 0 XXX XXX 0 0 0 XXX XXX 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

Excluding Protected Cells (Sum of 1499999, 2899999, 4299999 and

5699999) 0 0 0 0 0 0 0 0 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and

5599999) 0 0 0 0 0 0 0 0 0
9999999 Totals 0 0 0 0 0 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE F - PART 4

Issuing or Confirming Banks for Letters of Credit from Schedule F, Part 3 ($000 Omitted)
4

1 2 3 5
Issuing or Confirming
Bank Reference
Number Used
in Col. 23 of Letters of American Bankers Association

Sch F Part 3 Credit Code (ABA) Routing Number Issuing or Confirming Bank Name Letters of Credit Amount

1c
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE F - PART 5

Interrogatories for Schedule F, Part 3 (000 Omitted)

A. Report the five largest provisional commission rates included in the cedant's reinsurance treaties. The commission rate to be reported is by contract with ceded premium in excess of $50,000:

1 2 3
Name of Reinsurer Commission Rate Ceded Premium
............................................................................................................................................................................................................................................................................................................................................. 0.000 ...oovieceeeeeeeeeennl0

A e

B. Report the five largest reinsurance recoverables reported in Schedule F, Part 3, Column 15, due from any one reinsurer (based on the total recoverables, Schedule F, Part 3,Line 9999999, Column 15), the amount of ceded premium, and indicate whether the recoverables are due from an
affiliated insurer.

Name of Leinsurer Total Reczoverables Ceded P3remiums Affiliated
6. THE HANOVER INSURANCE COMPANY ... eieietititieteetetet sttt ettt e oo h 002 o e E e b4 e £ £ s e b e E a8 e £ e £ eoLEeEebee s e Lo LEeEeb e e e e eeeEeh b e e e eseE e b e b e e teLE e b e b e e e e eeeheheb e eete e b e b e b et et atsehebeb et atas ebebttstsebetesesnseaeeetenanas 1,055,906 ..o 632,346 Yes [ X] No[ ]
28OSO 0 e 0 Yes[ ] No[ ]
B et h b et h e et b oL bR e e e E et oL hea s e e e bt eheheh R e e e Lotk heH e e e £ e EeE e b h e ARt £ e e R e E et heH et e e e R EeEehea et e e e b E b b a e e e S EeE b Eea e £ e e E e E b b heh et e e e e b b e Rttt e b bbbt a et e Hetebeteb e ea ettt ettt ettt n et enenen 0 e 0 Yes[ ] No[ ]
0. ittt eeeeeeeeteeehe ettt teteteEeaea et e et ee et eE e Rt R ea e et e et e A eEeReA e A e £ £ R R oA eE SR ea e A e £ e R e A e A e R SR LA e e e £ e oA eEeE LA SRt At £t e e R e R eR SRS A e e £ e R e R eEeEeR SR e e e e e e R e EeE e A SR e e S £ R e R e A SR LR e At L £ S e oA e R e R SR SRt e S £ e A e A SR e R SRt Attt E R et eEeR e R et atas  1eteteteseneae et s s et et et e Re e et eetenenan 0 e 0 Yes[ ] No[ ]
10, oot R R SRS A eSS R e R SRR SRR R AR AR SRR SRS RS RS e RS R R SRS E R AR R LRSS R et ns Siebiesaes ettt 0 e 0 Yes [ ] No[ ]

NOTE: Disclosure of the five largest provisional commission rates should exclude mandatory pools and joint underwriting associations.



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE F - PART 6

Restatement of Balance Sheet to Identify Net Cred

it for Reinsurance

As Re1ported Restatzement Res:tsated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)

1. Cash and invested @ssSets (LINE 12) .......ccceeuiiiiriieueiiiieseiese e sssssete st sssese s snsese s ssns e 78,619,206 ..o (U1 IO 78,619,206

2. Premiums and considerations (LINE 15) ........ccocuriririeiereuriiisisieieie e et [OOSR 0 feeeeeeeeeee 0

3. Reinsurance recoverable on loss and loss adjustment expense payments (Line 16.1) .......cccooevevesforinininininicicces [OOSR 0 feeeeeeeeeee 0

4. Funds held by or deposited with reinsured companies (LINE 16.2) .........ccccceiriririririeiererereinesesesieeee e [OOSR 0 feeeeeeeeeee 0

5. OHNEI @SSEES ...ttt e 633,635 ..o 0 o 633,635

6. Net amount recoverable from FEINSUMETS .............ccriiiiiiiiiiriiiieiieieeeie et s 0 foeee 1,055,906,000 |............ 1,055,906,000

7. Protected Cell @SSets (LINE 27) .......ccoiueveiiieiieieiiiiieietete ettt sese bbbt sse b snssaebanas 0 0 0

8. TOHaIS (LINE 2B) ..o 79,252,841 1,055,906,000 1,135, 158,841

LIABILITIES (Page 3)

9. Losses and loss adjustment expenses (LINes 1 through 3) .......ccccovvviieieieiinininnseeeeese s (1 R 759,163,000 |..cocoovneee. 759,163,000
10. Taxes, expenses, and other obligations (LiN€s 4 through 8) ...........ccccceeiiririeieieieeeeeeeeieieeeee oo 59,150 [ovmieicieiceee [0 R 59,150
11, Unearned premiums (LINE 9) .......ccucueviiiecieieieiieieieseie ettt se s s s s sesesens oo eseses e eeeesaeaes (1 R 296,743,000 |..cconnneee. 296,743,000
12, Advance Premiums (LINE T0) ...o.o.ciiiiiiieieieieieeeee ettt s et se e e e s s sese e ettt eeeeeae e s [OOSR 0 feeeeeeeeeee 0
13. Dividends declared and unpaid (LiN€ 11.1 @Nd 11.2) ...oooiiiiiieieieieeeeieieeeieeee e oo [OOSR 0 feeeeeeeeeee 0
14. Ceded reinsurance premiums payable (net of ceding commissions (LiN€ 12) .........ccoovvvvrvneneninenin forvniniiii [OOSR 0 feeeeeeeeeee 0
15.  Funds held by company under reinsurance treaties (LINE 13) ......ccoeiiriirieieieieieeeeseeeeee e [OOSR 0 feeeeeeeeeee 0
16.  Amounts withheld or retained by company for account of others (LINe 14) ............ccoeeueeeirinenieieeees oo [OOSR 0 feeeeeeeeeee 0
17.  Provision for reiNSUrANCE (LINE 16) ........c.eruriiiiieieieieieeesesieiete ettt ettt [OOSR 0 feeeeeeeeeee 0
18, Other lIADINIIES ........ouviiiiiciiici e [ 0 [ 0 [ 0
19. Total liabilities excluding protected cell buSINESs (LINE 26) ...........ccueveiieeeeiereiieeeieieieeeeeie e 59,150 1,055,906,000 1,055,965, 150
20. Protected cell iabilities (LINE 27) ....c.cvivririririeieieieeiie sttt sesesenan 0 0 0
21. Surplus as regards policyholders (Line 37) 79,193,691 XXX 79,193,691
22. Totals (Line 38) 79,252,841 1,055,906, 000 1,135, 158,841

NOTE: Is the restatement of this exhibit the result of grossing up balances ceded to affiliates under 100 percent reinsurance or pooling
BITANGEMENES? ....oeeeeeeeeeeceeeeteteeeeecaeeetetesessasseseseses s sssseeseses s sssssesesasssssssseses s s ssseseses s s asseseses s ssassesesas s ssansnsesas s s ssanseses s s ssansetesansanansnsesananans Yes [ X ] Nol[ |

If yes, give full explanation: The Company ceded 100% of its insurance business to The Hanover Insurance Company, an affiliated
LTV = OSSP PRR PPN
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule H - Part 1 - Analysis of Underwriting Operations

NONE

Schedule H - Part 2 - Reserves and Liabilities

NONE

Schedule H - Part 3 - Test of Prior Year's Claim Reserves and Liabilities

NONE

Schedule H - Part 4 - Reinsurance

NONE

Schedule H - Part 5 - Health Claims

NONE

30, 31, 32



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - ANALYSIS OF LOSSES AND LOSS EXPENSES
SCHEDULE P - PART 1 - SUMMARY

(3000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation|(4 -5 + 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Assumed Received +8-9) Assumed
1. Prior..... XXX o XXX e XX i o 4,403 |.......... 4,403 |.......... 1,336 [.coeeoio 1,336 [rrnnn920 [oinn920 [ O ol 0 XXX......
2. 2013....|...... 522,341 |...... 522,341 |0 | 220,654 |....... 220,654 |........ 23,852 |........ 23,852 |........ 28,710 |........ 28,710 [.ceoeoeeeeeens O | O | XXX......
3. 2014....[|..... 528,526 |....... 528,526 |...ccccveenceee [V 210,319 |....... 210,319 |........ 25,843 |........ 25,843 |........ 28,097 |........ 28,097 |...oeorececeen O ool 0 XXX......
4. 2015.... .. 544,947 |...... 544 947 |.ooiie 0. 256,948 |....... 256,948 |........ 28,450 |........ 28,450 |.........30,987 |........30,987 |...ccceceoeeins 0 | 0 | XXX......
5. 2016.....[...... 549,848 |...... 549,848 |................ [V 216,086 |....... 216,086 |........ 28,599 |....... 28,599 |........ 29,926 |........ 29,926 |......c.c.ccce. 0 |orrrrrccen O | XXX......
6. 2017....[...... 564,037 |....... 564,037 |.coovreeene [V 224,326 |....... 224,326 |........ 26,390 |........ 26,390 |........ 29,843 |...... 29,843 |...coeoeeeeer 0 ool 0 XXX......
7. 2018....|...... 574,759 |....... 574,759 | [V 230,976 |....... 230,976 |........ 25,792 |........ 25,792 |........ 29,267 |........ 29,267 |.coevereeecen O ool 0 XXX......
8. 2019....[..... 560,861 |....... 560,861 |..cccveenvee [V 221,922 |....... 221,922 |........ 19,294 |....... 19,294 |........ 27,662 |........ 27,662 |.......cccecece0. 0 |oorrrreen O |, XXX......
9. 2020......[...... 551,407 |...... 551,407 |.ooiineee [V 200,753 |...... 200,753 |........ 10,987 |........ 10,987 |.........26,776 |......26,776 |..ccooeveeeeer O oo 0 XXX......
10.  2021.... ... 560,543 |....... 560,543 |...cccoeienene [V 187,538 |....... 187,538 |..........6,320 |..........6,320 |........ 26,468 |........ 26,468 |........ccccc.c..0 |oerrrncen 0 [ XXX......
11. 2022 607,836 607,836 0 126,819 126,819 XXX
12.  Totals XXX XXX XXX 2,100,743 | 2,100,743 199,560 199,560 280,727 280,727 0 0 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded |Anticipated| Unpaid Assumed
1. Prior.....}.....24 /404 |....... 24,404 |....... 14,369 |....... 14,369 |....... 1,938 |........ 1,938 |....... 6,325 |........6,325 | BTT | ATT O [0 [ XXX.....
2. 2013 5,304 |........ 5,304 |........ 2,969 |........ 2,969 |............ 513 | 513 | 1,798 | 1,798 |l T |7 i 0 el 0 XXX.....
3. 2014... | 4,563 |........ 4,563 |........ 4,072 |........ 4,072 |............ 341 | 341 2,519 2,519 | B9 B9 [V 0 ... XXX.....
4. 2015.... ... 11,526 |....... 11,526 |........ 4,833 |........ 4,833 |........... 898 |...........898 [...... 2,982 [...... 2,932 | oo 131 | 131 | [V SO 0 ... XXX.....
5. 2016.....[...... 14,092 |....... 14,092 |........ 6,055 |........ 6,055 |........ 2,193 |........2,193 |........2,328 |....... 2,328 |..........225 [....225 [ [V 0 ... XXX.....
6. 2017....[...... 24,371 |....... 24,371 |........ 7,888 |........ 7,888 |........ 2,173 [ 2,173 [ 4,515 [ 4,515 | 305 305 [V 0 ... XXX.....
7. 2018....|...... 29,670 |....... 29,670 |....... 11,753 |....... 11,753 |....... 4,224 |......4,224 | 4772 |...... 4,772 |.........BB3 [ BB3 [ [V 0 ... XXX.....
8. 2019....[..... 38,979 |....... 38,979 |....... 16,423 |...... 16,423 |....... 5,689 |........5,689 |.......8,126 |........8,126 |.........843 [.......843 [........... [V 0 ... XXX.....
9. 2020......[...... 35,117 |...... 35,117 |...... 26,331 |....... 26,331 |........ 5,065 |........5,065 |.......12,608 |.......12,608 |........ 1,017 [...... 1,017 |.ccceceecene. [V 0 ... XXX.....
10.  2021.... ... 57,265 |....... 57,265 |....... 41,363 |....... 41,363 |........ 5,083 |........5,083 |.......19,009 |.......19,009 |...... 1,777 |ccc. 1,777 |orreeinne [V 0 ... XXX.....
11. 2022 108,143 108,143 136,637 136,637 3,959 0 0 XXX
12. Totals 353,433 353,433 272,692 272,692 32,076 0 0 XXX
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior....f....... XXX | XXX | D, 9.0. CHPI R D, G R D, G R DL, GO O (V1 0. D00 CHU RO [V IO 0
2. 2013 283,870 |......... 283,870 oo (V1 S, 54.3 [ 54.3 [ 0.0 |oieeeeens (V1 [V IO 0.0 [ooerreeene [V IO 0
3. 2014.... | 275,812 |......... 275,812 [ (V1 S, 52.2 [ 52.2 [ 0.0 |oieeeeens (V1 [V IO 0.0 [ooerreeene [V IO 0
4. 2015.... [ 336,704 |......... 336,704 | (V1 S, 61.8 [ 61.8 [ 0.0 |oieeeeens (V1 [V IO 0.0 [ooerreeene [V IO 0
5. 2016.....|.cco.... 299,503 |......... 299,503 |..oeeinee (V1 S, 54.5 [ 54.5 [ 0.0 |oieeeeens (V1 [V IO 0.0 [ooerreeiene [V IO 0
6. 2017.... .o 319,810 |........ 319,810 [ (V1 S, 56.7 [ 56.7 [ 0.0 |oieeeeens (V1 [V IO 0.0 [ooerreeiene [V IO 0
7. 2018.... .o 337,008 |......... 337,008 |..oovecirieienne (V1 S, 58.6 [ieeene 58.6 [oceeennd 0.0 |oieeeeens (V1 [V IO 0.0 [ooerreeene [V IO 0
8. 2019....|.c.. 338,939 |........ 338,939 | (V1 S, 60.4 [ 60.4 [ 0.0 |oieeeeens (V1 [V IO 0.0 [ooerreeene [V IO 0
9. 2020.....| .o 318,654 |........ 318,654 |..ooiee (V1 S, 57.8 [ 57.8 [ 0.0 |oieeeeens (V1 [V IO 0.0 [ooerreeene [V IO 0
10.  2021.....feeeeene 344,824 |......... 344,824 | (V1 S, 61.5 [ 61.5 [ 0.0 |oieeeeens (V1 [V IO 0.0 [ooerreeene [V IO 0
11. 2022 430,896 430,896 0 70.9 70.9 0.0 0 0 0.0 0 0
12.  Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 0 0

Note: Parts 2 and 4 are gross of all discounting, including tabular discounting. Part 1 is gross of only nontabular discounting, which is reported in Columns 32 and 33 of Part 1. The
tabular discount, if any, is reported in the Notes to Financial Statements which will reconcile Part 1 with Parts 2 and 4.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule P - Part 2 - Summary

NONE

Schedule P - Part 3 - Summary

NONE

Schedule P - Part 4 - Summary

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 1A - HOMEOWNERS/FARMOWNERS

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....)o.... XXXKvoo [ooveen XXXKevoo [oovne D oL ¢ T ()] IS (] 10 [ L[ 2 [ 2 o [V S 0. XXX......
2. 2013....|...... 105,480 |....... 105,480 |.....coovveeee [V - 44,235 |........ 44,235 |.............. 946 |...oocn. 946 |......... 4,626 |.......... 4,626 |...oooceeinne (1) IO [ P 6,439
3. 2014...[|.... 104,366 |...... 104,366 |....ccccovneeee (U 36,313 |......... 36,313 | 986 |..cocvnne 986 |......... 5,159 |......... 5,159 [ (1) IO [ P 6,328
4. 2015..... ... 108,391 |....... 108,391 | [V - 55,876 |........ 55,876 |.......... 1,740 |.......... 1,740 |.......... 7,978 | 7,978 | (1) IO [ P 8,144
5. 2016.....[...... 113,024 |...... 113,024 .o [V - 38,560 |........ 38,560 |.......... 1,233 | 1,233 | 6,432 |.......... 6,432 | (1) IO [ P 5,893
6. 2017...[.... 121,261 |...... 121,261 | [V - 50,3% |....... 50,39% |....ccccco.. 938 | 938 |......... 5,605 |......... 5,605 | (1) IO [ P 7,539
7. 2018....[|..... 126,733 |...... 126,733 | [V - 63,125 |....... 63,125 |.......... 1,228 |......... 1,228 |......... 6,427 |.......... 6,427 | (1) IO [ P 8,995
8. 2019....[..... 129,378 |....... 129,378 | (U 47,348 |......... 47,348 |.............. 929 | 929 | 5,952 |......... 5,952 [ (1) IO [ P 6,970
9. 2020......|...... 129,787 |....... 129,787 |.ooeee [V - 60,784 |........ 60,784 |............. 844 | 844 |.......... 6,616 |.......... 6,616 |.cooveccine (1) IO [ P 8,033
10.  2021....|...... 132,500 |...... 132,500 f.ccovvvrneee [V - 53,092 |....... 53,092 |...ccovnee 720 | 720 |.cocnene 6,469 |......... 6,469 |....occovvneen (1) IO [ P 6,870
11. 2022 155,875 155,875 0 54,293 54,293 721 721 6,957 6,957 0 0 6,964
12. Totals XXX XXX XXX 504,019 504,019 10,295 10,295 62,223 62,223 0 0 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior... o K [V 310 [ 2 | 2 | L3 I L1 I K 3 [ [ S [ S [V [V S 9
2. 2013 | L I PO L I PO [SJ P [SJ P [V [V 2 | 2 | [V O [V O [V SO [V O 0
3. 2014 | L I PO ) ) IO L[ I L[ [V [V 2 | 2 | [V S [V S [V [V S 0
4. 2015.... ... 1,852 |....... 1,852 | 63 | 63 | LT 26 |ooeiene K 3 [ [ 30 IO [ 30 IO [V [V S 4
5. 2016.....|ccomuenne 189 [ 189 [ YL Y [V [V {0 20 |oerrieenne 2 | 2 | [V [V S 2
6. 2017.....|wcoeene 360 oo 360 oo M7 [ LN 1 [V (V1N S 39 i 39 | 2 | 2 | [V [V S 2
7. 2018....|eccene YA | I YA | I 289 [ 289 [ 83 | 83 | [S72 [S72 14 | 14 | [V (V1 S, 13
8. 2019....|.ce 2,042 |........ 2,042 |............ 425 |........... 425 ... 195 [ 195 [ [ I Y T SO 25 | 25 | [V (V1 S 24
9. 2020.....|.ccnn 3,494 |....... 3,494 |......... VAL — VAL — 142 | 142 | 250 [ooiceenne 250 [ 29 | 29 | [V (V1 S 28
10.  2021....|....... 3,453 |....... 3,453 |....... 2,678 |........ 2,678 | (7 (72 407 oo 407 | 67 | 67 | [V (V1 S 64
11. 2022 14,215 14,215 28,084 28,084 115 115 982 982 746 746 0 0 716
12.  Totals 26,627 26,627 32,531 32,531 694 694 1,830 1,830 898 898 0 0 862
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11. 2022 106,113 106,113 0 68.1 68.1 0.0 0 0 0.0 0 0
12. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE P - PART 1B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL
($000 OMITTED)

Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....Jo..... XXX v v XXX v v D.9,9, TN TN 641 | 641 [ L ) PO LI | I T 1o (1) IO 0. XXX......
2. 2013 | 7,054 |.......... 7,054 | [V - 3,234 |.......... 3,234 | VLT 73 [ 463 ..o 463 | (1) IO [ IO 757
3. 2014 | 4,987 |......... 4,987 | [V - 2,115 | 2,115 [ LT [T - 303 | 303 [ (1) IO [ IO 445
4. 2015... . 3,826 |.......... 3,826 | [V - 1,684 |......... 1,684 .o 86 oo 86 [oerernne 239 | 239 | (1) IO [ IO 405
5. 2016.....[.ccceune 3,074 |.......... 3,074 [ [V - 2,670 |.......... 2,670 | 97 [ 97 | 200 e 200 [ (1) IO [ IO 316
6. 2017....|ccee 2,487 |.......... 2,487 | [V - 1,414 |.......... 1,414 | 98 | 98 | 162 | 162 | (1) IO [ IO 237
7. 2018.... . 2,086 |.......... 2,086 | [V - 1,052 |......... 1,052 [ 30 | 30 | 118 | 118 | (1) IO [ IO 176
8. 2019....|.cce 1,763 |.......... 1,763 | [ Z(V FZ()) L P L1 88 | 88 [ (1) IO [ IO 123
9. 2020.....[.ccoeune 1,419 [......... 1,419 [ [ 474 | 474 .. L[ A L[] 69 | 69 | (1) IO [V IO 78
10.  2021.....feeceee 1,148 |........ 1,148 | [ 293 | 293 | L ) PO L 64 | 64 [ (1) IO [V IO 68
11. 2022 913 913 0 85 85 0 0 33 33 0 0 42
12. Totals XXX XXX XXX 14,433 14,433 587 587 1,739 1,739 0 0 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior....fo. [C7 (7 L L L [V [V K 3 [ L I PO L I PO [V [V S 2
2. 2013 | 2 | 2 | 3 [ K [V [V L I PO L ) PO [V O [V O [V SO [V O 0
3. 2014 | [V [V L ) PO L I PO [V [V L I PO L ) PO [V S [V S [V [V S 0
4. 2015.... | [V [V 2 | 2 | [V [V L I PO L ) PO [V O [V O [V [V S 0
5. 2016.....| e [V [V (S I (S I [V [V L I PO L ) PO [V S [V S [V [V S 0
6. 2017.....|wcoeene 933 [ [ 2 I 21 | 21 | 51 | 51 | L I PO L ) PO 2 | 2 | [V [V S 3
7. 2018....|eccene 300 [ooerenne 300 |oeine 32 | 32 | L I PO L I PO (S I [CI I L I PO L I PO [V [V S 1
8. 2019....|.cciien [V (V1 I, 76 | 76 | [V (V1 13 [ 13 [ [V S [V S [V [V S 0
9. 2020.....[ oo L I PO L) P 190 [oooooeeee 190 [ [V (V1 L VA 7 [ L I PO L I PO [V [V S 1
10. 20271 foeeiine. [ [ 349 | 349 | [V [V 25 | 25 | L I PO L I PO [V [V S 1
11. 2022 177 177 117 117 0 0 30 30 7 7 0 0 11
12.  Totals 1,482 1,482 807 807 52 52 97 97 13 13 0 0 19
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 1C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....]...... XXX v v XXX v v XXX v fooevennns 1,919 ... 1,919 [ 14 | 14 [ (3N [ IO (1) IO 0. XXX......
2. 2013 42,182 |........ 42,182 | [V - 32,064 |........ 32,064 |......... 2,434 |......... 2,434 |......... 2,143 |.......... 2,143 | (1) IO [ P 3,351
3. 2014... | 39,297 |........ 39,297 | [V - 22,614 |....... 22,614 |........ 2,055 |......... 2,055 |......... 2,073 |.......... 2,073 | (1) IO [ P 3,070
4. 2015....[....... 36,468 |........ 36,468 |....covvernne (U 17,356 |......... 17,356 |.......... 1,557 |......... 1,557 | 1,742 |.......... 1,742 | (1) IO [ P 2,619
5. 2016.....|.c...... 31,5638 |......... 31,638 | [ 24,779 |....... 24,779 |.......... 2,813 | 2,813 | 1,583 |.......... 1,583 [ (1) IO [ P 2,239
6. 2017....|.cce 28,861 |........ 28,861 | (U 13,369 |........ 13,369 |.......... 1,145 |........ 1,145 (... 1,450 |.......... 1,450 oo (1) IO [ P 1,890
7. 2018.... .. 27,326 |........ 27,326 ..o [V - 11,120 |........ 11,120 [ 881 [ 881 |......... 1,259 | 1,259 | (1) IO [ P 1,689
8. 2019...|.cc. 22,8% |...... 22,8% | [V - 8,520 |......... 8,520 |..coovunenne 789 | 789 | 1,002 |......... 1,002 | (1) IO [ P 1,344
9. 2020.....|.cco.. 20,135 |........ 20,135 | [V - 4,957 | 4,957 | 239 | 239 | 735 | 735 [ (1) IO [ IO 673
10.  2021.... ....... 18,356 |........ 18,356 | [V - 2,370 |.......... 2,370 | 92 | 92 | 710 [ 710 [ (1) IO [ IO 636
11. 2022 17,469 17,469 0 1,200 1,200 14 14 429 429 0 0 404
12. Totals XXX XXX XXX 140,269 140,269 12,034 12,034 13,220 13,220 0 0 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior.....f... 1,165 |....... 1,165 | 260 |.oceeenne 260 [ [V [V [S72 52 | [ [ [V [V S 5
2. 2013 | L I PO L) P 134 [ 134 [ [V (V1 K I 13 [ L I PO L I PO [V SO [V O 1
3. 2014... e L L L L 127 [ 127 [ [V [V [S10 I 50 |orrienne [V S [V S [V [V S 0
4. 2015.... ... 1,804 |....... 1,804 | 153 [ 153 [ 155 [ 155 [ 43 | 43 | 8 | 8 | [V [V S 6
5. 2016.....|cccoee 1,735 |....... 1,735 | 202 [ 202 [ 179 [ 179 [ 81 | 81 | [ [ [V [V S 5
6. 2017....|eccee 2,207 |........ 2,207 |oooeneee 315 [ 315 | [SLC T [SLC T (ST (ST L[ I [ [V [V S 7
7. 2018....|eccene ST ST 483 | 483 | [SLS T 55 | 97 e 97 | L L L [V [V S 8
8. 2019....|.ce 2,735 |........ 2,735 [ 969 |.oeeeenne 969 |.oceeenne 285 [ 285 [ 337 | 337 e K 37 | [V (V1 27
9. 2020.....|.ccnn 1,805 |....... 1,805 |....... 2,121 |...... 2,121 | 141 [ 141 [ 379 | 379 | K 37 | [V (V1 27
10.  2021....|....... 2,513 |....... 2,513 |....... 3,285 |....... 3,285 | 79 | 79 | 728 | 728 | [C10 [ [C10 [ [V (V1 S 44
11. 2022 1,300 1,300 4,661 4,661 52 52 795 795 151 151 0 0 110
12.  Totals 16,253 16,253 12,710 12,710 1,002 1,002 2,640 2,640 329 329 0 0 240
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE P - PART 1D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS’ COMPENSATION)

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5 + 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....]...... XXX v v XXX v v XXX v oo 1,024 |......... 1,024 | 89 | 89 | 10 [ 10 [ (1) IO 0. XXX......
2. 2013 48,592 |........ 48,592 |...coveinn [V - 17,208 |........ 17,208 |......... 2,001 |.......... 2,001 |.......... 3,390 | 3,390 [ (1) IO [ P 3,940
3. 2014.... | 52,819 |....... 52,819 [ [V - 18,702 |....... 18,702 |.......... 1,740 |.......... 1,740 |......... 3,958 | 3,958 | (1) IO [ P 3,830
4. 2015... . 57,523 |........ 57,523 |...coviiin [V - 16,181 |........ 16,181 |.......... 1,847 |.......... 1,847 |.......... 4,311 ... 4,311 | (1) IO [ P 4,113
5. 2016.....|.cccc.. 58,946 |........ 58,946 |....ccovnnnee [V - 19,691 |....... 19,691 |.......... 1,877 | 1,877 | 4,561 |......... 4,561 | (1) IO [ P 4,043
6. 2017....|.cce 66,982 |........ 66,982 |.....ccocvnne [V - 21,826 |....... 21,826 |......... 2,432 |.......... 2,432 |.......... 4,689 |......... 4,689 .o (1) IO [ P 4,400
7. 2018.... | 72,623 |......... 72,623 ..o [V - 22,162 |....... 22,162 |.......... 2,650 |.......... 2,650 |.......... 4,773 |......... 4,773 | (1) IO [ P 5,027
8. 2019...|.cc. 67,489 |....... 67,489 |..cooovinnn [V - 19,804 |....... 19,804 |.......... 2,482 |.......... 2,482 |......... 4,600 |.......... 4,600 | (1) IO [ P 4,542
9. 2020.....|.cco.. 62,670 |........ 62,670 |.ooceicine [V - 13,152 |....... 13,152 |.......... 1,536 |.......... 1,536 |.......... 3,664 |......... 3,664 | (1) IO [ P 3,249
10.  2021.... ....... 62,211 |........ 62,211 | [V - 10,754 |....... 10,754 |.......... 1,308 |.......... 1,308 |......... 3,827 |.......... 3,827 | (1) IO [ P 3,604
11. 2022 69,175 69,175 0 5,665 5,665 424 424 3,064 3,064 0 0 3,188
12. Totals XXX XXX XXX 166,168 166,168 18,386 18,386 40,846 40,846 0 0 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded |Anticipated| Unpaid Assumed
1. Prior......}....... 14,995 |....... 14,995 |........ 9,768 |........ 9,768 ... L3 I 4 ... 1,364 |........ 1,364 |........... 178 [ 178 [ [V (V1N S 177
2. 2013.....}....... 2,395 |........ 2,355 |...... 1,528 |....... 1,528 | 27 e 27 | 306 |ooeenne 306 oo L (G L[] [V (V1 S 16
3. 2014.....|......1,290 |...... 1,290 |....... 1,814 |..... 1,814 | M [ L L 306 oo 306 oo L (G L[ [V SO (V1 16
4. 2015... ... 3,417 |...... 3,417 |........ 1,954 |...... 1,954 | 37 | 37 | 7 332 | 38 | 38 | [V (V1 38
5. 2016.....|...... 2,571 |....... 2,571 [...... 2,146 |........ 2,146 |.............. 75 | 75 | 399 [ 399 | 33 | KT I [V SO (V1N S 33
6. 2017.....|......5,698 |......5,658 |....... 2,754 |........ 2,754 |............ 16 [ 16 [ 512 [ 512 [ 45 | 45 | [V [V 45
7. 2018....|.....4,299 |.......4,299 [..... 2,832 |....... 2,832 | 184 | 184 | 648 |........... 648 |.............. 97 e 97 | [V SO (V1 S 96
8. 2019... .......9,212 |.......9,212 |........ 3,431 |....... 3,431
9. 2020..... ccc... [,788 |........ 7,788 |........ 4,7% |........ 4,79%
10. 2021..........10,235 |.......10,235 |....... 4,554 |....... 4,554
11. 8,701 8,701
12. 44,280 44,280
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior....f....... XXX o XXX o XXX o XXX o XXX vvi o D.9,0, CTNY I [V 0. D90 CHN I [ IO 0
2. 2013 | 26,832 | 26,832 | 0 oo 55.2 [ 55.2 [ 0.0 |oveiieiine [V [ P 0.0 [ [ IO 0
3. 2014 27,836 |.......... 27,836 | 0 oo 52.7 [ 52.7 [ 0.0 |oveiieiine [V [ PO 0.0 [ [ IO 0
4. 2015... . 28,117 | 28,117 | 0 oo 48.9 | 48.9 | 0.0 |oieieeine [V [ P 0.0 [ [ IO 0
5. 2016.....[.ccceune 31,354 |......... 31,354 | 0 oo 53.2 [ 53.2 [ 0.0 |oieieeine [V [ P 0.0 [ [ IO 0
6. 2017....|ccee 38,033 |.......... 38,033 | 0 oo 56.8 [.oiine 56.8 [ 0.0 |oieieeine [V [ P 0.0 [ [ IO 0
7. 2018....|.ceene 37,644 |.......... 37,644 ... 0 oo 51.8 [ 51.8 [ 0.0 |oieieeine [V [ P 0.0 [ [ IO 0
8. 2019....|.cce 36,924 |......... 36,924 .o 0 oo 547 [ 4.7 [ 0.0 |oieieeine [V [ P 0.0 [ [ IO 0
9. 2020.....[ oo 32,606 |.......... 32,606 |...oeeeciiinne 0 oo 52.0 [ 52.0 [ 0.0 |oveiieiine [V [ P 0.0 [ [ IO 0
10.  2021.....feeccee 33,136 |.......... 33,136 | 0 oo 53.3 | 53.3 | 0.0 |oieieeine [V [ P 0.0 [ [ IO 0
11. 2022 35,634 35,634 0 51.5 51.5 0.0 0 0 0.0 0 0
12. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 1E - COMMERCIAL MULTIPLE PERIL

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....Jo..... XXX v v XXX v v D.9,9, TN TR 858 | 858 |........ 1,003 |.......... 1,003 | 878 | 878 [ (1) IO 0. XXX......
2. 2013....|...... 264,947 |...... 264,947 |.covin [ 99,347 |........ 99,347 |........ 13,983 |........ 13,983 |......... 12,177 | 2,477 [ (1) IO [V S 10,090
3. 2014...[|.... 272,548 |...... 272,548 ..o 0. 107,724 |....... 107,724 |........ 16,918 |........ 16,918 |........ 11,902 |....... 11,902 | (1) IO [ P 9,776
4. 2015..... ... 280,578 |....... 280,578 |.ccvvinene 0. 143,121 |...... 143,121 |....... 19,598 |....... 19,598 |........ 12,569 |....... 12,569 | (1) IO [ P 9,381
5. 2016.....[...... 284,074 |...... 284,074 |.coovenne 0. 11,779 |....... 11,779 |......... 19,732 |........ 19,732 |........ 13,061 |....... 13,061 [ (1) IO [ P 9,246
6. 2017...[.... 287,144 |....... 287,144 |..ccov 0. 120,400 |....... 120,400 |....... 18,818 |........ 18,818 |........ 14,117 |........ 14,17 | (1) IO [ P 9,772
7. 2018....[|..... 289,271 |....... 289,271 [ 0. 109,468 |....... 109,468 |........ 14,360 |........ 14,360 |........ 13,451 |........ 13,451 [ (1) IO [ P 9,250
8. 2019....[..... 286,110 |....... 286,110 |.ccvvvnene 0. 122,901 |....... 122,901 |........ 12,990 |....... 12,990 |........ 12,988 |....... 12,988 | (1) IO [ P 7,893
9. 2020......|...... 286,790 |....... 286,790 |..covvenenne [V - 95,698 |........ 95,698 |.......... 7,285 |......... 7,285 | 13,397 |......... 13,397 [ (1) IO [ P 8,395
10.  2021....|...... 297,349 |...... 297,349 | 0. 109,517 |....... 109,517 |.......... 3,747 |.......... 3,747 |......... 13,385 | 13,385 [ (1) IO [ P 6,581
11. 2022 315,161 315,161 0 58,556 58,556 1,427 1,427 10, 169 10, 169 0 0 4,664
12. Totals XXX XXX XXX 1,079,371 1,079,371 129,862 129,862 128,093 128,093 0 0 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior.....f... 5,422 |........ 5,422 |........ 3,701 |........ 3,701 |........ 1,79 |........ 1,79 |........ 4,185 |........ 4,185 |............ 214 o 214 [ [V (V1N S 113
2. 2013 e 2,89 |....... 2,89 ..o 911 [ 911 [ LY 0 - LY/ 1,154 |..... 1,154 | 32 | 32 | [V SO (V1 17
3. 2014... | 2,031 |....... 2,031 |....... 1,628 |....... 1,628 | 270 oo 270 | 1,648 |....... 1,648 |..cocenee. LT 26 |oeenes [V [V 14
4. 2015.... ... 4,538 |........ 4,538 |........ 2,175 |....... 2,175 | 653 oo 653 |........ 2,317 |........ 2,317 [ 70 | (VI I [V (V1 SO 37
5. 2016.....|cccoee 7,111 | 7,111 | 2,768 |........ 2,768 |........ 1,831 |........ 1,831 |........ 1,367 |........ 1,367 | 136 [ 136 [ [V (V1 72
6. 2017....[...... 14,028 |....... 14,028 |........ 3,380 |........ 3,380 |........ 1,799 |........ 1,799 |........ 3,207 |........ 3,207 [ 197 [ 197 [ [V (V1N S 104
7. 2018....|...... 21,676 |....... 21,676 |........ 6,165 |........ 6,165 |........ 3,638 |........ 3,638 |........ 2,779 |........ 2,779 | 346 ..o 346 | [V (V1N S 183
8. 2019....[..... 23,689 |....... 23,689 |........ 9,361 |........ 9,361 |........ 3,832 |....... 3,832 |....... 5,530 |........ 5,530 | 463 ... 463 |.oonnee [V (V1N S 245
9. 2020......[...... 18,486 |....... 18,486 |....... 15,713 |....... 15,713 |........ 4,000 |....... 4,000 |....... 8,902 |........ 8,902 |............ 597 oo 597 oo [V (V1N S 316
10.  2021.... ... 37,338 |....... 37,338 |....... 25,917 |...... 25,917 |......... 3,777 | 3,777 |....... 13,791 |....... 13,791 |....... 1,081 |........ 1,081 | [V (V1N S 572
11. 2022 74,383 74,383 86,226 86,226 3,056 3,056 18,203 18,203 2,497 2,497 0 0 1,321
12.  Totals 211,598 211,598 157,943 157,943 25,130 25,130 63,081 63,081 5,659 5,659 0 0 2,994
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior.....|...... XXX v o XXX.......
2. 2013, 130,976 |......... 130,976
3. 2014 s 142,148 |......... 142,148
4. 2015.... | 185,039 |........ 185,039
5. 2016..... [cccceen 157,786 |......... 157,786
6. 2017.... s 175,946 |........ 175,946
7. 2018.... s 171,882 |........ 171,882
8. 2019... s 191,754 |........ 191,754
9. 2020..............164,078 |......... 164,078 |...
10.  2021....|.co 208,553 |........ 208,553
11. 2022 254,518 254,518
12. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule P - Part 1F - Section 1 - Medical Professional Liability - Occurrence

NONE

Schedule P - Part 1F - Section 2 - Medical Professional Liability - Claims-Made

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE P - PART 1G - SPECIAL LIABILITY (OCEAN MARINE, AIRCRAFT (ALL PERILS),
BOILER AND MACHINERY)

(3000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation|(4 -5 + 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....)....... XXX.ovv. | XXXovv. [ DL0.0 S [V [V U (V1N SO (V1) I (1 [V [ 0. XXX......
2. 2013 YL T 578 |ooeeeeens (V) 38 | 38 [ (V1N SO (V) I 13 | 13 [ (V1) PO 0. XXX......
3. 2014 | 583 |.ooeriene 583 | [V M3 [ M3 | (V1N SO (V1) I 9 o (S I (V1) PO 0. XXX......
4. 2015.... s 592 [ 592 [ (V1) 22 | P2 (V1N SO (V1) I [ [ I (V1) PO 0. XXX......
5. 2016....|cceenee 600 |[..cvoennen (6100 [V 133 [ 133 | (V1N SO (V) I 22 | P2 (V1) PO 0. XXX......
6. 2017.....|eceene 666 |.............. 666 |....ccevenve [V G 169 | (1N SO (V) I L L [ O (V1) IO 0. XXX......
7. 2018....|ccie 825 [ 825 [ [V 172 | 172 | (V1N SO (V) I 15 [ 15 | (V1) PO 0. XXX......
8. 2019....|.ccene 910 [ 910 [ [V 259 oo 259 [ (1N SO (V) I 20 | 20 [oorieeee (V1) PO 0. XXX......
9. 2020.....[.cooeune 1,061 |......... 1,061 |oeecne [V 218 oo 218 [ (V1N SO (V) I 24 | 28 e (V1) PO 0. XXX......
10.  2021.....feeeee 1,042 |......... 1,042 | (V) I (57 52 [ (V1N SO (V) I 16 [ 16 | (V1) PO 0. XXX......
11. 2022 1,025 1,025 0 12 12 0 0 8 8 0 0 XXX
12.  Totals XXX XXX XXX 1,188 1,188 0 0 144 144 0 0 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior...fo. [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
2. 2013 [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
3. 2014 [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
4. 2015.... e [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
5. 2016.....| oo [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
6. 2017....|eccicene [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
7. 2018...|ciiine [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
8. 2019....|.ciin [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
9. 2020.....| oo [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
10. 20271 fccee, [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
11. 2022 0 0 0 0 0 0 0 0 0 0 0 0 0
12.  Totals 0 0 0 0 0 0 0 0 0 0 0 0 0
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 1H - SECTION 1 - OTHER LIABILITY - OCCURRENCE

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....Jo..... XXX v v XXX v v D.9,9 CTNTN [V (U8 IO 36 | 36 | (3N [ IO (1) IO 0. XXX......
2. 2013 14,141 ... 14,141 [ [V - 6,467 |.......... 6,467 |.......... 2,027 |.......... 2,027 |.......... 1,214 |.......... 1,214 [ (1) IO [ P 1,318
3. 2014.... | 14,082 |....... 14,052 |...cvveeee [V - 5,346 |......... 5,346 |.......... 2,544 |......... 2,544 |.......... 1,490 |......... 1,490 |..ooooe (1) IO [ P 1,008
4. 2015....[....... 15,616 |........ 15,616 |[..cocvvvneee [V - 7,147 |......... 7,147 |.......... 2,966 |......... 2,966 |......... 1,305 |.......... 1,305 [ (1) IO [ IO 934
5. 2016.....|.cc... 16,322 |....... 16,322 | [V - 5,217 | 5,217 |.......... 2,427 |.......... 2,427 |.......... 1,744 |.......... 1,744 | (1) IO [ P 1,102
6. 2017....|.cce 15,476 |........ 15,476 | [V - 4,228 |......... 4,228 |......... 1,913 | 1,913 [ 1,758 |......... 1,758 | (1) IO [ IO 907
7. 2018.... | 14,077 |......... 14,077 | [V - 4,473 |.......... 4,473 |.......... 1,486 |......... 1,486 |......... 1,423 |.......... 1,423 oo (1) IO [ IO 698
8. 2019...|.cc. 12,556 |....... 12,556 |.ooceiine [V - 2,741 |.......... 2,741 |.......... 1,514 ... 1,514 |........ 1,220 |......... 1,220 oo (1) IO [ IO 548
9. 2020.....|.cco.. 10,895 |........ 10,895 |...ovoiine [ 818 [ 818 [ 566 |...cccovvnne 566 |.....covune 895 | 895 | (1) IO [ IO 310
10.  2021.... ....... 10,260 |........ 10,260 |....ccoveneeee [ 912 | 912 | 226 oo 226 | 767 | (T4 (1) IO [ IO 261
11. 2022 11,262 11,262 0 44 44 44 44 500 500 0 0 173
12. Totals XXX XXX XXX 37,393 37,393 15,749 15,749 12,322 12,322 0 0 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior.....f... 1,625 |....... 1,625 | 495 |........... 495 |............ 29 | 29 | 580 [ooceenene 580 [ooeeeeeenne 39 | 39 | [V (V1 S, 13
2. 2013 49 | 49 | 303 [ 303 [ [ P 9 | 250 [ooiceenne 250 [ 21 | 21 | [V SO [V O 7
3. 2014... | 1,000 |........ 1,000 |...ccoec 404 |............ 404 |............. L1 58 e 410 | 410 [ K KN [V [V S 1
4. 2015... [ (285)[.......... (285) ... 400 |..coenene 400 |............. LT LT 187 [ 187 [ [ S [ S [V [V S 3
5. 2016.....|cccoee 1,404 |....... 1,404 |........... 675 oo [TE T — 98 | 98 oo KT T — T[T — 15 [ 15 [ [V [V S 5
6. 2017.....|wcoeene 892 [ 892 |....... 1,079 |........ 1,079 | 75 | 75 | 552 oo 552 [ 33 | 33 | [V (V1 S 11
7. 2018....|.ccee 1,627 |........ 1,627 |........ 1,582 |...... 1,582 | 255 [ 255 [ 935 oo 935 oo 69 | 69 | [V (V1 23
8. 2019....|.ce 4177 |........ 4177 |........ 1,684 |....... 1,684 |........... 836 oo 836 oo 965 |..ceeenne 965 |..ceenene 106 |[...coenee. 106 [ [V (V1 35
9. 2020.....|.ccnn 2,055 |........ 2,055 |........ 2,101 |........ 2,101 | 241 [ 241 |........ 1,541 |....... 1,541 | 88 | 88 | [V (V1 S 29
10.  2021....|....... 2,791 |....... 2,791 |....... 2,989 |........ 2,989 | 445 |......... 445 |....... 1,880 |....... 1,880 | 164 |............ 164 oo [V (V1 S 55
11. 2022 769 769 4,609 4,609 117 117 2,023 2,023 245 245 0 0 81
12.  Totals 16,104 16,104 16,321 16,321 2,188 2,188 9,701 9,701 793 793 0 0 263
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 1H - SECTION 2 - OTHER LIABILITY - CLAIMS-MADE

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior....}...... XXX o XXX o D00 G IR [V (U OO (U1 P [ P [V (U OO (1) IO 0. XXX......
2. 2013, 286 oo 286 [ (V) P 35 | 35 [ 50 [ooeiinne LIV A 8 | 8 | (1) IO (1) IO 4
3. 2014 424 | 424 | [ 162 | 162 | 315 | 315 [ 15 [ 15 | (1) IO (1) IO 8
4, 2015.... s 643 | 643 | [ 342 | 342 [ 214 [ 214 | 33 | 33 | (1) IO [V IO 19
5. 2016.....[.ccceune 1,039 | 1,039 [ (V) P [T P 76 [ T4 e L3 P 25 | 25 [ (1) IO [V IO 12
6. 2017....|eccinn 613 | 613 | [ 231 [ 231 [ 169 | 169 [ [ I I [ ) A (1) IO [V IO 14
7. 2018 543 | 543 | [ 392 | 392 | 168 [ 168 | 21 | 21 [ (1) IO [V IO 10
8. 2019....|.cein 513 | 513 | [ 40 oo 410 . TT i TT | 24 | 24 e (1) IO (1) IO 9
9. 2020.....|ccceinnne 624 |..ocoeonnd 624 oo [ 101 [ 101 | 94 | 94 | 38 | 3B [ (1) IO [V IO 16
10, 20271...focciine 551 [ 551 [ (U P [V (U8 IO 53 | CX T I 24 | 24 e (1) IO [V IO 10
11. 2022 683 683 0 0 0 1 1 31 31 0 0 15
12. Totals XXX XXX XXX 1,748 1,748 1,205 1,205 252 252 0 0 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior...fo [V [V L ) PO L I PO [V [V [V [V [V S [V S [V [V S 0
2. 2013 | [V [V [V [V [V [V [V [V O [V O [V O [V SO [V O 0
3. 2014 | [V [V L ) PO L I PO [V [V [V [V [V S [V S [V [V S 0
4. 2015.... 200 [ooreenne 200 [ 2 | 2 | [V [V [V [V O 2 | 2 | [V [V S 1
5. 2016.....| e [V [V L L L [V [V L I PO L ) PO 2 | 2 | [V [V S 1
6. 2017.....|eeciene [V [V [ [ [V [V K 3 [ [V S [V S [V [V S 0
7. 2018....|eceie 75 | 75 | 42 | 42 | 8 | 8 | [SJ P [SJ P 2 | 2 | [V [V S 1
8. 2019....|.cciien [V (V1 63 | 63 | [V [V L[ I 10 [ [V S [V S [V [V S 0
9. 2020.....|comennn L[ I 10 [ 97 e 97 e 27 e 27 e 15 [ 15 [ [ [ [V [V S 4
10.  2021...foeceiene 70 | (VI 280 [ooeeenne 280 [ 94 | 94 | 45 | 45 | [SJ P [SJ P [V [V S 3
11. 2022 75 75 461 461 54 54 63 63 18 18 0 0 11
12.  Totals 430 430 965 965 184 184 142 142 35 35 0 0 21
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior...fo . XXX e XXX
2. 2013 93 [ 93
3. 493
4. 793
5. 189
6. 441
7. 703
8. 583
9. ...390 |...
10. 570
11. 2022 704 704
12. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE P - PART 11 - SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND MARINE,
EARTHQUAKE, BURGLARY AND THEFT)

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation|(4 -5 + 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior....}...... DL, G R DL, G R DL, G TR 440 |............. 440 |.............. 62 o [C72 A [ (V1) PO 0. XXX......
2. 2021... e 24,407 |........ 24,407 | (V1) — 6,819 |.......... 6,819 | 160 [ooooceenne 160 |.ooovenenee 354 | 354 [ (V1) PO 0. XXX......
3. 2022 24,657 24,657 0 3,623 3,623 51 51 274 274 0 0 XXX
4. Totals XXX XXX XXX 10,882 10,882 273 273 635 635 0 0 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior ....f..o. 1,395 |....... 1,395 [ 46 | 46 | [ R [ R 49 | 49 | 9 [ 9 [ [ R [ R 4
2. 2021 A [V 710 [ 485 |........... 485 |............... [ R [ S 49 | 49 | 18 [ 18 [ [ R [ R 8
3. 2022 3,139 3,139 1,872 1,872 0 0 112 112 62 62 0 0 26
4. Totals 5,244 5,244 2,403 2,403 0 0 211 211 88 88 0 0 38
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior .....f.c.c. XXX | XXX | D, 9.0. CHPI R D, G R D, G R DL, GO IO (V1 0. D00 CHUI RO [V IO 0
2. 2021 8,594 |........... 8,594 | (V1 S, 35.2 [ 35.2 [ 0.0 |oieeeeens (V1 [V IO 0.0 [ooerreeene [V IO 0
3. 2022 9,134 9,134 0 37.0 37.0 0.0 0 0 0.0 0 0
4. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 1J - AUTO PHYSICAL DAMAGE

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....]...... XXX e XXX e D.9,0, TN T (73] A (22)].vve L ) PO LI 2 e 2 | (1) IO 0. XXX
2. 2021 7,784 |......... 7,784 [ 0 fn 3,649 |......... 3,649 | (U1 P (U Y2 522 [ (1) IO [ P 1,139
3. 2022 7,152 7,152 0 3,181 3,181 0 0 391 391 0 0 960
4. Totals XXX XXX XXX 6,808 6,808 2 2 914 914 0 0 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Assumed Assumed Assumed Anticipated| Unpaid Assumed
1. Prior oo T T 24
2. 20273 e 3 s (21)
3. 360 360 0 0 12 12 49 49 0 0 127
4. Totals 328 328 364 364 0 0 19 19 49 49 0 0 128
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior.....|....... XXX o XXX o XXX o XXX o XXX ovve o D.9.9, CTNY I [V 0. D.9,9, CTRN I, [ IO 0
2. 2021 4,157 ..o 4,157 | 0 oo 53.4 [ 53.4 [ 0.0 |oveiieiine [V [ P 0.0 [ [ IO 0
3. 2022 4,318 4,318 0 60.4 60.4 0.0 0 0 0.0 0 0
4. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 1K - FIDELITY/SURETY

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....Jo..... XXX v v XXX v v D.9,9, TN TR 248 ..o 248 |............... 23 | T 57 | 57 [ (1) IO 0. XXX......
2. 2021 1,327 |......... 1,327 | (U P [V (U OO 2 | 2 | 126 ..o 126 | (1) IO 0. XXX......
3. 2022 985 985 0 150 150 0 0 94 94 0 0 XXX
4. Totals XXX XXX XXX 398 398 25 25 277 277 0 0 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Assumed Assumed Anticipated| Unpaid Assumed
1. Prior ...} 1,407
2. 2021 0
3. 2022 157 157 150 150 0 0 25 25 83 83 0 0 6
4. Totals 1,565 1,565 462 462 2 2 193 193 262 262 0 0 19
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior.....|....... XXX o XXX o XXX o XXX o XXX ovve o D.9.9, CTNY I [V 0. D.9,9, CTRN I, [ IO 0
2. 2021, 297 | 297 | 0 oo 224 | 224 o 0.0 |oveiieiine [V [ P 0.0 [ [ IO 0
3. 2022 660 660 0 67.0 67.0 0.0 0 0 0.0 0 0
4. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule P - Part 1L - Other (Including Credit, Accident and Health)

NONE

Schedule P - Part 1M - International

NONE

Schedule P - Part 1N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 10 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 1P - Reinsurance - Nonproportional Assumed Financial Lines

NONE

48, 49, 50, 51, 52



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 1R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....Jo..... XXX v v XXX v v D.9,9 CTNTN 5 e 5 | 178 [ 178 | 5 e [T IR (1) IO 0. XXX......
2. 2013 | 3,519 | 3,519 | [V - 3,385 |......... 3,385 |.......... 1,018 |......... 1,018 |.......... 1,99 |......... 1,996 | (1) IO [ P 3,966
3. 2014 | 4,122 |.......... 4,122 ..o [ 973 [ 973 | 850 oo 850 [ 191 [ 191 [ (1) IO [V IO 97
4. 2015... . 4,188 |......... 4,188 ..o [ 178 [ 78 | 226 oo 226 | 183 [ 183 | (1) IO [ IO 118
5. 2016.....[.ccceune 4,152 |.......... 4,152 | [ 203 [ 203 [ 137 [ 137 [ 213 [ 213 [ (1) IO [ IO 189
6. 2017....|ccee 4,200 |.......... 4,200 |....ocoovnnee [V - 2,290 |.......... 2,290 [.ooinee 667 | 667 [..cevernne 233 | 233 [ (1) IO [ IO 140
7. 2018.... . 4,261 |......... 4,261 | [ 746 | 746 |......... 4,762 |.......... 4,762 | 230 [oeirien 230 [ (1) IO [ IO 127
8. 2019....|.cce 4,303 |......... 4,303 .o [ 806 .ccvennee 806 [.....coenvne 78 | 78 | 293 | 293 | (1) IO [ IO 126
9. 2020.....[.ccoeune 3,895 |........ 3,895 | [ 150 [ 150 | 54 | 54 [ VLT 76 | (1) IO [V IO 51
10.  2021.....feeceee 3,608 |.......... 3,608 |......cceeee (V) P 80 | 80 [ oo L P LA 205 .o 205 [ (1) IO [V IO 49
11. 2022 3,479 3,479 0 10 10 12 12 122 122 0 0 32
12. Totals XXX XXX XXX 8,824 8,824 7,992 7,992 3,847 3,847 0 0 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior... o 823 | 823 [ 19 [ 19 [ 32 | 32 | 122 [ 122 [ 14 | 14 | [V [V S 7
2. 2013 | [V [V 69 | 69 | [V [V (SIS T 65 | [V O [V O [V SO [V O 0
3. 2014 | [V (V1 I 83 | 83 | [V [V 95 | 95 | [V S [V S [V [V S 0
4. 2015.... | [V [V 80 oo 80 oo [V [V 42 | 42 | [V O [V O [V [V S 0
5. 2016.....|cccoee 1,000 |........ 1,000 |...ccoec 124 |............ 124 |............. L[ [V A 78 | 78 | 2 | 2 | [V [V S 1
6. 2017.....|eceeenne 51 | 51 | 202 [ 202 [ 53 e 53 | 120 [.oooeee. 120 [ 2 | 2 | [V [V S 1
7. 2018....|eeine [V (V1N I 312 [ K [V (V1N I 219 [ 219 [ [V S [V S [V [V S 0
8. 2019....|.ceene 250 [oooeeeene 250 [oooeeeene 360 oo 360 oo 163 |............ 163 |............ 243 | 243 | 8 | 8 | [V [V S 4
9. 2020.....|comenne 110 [ 110 [ 445 |.......... 445 |......... 107 [ 107 [ 392 [ 392 | L[ I [ [V [V S 5
10.  2021...foceeeens 146 |............ 146 |............ 721 | 721 | (S I 6 | 545 | 545 [ (S I (S I [V [V S 3
11. 2022 94 94 1,3% 1,3% 0 0 733 733 29 29 0 0 14
12.  Totals 2,474 2,474 3,908 3,908 370 370 2,656 2,656 2 2 0 0 35
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule P - Part 1R - Section 2 - Products Liability - Claims-Made

NONE

Schedule P - Part 1S - Financial Guaranty/Mortgage Guaranty
NONE

Schedule P - Part 1T - Warranty
NONE
Schedule P - Part 2A - Homeowners/Farmowners

NONE

Schedule P - Part 2B - Private Passenger Auto Liability/Medical
NONE

Schedule P - Part 2C - Commercial Auto/Truck Liability/Medical
NONE

Schedule P - Part 2D - Workers' Compensation (Excluding Excess Workers' Compensation)
NONE
Schedule P - Part 2E - Commercial Multiple Peril
NONE
Schedule P - Part 2F - Section 1 - Medical Professional Liability - Occurrence
NONE
Schedule P - Part 2F - Section 2 - Medical Professional Liability - Claims-Made
NONE
Schedule P - Part 2G - Special Liability (Ocean Marine, Aircraft (all perils), Boiler and Machinery)

NONE

Schedule P - Part 2H - Section 1 - Other Liability - Occurrence
NONE

Schedule P - Part 2H - Section 2- Other Liability - Claims-Made
NONE

Schedule P - Part 21 - Special Property

NONE

54, 55, 56, 57, 58, 59



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule P - Part 2J - Auto Physical Damage

NONE
Schedule P - Part 2K - Fidelity/Surety
NONE
Schedule P - Part 2L - Other (Including Credit, Accident and Health)
NONE
Schedule P - Part 2M - International
NONE
Schedule P - Part 2N - Reinsurance - Nonproportional Assumed Property
NONE
Schedule P - Part 20 - Reinsurance - Nonproportional Assumed Liability
NONE
Schedule P - Part 2P - Reinsurance - Nonproportional Assumed Financial Lines
NONE
Schedule P - Part 2R - Section 1 - Products Liability - Occurrence
NONE
Schedule P - Part 2R - Section 2 - Products Liability - Claims-Made
NONE
Schedule P - Part 2S - Financial Guaranty/Mortgage Guaranty
NONE
Schedule P - Part 2T - Warranty
NONE

59, 60, 61



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 3A - HOMEOWNERS/FARMOWNERS

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
(3000 OMITTED) Number of | Number of
Years in 1 2 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Payment Payment
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
SCHEDULE P - PART 3D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS’ COMPENSATION)
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 3F - SECTION 1 - MEDICAL PROFESSIONAL LIABILITY - OCCURRENCE

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
(3000 OMITTED) Number of | Number of

Years in 1 2 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Payment Payment

1.

2.

3.

4.

5.

6.

7.

8.

9.

- A
- O

- o
- o

© ©® NGO RN

SCHEDULE P - PART 3G - SPECIAL LIABILITY (OCEAN MARINE, AIRCRAFT (ALL PERILS),

BOILER AND MACHINERY)

© ©® NGO RN

- o
- o

© © N DO RN =

- A
- O

© ® NGO RN

- o
- o
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE P - PART 3l - SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND MARINE,
EARTHQUAKE, BURGLARY, AND THEFT)

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
($000 OMITTED) Number of | Number of
Years in 1 2 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2013 2014 Payment Payment
1. Prior.....{..... XXX fovins XXXovoe foeeenen XKX . (L OO Y- OB |- N R | oo e XXXowoi o XXX......
2. 2021.... ...... D9, CUU U XXX e oo XX e e XXX e XXX e XXX e XXX [ XXX oo XK XXX......
3. 2022 XXX XXX XXX XXX
SCHEDULE P - PART 3J - AUTO PHYSICAL DAMAGE
1. Prior....J...... D9, CUU U D,9, %, CU RV XXX e | XXX [ XXX [ D9, CU RO XXX e | 000....... e (U P (VN (VN 0
2. 2021... ...... D9, CU RO D,9, 9, CUU RO XXX e | XXX [ XXX [ D,9, %, CU RV XXX e | D, NPT RO (U P (VN 921 | 217
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 0 638 195
1. Prior....{...... D, 9,0, G R XXX feereeee XXX A KK - - VB | - R || e XXX XXX......
2. 2021.... ...... D9, U RO XXX e [ XXX (RO . AKX ... [ NEROONEEREE .. B B XXX Lo XKK XXX......
3. 2022 XXX XXX XXX
SCHEDULE P - PART 3L - OTHER (INCLUDING CREDIT, ACCIDENT AND HEALTH)
1. Prior....{...... D, 9,0, G R XXX feorene XXX (O S AKX .. | ORI ... 000...... [l XXX XXX......
2. 2021.... ...... D9, U RO OGN W, V¥ R GO ¢ M ¥ W S DRI SIIIN RED,0,0, SN NI XXX......
3. 2022 XXX XXX XXX
SCHEDULE P - PART 3M - INTERNATIONAL
1. Prior.....]...... 000....... [ fe e e D, %, G R XXX......
2. 2013 e e fe e e D, ¢, G R XXX......
3. 2014...[..... D0, %, GOV FURUUY RN (SUROURURRRRPRI RSERERORRTRRI RUIUUIPUURIUY WIS ISURUSRRSRRRURITN KOOSR RUUSITRRSTRI D, %, G R XXX......
4. 2015.... ...... D9, ¢, G R XXX e v fo e e e D, ¢, U R XXX......
5. 2016.....|...... D9, CU RO XXX......
6. 2017...[..... D9, CU U XXX......
7. 2018....[..... D9, CU RO XXX......
8. 2019....[..... D9, CU RO XXX......
9. 2020......|....... D9, CU U XXX......
10.  2021......[|...... D9, CU RO XXX......
11. 2022 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule P - Part 3N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 30 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 3P - Reinsurance - Nonproportional Assumed Financial Lines

NONE

65



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 3R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
($000 OMITTED) Number of | Number of
Years in 1 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Payment Payment
1. Prior.....|..... 000.......[oeeececirriene 0 foeeienns 0 oo 0 o (VN 0 foeeienns 0 oo 0 oo [V IO (VN S 58 | 0
2. 2013 0
3. 2014....|..... XXX......
4. 2015.... ...... XXX......
5. 2016....|...... D %, %, S N D %, %, S N XXX | 0 o 0 oo 0 foeeienns 0 oo 0 oo 0 e (VN S 42 | 146
6. 2017.... | D %, %, S N D %, %, S N D %, &, SR D 0.0 N EO 0 oo 0 foeeienns 0 oo 0 oo (VN O (VN S 39 | 100
7. 2018...|..... D, 0., G R D, 0., G R D, 0,0, GO XXX v v D.9,9 CTNTN R, 0 foeeienns 0 oo (V1N SO (V1) P (VN 33 e 94
8. 2019...|.... D %, %, S N D %, &, SR N XXX fevn XXX o XXX [reene D%, SO O (L 0 oo [V I (VN S 38 | 84
9. 2020......|...... D %, %, S N D %, &, SR N XXX fevn XXX o XXX.ovvefoo XXXKeovee v XXX | 0 [ [V I (VN S 20 | 26
10.  2021.....[|..... D, 0., G U D,9, %, G U D, 0,0, GO D,0,, T DA0, . CTT D, 0, %, G R D,0, 0, GO D.9,9, CTN FUR, [V I (VN 16 [ 30
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 0 6 12
SCHEDULE P - PART 3R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
1. Prior....J...... 000....... [ [ L e
2. 2013 e e f e
3. 2014...[..... D, ¢, GOV RS USRI [SUROURURERRPER ROSURUSTRIPRRI RO USRI SURRSRSRRRURITN ROURSURERITUR! RSOSSN PRSI R
4. 2015....|..... D9, CU RO XXX......
5. 2016.....|...... D9, CU U XXX......
6. 2017...[..... D9, CU RO XXX......
7. 2018....[..... D9, CU RO XXX......
8. 2019....[..... D9, CUU U XXX......
9. 2020......|....... D9, CU RO XXX......
10.  2021.....[|...... D9, CU RO XXX......
11. 2022 XXX XXX
SCHEDULE P - PART 3S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior....{...... D, 9,0, G R XXX......
2. 2021.... ...... XXX foreen XXX
3. 2022 XXX
SCHEDULE P - PART 3T - WARRANTY
1. Prior.....|...... XXX i oveeee XX s o XXX (XK. .. M. OO ... B D .. (..o o
2. 2021.....f|...... XXX e Jroeaee XXX s e XXX (R . XX ... [ DEROOREENGE . B ... Dy .. [
3. 2022 XXX XXX

66



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule P - Part 4A - Homeowners/Farmowners

NONE
Schedule P - Part 4B - Private Passenger Auto Liability/Medical
NONE
Schedule P - Part 4C - Commercial Auto/Truck Liability/Medical
NONE
Schedule P - Part 4D - Workers' Compensation (Excluding Excess Workers' Compensation)
NONE
Schedule P - Part 4E - Commercial Multiple Peril
NONE
Schedule P - Part 4F - Section 1 - Medical Professional Liability - Occurrence
NONE
Schedule P - Part 4F - Section 2 - Medical Professional Liability - Claims-Made
NONE
Schedule P - Part 4G - Special Liability
NONE
Schedule P - Part 4H - Section 1 - Other Liability - Occurrence
NONE
Schedule P - Part 4H - Section 2 - Other Liability - Claims-Made
NONE
Schedule P - Part 41 - Special Property
NONE
Schedule P - Part 4J - Auto Physical Damage
NONE
Schedule P - Part 4K - Fidelity/Surety
NONE
Schedule P - Part 4L - Other (Including Credit, Accident and Health)
NONE

67, 68, 69



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule P - Part 4M - International

NONE

Schedule P - Part 4N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 40 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 4P - Reinsurance - Nonproportional Assumed Financial Lines

NONE

Schedule P - Part 4R - Section 1 - Products Liability - Occurrence

NONE

Schedule P - Part 4R - Section 2 - Products Liability - Claims-Made

NONE

Schedule P - Part 4S - Financial Guaranty/Mortgage Guaranty

NONE

Schedule P - Part 4T - Warranty

NONE

69, 70, 71



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 5A - HOMEOWNERS/FARMOWNERS

SECTION 1
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... Jo 1,755 | 138 | 45 [ K72 S 7 [ [ P (3 (30 T/ 0
2. 2013...fin, 4,038 |............ 4,645 |.............. 4713 | 4,733 | 4,740 |............. 4,743 |.............. 4,746 |............. 4,746 |............. 4,746 |............. 4,746
3. 2014....|....... D, 0. % S R 4,073 |............. 4,571 | 4,621 |..c......... 4,635 |............. 4,649 |............. 4,651 |..coco.... 4,651 |..cocoe. 4,651 |....c..... 4,652
4. 2015.... e )., CUN RUN D.0.0 NN RURRN 5,559 | 6,146 |.............. 6,201 |...cocoee. 6,222 |.............. 6,231 |............. 6,238 |............. 6,238 |............. 6,238
5. 2016......[........ )., CUN RUN )., CUN RUR D.0.0 NN RURRN 3,518 [ 4,066 |............. 4,104 |.............. 4,133 | 4,145 |............. 4,150 ..o 4,157
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN )., NN RURRN 4,571 | 5,290 |..coueee. 5,348 |............. 5,357 | 5,363 [ 5,370
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, 0. % S R 5,769 |............. 6,429 |.............. 6,497 |............. 6,518 |.............. 6,532
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, 0. % S R 4,185 |.............. 4,893 |............. 4,933 |............. 4,959
9. 2020......[counun D¢, U R D, ¢, G R ), 0.0, CUN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUN D, 0% S R 4,858 |............ 5,733 | 5,798
10.  2021......|.coeee D¢, U R D, ¢, G I )., CRN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUR ), 0.0, CUNN RUN )., NN RURRN 3,967 | 4,794
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 4,534
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo 159 | 78 [ 49 | K1 IS | VA [ P (G I (G2 YA P 9
2. 2013..foii, 398 [ 83 [ K72 S | L (I KT P2 P L P Tl 0
3. 2014.... .. D, & G TR K I T T8 [ B4 (o 21 [ P2 P (V1 R (11 R (1 R 0
4. 2015.... e ),9, 0, RN RURI D, & ST TR 340 | Y72 S 51 [ 23 [ 12 | L/ KT 4
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, 0, ORI R 364 | 75 [ (G10 I A 29 | 13 [ (7 2
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D,9, 0, ORI R 330 [ (X 2 A 26 [ | VA (7 2
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, & ST TR 415 | 88 [ 37 | 18 e 13
8. 2019.....|.ces D, %, CHTI R D,9, 0, TN RURI D,9, 0, RN RURI D.9, 0, GO RURI D.9, 0, GO RURI D, & G TR 400 | 59 | KT 24
9. 2020......[.cconun D, %, G R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D, & G TR 381 | (K 2 A 28
10.  2021.....| .o D, %, CTR R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, ORI VR D.9, 0, TN ORI D,9, 0, ORI R 74 o 64
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 716
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... Jo 1,518 | 119 | K74 31 [ 13 [ (3 10 | YA YA 4
2. 2013..fn, 5,838 [ 6,361 |............. 6,410 |.............. 6,428 |............. 6,433 |............. 6,435 |............ 6,438 |............. 6,439 |........... 6,439 |........... 6,439
3. 2014....|........ D, 0. % S R 5,828 [ 6,267 |............. 6,308 |............. 6,320 |..cc........ 6,323 | 6,325 | 6,326 |............. 6,326 |............. 6,328
4. 2015.... e ).0.0, CUN RUN )., NN RURRN 7,501 | 8,055 |............. 8,122 | 8,135 [ 8,139 ... 8,141 | 8,142 |.............. 8,144
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR )., NN RURRN 5,332 [ 5,819 |, 5,866 |............. 5,882 |..coune. 5,887 | 5,888 |..cco.... 5,893
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D.0.0 NN RURRN 6,789 |............. 7472 | 7,521 | 7,530 oo 7,535 | 7,539
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, 0.0 S R 8,340 |............. 8,917 | 8,969 |............. 8,983 |............. 8,995
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, 0. % S R 6,278 |.............. 6,907 |............. 6,941 |.............. 6,970
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0% S R 7,131 | 7,978 | 8,033
10.  2021......|.ccnee D, ¢, G R D, ¢, TR )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR )., CUNN RUR ), 0.0, CUN RUN D.0.0 NN RURRN 6,075 |.ocoo.... 6,870
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 6,964
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE P - PART 5B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL
SECTION 1

CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END

Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... fo 284 | 80 [ K72 12 | L/ T P28 P2 (V1 L B P 2
2. 2013, 353 [ 483 | 504 | 516 | 523 | 524 ..o 527 oo 527 oo 528 | 528
3. 2014.....|........ D, % ST IR 220 | 268 | 284 | 287 | 290 | 291 | 292 | 292 | 293
4. 2015.... e )., CUN RUN XXX e Jooeeeeeeeees 165 [ 235 | 247 e 251 | 253 | 256 | 258 | 258
5. 2016......[........ )., CUN RUN )., CUN RUR D,9.0, NN RURTRTRR 140 oo 204 | 216 | 224 ..o 225 | 225 | 225
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN D, 0. O ORI 72 O 145 | 154 | 156 o 156 o 158
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, 0.0 G SR TT | M7 | 120 [ 121 [ 121
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, 0. © S R (372 84 [ 90 [ 92
9. 2020......[counun D¢, U R D, ¢, G R ), 0.0, CUN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUN D, © ST R 28 [ 45 [ 47
10.  2021......|.coeee D¢, U R D, ¢, G I )., CRN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUR ), 0.0, CUNN RUN D, 0.0 ST ORRR K I A 50
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 28
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo T3 | 51 [ KT L L [ P [ P KT L/ KT8 2
2. 2013..foii, 149 | KT P72 13 [ L/ KT Tl L P (1 R 0
3. 2014.... .. D, & ST RN 69 | P A 8 | LS P P2 P P2 P L P (1 R 0
4. 2015.... e ),9, 0, RN RURI D, & ST RN 86 [ 18 o 10 | (7 L (11 R (1 R 0
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, ¢, GO RN 83 [ 20 [ 8 | Tl (11 R (1 R 0
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D, 9,0, R R 56 [ 10 | P2 P P2 P P2 P 3
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, & U RN K A KT P2 P Tl 1
8. 2019.....|.ces D, %, CHTI R D,9, 0, TN RURI D,9, 0, RN RURI D.9, 0, GO RURI D.9, 0, GO RURI D, & ST RN 29 | LT P2 P 0
9. 2020......[.cconun D, %, G R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D, %, T RN 14 P2 P 1
10.  2021.....| .o D, %, CTR R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, ORI VR D.9, 0, TN ORI D, % ST RN L 1
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 11
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... fo 145 | 35 [ P N [ P Tl P28 P2 Tl (V1 1
2. 2013 |, 650 | T34 o T48 | 753 [ 755 oo 755 oo 757 fooeeeiie 757 fooeeeeiie 757 fooeeeiie 757
3. 2014.....|........ D, 0. % S IR 407 | 435 | 442 | 43 | 43 | 44 ... 44 ... 444 ... 445
4. 2015.... e ).0.0, CUN RUN D.0.0, NN RURRTR 361 | 395 | 402 | 402 | 402 | 403 | 405 | 405
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR D.0.0, NN RURRTRR 280 | 308 | 314 | 316 | 316 | 316 | 316
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D,0.0, NN ORI 192 | 228 | 231 | 234 | 234 | 237
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, © S R 152 [ 173 | 176 | 176 | 176
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, % S R 109 i 121 [ 123 | 123
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, © ST R 65 [ TT | 78
10.  2021......|.ccnee D, ¢, G R D, ¢, TR )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR )., CUNN RUR ), 0.0, CUN RUN D, 0.0 G SR (5K 1 A 68
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 42
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE P - PART 5C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL
SECTION 1

CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END

Years in Which 1 2 3 5 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... fo 862 | 197 | L B P 50 [ 19 | 10 | T/ KT P28 9
2. 2013...fin, 1,499 |............. 2,101 | 2,229 ..o 2,297 | 2,326 | 2,335 [ 2,340 | 2,340 | 2,340 | 2,341
3. 2014....|....... D, 0. % S R 1,375 [ 1,841 | 1,945 |............. 1,992 ... 2,014 |............. 2,027 | 2,036 |............. 2,038 |............. 2,039
4. 2015.... e )., CUN RUN D.0.0 NN RURRN 1,254 |.......... 1,649 |............. 1,717 | 1,772 | 1,782 | 1,787 | 1,789 ..o 1,792
5. 2016......[........ )., CUN RUN )., CUN RUR D,9.0, NN RURTRTRR 979 | 1,369 | 1,462 |.............. 1,510 | 1,528 ..o 1,534 | 1,542
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN D,0.0, NN RURRTRTR 824 |............. 1,099 |............. 1,157 | 1,192 | 1,209 |..cooeee 1,214
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, % S R 687 | 991 | 1,047 ..o 1,076 |.............. 1,099
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, % S R 569 | 799 | 860 |......cveveee 896
9. 2020......[counun D¢, U R D, ¢, G R ), 0.0, CUN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUN D, 0% S R 279 | 386 | 435
10.  2021......|.coeee D¢, U R D, ¢, G I )., CRN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUR ), 0.0, CUNN RUN D.0.0, NN ORI 249 | 399
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 220
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 5 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo 340 | 192 | 98 | B4 (o P72 13 [ L I [ [ 5
2. 2013..foii, 599 [ 214 | 114 | 50 [ | VA 8 | Tl (11 R Tl 1
3. 2014.... .. D, & G TR 535 | 163 | 90 | B4 (o 25 [ 10 | L/ P2 P 0
4. 2015.... e ),9, 0, RN RURI D,9, 0, ORI R 463 | 134 | [T O 19 [ 10 | LT LT 6
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, 0, ORI R 452 | 154 | 85 [ 37 | 7 [ L I 5
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D,9, 0, ORI R 340 | 110 [ 58 [ 26 [ 12 | 7
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, & ST TR 1 VA 107 | 54 [ K I A 8
8. 2019.....|.ces D, %, CHTI R D,9, 0, TN RURI D,9, 0, RN RURI D.9, 0, GO RURI D.9, 0, GO RURI D, & G TR 260 | 97 | LS YA A 27
9. 2020......[.cconun D, %, G R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D, & G TR 131 | (610 AR 27
10.  2021.....| .o D, %, CTR R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, ORI VR D.9, 0, TN ORI D,9, 0, ORI R 133 | 44
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 110
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 5 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... fo 571 | 97 [ 2 | I [ /N 10 | YA P28 7
2. 2013..fn, 2,754 |.............. 3,239 | 3,315 [ 3,343 | 3,348 |............. 3,349 |............. 3,349 |............. 3,349 |............. 3,350 [ 3,351
3. 2014....|........ D, 0. % S R 2,618 |..c.c..... 2,974 ... 3,030 [ 3,046 |............. 3,056 |............. 3,064 ... 3,070 oo 3,070 oo 3,070
4. 2015.... e ).0.0, CUN RUN )., NN RURRN 2,29% |............. 2,555 | 2,590 ..o 2,607 | 2,613 [ 2,616 |.............. 2,618 |....c...... 2,619
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR )., NN RURRN 1,900 |....ocoo... 2,169 ..o 2,216 |...coceee. 2,230 [ 2,235 | 2,236 | 2,239
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D.0.0 NN RURRN 1,59 ... 1,823 |............. 1,858 | 1,878 |........... 1,889 |..ccoe. 1,890
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, 0.0 S R 1,362 ..o 1,630 |ooooeeeee. 1,661 |.o.coee. 1,678 |........... 1,689
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, 0. % S R 1,109 | 1,292 ..o 1,331 [ 1,344
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0% S R 561 v 645 | 673
10.  2021......|.ccnee D, ¢, G R D, ¢, TR )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR )., CUNN RUR ), 0.0, CUN RUN D.0.0, NN RURRTRR 506 | 636
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 404
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE P - PART 5D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS’ COMPENSATION)

SECTION 1
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior...Jo 1,023 | 440 ..o 213 | 139 | 88 [ B3 [ A3 [ 29 [ 21 [ 21
2. 2013...fn, 1,017 | 1,617 | 1,775 | 1,848 |.............. 1,879 | 1,890 |..cocoeee. 1,897 | 1,914 |........... 1,917 | 1,921
3. 2014....|........ D, 0% S R 1,016 |.............. 1,59 |............. 1,764 |.............. 1,818 | 1,859 | 1,883 |........... 1,897 | 1,905 | 1,916
4. 2015.... e ).0.0, CUN RUN )., NN RURRN 1,010 |............ 1,682 |.............. 1,850 | 1,928 |............. 1,968 |............. 1,989 |............. 1,997 | 2,006
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR )., NN RURRN 1,548 |.............. 2,400 |.............. 2,581 | 2,653 [ 2,705 |............. 2,733 | 2,742
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D.0.0 NN RURRN 1,619 | 2,600 |.............. 2,817 | 2,897 | 2,969 |............. 3,000
7. 2018......|eceeen D, ¢, G R )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, 0.0 S R 1,802 | 2,935 [ 3,182 | 3,283 | 3,342
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CUN RUN )., CUNN RUR ), 0.0, CRN RUR D, 0. % S R 1,546 |.............. 2,529 ..o 2,768 |............ 2,908
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUN )., CUN RUN )., CUN RUN )., CUN RUN D, 0% S R 1,057 | 1,786 |...cooe.... 1,968
10.  2021......|.cceee D, %, G D, ¢, TR ), 0.0, CRN RUN ), 0.0, CRN RUN )., CUN RUN )., CUN RUN XXX v Joereiene )., NN RURRN 1,047 oo 2,049
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,157
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo 898 ..o LS Y{V 424 ..o 327 [ 273 [ 248 | 231 | 214 | 195 | 177
2. 2013, 840 | 269 .o 138 | 83 [ 48 [ A1 [ 34 [ 21 [ 19 [ 16
3. 2014.... .. D, & G TR 814 | 270 oo 134 | 1728 64 [ 42 [ 33 | 23 [ 16
4. 2015.... e D,9, 0, RN RURI D, & G TR (<1 VA 304 | | VA T 98 | (G A 46 [ B4 | 38
5. 2016......[.c.... D,9, 0, RN RURI D,9, 0, RN RURI D,9, 0, RN TR 1,007 |ooviiinne 300 | 160 [ovviinnee 105 [ 59 | A3 [ 33
6. 2017.....|.ccen D.9, 0, RN RURI D,9, 0, TN RURI D,9, 0, RN RURI D,9, 0, RN TR 1,150 | 349 i 164 | L /A (G A 45
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, .0 S RN 1,210 | 421 | 230 | 145 | 96
8. 2019.....|.ces D, %, CTR R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, GO RURI D, % ST RN 1,165 | 424 ..o 239 [ 146
9. 2020......[.cconun D, %, CTR R D, %, CTR R ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, GO RURI D.9, 0, RN RURI D, & G IR 944 .o 336 [ 213
10. 2021.....[ .o D, %, CTR R D, %, CHTR R ),9, 0, RN RURI ).9, 0, RN RURI D.9, 0, GO RURI D.9, 0, RN RURI D.9, 0, TN ORI D,9, 0, ORI TR 1,153 | 359
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,148
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... fo 601 e 175 | 96 [ 61 [ 45 [ K!- N KT 16 | (<1 5
2. 2013...fin, 3,418 | 3,830 [ 3,893 [ 3,917 | 3,924 |............. 3,928 |............. 3,931 [ 3,935 [ 3,939 [ 3,940
3. 2014....|........ D, 0% S R 3,355 [ 3,728 |.............. 3,781 | 3,799 | 3,816 |..c.......... 3,820 | 3,825 | 3,825 | 3,830
4. 2015.... e )., CUN RUN D.0.0 NN RURRN 3,582 | 3,961 | 4,037 |............. 4,083 |............. 4,095 |............. 4,108 |............. 4,109 |.....co...... 4,113
5. 2016......[........ )., CUN RUN )., CUN RUN D.0.0 NN RURRN 3,410 oo 3,892 | 3,973 | 4,011 | 4,025 |............. 4,040 |............. 4,043
6. 2017......|ceeens )., CUN RUN )., CUN RUN )., CRN RUR )., GRS RURRN 3,734 | 4,255 |.............. 4,324 |............. 4,363 |............. 4,384 |............. 4,400
7. 2018......|eceeens D, ¢, G )., CUN RUN ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0.0 S R 4,260 |............. 4,873 | 4,979 | 5011 |, 5,027
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0. % S R 3,739 | 4,391 | 4,481 |.............. 4,542
9. 2020......[.ccunnn D¢, U R D, ¢, U ), 0.0, CUN RUR )., CUN RUN ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0% S R 2,711 | 3,155 [ 3,249
10.  2021......|.cceee D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CUN RUN D,0.0 NN RURRN 3,008 |............. 3,604
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 3,188
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 5E - COMMERCIAL MULTIPLE PERIL

SECTION 1
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... Jo 2,176 [ 653 | 361 | 206 | 123 | 54 [ 7 24 | KT 15
2. 2013...fin, 3,028 | 4,259 |.............. 4,576 |............. 4779 | 4,883 |............. 4,939 |............. 4,983 |............. 4,969 |............. 4,971 | 4,978
3. 2014....|....... D, 0. % S R 3,191 [ 4,346 |............. 4,661 |............. 4,881 |............ 5,008 |............. 5,025 |............. 5,040 |............. 5,045 |............. 5,056
4. 2015.... e )., CUN RUN D.0.0 NN RURRN 2,944 |............. 4,170 | 4,485 |.............. 4,707 | 4,817 | 4,855 |............. 4,871 | 4,892
5. 2016......[........ )., CUN RUN )., CUN RUR D.0.0 NN RURRN 2,714 | 3,870 [ 4,188 |............. 4,380 |............. 4,484 |.............. 4,532 | 4,574
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN )., NN RURRN 2,862 |...cocooe.. 4,101 | 4,425 |.............. 4,598 |......... 4,686 |............. 4,738
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, 0. % S R 2,886 |............. 3,967 | 4,247 |.............. 4,428 |............. 4,507
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, 0. % S R 2,472 | 3,493 |............. 3,772 | 3,948
9. 2020......[counun D¢, U R D, ¢, G R ), 0.0, CUN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUN D, 0% S R 2,178 | 3,056 |............. 3,233
10.  2021......|.coeee D¢, U R D, ¢, G I )., CRN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUR ), 0.0, CUNN RUN )., NN RURRN 2,437 | 3,469
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,930
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior.... fo 1,598 | 967 oo 615 | 367 [ 240 | 212 | 190 | 254 | 193 [ 113
2. 2013..fiin, 1,787 [ 679 oo A7 | 281 116 [ Y2 S 24 [ 21 [ P72 17
3. 2014.... .. D% ST RN 1,813 | L 489 | 251 | 83 [ (672 IS 39 | KT 14
4. 2015.... e ),9, 0, RN RURI D,9, 0, RN TR 1,79 | 837 [ 535 | 261 | 110 [ [T PO 56 [ 37
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, 0, RN TR 1,886 | 804 | 503 | 300 | 158 oo 104 | 72
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D,9, 0, RN TR 1,852 | 824 | 484 | 291 [ 176 | 104
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D% ST RN 1,770 [ T45 | 460 | 286 | 183
8. 2019.....|.ces D, %, CHTI R D,9, 0, TN RURI D,9, 0, RN RURI D.9, 0, GO RURI D.9, 0, GO RURI D, .0 S RN 1,581 | 674 | M9 e 245
9. 2020......[.cconun D, %, G R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D, .0 ST R 1,125 | 488 | 316
10.  2021.....| .o D, %, CTR R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, ORI VR D.9, 0, TN ORI D,9, 0, ORI TR 1,261 | 572
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,321
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... Jo 2,382 [ 649 | 365 | LY 425 | 458 | [ 72 290 | 326 | 534
2. 2013..fn, 8,005 |............. 9,477 | 9,820 |....c........ 9,962 |............. 10,024 |............ 10,052 |............. 10,068 |............ 10,081 |...c........ 10,087 |...c........ 10,090
3. 2014....|........ D, 0. % S R 7,804 ... 9,150 |.oveeennnee 9,520 |...co..... 9,661 |.............. 9,714 ... 9,744 |............. 9,758 | 9,769 |............. 9,776
4. 2015.... e ).0.0, CUN RUN )., NN RURRN 7,329 | 8,793 | 9,140 |.............. 9,278 | 9,330 [ 9,355 | 9,369 |............ 9,381
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR )., NN RURRN 7,302 | 8,637 | 8,989 |............. 9,135 [ 9,190 |..coveeeee 9,215 | 9,246
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D.0.0 NN RURRN 7,731 | 9,220 |.....c........ 9,563 |............. 9,682 |............. 9,743 |.............. 9,772
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, 0.0 S R 7,418 |............. 8,782 |..co........ 9,062 |............. 9,208 |.............. 9,250
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, 0. % S R 6,263 |............. 7,428 (... 7,741 | 7,893
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0% S R 7,138 | 8,142 |.............. 8,395
10.  2021......|.ccnee D, ¢, G R D, ¢, TR )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR )., CUNN RUR ), 0.0, CUN RUN D.0.0 NN RURRN 5,373 | 6,581
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 4,664
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 1A

NONE

Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 2A
NONE

Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 3A
NONE

Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 1B
NONE

Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 2B
NONE

Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 3B
NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE P - PART 5H - OTHER LIABILITY - OCCURRENCE

SECTION 1A
Years in CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... fo 116 [ 49 [ 31 [ 19 | (<1 L/ KT (V1 KT 0
2. 2013, M3 | 211 | 291 | 336 [ 353 [ 361 | 365 | 365 | 365 | 365
3. 2014.....|........ D, % ST IR 120 [ 226 | 287 | 310 oo K72 334 [ 340 | 342 | 354
4. 2015.... e )., CUN RUN XXX e Jooeeeeeeeees M3 | 227 oo 280 | 307 [ 324 | 328 | 330 [ 332
5. 2016......[........ )., CUN RUN )., CUN RUR D,9.0, NN RURTRTRR 147 | 308 | 375 [ 399 | 424 ... 425 | 430
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN D, 0. O ORI 96 [ 191 [ 238 | 266 | 294 | 298
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, © ST R 94 [ 184 | P T 258 | 264
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, 0. © S R 50 [ 112 [ 142 | 171
9. 2020......[counun D¢, U R D, ¢, G R ), 0.0, CUN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUN D, 0.0 G R KT 51 [ 71
10.  2021......|.coeee D¢, U R D, ¢, G I )., CRN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUR ), 0.0, CUNN RUN D, 0. © ST R 19 | 42
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 16
SECTION 2A
Years in NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo 121 [ 84 [ 49 | P I | VA [ KT YA P [ 13
2. 2013..foii, 330 [ 165 [ 105 [ LY A 29 | [ P2 P L P Tl 7
3. 2014.... .. D, & G TR 239 [ 123 | 141 I 46 [ 28 [ 16 | 7 [ 15 | 1
4. 2015.... e ),9, 0, RN RURI D,9, 0, ORI R 234 | 135 | 96 | 49 |, 21 [ LT LS P 3
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, 0, ORI R 345 | 160 [ooviiiiine 81 [ Y2 S 72 20 [ 5
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D,9, 0, ORI R 246 | 129 | 83 [ 10 A 16 o 11
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, & ST TR 297 | 107 | 65 [ 33 | 23
8. 2019.....|.ces D, %, CHTI R D,9, 0, TN RURI D,9, 0, RN RURI D.9, 0, GO RURI D.9, 0, GO RURI D, & G TR 196 | 94 | 64 [ 35
9. 2020......[.cconun D, %, G R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D, %, T RN 98 | Y2 S 29
10.  2021.....| .o D, %, CTR R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, ORI VR D.9, 0, TN ORI D, % ST RN 90 | 55
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 81
SECTION 3A
Years in CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... fo 142 | 61 [ 21 [ LI 12 | (3 [ P [ 12 | 5
2. 2013 |, 943 | 1,196 |oooeenee. 1,277 | 1,300 |.ocoeeeeee 1,309 | 1,312 | 1,312 | 1,312 | 1,312 | 1,318
3. 2014.....|........ D, 0. % S IR 723 | 876 | 960 |....cocveree 990 | 994 | 999 | 1,008 |.............. 1,008 |.............. 1,008
4. 2015.... e ).0.0, CUN RUN D.0.0, NN RURRTR 648 | 847 | 91 o 925 | 930 | 932 | [ X I O 934
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR D.0.0, NN RURRTRR 822 | 1,016 |.............. 1,070 |.............. 1,092 |.............. 1,099 |.............. 1,102 | 1,102
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D,0.0, NN ORI 653 | 811 | 866 |......ccvnee 896 |..coveverne 906 | 907
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, © S R 523 | 640 |...coovevee 683 | 694 | 698
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, % S R 395 | 498 | 536 | 548
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0% S R 234 | 286 | 310
10.  2021......|.ccnee D, ¢, G R D, ¢, TR )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR )., CUNN RUR ), 0.0, CUN RUN D.0.0, NN RURRTRR 199 | 261
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 173

79




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE P - PART 5H - OTHER LIABILITY - CLAIMS-MADE

SECTION 1B
Years in CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo (V1 (V1 (V1 (11 (11 (V1 (V1 (V1 (V1 0
2. 2013 | (V1 L I P L I P Tl Tl L I P L B P Tl L B P 1
3. 2014.....|........ D, 0.0 ST IR KT KT KT KT KT KT KT KT 3
4. 2015.... e )., CUN RUN D, 0.0 ST IR L/ YA PO 10 o LI LI L I LI 11
5. 2016......[........ )., CUN RUN )., CUN RUR XXX e oo (11 Tl P28 P2 P28 P28 2
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN D, 0.0, NN ORI P28 L/ T/ T/ L/ T 4
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, 0.0 SN IR L I P L B P P28 P28 2
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, 0.0 SN IR (V1 Tl L B P 2
9. 2020......[counun D¢, U R D, ¢, G R ), 0.0, CUN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUN D, 0.0 ST IR Tl P28 5
10.  2021......|.coeee D¢, U R D, ¢, G I )., CRN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUR ), 0.0, CUNN RUN D, 0.0 ST IR (V1 0
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 0
SECTION 2B
Years in NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo (11 R (1 R (11 R (11 R (11 R (V1 T (1 R (11 R (1 R 0
2. 2013 | P2 P (1 R (11 R (11 R (11 R (V1 T (1 R (11 R (1 R 0
3. 2014.... .. D, % ST IR P2 P (11 R (11 R (11 R (V1 T (V1 R (11 R (1 R 0
4. 2015.... e ),9, 0, RN RURI D, 0.0, ST IR (7 LS P P2 P L I P Tl L P Tl 1
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, 0, RN FTR KT8 P2 P (V1 T Tl L P Tl 1
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D,9, 0, R R [ P L I P Tl L P Tl 0
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, 0.0 ST IR L T P2 P L P Tl 1
8. 2019.....|.ces D, %, CHTI R D,9, 0, TN RURI D,9, 0, RN RURI D.9, 0, GO RURI D.9, 0, GO RURI D, % ST IR LS P KT P2 P 0
9. 2020......[.cconun D, %, G R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D, 0.0, ST IR [ (7 4
10.  2021.....| .o D, %, CTR R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, ORI VR D.9, 0, TN ORI D, 0.0, ST IR L/ 3
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 11
SECTION 3B
Years in CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo (V1 (V1 (V1 (11 (11 (V1 (V1 (V1 (V1 0
2. 2013 | P2 L/ L/ L/ T L/ T L/ T/ T/ T/ 4
3. 2014.....|........ D, 0.0 ST IR YA 8 | 8 | 8 | 8 | 8 | 8 | 8 | 8
4. 2015.... e ).0.0, CUN RUN D, 0.0, N U L L 18 | 19 | 19 | 19 | 19 | 19 | 19
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR D, 0.0 N U 10 o LI LI 12 | 12 o 12 | 12
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D, 0.0 O VRN 13 [ 13 [ L L L L L 14
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, 0.0 ST IR YA 8 | 10 o 10 o 10
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, 0.0 ST IR YA 8 | (<1 9
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, © ST R 15 o 15 o 16
10.  2021......|.ccnee D, ¢, G R D, ¢, TR )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR )., CUNN RUR ), 0.0, CUN RUN D, 0.0 ST IR 9 | 10
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 15
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 5R - PRODUCTS LIABILITY - OCCURRENCE

SECTION 1A
Years in CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo (<1 YA [ P YA [ KT KT 2 | 26 [ 0
2. 2013, 544 |............. 1,044 |............. 1,102 | 1,105 | 1,108 |oooeeeene 1,108 | 1,109 | 1,109 | 1,109 | 1,109
3. 2014.....|........ D, © S TR 12 fo 21 [ 24 o 24 i 26 [ 28 [ 29 [ 30 [ 30
4. 2015.... e )., CUN RUN D, © ST R L L 26 [ 30 [ 31 [ 31 [ K72 S T 33
5. 2016......[........ )., CUN RUN )., CUN RUR XXX e Jooeeeeeeeeeens L KT A 40 [ 40 [ Mo Mo 42
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN D, 0. O ORI 21 [ P O K72 S 34 [ K74 39
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, © ST R 12 o 24 o K[ IS 30 [ 33
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, 0. © S R 15 | T 38 [ 38
9. 2020......[counun D¢, U R D, ¢, G R ), 0.0, CUN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUN D, © ST R 12 | 7 [ 20
10.  2021......|.coeee D¢, U R D, ¢, G I )., CRN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUR ), 0.0, CUNN RUN D, 0.0 ST IR [ 16
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 6
SECTION 2A
Years in NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo 19 [ 19 [ 25 [ 16 o 21 [ 48 [ 54 [ 128 oo YA P 7
2. 2013..foii, 647 | LVCT (7 L/ L/ KT (1 R (11 R (1 R 0
3. 2014.... .. D0, & U RN | VA [ LS P (I L T KT KT8 KT8 0
4. 2015.... e ),9, 0, RN RURI D, & G RPN 23 [ L I R L/ (7 P2 P KT8 P2 P 0
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, 0, R F 48 [ 14 e 8 | LS P KT8 KT 1
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D, 9,0, R R 29 |, 15 o 12 | LT KT 1
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, & U RN 38 [ 8 | LT [ 0
8. 2019.....|.ces D, %, CHTI R D,9, 0, TN RURI D,9, 0, RN RURI D.9, 0, GO RURI D.9, 0, GO RURI D, % U RN K YA P LS P 4
9. 2020......[.cconun D, %, G R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D, %, T RN 14 YA P 5
10.  2021.....| .o D, %, CTR R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, ORI VR D.9, 0, TN ORI D, % ST RN 12 | 3
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 14
SECTION 3A
Years in CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... . fo, 28 [ 20 [ 20 [ <1 13 [ 45 [ 25 [ 88 [ [ P 2
2. 2013..fn, 3,629 |............. 3,925 | 3,958 |............. 3,962 |............. 3,965 |............. 3,966 |............. 3,966 |............. 3,966 |............. 3,966 |............. 3,966
3. 2014.....|........ D, © S TR (61 1 A 86 [ .o 88 [ (72 S 94 [ 95 [ 96 [ 97 [ 97
4. 2015.... e ).0.0, CUN RUN D, 0.0 G R LT R 101 [ 107 | 112 [ 112 [ M7 | 118 | 118
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR D.0.0, NN RURRTRR 152 [ 176 | 185 [ 185 [ 188 | 188 | 189
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D,0.0, NN ORI L B 132 | 138 | 140 oo 140 oo 140
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, 0.0 G R 97 [ 116 [ 125 [ 127 | 127
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, © S R 88 [ 118 | 124 | 126
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, © ST R Mo 48 oo 51
10.  2021......|.ccnee D, ¢, G R D, ¢, TR )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR )., CUNN RUR ), 0.0, CUN RUN D, 0.0 G SR K7 49
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 32
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule P - Part 5R - Products Liability - Claims-Made - Section 1B

NONE

Schedule P - Part 5R - Products Liability - Claims-Made - Section 2B

NONE

Schedule P - Part 5R - Products Liability - Claims-Made - Section 3B

NONE

Schedule P - Part 5T - Warranty - Section 1

NONE

Schedule P - Part 5T - Warranty - Section 2

NONE

Schedule P - Part 5T - Warranty - Section 3

NONE

82, 83



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 6C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL

SECTION 1
Years in Which CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) 42,182 39,297 36,468 31,538 28,861 27,326 22,894 20,135 18,356 17,469 XXX
SECTION 2
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12. Totals
13. Earned
Premiums
(Sch P-Pt. 1) 42,182 39,297 36,468 31,538 28,861 27,326 22,894 20,135 18,356 17,469 XXX
SCHEDULE P - PART 6D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS’ COMPENSATION)
SECTION 1
Years in Which CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12. Totals
13. Earned
Premiums
(Sch P-Pt. 1) 48,592 52,819 57,523 58,946 66,982 72,623 67,489 62,670 62,211 69,175 XXX
SECTION 2
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) 48,592 52,819 57,523 58,946 66,982 72,623 67,489 62,670 62,211 69,175 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE P - PART 6E - COMMERCIAL MULTIPLE PERIL
SECTION 1

Years in Which

CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED)

11

Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) 264,947 272,548 280,578 284,074 287,144 289,271 286,110 286,790 297,349 315, 161 XXX
SECTION 2
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned
1. Priof o 1 e (B2) e (23) e (D el O 0 O 0 0 [ 0
2. 265,370
3. 272,725
4. 279,865
5. 284,409
6. 286,823
7. 290,035
8. 284,670
9. 286,183 |..
10. 301,245
11. 311,993
12. Totals XXX
13. Earned
Premiums
(Sch P-Pt. 1) 264,947 272,548 280,578 284,074 287,144 289,271 286,110 286,790 297,349 315,161 XXX
SCHEDULE P - PART 6H - OTHER LIABILITY - OCCURRENCE
SECTION 1A
Years in Which CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) 14,141 14,052 15,616 16,322 15,476 14,077 12,556 10,895 10,260 11,262 XXX
SECTION 2A
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) 14,141 14,052 15,616 16,322 15,476 14,077 12,556 10,895 10,260 11,262 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE P - PART 6H - OTHER LIABILITY - CLAIMS-MADE

Years in Which
Premiums
Were Earned
and Losses
Were Incurred

CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED)

SECTION 1B
4 5
2016 2017 2018

11
Current
Year
Premiums
Earned

1. 0
2. ...0
3. ...0
4. ...0
5. ...0
6. 0
7. 0
8. ...0
9. ...0
10. 0
11. 683
12. 683
13. Earned
Premiums
(Sch P-Pt. 1) 286 424 643 1,039 613 543 513 624 551 683 XXX
SECTION 2B
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned

1.

2.

3.

4.

5.

6.

7.

8.

9.
10.
11. .
12. Totals
13. Earned

Premiums
(Sch P-Pt. 1) 286 424 643 1,039 613 543 513 624 551 683 XXX
SCHEDULE P - PART 6M - INTERNATIONAL
SECTION 1
Years in Which CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned

1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) XXX
SECTION 2
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned

N>R WN =

13. Earned
Premiums
(Sch P-Pt. 1)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule P - Part 6N- Reinsurance A - Nonproportional Assumed Property - Section 1

NONE

Schedule P - Part 6N- Reinsurance A - Nonproportional Assumed Property - Section 2

NONE

Schedule P - Part 60 - Reinsurance B - Nonproportional Liability - Section 1

NONE

Schedule P - Part 60 - Reinsurance B - Nonproportional Assumed Liability - Section 2

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE P - PART 6R - PRODUCTS LIABILITY - OCCURRENCE

Years in Which
Premiums
Were Earned
and Losses
Were Incurred

CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED)

SECTION 1A
3 5 6
2016 2017 2018

11
Current
Year
Premiums
Earned

1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) 3,519 4,122 4,188 4,152 4,200 4,261 4,303 3,895 3,608 3,479 XXX
SECTION 2A
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned

1.

2.

3.

4.

5.

6.

7.

8.

9.
10.
11. .
12. Totals
13. Earned

Premiums
(Sch P-Pt. 1) 3,519 4,122 4,188 4,152 4,200 4,261 4,303 3,895 3,608 3,479 XXX
SCHEDULE P - PART 6R - PRODUCTS LIABILITY - CLAIMS-MADE
SECTION 1B
Years in Which CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned

1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) XXX
SECTION 2B
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned

N>R WN =

13. Earned
Premiums
(Sch P-Pt. 1)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule P - Part 7A - Section 1 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 2 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 3 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 4 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 5 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 1 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 2 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 3 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 4 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 5 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 6 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 7 - Reinsurance Loss Sensitive Contracts

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE P INTERROGATORIES

1. The following questions relate to yet-to-be-issued Extended Reporting Endorsements (EREs) arising from Death, Disability, or Retirement (DDR) provisions in Medical
Professional Liability Claims Made insurance policies. EREs provided for reasons other than DDR are not to be included.
1.1 Does the company issue Medical Professional Liability Claims Made insurance policies that provide tail (also known as an extended reporting
endorsement, or “ERE”) benefits in the event of Death, Disability, or Retirement (DDR) at a reduced charge or at no additional cost? .............. Yes[ 1 No[ X1
If the answer to question 1.1 is “no”, leave the following questions blank. If the answer to question 1.1 is “yes”, please answer the following
questions:
1.2 What is the total amount of the reserve for that provision (DDR Reserve), as reported, explicitly or not, elsewhere in this statement (in
OBIS)? ...tttk ettt et s s sttt s et e s e s e s e s et e s e s e s e Rt A s s s e s A e RS A S s R ARttt S e s e s e s Rt s s e a et sttt ne e e s B s 0
1.3 Does the company report any DDR reserve as Unearned Premium Reserve per SSAP #B57 ...ttt Yes [ ] No [ ]
1.4 Does the company report any DDR reserve as 10ss or 10Ss adjustment EXPENSE MESEIVE? .......cc.eiiiiiiiiiiiiiiiie ettt ettt sae e s e e neeens Yes [ ] No [ ]
1.5 If the company reports DDR reserve as Unearned Premium Reserve, does that amount match the figure on the Underwriting and
Investment Exhibit, Part 1A - Recapitulation of all Premiums (Page 7) Column 2, Lines 11.1 plus 11.2? ......ccceuevviriieiuereiiiieieciereesseeseiesnas Yes[ 1 N[ 1 NA[ ]
1.6 If the company reports DDR reserve as loss or loss adjustment expense reserve, please complete the following table corresponding to where these reserves are reported
in Schedule P:
DDR Reserve Included in
Schedule P, Part 1F, Medical Professional Liability
Column 24: Total Net Losses and Expenses Unpaid
1 2
Years in Which Premiums Were Earned and Losses Were Incurred Section 1: Occurrence Section 2: Claims-Made
1.601
1.602
1.603
1.604
1.605
1.606
1.607
1.608
1.609
1.610
1.611
1.612_Totals 0 0
2. The definition of allocated loss adjustment expenses (ALAE) and, therefore, unallocated loss adjustment expenses (ULAE) was changed
effective January 1, 1998. This change in definition applies to both paid and unpaid expenses. Are these expenses (now reported as *
Defense and Cost Containment” and “Adjusting and Other” ) reported in compliance with these definitions in this statement? .......................... Yes [ X] No[ ]
3. The Adjusting and Other expense payments and reserves should be allocated to the years in which the losses were incurred based on the
number of claims reported, closed and outstanding in those years. When allocating Adjusting and Other expense between companies in a
group or a pool, the Adjusting and Other expense should be allocated in the same percentage used for the loss amounts and the claim
counts. For reinsurers, Adjusting and Other expense assumed should be reported according to the reinsurance contract. For Adjusting and
Other expense incurred by reinsurers, or in those situations where suitable claim count information is not available, Adjusting and Other
expense should be allocated by a reasonable method determined by the company and described in Interrogatory 7, below. Are they so
TEPOIEA TN TS STAIEMENT? ....cv.eieiitiiee ettt e bt bt E e bbbt E e bRt £ e E et bt e bbbttt ne et en Yes [ X1 No[ ]
4. Do any lines in Schedule P include reserves that are reported gross of any discount to present value of future payments, and that are reported
NEt Of SUCH AISCOUNES ON PAGE 107 ......o.ouiviviviiiieeecteteiei ettt sttt st bttt es et b s es b e b b s st e s bbb s es s b e b bt s ses bbb st s s bbb s s e st bbb s st et b s s s Yes[ ] No[X]
If yes, proper disclosure must be made in the Notes to Financial Statements, as specified in the Instructions. Also, the discounts must be
reported in Schedule P - Part 1, Columns 32 and 33. Schedule P must be completed gross of non-tabular discounting. Work papers
relating to discount calculations must be available for examination upon request.
Discounting is allowed only if expressly permitted by the state insurance department to which this Annual Statement is
being filed.
5. What were the net premiums in force at the end of the year for:
(in thousands of dollars) 5.1 FIARILY vvooveeeeeeeee e ee e ssessensess s 0
5.2 SUMELY ..oviieiiicieeste et ns enaee e 0
6.  Claim count information is reported per claim or per claimant (Indicate WhiCh). ...........cooiiiiiii et per claimant.........ccooovennee.
If not the same in all years, explain in Interrogatory 7.
7.1 The information provided in Schedule P will be used by many persons to estimate the adequacy of the current loss and expense reserves,
among other things. Are there any especially significant events, coverage, retention or accounting changes that have occurred that must be
considered when making such analyses? .. Yes [ X] No[ ]
7.2 (An extended statement may be attached.)

Larger than expected catastrophes were experienced during accident years 2021 and 2022. ....
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

1 Gross Premiums, Including 4 5 6 7 8 9
Policy and Membership Fees, Direct
Less Return Premiums and Premiums
Premiums on Policies Not Dividends Written for
Taken Paid or Direct Finance and Federal
2 3 Credited to Losses Service Purchasing
Direct Direct Policyholders Paid Direct Direct Charges Not Groups
Premiums Premiums on Direct (Deducting Losses Losses Included in (Included in
States, Etc. Written Earned Business Salvage) Incurred Unpaid Premiums Column 2)
1. Alabama ........cccconene. AL | b s 1,862,153 |...... 2,095,489 |.. ....586,111 |.......... 411,567 |.......... 2,346,521 |.. .1,649 |...
2. Alaska ..o AK e b e 72,041 |............ 70,886 |..oovoeeeeennn 0 oo 24,158 |............ 45,924 |.............. 156,099 |.. 91 |...
3. Arizona .... W AZ b 6,649,122 |...... 6,728,894 |.....cooveeeel0 [ 5,704,676 |...... 6,555,668 |.......... 6,916,084 |.. ..15,123 [
4. Arkansas ..........cc.... AR | b 14,002,798 |..... 10,252,924 |..cooieeenl0 [ 9,444,422 |..... 12,851,694 |.......... 5,169,027 |.. ...25,447 |..
5. California ...........cocc.... CA |l | 71,771,056 |..... 69,181,297 |..oovveeeen 0 | 30,502,033 |..... 37,187,746 |.........76, 176, . .121,890 |...
6. Colorado - [SURRUUOTN ENUURRUY FSR 5,725,766 |...... 5,795,358 |..ccoiiiiieen0 [ 2,326,539 |....... 6,457,385 |......... 8,063, .. 12,227 |
7. Connecticut ................ CT vl | 26,580,306 |..... 27,300,054 |......ccccoeeenn0 | 16,769,411 |..... 15,571,452 |.........22,349, . ...98,458 |...
8. Delaware ........cccceeunen DE |l s 1,012,406 |....... 1,082,246 |...oooooeceeann0 | 60,693 |......... (117,100) f....cvevenee .. .1,852 |...
9. District of Columbia .....DC |..........Leccccc | 4,723,122 |....... 4,456,256 |....occcoeeeeen0 s 1,513,466 |....... 1,585,689 |......... 2,781, . .3,881 |..
10.  Florida .....ccccceovvernene FL [l s 11,566,658 |..... 11,431,041 [0 [ 5,505,673 |...... 3,507,790 |.........13,284, . 4,482 |...
1. Georgia ..o GA |l s 42,065,719 |..... 37,174,087 |.. 33,407,830 |. 77,715 |...
12.  Hawaii . - oo 95,890 | 49,962 |..ovovveeeennn0 | 25,966 ..o 32,738 |.... ..(10, 0.
13. eeeenen.403,997 439,780 |.. 182,966 |.... , . ... 245 |
14, MN0IS oo L e L [ 15,282,903 |..... 14,952,631 [0 [ 7,588,949 |....... 8,183,837 |......... . ...20,037 |...
15. Indiana ..ot N e L e 11,866,015 |..... 11,743,132 |0 e 4,607,306 |...... 6,453,643 |.........14,540, . ...22,803 |...
16. ...959,259 |........ 989,511 |.. oo 134,688 |.......... 550,340 |........ . ... 868 |...
17. ...637,610 |.......... 592,970 .0 [ 204,560 |.............. 7,984 ..o . ....698 [..
18.  Kentucky ......cccocoeoeveiice KY e L e 2,566,939 |....... 2,496,779 |.oooieee0 o 1,009,220 |....... 3,294,094 |.......... 6,057, . .5,553 |...
19. Louisiana ... LA e L e 3,966,213 |....... 4,291,108 |.ooeieen0 e 2,122,058 |......... (475,531)|.......... 6,674, . .7,087 |...
20. Maine ......cceceevcececceccee ME e L o 28,655,279 |..... 30,003,678 |......ccoveeeeea0 [ 8,364,373 |...... 9,555,583 |.... . 105,820

21.  Maryland - [SVURURO USRI RO 8,629,375 |...... 8,618,077 |...cocvvveeeennn0 e 2,145,922 10,938
22. Massachusetts ............ MA el | 57,028,353 |..... 54,883,508 |.....cccoeeceen0 [ 17,001,149 . 226,495
23, Michigan .....ccccoecoveeeee MU oo L o 33,273,258 |..... 34,153,136 |[..cooocveeenn 0 e 7,828,524 62,419
24. Minnesota ... MN L e 14,872,041 |..... 14,280,355 |....ccovvivien0 [ 6,270,330 16,197 |.
25.  MisSISSIPPi ....ocvovvrrnnnns ... 108,546 |......... 658,847 |.. ..9,211 | .. 938 |
26.  MiSSOUIi ....cocuueiinnns ..2,514,204 |...... 2,447,113 |.. 294,827 |... .3,642 |
27. Montana .. ...67,248 |........... 85,685 |....coooveieecns0 | 0 [ (5,606) oo . 139 |
28. Nebraska ..601,857 |........... 572,732 |.. .... 270,968 |... 135 |

....... 2,392 505 | ..2.420 662 |. 035537 |

30. New Hampshire . - ISUUUORI ENOSUIOTS NO 15,645,223 |..... 16,040,954 |.....covveven0 5,504,782 53,682

31. New Jersey ................ NJ e b o 29,543,521 |.... 29,411,828 |0 [ 17,062,002 e . 62,598 |...
32.  New Mexico ................. NM oo L o 377,843 |........... 633,853 |....cccovvveen0 e 1,218,740 |....... 1,381,832 |...........2,381,673 |.. ... 669 |...
33.  New York NY oL e 65,662,752 |..... 59,820,056 |.......ccooveeeee0 [ 25,384,860 |..... 33,708,565 |.........87,561,975 |......... 179,858 |...

34. North Carolina ........... NC  |ceceve Lvecinis e 10,732,765 |..... 10,569,228 |......ccccvocveeeen0 | 2,580,254 |....... 3,351,925 |........ 8,546,115 |............ 19,560 |...
35. North Dakota ........c.c.... ND  [oeeceeeee L i 443,462 |.......... 503,321 [0 | 314,026 |......... 274,847 |............ 449,821 |.. 0.
36. Ohio ..ot OH e L o 6,584,230 |...... 6,724,741 |....cocvveen 0 | 3,554,434 |...... 5,228,533 |..........7,567,571 |............ 14,463 |...

..... 19,307,640 |..... 13,985,951 |. -......6,221,634 |......7,540,565 |....

.2, 778,787 |............ 20,969 |...

- - R R R R R R R - R R R R Rl R R R R R R R R R R R R R - R R R R R T -

38. Oregon ......cccceeeeenns OR ool e 4,793,168 |....... 4,503,740 |0 e 3,335,730 |...... 1,346,109 |..........3,871,783 . 7,984 |..
39. Pennsylvania .. “PA L | 10,687,041 |..... 10,589,549 |........cocvevevenn .0 s 3,778,482 |...... 5,256,091 |........12,489,227 |.. ..19,385 |...
40. Rhode Island ............... Rl [l e 2,084,285 |...... 1,996,409 |......ccoeveveen0 [ 282,992 |......... 445,472 |.......... 2,028,346 |.. 4,492 ...
41.  South Carolina ............. [STO3N N IS S 5,899,659 |...... 5,553,767 |..cceovevevereen0 o 2,662,004 |....... 1,384,909 |......... 5,789, . .8,199 |..
42. South Dakota .............. SD ool e 264,845 |.......... 311,967 o0 [ 64,060 323
43. Tennessee ......cccc..... TN oo L o 6,244,846 |....... 8,746,378 |........cocvevevee 0 | 5,345,832 14,981
44, Texas .cooveeeieeeee TX ool o 31,129,624 |.... 30,748,334 |...ccvnee0 [ 18,285,426 73,290
45. Utah ..o UT el e 2,289,269 |....... 2,511,925 |.. 534,573 s , . .5,541 |..
46. Vermont ... VT e L s 1,190,681 |...... 1,301,915 |.. 204,495 9%, . .2,383 |..
47, Virginia cooooeeeveeeevvceeece VA oo L s 31,771,356 |..... 27,183,924 |....................0 |..... 11,091,689 e . ...58,509 |...
48. Washington .... . eeeeee b o 6,972,537 |....... 6,545,275 |...oovoveveeeen 0 | 1,794,212 e 3,092, . ... 13,360 |...
49.  West Virginia ............... WV |.... .. 705,946 |.......... 651,443 ..o 0 e 224,762 , . L2375 |
50.  Wisconsin ........c.ccoceene Wi ...8,950,019 |....... 9,674,643 |.............5,361 |....... 9,689,751 . 9,738 |...
51.  Wyoming . 0 .0 |
52.  American Samoa ......... AS 0 0.
53. 0. .0 |
54, . 0. .0 |
55. U.S. Virgin Islands ....... VI 0 0 0
56. Northern Mariana
Islands ......cccooovvieinnnnen MP oo N e 0 0 [0 [ 0 Jooeerereeeeeeeen 0 e O e 0 0
57. Canada ... CAN e N 0 | .. 0] w0 | .0
58. Aggregate other alien . OT 4,821 ... ..5,050 |.. .. 20 .20 .0
59. Totals 631,798,588 | 607,263,085 272,351,643 1,422,080 0
DETAILS OF WRITE-INS
58001. CHN China ..4,821 | ..5,050 |.. 0[.. .81,800 |... 0 0

58002.
58003. ... e XX e [
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........cccocoeeenc e D0 &, SN TR 0 [ 0 [ 0 [ 0 [ [V R [ R (L 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58

above) XXX 4,821 5,050 0 0 81,800 44,085 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..............cccccoceees oot 51 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooeevirines ceeene 0
2. R - Registered - Non-domiciled RRGS...........ccoiiiiiiiiiiiiie e sennees 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - S€€ DSLI)..........cociiiiiiiiiiiiiie e e 0 6. N -None of the above - Not allowed to write business in the state... ....... 6

(b) Explanation of basis of allocation of premiums by states, etc.

Fire, Allied Lines, Homeowners, Commercial multiple peril, Earthquake, Glass, Burglary, Boiler and Machinery - location of property insured. Ocean Marine - state contract was
negotiated. Inland Marine - location of insured. Liability other than auto - location of insured plant. Auto liability and physical damage - place of principal garage. Workers'
Compensation - state in which work is performed. Fidelity: forgery bonds - location of insured; of employer; All Other - location of employer. Surety: Judicial bonds - location of
court; License bonds - location of obligee; Contracts -
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

-

g g o o g goaea s B A DB BN DA KD DN W oW W W W W W W W WNNDNIDNDNDNDNNNIDNRN2 o s s s a
© ® N o o0 R O 2O 0N ORGSO 00N ORODN=2O 0 NGO RGN2O O NN

© © ® N o o & DN

AlADAMA ... AL
AlBSKE ... AK
AIZONA ... AZ
ATKaNS@S ........ccocviiiiii AR
California ..o CA
C0lorado .......ccoiviiiiiiii e CcO
CoNNECHICUL ... CT
Delaware ..........cccccooiiiiiiiiiic DE
District of Columbia ..........cccooiiiiiiis DC
Florida ... FL
GEOMGIA -ttt GA
Hawali ... HI
1daN0 ..o ID
NOIS ... IL
INdiANa ... IN
IOW@ ..o 1A
KanSas ..o KS
KeNtUCKY ....ooueiiiiiiiciic KY

Louisiana ...
Maine ..
Maryland ...
Massachusetts .

Michigan

Minnesota

Mississippi

Missouri

MONANA ...

New Hampshire

NEW JEISEY ..o

NeW MEXICO ........cocviiriiiiiiii

NEW YOrK ..o NY
North Carolina .........cccccovviiviiiiiiciic e, NC
North DaKota ..........ccooiiiiiiicc s ND
ORiO L. OH
OKIahoma ... OK
OFEJON ..ttt OR
Pennsylvania ... PA
Rhode Island ... RI
South Caroling .........ccccoiiiiiiiice e SC
South DaKota .........ccocuiuiiiiiiiiiiiccceccce SD
TENNESSEE ... TN
TEXAS ..o X
ULBN s uT
Vermont ..o VT
VIFGINIA .o VA
Washington ..., WA
West Virginia .......coveeiieeiiiiiiiiene e wv
WISCONSIN ... Wi
WYOMING ..ot wy
AMerican Samoa ..........cccccvveuiiiiiiiieiiee s AS
GUAIM ..o GU
Puerto RIiCO ... PR
U.S. Virgin Islands ..........ccoooeiiiiiiiiiiieeeeeeeee \Y|
Northern Mariana Islands ...............ccccooeiiininns MP
CanNada ......cooiii e CAN
Aggregate Other Alien ..........cccooeiiiiiiieiccce oT
Total
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SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

The Hanover Insurance

Group, Inc.
Delaware
F.E.I. 04-3263626
X

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

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

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

|
Opus Investment
Management, Inc.
Massachusetts
F.E.I. 04-2854021

Citizens Insurance The Hanover CitySquare Il
Company of lllinois Insurance Company Development Co. LLC.
Illinois New Hampshire Massachusetts
N.A.L.C. 10714 N.A.I.C. 22292 F.E.l. 27-1652700
F.E.l. 36-4123481 F.E.l. 13-5129825

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

Hanover Specialty
Insurance Brokers, Inc.
Virginia
F.E.Il. 52-1172293

| |
The Hanover American Massachusetts Bay Allmerica Plus CitySquare Il Citizens Insurance Campmed Casualty AlX, Inc. NOVA Casualty
Insurance Company Insurance Company Insurance Agency, Inc. Investment Co. LLC. Company of America & Indemnity Company, Delaware Company
New Hampshire L New Hampshire L Massachusetts Massachusetts - Michigan Inc. F.E.l. 20-3051651 New York
N.A.I.C. 36064 N.A.I.C. 22306 F.E.I. 04-3194493 F.E.Il. 27-3626264 N.A.l.C. 31534 New Hampshire N.A.I.C. 42552
F.E.l. 04-3063898 F.E.l. 04-2217600 F.E.l. 38-0421730 N.A.l.C. 12260 F.E.l. 16-1140177
I F.E.l. 52-1827116 I
The Hanover National 440 Lincoln Street Allmerica Financial Front Street Financing Citizens Insurance Verlan Fire AIX Specialty AIXHI LLC
Insurance Company Holding Company LLC Alliance LLC Company Of Ohio Insurance Company Insurance Company Massachusetts
New Hampshire - Massachusetts Insurance Company Massachusetts - Ohio New Hampshire Delaware F.E.l. 84-3300049
N.A.l.C. 13147 F.E.l. 80-0266582 New Hampshire F.E.l. 38-4000989 N.A.l.C. 10176 N.A.l.C. 10815 N.A.l.C. 12833
F.E.Il. 74-3242673 N.A.l.C. 10212 F.E.I. 38-3167100 F.E.I. 52-0903682 F.E.I. 20-5233538
F.E.l. 04-3272695 I
The Hanover New Professionals Allmerica Financial Citizens Insurance NAG Merger LLC
Jersey Direct, Inc. Benefit Company of the Massachusetts
Insurance Company Michigan b INsurance Company - Midwest F.E.l. 84-3309673
New Hampshire F.E.I. 38-3324634 Michigan Indiana
N.A.l.C. 11705 N.A.I.C. 41840 N.A.I.C. 10395
F.E.l. 86-1070355 F.E.I. 23-2643430 E.E.l. 35-1958418

The Hanover Casualty
Company
Texas
N.A.l.C. 41602
F.E.l. 75-1827351

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

Note: All Companies are wholly-owned.

Allmerica Securities

Massachusetts

Trust

Affiliated Investment Management

Company



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

16

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......... The Hanover Insurance Group ...|80-0266582 .. | .. .. |440 Lincoln Street Holding Company LLC ....... |.. The Hanover Insurance Company ... .... |Ownership, Board,Management .........|[.100.000 ...|The Hanover Insurance Group, Inc. ..... [...NO.....[..... .....
.......... The Hanover Insurance Group ...| 84-3300049 .. AXHE LLC e [ Nova Casualty Company Ownership, Board,Management .........}.100.000 ...|The Hanover Insurance Group, Inc. .....
. 0088 ...| The Hanover Insurance Group .| 20-5233538 .. AIX Specialty Insurance Company .. Nova Casualty Company Ownership, Board,Management ......... .100.000 ...|The Hanover Insurance Group, Inc. ..... |....NO..cooi|eeeee iis
.......... The Hanover Insurance Group 20-3051651 .. AIX, Inc. o . s The Hanover Insurance Company ... .... | Ownership, Board,Management .........[.100.000 ...|The Hanover Insurance Group, Inc. .....
. 0088 ...| The Hanover Insurance Group .| 04-3272695 .. Allmerica Financial Alliance Insurance Co. . |.. w.o.... |A.......| The Hanover Insurance Company ................ Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, Inc.

.|23-2643430 ..
04-3194493 ..

. 0088 ...| The Hanover Insurance Group ...
.......... The Hanover Insurance Group

Allmerica Financial Benefit Insurance Co. ... |..Ml.... The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ...|The Hanover Insurance Group, Inc. .
Allmerica Plus Insurance Agency, Inc. ........ . e The Hanover Insurance Company ................ Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, Inc.

.......... The Hanover Insurance Group Allmerica Securities Trust The Hanover Insurance Group, Inc. . | Management .. 100.000 ... | The Hanover Insurance Group, Inc.
.......... The Hanover Insurance Group ...| 54-1632456 .. Campania Holding Company, Inc. The Hanover Insurance Group, Inc. .. | Ownership, Board,Management .........}.100.000 ...| The Hanover Insurance Group, Inc.

. 0088 ...| The Hanover Insurance Group ... |52-1827116 .. Campmed Casualty & Indemnity Co. Inc. ... .| The Hanover Insurance Company ................ Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, Inc.

. 0088 ...| The Hanover Insurance Group ... ... |38-0421730 .. Citizens Insurance Company of America The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ... |The Hanover Insurance Group, Inc. .
. 0088 ...| The Hanover Insurance Group ... |36-4123481 .. Citizens Insurance Company of Illinois ....... . v [A.| Opus Investment Management, Inc. .. Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, Inc.

. 0088 ...| The Hanover Insurance Group ....|38-3167100 .. Citizens Insurance Company of Ohio ............ . w.o.... |A.......| The Hanover Insurance Company ................ Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, Inc.

. 0088 ...| The Hanover Insurance Group .. |35-1958418 .. Citizens Insurance Company of the Midwest ... [.. weeeee [A.. | The Hanover Insurance Company ................ Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, Inc.
.......... The Hanover Insurance Group ..| 27-1652700 .. CitySquare |1 Development Co., L.L.C .......... .. Opus Investment Management, Inc. .. Ownership, Board,Management .........}.100.000 ...| The Hanover Insurance Group, Inc.
.......... The Hanover Insurance Group ... 27-3626264 .. CitySquare Il Investment Co., L.L.C . | The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ...|The Hanover Insurance Group, Inc. .
.......... The Hanover Insurance Group ...| 27-2400275 .. Educators Insurance Agency, Inc. The Hanover Insurance Group, Inc. Ownership, Board,Management .........}.100.000 ...| The Hanover Insurance Group, Inc.
.......... The Hanover Insurance Group ..| 38-4000989 .. Front Street Financing LLC ........eevveeeveennnns [0 CitySquare Il Investment Co. LLC .. Ownership, Board,Management .100.000 ...|The Hanover Insurance Group, Inc. .....

52-1172293 ..
.1 04-2217600 ..
84-3300673 ..
.| 16-1140177 ..
..[ 04-2854021 ..

.100.000 ... | The Hanover Insurance Group,
.100.000 ... | The Hanover Insurance Group,
.100.000 ... | The Hanover Insurance Group,
.100.000 ... | The Hanover Insurance Group,

Hanover Specialty Insurance Brokers, Inc. .| Verlan Holdings, Inc. .............. Ownership, Board,Management ...
Massachusetts Bay Insurance Company The Hanover Insurance Company . | Ownership, Board,Management ...
NAG Merger LLC .....coeeeeeeeeeeennnns AIXHI LLC e . | Ownership, Board,Management ...

NOVA Casualty Company .............ccccceeeeeeennns . T The Hanover Insurance Company ................ Ownership, Board,Management

.......... The Hanover Insurance Group ...
. 0088 ...| The Hanover Insurance Group ...
.......... The Hanover Insurance Group ...
. 0088 ...| The Hanover Insurance Group

.......... The Hanover Insurance Group Opus Investment Management, Inc. The Hanover Insurance Group, Inc. Ownership, Board,Management .100.000 ... | The Hanover Insurance Group,
.......... The Hanover Insurance Group ... 38-3324634 .. Professionals Direct, Inc. ......... . | The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group,
. 0088 ...| The Hanover Insurance Group ... .| 04-3063898 .. The Hanover American Insurance Company ....... . \H. The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group,
.......... The Hanover Insurance Group ... 98-1303999 .. The Hanover Atlantic Insurance Company Ltd. |..BWU. The Hanover Insurance Company ... . | Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group,
. 0088 ...| The Hanover Insurance Group .| 75-1827351 .. The Hanover Casualty Company .................... LT ...I1A........| The Hanover Insurance Company ................ Ownership, Board,Management .100.000 ... | The Hanover Insurance Group,

.| 13-5120825 ..

. 0088 ...| The Hanover Insurance Group The Hanover Insurance Company Opus Investment Management, Inc. Ownership, Board,Management .100.000 ... | The Hanover Insurance Group,
. 0088 ...| The Hanover Insurance Group ... 04-3263626 .. . |New York Stock Exchange . | The Hanover Insurance Group, INC. ....coooeeeees [oo DEeeeiifooei i UIP e | s | eeeeeee e e e e eeeees 200,000 | e
. 0088 ...| The Hanover Insurance Group ... ... | 74-3242673 .. The Hanover National Insurance Company . The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group,
. 0088 ...| The Hanover Insurance Group ... . |86-1070355 .. The Hanover New Jersey Insurance Company . MH.L The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group,
.......... The Hanover Insurance Group 04-2448927 .. VeraVest Investments, Inc. .......oeeeeeeeeeennnns [on e The Hanover Insurance Group, Inc. Ownership, Board,Management .........}.100.000 ...| The Hanover Insurance Group,
. 0088 ...| The Hanover Insurance Group .. [52-0903682 .. | ...eerrriiinin | i, Verlan Fire Insurance Company . The Hanover Insurance Company Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group,
.......... The Hanover Insurance Group .......ccce. [.oeeeeens o] 52-2044133 .. Verlan Holdings, Inc. ............. The Hanover Insurance Group, Inc. Ownership, Board,Management .........}.100.000 ...| The Hanover Insurance Group,

Asterisk
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

1 2 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements Business Totals Taken/(Liability)
..... 12833 .....[20-5233538 ..... [AIX Specialty Insurance Co. .....ccccocovevvvces evevreeeeceiicicennn 0 407,123,853
..... 10212 .....[04-3272695 ..... [Allmerica Financial Alliance Ins Co. .. .0 ... 242,414 804
..... 41840 .....|23-2643430 ..... [Allmerica Financial Benefit Ins Co. ... [oroiociciinnnicicinn 0 925,575,872
..... 12260 .....|52-1827116 .....|Campmed Casualty & Indemnity Company,
INC. s | (400,000)......ceeceeeerrrerieicienenns 0 Joreeeeererrreeieieneen 0 o O e 0 e 0 | e O e (400,000)|.......ccrernne 7,639,609
..... 31534 .....|38-0421730 ..... [Citizens Insurance Co. of America ... .(72,000,000)|.... RS | I ..23,004,514 |.... (204,344,804)
..... 10714 .....|36-4123481 ..... [Citizens Insurance Co. of Illinois . RSSO | I 1,000,000 |... ....1,000,000 |.... ... 97,775,676
..... 10176 .....|38-3167100 ..... [Citizens Insurance Co. of Ohio ........ (1,000,000)/.. JRSRTROTN | I ...... (1,000,000)].... ...... 10,999,001
..... 10395 .....|35-1958418 .....|Citizens Insurance Co. of the Midwes JRUSRRRRN | I I ..10,000,000 |.... ...(124,096,336)|.... .1,220,614,443
..... 36064 .....|04-3063898 .....|The Hanover American Insurance Co. ......... .0 ....3,000,000 |.... .....(50,233,047)|.... .....537,691,456
.................. 98-1300399 .....|The Hanover Atlantic Insurance Company ... [.....cccoovimieieveveen0 [t 5,000,000 eeeeeenenennn 5,000,000 |................ 73,726,957
..... 22292 .....|13-5129825 .....|The Hanover Insurance Company ................... |ceceeeeee.....(20,210,909)|............... (19,277,330) . 139,975,419 |.......... (5,160,877,588)
..... 11705 .....[86-1070355 ..... [Hanover New Jersey Insurance Company ..... .. (4,739,001)].... .(18,722,670)|.... .(23,461,761)].... rreeeenn. D, 848
..... 41602 .....[75-1827351 ..... | The Hanover Casualty Company ............... ..(800,000)].... JRTSTRR | I weeen.(800,000)|.... ...... 97,248,565
..... 22306 .....|04-2217600 .....|Massachusetts Bay Insurance Company .........|....ccccoevrveviecvieeenen.0 |l 12,000,000 iveeeeennnn. (113,000,588).............. 1,055,905, 855
..... 42552 .....|16-1140177 ..... [NOVA Casualty Co. ....ccccovvvmeeeeiririrrnes forreeeeerenensseieeeen 0 ool 0 eeeeeererenenesesneeneenns 0
.................. 04-3263626 ..... |The Hanover Insurance Group, Inc. .......... .276,217,680 |....
..... 13147 .....[74-3242673 ..... |The Hanover National Insurance Company .. .0 . ......(300,000)|....
..... 10815 .....[52-0903682 Verlan Fire Insurance Co. .....cccoovevvvevnes foeenicriieneen (550,000) |- 0 - eeeeeenn (59,879,812)
(1,000,000)

.................. 04-2854021 .....|Opus Investment Management, Inc. ....ccccoe fooveeeiniinnniiieeeenn 0 [, (1,000,000)
.................. 27-3626264 .....|CitySquare |1 Investment Co., LLC ...coooooe]ivevieee. (10,411,303) ... 0 e (10,411,303)
9999999 Control Totals 0 0 0
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SCHEDULEY

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted

Disclaimer Disclaimer

of Control\ of Control\
Affiliation of Affiliation of

Ownership Column 2 Ownership Column 5

Percentage Over Percentage Over

Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6

Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
AIX Specialty Insurance Insurance Company NOVA Casualty Company ..........cccccocoveivveeveeevieeiereenne The Hanover Insurance Group, InC. ....cccooveevevevcnnnnn. The Hanover Insurance Group ........cccceceeeeeveeeveeeeeveeies |oeereeeieieenenenns 100.000 |........ NO........
Allmerica Financial Allicance Insurance Co. . The Hanover Insurance Company . The Hanover Insurance Group, Inc. . The Hanover Insurance Group ........cccceceveeveveeveeeeeeenes Joveveveeeneeenene. 100000 | ... NO........
Allmerican Financial Benefit Insurance Co. .............. The Hanover Insurance Company ............ccccoceeevvevveveeennns The Hanover Insurance Group, Inc. The Hanover Insurance Group .........cccceceeeeveveeveveeeeeenes foeveeveeeneeenene. 100000 | ... NO........
Campmed Causalty & Indemnity Co. Inc. ....ccccooveevnnnens The Hanover Insurance Company ............ccccoceeevevvevennennns The Hanover Insurance Group, Inc. The Hanover Insurance Group .........cccceceeeeveveeveeeceeenes foevevveeeneeenene. 100,000 | ... NO........
Citizens Insurance Company of America ............c........ The Hanover Insurance Company ..... The Hanover Insurance Group, Inc. . The Hanover Insurance Group ........cccceceveeveveeveeeeeeenes Joveveveeeneeenene. 100000 | ... NO........
Citizens Insurance Company of Illinois .. .... |Opus Investment Management, Inc. The Hanover Insurance Group, Inc. . The Hanover Insurance Group .........cccceceeeeveveeveveeeeeenes foeveeveeeneeenene. 100000 | ... NO........
Citizens Insurance Company of Ohio ........cccoceeivvenennns The Hanover Insurance Company ............ccccoceeevevvevennennns The Hanover Insurance Group, Inc. The Hanover Insurance Group .........cccceceeeeveveeveeeceeenes foevevveeeneeenene. 100,000 | ... NO........
Citizens Insurance Company of the Midwest .............. The Hanover Insurance Company The Hanover Insurance Group, Inc. The Hanover Insurance Group ........cccococeceeeevererersnes ooverererseenenene. 100,000 ..o NO........
Massachusetts Bay Insurance Company .............ccccoc.... The Hanover Insurance Company The Hanover Insurance Group, Inc. . The Hanover Insurance Group .........cccceceeeeveveeveveeeeeenes foeveeveeeneeenene. 100000 | ... NO........
NOVA Casualty Company ..........ccccccoveivveeveeecieeiereenne The Hanover Insurance Company The Hanover Insurance Group, Inc. . The Hanover Insurance Group .........cccceceeeeveveeveeeceeenes foevevveeeneeenene. 100,000 | ... NO........
The Hanover American Insurance Company .. .. | The Hanover Insurance Company The Hanover Insurance Group, Inc. . The Hanover Insurance Group ..........cccceceveeveveeveeeceeenes Joeveeveeeneeenene. 100000 | ... NO........
The Hanover Atlantic Insurance Company .. .. | The Hanover Insurance Company The Hanover Insurance Group, Inc. . The Hanover Insurance Group .........cccceceeeeveveeveveeeeeenes foeveeveeeneeenene. 100000 | ... NO........
The Hanover Casualty Company ............... .... | The Hanover Insurance Company The Hanover Insurance Group, Inc. . The Hanover Insurance Group .........cccceceeeeveveeveeeceeenes foevevveeeneeenene. 100,000 | ... NO........
The Hanover Insurance Company ............ccccoceeevevvevennnnns Opus Investment Management, Inc. ...ccccoooviivininiviniennee The Hanover Insurance Group, Inc. The Hanover Insurance Group ..........cccceceveeveveeveeeceeenes Joeveeveeeneeenene. 100000 | ... NO........
The Hanover National Insurance Company ..................... The Hanover Insurance Company ............ccccoceevvevvevennnnns The Hanover Insurance Group, InC. ....cccoovevevevircnnnnn. The Hanover Insurance Group .........cccceceveeveveeveeeeeieenes Joveveeveeeneeenene. 100000 | ... NO........
The Hanover New Jersey Insurance Company .................. The Hanover Insurance Company ..... The Hanover Insurance Group, Inc. . The Hanover Insurance Group .........ccceceeeeeeeevveceeeveees Joveeeveeveeenenene 100,000 |........NO........
Verlan Fire Insurance Company ...........cccceovevevereruenene The Hanover Insurance Company . The Hanover Insurance Group, Inc. . The Hanover Insurance Group .........cccecoeeeeeeeeveveeeieees Joveeeveeveeenenene 100,000 |........NO........




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.

Responses
MARCH FILING
1. Will an actuarial opinion be filed by March 17 ... YES
2. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 17 . YES
3. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17?.................. . YES
4.  Will the confidential Risk-based Capital Report be filed with the state of domicile, if required by March 12.........c.ccocviiiiii YES
APRIL FILING
5. Will the Insurance Expense Exhibit be filed with the state of domicile and the NAIC by April 17 ...... YES
6.  Will Management's Discussion and Analysis be filed by April 17 ... YES
7. Will the Supplemental Investment Risk Interrogatories be filed Dy ADFil 17 ..ot YES
MAY FILING
8.  Will this company be included in a combined annual statement which is filed with the NAIC by May 17 ........ccccoiiiiiiiiniie i YES
JUNE FILING
9.  Will an audited financial report be filed DY JUNE 17 ..o bbb YES
10.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ... YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. However, in the event that your company does not transact the type of business for which the special report must be filed, your response of NO to the
specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed below. If the supplement is required of your company but is not being
filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory questions.
MARCH FILING
11.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1?7 ..........ccocoiiiiiiie NO

12.  Will the Financial Guaranty Insurance Exhibit be filed by March 172.........cccooiiiiiiiiiii e NO
13.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?... NO
14. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed by March 17 ................ NO
15.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1? . NO
16. Will the Premiums Attributed to Protected Cells Exhibit be filed by March 17 ..o . NO
17.  Will the Reinsurance Summary Supplemental Filing for General Interrogatory 9 be filed with the state of domlcne and the NAIC by March 1'7 . NO
18. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17...........cccccoiiiiiiiiiiiiccc e, NO
19.  Will the confidential Actuarial Opinion Summary be filed with the state of domicile, if required, by March 15 (or the date otherwise specified) YES
20. Will the Reinsurance Attestation Supplement be filed with the state of domicile and the NAIC by March 17 ........c.ccooiiiiiiiieieieeeeeeeeee NO
21.  Will the Exceptions to the Reinsurance Attestation Supplement be filed with the state of domicile by March 17 ....... NO
22. Will the Bail Bond Supplement be filed with the state of domicile and the NAIC by March 17 .......ccccccvoiiiiiiininnene NO
23.  Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC by March 1? YES
24. Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit par‘(ner be f||ed

electronically With the NAIC DY MAICH 17 ...t bbb b bbb bbb E b E R E bbbt bt b e bbbt bbbt b b bbb e NO
25.  Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MAICH 17 ...ttt bbb bbb bbb b E e E e E bbb bt b e Rt bt bt bt bbbt b bbb s NO
26. Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically

L T TN NN O oY 1 = o T PSRRI NO
27.  Will the Supplemental Schedule for Reinsurance Counterparty Reporting Exception - Asbestos and Pollution Contracts be filed with the state

of domicile and the NAIC by March 17?.. NO
28.  Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 17 .......ccooeiiiiienen. NO
29. Will the Long-term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ............ NO
30. Will the Accident and Health Policy Experience Exhibit be filed by APril 17 ........oiiiiiiee e NO
31.  Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 17 ........ . NO
32.  Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile and the

NAIC by April 17 ..... NO
33.  Will the Cybersecurity and Identity Theft Insurance Coverage Supplement be filed with the state of domicile and the NAIC by April 1? .. YES

34. Wil the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the
L (O o Y o T | e PSSP SRS RS RRRSRRRPR NO
35.  Will the Private Flood Insurance Supplement be filed with the state of domicile and the NAIC by April 17 ... YES
36. Will the Mortgage Guaranty Insurance Exhibit be filed with the state of domicile and the NAIC by April 17 .. NO
AUGUST FILING
37.  Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1? ...........ccocvviniiiiins YES
Explanations:

Bar Codes:

SR e e Genter 29 |II| |I ||I |I ||I II ||| II| |I I|| |I ||I || II| |I ||I |I ||I || I|I |I ||I || II| II| II|
2 2 8 o0 6 2 0 2 2 4 2 0 0 O
T e B P e |II| |I ||I |I ||I II ||| II| |I I|| |I ||I || II| |I ||I |I ||I |I ||I || I|I || II| II| II|
2 2 8 o0 6 2 0 2 2 2 4 0 0 0
e SR e B B et |II| |I ||I |I ||I II ||| II| |I I|| |I ||I || II| |I ||I |I ||I II ||| |I I|| || II| II| II|
2 2 8 o0 6 2 0 2 2 8 6 0 0 O
e e e |II| |I ||I |I ||I II ||| II| |I I|| |I ||I || II| |I ||I |I ||I || I|I I| I|| I| I|| II| II|
2 2 8 o0 6 2 0 2 2 4 5 5 0 0
e e e et =2 |II| |I ||I |I ||I II ||| II| |I I|| |I ||I || II| |I ||I |I ||I || I|I |I |I| || II| II| II|
2 2 8 0 0
e e e et |II| |I ||I |I ||I II ||| II| |I I|| |I ||I || II| |I ||I |I ||I II ||| I| |I| I| I|| II| II|
2 2 8
e ey e i Bessmen et |II| |I ||I |I ||I II ||| II| |I I|| |I ||I || II| |I ||I |I ||I || I|I || II| I| ||I || II|
2 2 8

0
0
0
0
0
0

0

0
0
0
0
0
0
0

0
0
0
0
0
0
0
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Medicare Part D Coverage Supplement [Document Identifier 365]

Reinsurance Attestation Supplement [Document Identifier 399]

Exceptions to the Reinsurance Attestation Supplement
[Document Identifier 400]

Bail Bond Supplement [Document Identifier 500]

Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

Reinsurance Counterparty Reporting Exception — Asbestos and Pollution
Contracts [Document Identifier 555]

Credit Insurance Experience Exhibit [Document Identifier 230]

Long-Term Care Experience Reporting Forms [Document Identifier 306]

Accident and Health Policy Experience Exhibit [Document Identifier 210]

Supplemental Health Care Exhibit (Parts 1, 2 and 3) [Document Identifier 216]

Supplemental Health Care Exhibit's Expense Allocation Report

[Document Identifier 217]

Life, Health & Annuity Guaranty Association Assessable Premium Exhibit -
Parts 1 and 2 [Document Identifier 290]

Will the Mortgage Guaranty Insurance Exhibit [Document Identifier 565]
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OVERFLOW PAGE FOR WRITE-INS

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. governments

1.02 All other governments

1.03 U.S. states, territories and possessions, etc. guaranteed

1.04 U.S. political subdivisions of states, territories, and possessions,
guaranteed

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit

1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated)

2.02 Parent, subsidiaries and affiliates ..............cccocooviiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other .............cccccviviiiiiiiiiin
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate loans

4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):
5.01 Properties occupied by company

5.02 Properties held for production of iNCOME .........ccccoeeiriiiiiiiniienieneenen

5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2)
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities
Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11)

......... 7,763,550 |............ 9.875 |......... 7,763,550 |......ccceeeenece.
........ 30,875,781 ............39.273 |........30,875,781 |....c.ccoorrrnnn
........ 15,650,913 |...........19.907 |........15,650,913 [ ..o
....................... 0 e 02000 oo O
....................... 0 eeeeeen 02000 oo O e
....................... 0 fieeenn 02000 oo O
........ 78,256,157 |............99.538 |........78,256 , 157 |......ccovvrrrnne
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fiieeen 02000 oo O
....................... 0 e 02000 oo O e
....................... 0 eeeeeeen 02000 oo O e
....................... 0 e 02000 oo O
....................... 0 eeeeeen 02000 oo O e
....................... 0 e 02000 oo O
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fiieeen 02000 oo O
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fiieeen 02000 oo O
....................... 0 eeeeeeen 02000 oo O e

....................... 0].........0.000
........ 78,256,157 |........... 99.538
....................... 0]...........0.000
....................... 0]...........0.000
....................... 0]..........0.000
....................... 0]............0.000
....................... 0]..........0.000
....................... 0]...........0.000
....................... 0].........0.000
....................... 0]...........0.000
....................... 0].........0.000
....................... 0]...........0.000
....................... 0]...........0.000
....................... 0]...........0.000

Total invested assets

78,619,206

100.000

78,619,206

78,619,206

100.000
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Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiiiiiiitiiiite ittt bbbt bbb bbb bbb b E £ E e E b E £ E e E e bt AR e e bt e b e e bt eb s 2eemmeeseeseene e e e e e e e e e eeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiiii ittt bbbt bbbttt aR e e aeeresbesreeaesteeresaeeteareanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ittt e e e e e e et e eaeeaae oeabeeabeeabe et e et e s b e aaeeabeeas eeesseesseaseenaeenseeaeeaeenaean
Capitalized deferred interest and other:

B ] = S =T i TR o 10 o e RO PPPTRPNS

3.2 TOtals, Part 3, COIUMN T2 ...t b bbb h bbb b se e b e e0 b £t b e e b e b s e e b b e s b e b e saebe 220 HE SRS AR SR L e R oA L e b e R e e b e b e e b e b et ebesebese s se et
P aNeTe (U= o e =Tt oTU o | OO R
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ..o A ...
5.2 Totals, Part 3, Column 9 .......c..ccoviiiiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mN 16 .. e et e et teesutetosntntasseanstaansssaanssaaansseessteessseesaseeesnteeaseeesateeeasseeanseeesase Saeeeenneeeenseeenaseeeaeeeenneeeas
[DI=Ye [0 =Toqlo) g (V=Y iTo o le) f o 4=Taa 1IN g g I=Ta o lo =T o] =T or - o] o PP PR
Total foreign exchange change in book/adjusted carrying value:

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

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt h bbb e b e b e s oo b e e b e e b e e b e e e b e b e b b e e b e b e saebe 2281 E SRS SRS E LA b oA e e b e b e e b e b e e b e b e ats esbesebese s es et s et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb e b bbb e s b bt b b e s e b e e b et b e ek oA e SR e R e e s e b e b e bbbt b e

O e = 3 e Ty A o] [0 Ty W B O OO RPS
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiriiiiiitiie ittt bbbttt sttt sttt abe s Seeeee e e eeesee e e e e eeeneeas
[DI=Te [0 8 o) e=T Mo o E=Te (g a 11 C=To 1= 0 g T 0L RPN

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbbt bbbt bbb e bt bt e bt b 2mmemneessese e e e e e e e e eeennenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeeceeeeteieeeesctetetesesessseetetesesessssssesesesessssesesesesessssesesesassssssesesassnssssaesasasassnsesssasasns <estsesesesasanas 64,777,859
................. 20,866,639
....69,816

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

ACCTUAL OF AISCOUNL ...t e e et e e e e E oo E e e E oo e e e e e SR e e R e e e e s e e e R e £ R e e et e R e e et e ee e et s eeseeeeeeeeeeeseeseeseeeeeseeseeseesneenas
Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

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

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

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

Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.ciiiuiioieieieieeeeeteeee ettt ettt et ese et s et e s e s et e s et ese et eseasesseseeseseeneaeeneaen 7,347,531
DedUCt aMOTHZAtION OF PIEMIUM ........vieeeceeeeeeiecceceeee et eceeaetete s s ssaesetesesssasassesess s asssseses s s asssseses s ssssssseses s ssssessesasasssssseses s s ssssseses s s ssssssses s s assssnsesasas +eatsesebesesensasies 110,490

Total foreign exchange change in book/adjusted carrying value:

LTS R =Yy IR 7o) 1373 e TSP 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et bbbt et b et ettt s b et et tacae 2omensnseaesesasennsnae s s s s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieieieeeee e eeeeeee e e eseseeee e e e esesesesee e e s e s eeee a2 e e seseeee a2 e e s esesesee e seseseseees e s e seaesesesasanas Soisnsns et ebss s s e e s es 0

8.4, Part 4, COIUMN 15 ......iiiiititiiiiciteetet ettt e b te e E b et E bR b eh e E e E £ eE b E b £ oL E SR b e £ ot b bttt bbb e s enensnsea et en s st et en 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN 14 L.ttt bt h e E bR b€ eh e E 46 eE bbb £ oL E SR b £ £ ot b bttt b b e s enennnsna et s st et en 0

9.2. Part 2, SECHON 1, COIUMN M7 ...ttt c e eaee e e e e e s e s eseeee 2 e s e s eeee e 222 s e e esee a2 22 s e s e s ee e e e e seseeee e e s e s e s esesesasnas Soisnens et ebas s s ne e s s 0

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

9.4, PArt 4, COIUMN 13 ...oeeieieieeeeete ettt ettt ettt st e s et et e s et et e s ese s et e s e s et et et essesssas s s e s esetesesese e s eses et e b et esesessesee e s e s et et eseesas s esesesabeb ek ebee et et et ea bbb neeae e 0 e 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cooiiiiiiiiiiiiiiiniie s e 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9+10) ......cceeveveureerereeeeeeeceeteeeseseseeaetesesesesssaesesesesssssesesesennsetesesesananes setsesesesesanas 78,256,157
(DTt Lot (o) =TI aTeT g F=Te o Ty (=T o IR= T 4o U SN 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........c.cuiuiioieececeeieieeeeceete et ee e ctete et eeesssaeaetesesesssaesesesesensssesesesesensssssesessssnssessesssansnanan csebesesessncnas 78,256,157
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooeveveceeveereeeecee e 11,918,340 |.oooine 11,104,882 |................. 11,857,495 |................ 12,172,473
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 11,918,340 11,104,882 11,857,495 12,172,473
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 12,047,573 10,991,006 12,223,596 12,370,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 7,763,550 7,258,266 7,799,638 8,155,000
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 30,875,781 27,482,776 30,926,102 31,233,528
Industrial and Miscellaneous, SVO 8. United States .....coooveeieeeeeeeeeeeeeeee e 13,318,452 |................. 12,432,750 |....cocooee 13,317,683 |....ocooe. 13,361,957
Identified Funds, Unaffiliated Bank 9. CANAGA ... 298,167 .o 278,623 |.cooeeeenn 295,834 | 300,000
Loans, Unafilated Cortiicates of 10._ Other Countries 2,034,294 1,004,423 2,031,474 2,050,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 15,650,913 14,705,795 15,644,991 15,711,957
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 78,256, 157 71,542,725 78,451,821 79,642,958
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 78,256,157 71,542,725 78,451,821
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

No

6
Maturity
Date

7

Total Current Year

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. U.S. Governments

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

............... 1,306,477

............... 6,414,374

............... 3,815,264

.................. 307,795

.............. 6,944,898

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

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

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

733,105

6,403,207

12,047,573

9,764,610

12,047,573

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

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

............... 3,274,916

............... 4,168,634

............... 7,763,550

............... 5,470,682

............... 7,763,550

320,000

3,274,916

4,168,634

7,763,550

5,470,682

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

.............. 2,414,858

6,520,221

19,483,510

30,875,781

26,161,347

2,414,858

6,520,221

19,483,510

1,963,957

493,235

30,875,781

26,562,632

30,175,781

700,000




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

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

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

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 1,466,702 |............... 7,216,220 |..ooveennne 2,887,092 11,769,998 . 11,150,514 2 e 7,866,735 |..........c.... 3,903,263
6.2NAIC 2 .. .399,901 |... 2,682,477 |.... ... 798,537 0 . . 3,880,915 |.. 0. 4,884,522 |.... RN ...2,783,054 |.. ..1,097,861
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 MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 5,798,305 |............ 24,158,836 |............ 36,757,707 |............... 6,892,745 |....cocoee. 767,649 |.oooveeci 0 e 74,375,242 69,771,979 |..coee. 4,603,263
12.2NAIC 2 ... . ..399,901 |... 2,682,477 |.... ... 798,537 3,880,915 |.. ...2,783,054 |.. ..1,097,861
123 NAIC 3 e (D) il O e O 0 [ 0 e O e O e 0
124 NAIC 4 o (D) il O e O 0 [ 0 e O e 0 e 0
125 NAIC S e (D) il O e O 0 [ 0 e O e 0 [ (€) coeiee 0

15.6 NAIC6 ...

12.6 NAIC6 ... 0 0
12.7 Totals ..o e 6,198,208 oo 26,841,313 |............. 37,556,244 |............... 6,892,745 |....c.cocee. 767,649 .o 0[(b) ... 78,256,157 72,555,033 |..cococevnne 5,701,124
12.8 Line 12.7 as a % of Col. 7 7.9 34.3 48.0 8.8 1.0 0.0 100.0 92.7 7.3
13. Total Bonds Prior Year
13ANAIC T e 5,925,302 |....coeuuvee 17,457,990 |............. 24,213,326 |............. 11,141,718 [ 753,716 | O [ XK o XK [ 59,492,052 |...ccovveriiiinnns 91.8 [ 54,789,816 |.............. 4,702,235
132 NAIC 2 et 701,086 |............... 3,081,547 |oeceneee 1,101,889 |..corre. 401,285 | O e O XK e XX e e 5,285,807 |eveeericirieiene 8.2 | 3,987,861 |............... 1,297,946
13.3NAIC 3 e 0 frereeeemmrrerereeeeene O e O e O o O o O L XK o XXX e 0. ...0.
134 NAIC4 ... e 0 e O [ 0 e O [ O e O [ O K e e XK [ 0. ...0.
13.5NAICS ... 0. 0. ...0.
13.6 NAIC 6 ... 0 0 0.
137 TOtalS ..o el 6,626,388 |............. 20,539,537 |...ccunnve 25,315,215 |............ 11,543,003 (b) ...... 64,777,859 |.....oovreenne 100.0 [.ooveneee 58,777,677
13.8 Line 13.7 as a % of Col. 9 10.2 31.7 39.1 17.8 100.0 XXX 90.7
14. Total Publicly Traded Bonds
T4 NAIC T e 4,881,512 |........... 21,968,279 |............. 35,261,794 |.............. 6,892,745 |..cooiiene 767,649 .o (VN IO 69,771,979 | 89.2 | 54,789,816 |......ccovnvene. 84.6 (... 69,771,979
T42NAIC 2 ot 149,997 |... 2,383,112 |.... ...249,944 2,783,054 |.. .3,987,861 |.... ...6. ...2,783,054 |..
T4.3NAIC 3 e [V [V 0 [ O e O e O e O e 000 [ 0. 0.0 [ 0.
144 NAIC4 ... 0. 0. .0 0. 0. ...0. 0.
TAE5NAIC S oo [V (1 0 [roeeeemrrreneneeeens O e O e 0 e [0 O | Y | ST [0 O | Y | S 0
T4B NAIC 6 ... 0 0 0 0 0 0
14.7 TOtalS ..o e 5,031,509 |...ccceeevee 24,351,392 |............. 35,511,738 |.cocvene 6,892,745 |..ooieene 767,649 .o (V) I 72,555,033 58,777,677 72,555,033
148 Line 14.7asa % of Col. 7 ... o 6.9 [ 33.6 [ 48.9 | 9.5 [ T 0.0 [ooirii 100.0 [ XX [ XX e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 6.4 31.1 45.4 8.8 1.0 0.0 92.7 XXX XXX XXX 92.7 XXX
15. Total Privately Placed Bonds
154 NAIC T e 916,79 |............... 2,190,557 |oeeeeeeenn 1,495,913 [t 0 e O e 0 o 04,603,263 | 59 4,702,235
15.2NAIC 2 ... 299,365 |.... 1,297,946 |....
15.3NAIC 3 oo O i 0
154 NAIC 4 oo O 0
155 NAIC S ot O 0

15.7 Totals

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

15.8 Line 15.7asa % of Col. 7 ......ccoeevveeeeicfeen

Section 12 1.5 3.2 2.6 0.0 0.0 0.0 7.3 XXX XXX XXX XXX 7.3
(@) Includes $  oorrrreenene 4,091,300 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year of bonds with Z designations and $ ........c.c........ 2,000,000 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes $ 0 current year, $

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

0 current year, $

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

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

......................... 0 ; NAIC2

$

0; NAIC3 $

0:NAICA $ooveeeeer, 0:NAIC5 $...........

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............cccoeeririreieninienencens 999,583 |.ciiieiins 5,799,406 |.............. 3,386,565 |...coovvvererereiieenn 0 [ 0 e XXX e 10,185,553 |....cceovvvivieeen 1300 | 4,769,550 |...ococvvviiiv 724 | 10, 185,553

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

1.05 Totals

306,895 |.

...614,969 |..

..428,69 |..

. 1,732,787 |..

.2,175,348 |...

1,732,787 |.

N

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

2.05 Totals

w

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

3.05 Totals 290,268 733,105 6,403,207 4,620,993 0 XXX 12,047,573 9,764,610 12,047,573 0
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ..........cccceeeeeverienienienienieniees oviiiinnn..320,000 ... 3,274,916 |.............. 4,168,634 [...oovoviieiie [V 0 D,0. & SRR TR 7,763,550 [ooooveiieiicis 9.9 | 5,470,682 |.cooeireiienne 8.4 [ 7,763,550 [oooovveeiieiicene 0

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........

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

4.05 Totals 320,000 3,274,916 4,168,634 0 0 XXX 7,763,550 9.9 5,470,682 8.4 7,763,550 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations .............c.ccco..... P A 2,334,803 |............... 6,154,937 |.coenes 19,287,167 |..ocvcveeeene 1,720,000 |.....cocveveene 487,821 |............ D00 S 29,984,727 |eoveieiieins 38.3 | 25,493,099 |....ovviiiiinne 39.4 [ 29,284,727

5.02 Residential Mortgage-Backed Securities ... ....80,055 | ...365,284 |.. ..196,342 |.. .243,958 |... 5,414 |.... ...891,054 |.. ..1,069,533 |... ...891,054 |.

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

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

5.05 Totals 2,414,858 6,520,221 19,483,510 1,963,957 493,235 XXX 30,875,781 39.5 26,562,632 41.0 30,175,781 700,000
6. Industrial and Miscellaneous

6.01 Issuer Obligations ..........cccocoeerrereeeeeerenennnns [, 1,866,603 |.............. 9,597,320 |.cceenene. 3,283,197 [ 0 [ 199,984 |............ D00 S 14,947,104 [.oveiie 19.1 | 15,029,747 |oeeeeieieeee 23.2 [ 9,945,979 |..coveinnn 5,001,124

6.02 Residential Mortgage-Backed Securities ............ [oocoovervieiiieins 0 fociniiiiin 0 Lo 0 e 0 e 0 o XX e O i 000 o [V 0.0 oo 0 [ 0

6.03 Commercial Mortgage-Backed Securities .......... |occovcerviiiiieinn 0 fciiien301,378 [ 802,432 [ O e O o XXX e 708,810 | 009 | 705,294 oo T | 703,810 [ooeeerereiccicene 0

6.04 Other Loan-Backed and Structured Securities ... 299,99 0.5 0 0

6.05 Totals 16,035,036 24.8 10,649,789 5,001, 124

~

. Hybrid Securities

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

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ......................

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

8.05 Affiliated Bank Loans - Issued ...
8.06 Affiliated Bank Loans - Acquired

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

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 ..........ccccoveeiieieiieeieeeeeees e 5,811,256 |..ccevvenenn 25,559,683 |.......c...... 36,528,770 |.ccvevenenee. 6,340,992 |....ccoviivene. 687,805 | XXX [ 74,928,507 o 95,7 | D.9.0 NI RUN D.9.0 RN RUNRN 69,227,382 |..ccveveninnn 5,701,124

12.02 Residential Mortgage-Backed Securities .......... |.ccoooicne. 386,950 |.cooiiienen , 253 | 042 551,753 | 79,844 | XXX i [ 2,623,841 |80 [ D\9.0 RN RUNR D.9,9 TN RUN 2,623,841

12.03 Commercial Mortgage-Backed Securities ........ ..301, .402, .703, 9 [ XXX i e XX e 703,810
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, 6,198,206 |.............. 26,841,313 oo 37,556,244 |................ 6,892,745 , 78,256,157 [.ooeveeiiiie 100.0 |ooeeeees XXX e XXX o 72,565,083 |...ocvvvvnnnene 5,701,124

60I1S

12.09 Totals .
12.10 Line 12.09 as a % of Col. 7 7.9 34.3 48.0 8.8 1.0 0.0 100.0 XXX XXX XXX 92.7 7.3
13. Total Bonds Prior Year

13.01 Issuer Obligations ...........ccccceeiiiiiciiiiciiics v 5,724,638 ,902, ,240, 10,972,825 ....687,445 527, . ,827,502 [ 5,700, 186
. .. ..570,178 |.. .

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 XXX
13.06 Affiliated Bank Loans ... .
13.07 Unaffiliated Bank LOANS ..........ccccovirirenininins fooereiciciciceceee 0

13.08 Unaffiliated Certificates of Deposi . XXX

13.09 Totals R RO 6,626,388 ,539, ,315, ,543, , 64,777,859 . 58,777,677

13.10 Line 13.09 as a % of Col. 9 10.2 31.7 39.1 17.8 1.2 0.0 XXX XXX 100.0 XXX 90.7
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 4,644,559 |.............. 23,069,761 |.............. 34,484,265 |................ 6,340,992 ....0687,805 |............ 69,227,382 [...ooveviiciiinne 88.5 54,827,502 69,227,382

14.02 Residential Mortgage-Backed Securities .386,950 |... ..980,253 |.. ....625,042 ..551,753 |.. .19, . . 2,623,841 |. 3,244,881 |. ...2,623,841 |..

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 TOLAIS .eeoeiiiiee e o 5,031,509 |..ccevvennne 24,351,392 |.ocovennnen. 35,511,738 oo 6,892,745 .
14.10 Line 14.09as @ % of COL. 7 ....ceevvveerverieieieens oo 6.9 | 336 | 48.9 | 9.5 . . . e XXX e o XXX o 100.0
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 6.4 31.1 45.4 8.8 1.0 0.0 92.7 XXX XXX XXX 92.7 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccccevviiriiininnniniiins foeeieeicieen 1,166,697

15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12 1.5 3.2 2.6 0.0 0.0 0.0 7.3 XXX XXX XXX XXX 7.3




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 of prior year ...........cccccevevevens foereeenieiiicecccc O TP | TS [0
2. Cost of cash equivalents ACUITEM .............cceueveveeccueeeeeeeeceeee e eeeeseeeaeee s [eeeeeree e neeeeeeneenees 9,650 oo 0 e 9,650 |ivovereiiicieieieieieias
3. ACCIUAI OF DISCOUNL ... [roneen s O TP | TS [0 T
4. Unrealized valuation inCrease (dECrease) ..........ccovuereereenieeiienieenenseeseeseens |oereesieenieen e 0 oo 0 (1 T
5. Total gain (105S) 0N diSPOSAIS .......ccoueiiiiiiiiieieieieeee s |oe e O TP | TS [0
6. Deduct consideration received on diSPOSAIS .............coccovevivevereeeeeeieeieieieieiens |rereseeeeeeeenenes 9,650 ..o 0 [ 9,650 |ivovereiiicieieieieieias
7. Deduct amortization of Premilm ...........ccoiciiiiiiiiiiesiee e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01
8. Total foreign exchange change in book/adjusted carrying value ............cccco. foreviiininiiniiciicn, 0 oo 0 (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis O TP | TS [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree e O TP | TS (O
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e 0 oo 0 e (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 0 0

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

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

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

NONE

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

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

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE D - PART 1

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

oL

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
912828-3J-7 ..... UNITED STATES TREASURY LA e 378,232 [...95.7773 |.....cevvnnn..... 368,743 |oenennnnnd 385,000 [..oeevivnnnnnnns 383,025 |...euuniiinnnnd (U R I RN | N AU (B RN 2125 |...... 2.401 ....12/21/2017 ...|....11/30/2024 ...
912828-3J-7 ..... UNITED STATES TREASURY .. LA ..604,189 |...95.7773 |... ... 615,000 |.. ....611,845 O [ 1,594 |0 [0 e 2125 |...... 2.401 ....12/21/2017 ...|....11/30/2024 ...
912828-5N-6 ..... UNITED STATES TREASLRY .. LA .. 962,344 |...96.3086 |... .1,000,000 |.. ....963,771 O e 1,827 o0 [0 e 2.875 |...... 4.210 ....11/18/2022 ...|....11/30/2025 ...
912828-P3-8 ..... UNITED STATES TREASURY .. LA ...99.8197 |... ..745,000 |.. ....744,689 O e 3,786 |0 [0 e 1.750 |...... 2.268 ...12/2172017 ...|....01/31/2023 ...
912828-P3-8 ..... UNITED STATES TREASLRY .. LA ...99.8197 |... ..255,000 |.. ....254,893 O s 1,207 el [0 e 1.750 |...... 2.268 ....12/21/2017 ...|....01/31/2023 ...
912828-U2-4 ... UNITED STATES TREASURY .. LA ...92.5820 |... . 500,000 |.. ....489,814 O [ 2,474 0 0 2.000 |...... 2.556 ...12/22/2016 ...|....11/15/2026 ...
912828-V9-8 ..... UNITED STATES TREASLRY .. LA ...93.1914 |... ....242,108 O e 1,004 |0 [0 e 2.250 |...... 3.0M ....06/08/2022 ...|....02/15/2027 ...
912828-79-4 ..... UNITED STATES TREASURY .. LA ...85.4453 |... ....158,923 O e (1,220) e o0 e 1.500 |...... 0.644 ....05/04/2020 ...|....02/15/2030 ...
912828-20-6 ..... UNITED STATES TREASURY LA ...79.3750 |. .346,511 |.. .0 .0.625 |......0.764 ...06/03/2020 .. 05/15/2030
91282C-AE-1 ..... UNITED STATES TREASURY LA ...78.9492 |. .793,507 |.. .0 .0.625 |......3.767 ....11/18/2022 .. 08/15/2030
91282C-AV-3 . UNITED STATES TREASURY LA ...80.1797 |. . A .297,807 |.. .0 ......0.875 |......0.972 ....12/04/2020 .. 11/15/2030 ...
91282C-AV-3 ..... UNITED STATES TREASURY .. LA .. 198,172 |...80.1797 |... 160,359 |.... . 200,000 |.. ....198,538 O e 178 |0 o0 0.875 |...... 0.972 ....12/04/2020 ...|....11/15/2030 ...
912820-BL-4 ..... UNITED STATES TREASLRY .. LA .. 496,875 |.. 81.7617 |... 408,809 |.... . 500,000 |.. ....497,433 O 299 |0 [0 1125 |...... 1.191 ....02/12/2021 ...|....02/15/2031 ...
91282C-CB-5 ... UNITED STATES TREASURY .. LA .. 498,652 |...84.3711 |... 421,856 |.... . 500,000 |.. ....498,856 O 126 |0 o0 e 1.625 |...... 1.654 ....05/19/2021 ...|....05/15/2031 ...
912820-CS-8 ..... UNITED STATES TREASLRY .. LA .. 297,387 |...81.3633 |... ..244,090 |.... . 300,000 |.. ...207,720 O e 248 o0 [0 1.250 |...... 1.344 ...08/25/2021 ...|....08/15/2031 ...
91282C-DY-4 ... UNITED STATES TREASURY .. .. 1.AFE . ... 99,016 |...85.1328 |... ...85,133 |.... . 100,000 |.. O e 62 o0 o0 e 1.875 |...... 1.985 ....03/10/2022 ...|....02/15/2032 ...
912820-DY-4 ... UNITED STATES TREASLRY .. .. 1.AFE . .. 198,031 ...85.1328 |... 170,266 |.... . 200,000 |.. ....198,179 O e 161 |0 [0 1.875 |...... 1.985 ...03/10/2022 ...|....02/15/2032 ...
91282C-FE-6 ..... UNITED STATES TREASURY .. .. 1.AFE . .. 496,230 |...97.1641 |... 485,821 |.... . 500,000 |.. ....496,656 O [ 825 |0 0 e 3125 |...... 3.3%4 ....08/24/2022 ...|....08/15/2025 ...
912820-FK-2 ..... UNITED STATES TREASLRY .. .. 1.AFE . 1,861,206 |...98.0820 |... .. 1,863,558 |.... .1,900,000 |.. .... 1,863,161 O 1,985 |0 [0 3.500 |...... 4.267 ....11/18/2022 ...|....09/15/2025 ...
91282C-FX-4 . UNITED STATES TREASURY .. 1.AFE . 499,980 |. 100.0547 |. ..500,274 |. . 500,000 .499,981 |.. .0 .4.500 |...... 4.502 ... 11/23/2022 .. 11/30/2024 ...
912820-FZ-9 ..... UNITED STATES TREASLRY .. . 1AFE. .. 249,043 ]...99.6172 |... ..249,043 |.... ..250,000 |.. ....249,044 Ol o0 fon0).0..3.875 . 3.961 ...12/29/2022 ... |....11/30/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - ,126,826 | XXX 9,640, 163 ,500,000 , 185,553 0 XXX XXX XXX
36179R-M4-8 ..... G2 MA3079 - RMBS ... LA .. 139,833 |...96.8751 127,79 |.... .. 138,077 O e (482) |0 [0 e 3.500 |...... 1.788 ....09/30/2015 ...}|....09/20/2030 ...
36179V-DN-7 ..... G2 MA6409 - RMBS . 1.A .. 134,327 |...90.0401 117,801 |. 138,086 |.. .0 .3.000 |......2.129 ...01/23/2020 .. 01/20/2050
36179V-HF-0 ..... G2 MA6530 - RMBS . 1.4 .. . 12,710 |...84.8187 |. 10,771 |. 12,778 .. .0 .2.500 |......2.398 ....03/12/2020 .. 03/20/2050
36179V-VX-5 ..... G2 MA6930 - RMBS . 1.A .. 561,815 |...84.5532 |. 562,744 |.. .0 .2.000 |...... 1.404 ...09/29/2020 .. 10/20/2050
36179V-20-6 ..... G2 MA7051 - RMBS . 1.4 .. 156,858 |...84.4884 |. 157,018 |.. .0 .2.000 |......1.360 ... 12/17/2020 .. 12/20/2050 ...
361790-BY-3 ..... G2 MA7255 - RMBS . 1.A .. 151,297 |...87.1940 |. .. 145,664 151,810 |.. .0 ......2.500 |......1.834 ....06/25/2021 .. 03/20/2051 ...
361790-NE-4 ..... G2 MA7589 - RMBS . LA .. 229,212 |...86.9446 |... ..221,611 |.. ...228,981 0 | e (104) [0 0 2.500 |...... 1.986 ....00/23/2021 ...|....09/20/2051 ...
38380T-PZ-3 ..... GNR 2016-173 CT - CMO/RVBS e 4L LA ... 69,797 |...97.8149 |... ...68,99 |.. 0 . e (M) et 0 0 [ 3.000 |...... 2.481 ....12/18/2019 ...|....10/20/2045 ...
383821I-DR-5 ... GNR 2021-117 PC - CMO/RVBS 4. LA .. 274,819 |...87.8589 |... ..269,927 |.. ...274,132 .0 .. 464 [0 0 2.000 |...... 1.654 ...07/01/2021 ...|....07/20/2051 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 1,730,669 [ XXX 1,464,719 1,672,473 1,732,787 0 1,990 XXX XXX 3,217 39,326 XXX XXX
0109999999. Total - U.S. Government Bonds 11,857,495 | XXX 11,104,882 12,172,473 11,918,340 0 20,335 XXX XXX 57,774 134,389 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX

373384-2X-3 ..... GEORGIA ST ... vee |- 1LAFE ). ..857,018 |...96.9980 |... ..825,000 |.. ....833,034 0 . . (3,640) [0 |0 [ 40250 o 3.760 |FA ...... ...07/21/2015 ...|....02/01/2030 ...
373384-2X-3 ..... GEORGIA ST ... | TAFE L .. 181,792 ]...96.9980 |... . 175,000 |.. ... 176,701 O e (77 0 [0l 4250 | 3.761 |FA ...... ....07/21/2015 ...|....02/01/2030 ...
373384-5C-6 ..... GEORGIA ST ... .. 1.AFE ..|... .. 515,500 |...85.5470 |... . 500,000 |.. ....507,815 O e (2,420) o0 e l0 0 002.2.800 |- 2.272 [FA ...... ...09/23/2019 ...|....02/01/2032 ...
373384-NZ-5 ... GEORGIA ST ... .. 1.AFE ..|... .. 214,673 |...99.7370 |... ..215,000 |.. ...214,930 O e 28 o0 [0l 40503 | 4515 [MN ...... ....12/15/2009 ...|....11/01/2025 ...
373385-CB-7 ..... GEORGIA ST ... .. 1.AFE ..|... .. 200,515 |...84.6960 |... ..220,000 |.. 203,835 O 899 |0 il 0 0022282300 |- 4.050 [FA ...... ....11/07/2018 ...|....02/01/2037 ...
373385-CB-7 ..... GEORGIA ST ... .. 1.AFE ..|... 1,771,955 |...84.69%60 |... .1,780,000 |.. , 757,364 0 | L (4,855) [0 |0 f110080300 . 3.079 [FA ...... ...08/14/2019 ...|....02/01/2037 ...
373385-FX-6 ..... GEORGIA ST ... .. 1.AFE ..|... .. 399,052 |...73.7720 |... 295,088 |.... . 400,000 |.. ...398,923 0 . 85 0 0l 10350 - 1.365 |FA ...... ...06/22/2021 ...|....08/01/2032 ...
419792-J7-2 . HAWAILL ST . .1.CFE .. . 100.7300 |. ..302,190 |. . 300,000 300,000 |.. .0 .0 .4.926 ....10/20/2022 .. 10/01/2028 ...
546415-3D-0 . LOUISIANA ST .1.DFE .. . 103.1840 |. 513,724 |.. .0 (3,478) |. ......3.200 ....12/19/2018 .. 09/01/2033 ...
546417-DC-7 ..... LOUISIANA ST ... ... 1.DFE ..|... . 111.5230 |... ... 1,246,070 Ol (324670 [0 e 0100005000 . 1.380 |MS ...... ...03/05/2020 ... |....03/01/2035 ...
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546417-DV-5 ..... LOUISTANA ST . eeevviieee foeeen | s T LADFE 2,423,640 |...81.8270 [....oeeeennnn 2,454,810 |..ccovvnnnnnns 3,000,000 |.eevvunninnns 2,431,461 |oevenniniinnnnd 0 fooeeeeeennn 7,821 Jeiiiiiiiinl0 fennnl0 s 1.704 |...... 4.769 ...11/18/2022 ...|....06/01/2030 ...
649791-CN-8 ..... NEW YORK ST .... 1.B FE ..|... .. 217,468 |. 100.0200 |... . 200,000 |.. ....200,354 O e (2,138) |0 o0 e 4.690 |...... 3.586 ....10/04/2013 ...|....03/01/2023 ...
649791-PU-8 ..... NEW YORK ST .... |- 1B FE ... .. 500,480 |...88.0140 |... . 500,000 |.. ....500,325 LU R 11 MO | N RPN | ) AN 2.550 |...... 2.538 ...10729/2019 ...|....02/15/2029 ...
677522-44-0 ..... OHIO ST ... .. 1.BFE ..|... ..500,000 |.. 78.1610 |... . 500,000 |.. ... 500,000 O o0 0 o0 e 1.730 |...... 1.730 ....06/18/2020 ...|....08/01/2031 ...
68608K-NE-4 ..... |- 1B FE ... .. 185,958 |. 101.3280 |... . 185,000 |.. ....185,151 JLUJ RN €1+ N AU | I RPN | ) AN 5.742 |...... 5.688 ...01/21/2010 ...|....08/01/2024 ...
68609T-NH-7 ..... |- 1.BFE ... .. 300,000 |...85.3470 |... . 300,000 |.. ... 300,000 O o0 0 o0 e 2.246 |...... 2.246 ....10/09/2019 ...|....11/01/2029 ...
76222R-YC-0 ..... RHODE ISLAND ST & PROVIDENCE PLANTATIONS .. |- 1.CFE ... .. 127,213 ]...98.0340 |... ..125,000 |.. ....125,618 LU R 11517 N N | N RPN | ) A 3.000 |...... 2.620 ....04/17/2019 ...|....05/01/2024 ...
76222R-YD-8 ..... RHODE ISLAND ST & PROVIDENCE PLANTATIONS .. 1.CFE ..|... ...96.4740 |... ..295,000 |.. ....297,321 0 [ (983) |0 o0 e 3.000 |...... 2.650 ....04/17/2019 ...|....05/01/2025 ...
882723-PZ-6 . 1AFE .. ...98.5820 |. . 200,000 .204,949 |.. .0 .3.908 |......2.452 ....06/07/2019 .. 10/01/2031
882724-0N-0 . 1AFE . ...82.8740 |. ..325,000 .325,000 |.. .0 .2.964 |......2.964 ....11/14/2019 .. 04/01/2034
882724-0N-0 . 1AFE .. ...82.8740 |. 75,000 .. 75,000 |.. .0 ......2.964 |......2.964 ....11/14/2019 .. 04/01/2034 ...
97705M-NW-1 ... WISCONSIN ST ... .. 1.BFE ..|... ...80.2480 |... . 400,000 |.. ... 400,000 O o0 0 o0 e 2.531 |...... 2.531 ...10/02/2019 ...|....05/01/2033 ...
97705M-NW-1 ... WISCONSIN ST ... s .. 1.B FE ..|... ...80.2480 |... . 100,000 |.. ... 100,000 O o0 o0 [0 e 2.531 |...... 2.531 ....10/02/2019 ...|....05/01/2033 ...
97705M-8C-0 ..... WISCONSIN ST ... Y 1,2 | 1B FE L. ...76.0980 |... ..250,000 |.. ...250,000 O 0 0 o0 1.736 |...... 1.736 ...06/25/2020 ... |[....05/01/2032 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 12,223,506 [ XXX 10,991,006 12,370,000 12,047,573 0 (45,460) 0 0 XXX XXX XXX 111,867 331,144 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 12,223,596 | XXX 10,991,006 12,370,000 12,047,573 0 (45,460) 0 0 [ XXX XXX XXX 111,867 331,144 XXX XXX
047772-2A-9 ..... ATLANTA GA e e e eeem e e eemnnees foee ven | e | s L ABFE e 200,000 |...98.8790 200,000 |oeeernnnniaeees 200,000 0 foeeeeeeeeiieeen0 el o0 00023.089 .. 3.088 ....10/29/2014 ...|....12/01/2023 ...
047772-ZA-9 ..... ATLANTA GA .. 1.B FE ..|... .. 120,000 |...98.8790 |... . 120,000 |.. ... 120,000 O 0 0 [0 0000.3.089 |l 3.088 ....10/29/2014 ...|....12/01/2023 ...
164231-KS-0 ..... CHEROKEE CNTY GA SCH SYS .. .. 1.BFE ..|... ..500,000 |. 102.7350 |... . 500,000 |.. ... 500,000 O 0 0 i l0 000050626 | 5.626 ...11/12/2010 ...|....08/01/2028 ...
212204-D-0 ..... CONTRA COSTA CALIF CMNTY COLLEGE DIST .. .. 1.B FE ..|... ..500,000 |...97.2500 |... . 500,000 |.. ... 500,000 O 0 0 [0l 4215 | 4.216 ....09/16/2022 ...|....08/01/2027 ...
346604-LN-9 ..... FORSYTH CNTY GA SCH DIST - TAFE L. ...87.7850 |... . 690,000 |.. ... 690,000 O 0 0 [0 el 10563 | 1.563 LL171772021 L .L..02/01/2027 ..
346604-L0-2 ..... FORSYTH CNTY GA SCH DIST S LAFE L ...83.1520 |... .1,500,000 |.. ,276,294 O o 3814 0 [0 | 1775 | 4.614 ....11/18/2022 ...|....02/01/2029 ...
446222-W0V-1 ... HUNTINGTON BEACH CALIF UN HIGH SCH DIST ... .. 1.DFE ..|... ...82.0320 |... 410,160 |.... ... 500,000 |.. 500,000 O 0 0 k0l 10884 | 1.884 ....05/13/2021 ...|....08/01/2029 ...
494791-8R-8 ..... KING CNTY WASH PUB HOSP DIST NO 002 .. .. 1.DFE ..|... . ...85.5640 |... 936,926 |.... .1,095,000 |.. ...941,870 O 2,755 L0 [0 00001880 | 4.608 ....11/18/2022 ...|....12/01/2028 ...
567643-0G-9 . MARIETTA GA ....... .. 1.CFE .. 792,360 . 100.0000 |. . 750,000 750,000 |.. .0 .3.423 ...08/15/2014 .. 01/01/2027
64763F-WY-1 ..... NEW ORLEANS LA .. 1.F FE .. 102,625 |...96.7810 |. . 100,000 .100,958 |.. .0 .2.554 ....06/04/2019 .. 12/01/2024
64763F-XK-0 ..... NEW ORLEANS LA .. 1.F FE .. 500,000 |...91.6040 |. . 500,000 500,000 |.. .0 .2.400 ...09/17/2019 .. 12/01/2026
64763F-2T-9 ..... NEW ORLEANS LA .| 1.FFE .. 182,442 |...91.2680 |. . 200,000 .183,957 |.. .0 . 4.605 ....00/22/2022 .. 09/01/2025 ...
64763F-2V-4 ..... NEW ORLEANS LA ... .. 1.F FE .. 500,000 |...86.9680 | . 500,000 500,000 |.. .0 ......1.854 ....10/08/2021 .. 09/01/2027 ...
678519-B9-9 ..... OKLAHOMA CITY OKLA . I .. 1.AFE ..|... ... 50,000 |...96.7180 |... ...50,000 |.. O 0 0 [0 0000.2.840 |l 2.840 ....04/17/2019 ...|....03/01/2025 ...
758449-SC-7 ... REEDY CREEK IMPT DIST FLA A1 e [ 1D FE L .. 300,615 |...77.4290 |... . 300,000 |.. O e (80) [0 o0 12,297 | 2.276 ...02/12/2020 ...|....06/01/2031 ...
799017-UZ-9 ..... SAN MATEO CALIF UN HIGH SCH DIST ... 2 e [ TAFE L ... 10,000 |...90.7100 |... ...10,000 |.. O 0 0 [0 000002.979 | 2.979 ....11/15/2017 ...|....09/01/2028 ...
799017-UZ-9 ..... SAN MATEO CALIF UN HIGH SCH DIST N2 e | LA FE L .. 240,000 |...90.7100 |... ..240,000 |.. . O 0 0 fel0 02,979 | 2.979 ....11/15/2017 ...|....09/01/2028 ...
802385-SD-7 ... SANTA MONICA CALIF CMNTY COLLEGE DIST .. L2 ... .. 1.CFE ..|... .. 400,000 |...78.0620 |... 312,248 |.... . 400,000 |.. ... 400,000 O 0 o0 000010846 ). 1.846 ...12/03/2020 ... |....08/01/2031 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 7,799,638 | XXX 7,258,266 8,155,000 7,763,550 0 XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 7,799,638 | XXX 7,258,266 8,155,000 7,763,550 0 XXX XXX XXX
04780N-MH-7 ..... ATLANTA GA DEV AUTH REV oo |- 1.BFE ). 1,494,216 |...86.5200 |... . 1,540,000 |.. .... 1,506,681 O e 2,761 [0 [0 0000030338 | 3.599 ....03/20/2018 ...|....12/01/2032 ...
047870-SM-3 ..... ATLANTA GA WTR & WASTEWTR REV . woo .. 1.DFE ... .. 716,128 |...80.5620 |... ... 700,000 |.. O e (L743) 0 [0l 10637 | 1.361 ...12/07/2020 ...|....11/01/2029 ...
047870-SN-1 ..... ATLANTA GA WTR & WASTEWTR REV . oo |- 1.DFE ..)... ...75.6920 |... . 400,000 |.. . O e (839) [0 o0 2257 | 2.155 ....10/30/2020 ...|....11/01/2035 ...
051249-HB-9 ..... AUGUSTA GA WTR & SEW REV e | LEFE L. ...99.4000 |... . 110,000 |.. ... 110,000 O 0 0 000002232800 |- 3.800 ....07/17/2013 ...|....10/01/2023 ...
051249-H8-9 ... AUGUSTA GA WTR & SEW REV |- 1L.EFE ... ...99.4000 |... 397,600 |.... . 400,000 |.. .. 400,000 O e 0 00022232800 |- 3.79 ...07/17/2013 ...|....10/01/2023 ...
052414-RX-9 . AUSTIN TEX ELEC UTIL SYS REV .1.DFE .. ...86.3940 |. ..129,591 |. . 150,000 150,000 |.. .0 .3.087 ....06/23/2019 .. 11/15/2031 ...
052414-TD-1 . AUSTIN TEX ELEC UTIL SYS REV ..... .1.DFE .. ...85.3350 |. ..320,006 |. ..375,000 .375,000 |.. .0 ......2.685 ....07/31/2019 .. 11/15/2030 ...
072024-WS-7 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . .. 1.CFE ..|... ...87.6020 |... 438,010 |.... . 500,000 |.. .. 500,000 O 0 o0 00002574 ). 2.574 ...09/20/2019 ... |....04/01/2031 ...
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199112-KX-0 ..... COLUMBUS GA BLDG AUTH LEASE REV ......euvvvvvvvvnnnnnns foen ven | s 2 i LACFE s 481,933 [...96.7960 |.......cevvnnnnns 454,94 | 470,000 |oeevvunnniennes 470,000 |ooeeevnnnniennnns [V IO (3,462) |ovvvenieennnnnd (U [V P 3.000 |...... 2.251 ...06/12/2019 ...|....01/01/2025 ...
199144-WIY-8 ..... COLUMBUS GA WTR & SEW REV |- 1.CFE ..|... ..300,000 |...89.3200 |... .. 300,000 O 0 0 [0 el 2,544 | 2.544 ....11/20/2019 ...|....05/01/2028 ...
20775C-W2-6 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN S LAFE L ... 50,000 |...97.2320 |... O 0 0 [0 000022.900 |- 2.899 ....04/24/2019 ...|....05/15/2024 ...
235036-4R-8 ... DALLAS FORT WORTH TEX INTL ARPT REV .. .. 1.EFE ..|... .. 294,396 |...83.5000 |... .. . O e 486 [0 0 ]l 2,554 | 2.798 ...03/01/2022 ...|....11/01/2030 ...
25477G-U0Y-9 ... DISTRICT COLUMBIA INCOME TAX REV ...eeevveenvvvinnnnns fooe wee | e [T .. 1.B FE ..|... ..500,000 |...94.6370 |... 473,185 |.... . 500,000 |.. ... 500,000 O 0 0 [0 000003499 |l 3.499 ....07/13/2022 ...|....07/01/2027 ...
254845-TB-6 ..... DISTRICT COLUMBIA WTR & SWR AUTH PUB UTI ... |- 1.CFE ... ..500,000 |...85.1330 |... 425,665 |.... . 500,000 |.. ... 500,000 O 0 0 0002520 |- 2.520 ....02/25/2022 ...|....10/01/2029 ...
259561-PH-5 ... DOUGLAS CNTY WASH PUB UTIL DIST NO 001 W .... |- 1.CFE ... ..500,000 |. 101.2820 |... 506,410 |.... . 500,000 |.. ... 500,000 O 0 0 [0 00005345 | 5.344 ....08/20/2010 ...|....09/01/2030 ...
261172-NK-2 ..... DOWNTOWN SAVANNAH AUTH GA REV ... .- 1.BFE ..|... ...98.9240 |... 880,424 |.... . 890,000 |.. ... 890,000 O 0 0 [ l0 12,650 |- 2.650 ....11/18/2016 ...|....08/01/2023 ...
261172-NL-0 ..... DOWNTOWN SAVANNAH AUTH GA REV . .. 1.BFE .. ...97.0270 |. ..887,797 |. .915,000 |.. .0 .2.750 ....11/18/2016 .. 08/01/2024
261172-QD-5 ..... [DOWNTOWN SAVANNAH AUTH GA REV ... .. 1.BFE .. ...95.4140 |. ..667,898 |. 718,29 |.. .0 .3.481 ....09/14/2018 .. 08/01/2028
270618-DS-7 ..... EAST BATON ROUGE LA SEW COMMN REV .1.DFE .. ...98.6500 |. ..739,875 |. .750,461 |.. .0 e 3.242 ...12/10/2014 .. 02/01/2024 ...
270618-DZ-1 ..... EAST BATON ROUGE LA SEW COMMN REV .. .. 1.DFE ..|... .. 248,293 |...98.6460 |... 246,615 |.... ....248,483 O e 191 0 k0 0022240000 |- 4.307 ....09/22/2022 ...|....02/01/2031 ...
270618-GQ-8 ..... EAST BATON ROUGE LA SEW COMMN REV .. |- 1.DFE ... .. 250,000 |...82.9210 |... 207,303 |.... ....250,000 O 0 0 [0l 1643 | 1.643 ....07/31/2020 ...|....02/01/2029 ...
270618-GR-6 ..... EAST BATON ROUGE LA SEW COMMN REV .. .. 1.DFE ..|... .. 250,000 |...80.4820 |... 201,205 |.... ....250,000 O 0 0 [0l 12693 | 1.693 ....07/31/2020 ...|....02/01/2030 ...
346609-LP-3 ..... FORSYTH CNTY GA WTR & SEW AUTH REV 1.AFE. ..600,000 |...85.2140 |... 511,284 |.... ... 600,000 O 0 0 [0 0002374 2.374 ...02/18/2022 ...|....04/01/2030 ...
39222P-EL4 ... GREATER NEW HAVEN WTR POLLUTION CTL AUTH .... .- 1.BFE ..|... ...82.3840 |... 935,058 |.... A, ....939,146 0 e 3,010 [0 feeeeiieeel0 el 10850 |- 4.936 ....11/18/2022 ...|....08/15/2029 ...
392275-AA-1 ... GREATER ORLANDO AVIATION AUTH ORLANDO FL . |- 1.DFE ... ...85.0550 |... 255,165 |.... ... 300,000 O 0 0 [0 0000.2.652 | 2.652 ....02/09/2022 ...|....10/01/2029 ...
403720-DZ-5 ..... GWINNETT CNTY GA DEV AUTH REV .. 1.AFE ..|... . 100.0000 |... 385,000 |.... .. . ....385,000 0 feeeeenn (2,306) [oveeeeeeeeeen0 o0 0222232000 |- 2.390 ...01/13/2017 ...|....01/01/2023 ...
403720-HA-6 ..... GWINNETT CNTY GA DEV AUTH REV .. 1.AFE ..|... ...84.1620 |... 420,810 |.... . 500,000 |.. ...487,821 O 389 L0 [0 4140 |l 4.319 ...11/07/2018 ...|....09/01/2043 ...
451174-AD-8 ..... IDAHO ENERGY RES AUTH TRANSMISSION FACS .1.CFE .. ...91.2740 |. ..182,548 |. . 200,000 200,000 |.. .0 .2.952 ....09/12/2017 .. 09/01/2028
ATTT0V-AY-6 ..... JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ . .1.DFE .. ...96.9500 |. 96,950 |. . 100,000 103,627 |.. .0 .3.313 ....04/03/2019 .. 01/01/2029
54627D-BV-2 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV . . 1.A FE . ...96.3090 |. ..158,274 |. ..164,340 .164,340 |.. .0 .3.050 ....07/22/2015 .. 12/01/2038
54627D-BII-0 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV . -2 1.AFE .. ...95.6210 |. ..149,626 |. ..156,478 .156,478 |.. .0 .2.100 ....08/25/2016 .. 12/01/2038 ...
54628C-KP-6 ..... [LOUISIANA LOC GOVT ENVIRONVENTAL FACS & .2 .1.CFE .. ,468,530 |...82.6890 |. .. 1,157,646 |. . 1,400,000 ,449,914 |.. .0 ......1.899 ...03/02/2020 .. 12/01/2030 ...
54628C-MK-5 ..... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & ... B L .. 1.EFE ..|... .. 303,582 |...89.9140 |... 269,742 |.... ... 300,000 |.. 302,400 LU RN (/11 N P N RPN | I S . A AN 1.182 ....06/04/2021 ...|....02/01/2026 ...
54628C-1IE-8 ..... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & N2 e | LEFE L ..600,000 |...76.3660 |... 458,196 |.... ... 600,000 |.. 600,000 O 0 0 feeil0 2,075 | 2.075 ....08/05/2021 ...|....10/01/2032 ...
546475-TT-1 ..... LOUISIANA ST GAS & FUELS TAX REV A1 [ 1D FE L 1,000,000 |...80.6430 |... 806,430 |.... .1,000,000 |.. ,000,000 O 0 0 [0l 10748 | 1.748 ....08/21/2020 ...|....05/01/2030 ...
546475-VJ-0 ..... LOUISIANA ST GAS & FUELS TAX REV N L .. 1.DFE ..|... .. 948,560 |...85.0260 |... 850,260 |.... .1,000,000 |.. 950,845 O 2,285 [0 feeiil0nnln2.001 | 2.928 ....08/31/2022 ...|....05/01/2029 ...
54651R-CI-7 ..... LOUISIANA ST UNCLAIMED PPTY SPL REV .. A1 [ LEFE L 1,000,000 |...75.9850 |... 759,850 |.... .1,000,000 |.. ,000,000 O 0 0 [0l 10879 | 1.879 ....02/04/2021 ...|....09/01/2031 ...
54651R-DK-2 ... LOUISIANA ST UNCLAIMED PPTY SPL REV N L .. 1.EFE ..|... 1,000,940 |...75.9850 |... 759,850 |.... .1,000,000 |.. ,000,788 O e (83) [0 o0 el 12879 | 1.869 ...02/08/2021 ...|....09/01/2031 ...
574297-DY-0 ..... [MARYLAND ST STAD AUTH SPORTS FACS LEASE 1 .1.BFE .. ...91.4270 |. ..228,568 |. 250,000 .250,000 |.. .0 L3121 ....06/08/2019 .. 03/01/2028 ...
576004-HD-0 ..... MASSACHUSETTS (COMMONWEALTH OF) .. 1 1.A FE .. ...96.2780 |. ..481,390 |. 500,000 500,000 |.. .0 .3.681 ....08/17/2022 .. 07/15/2027
591745-7R-9 . METROPOL ITAN ATLANTA RAPID TRAN AUTH GA . .. 1.CFE .. ...89.7570 |. ,162,353 |. 1,295,000 ,158,648 |.. .0 .4.820 ....11/18/2022 .. 07/01/2026
59447T-XS-7 ..... [MICHIGAN FIN AUTH REV ... 1 .1.DFE .. ...90.2430 |. ..270,729 |. 300,000 300,000 |.. .0 .2.734 ....12/05/2019 .. 12/01/2027
594698-TB-8 ..... MICHIGAN ST STRATEGIC FD LTD OBLIG REV . 1 .1.CFE .. ...84.2710 |. ..421,355 | . 500,000 500,000 |.. .0 ... 2.770 ....03/03/2022 .. 10/15/2029 ...
647677-AF-0 ..... NEW ORLEANS NAVY HOUSING LLC |- LEFE L. ...94.0690 |... 658,483 |.... . 700,000 |.. ... 700,000 O 0 0 [0 4314 4.314 ...01/12/2012 ...|....12/15/2029 ...
64990F-S9-6 ..... NEW YORK STATE DORMITORY AUTHORITY ... .. 1.B FE ..|... ...88.5260 |... 442,630 |.... . 500,000 |.. ....475,175 O 2,655 [0 [0 0000 2.657 | 3.731 ....06/19/2022 ...|....02/15/2028 ...
67760H-MZ-1 ..... OHIO ST TPK COMMN TPK REV oo |- 1LEFE ). ...83.2940 |... 208,235 |.... ..250,000 |.. ....250,000 O 0 0 [0 2,451 | 2.451 ....01/29/2020 ...|....02/15/2031 ...
68607V-26-5 ..... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE ... vee |- 1.CFE ..)... ...99.5190 |... 333,389 |.... ..335,000 |.. ....335,000 O 0 0 [0l 2,455 | 2.455 ....03/28/2019 ...|....04/01/2023 ...
68607V-29-9 ..... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE ... oo |- 1.CFE ..)... ...94.1360 |... 155,324 |.... . 165,000 |.. ... 165,000 O 0 0 0 2715 | 2.715 ....03/28/2019 ...|....04/01/2026 ...
70360P-EP-2 ..... PAULDING CNTY GA WTR & SEW REV oo |- 1.DFE ..]... ...94.3760 |... ..707,820 |.... . 750,000 |.. ...760,531 O e (2,528) o0 foeiiiiinnl00 022232000 |- 2.620 ...09/14/2016 ...|....12/01/2033 ...
709235-P3-3 ..... PENNSYLVANIA ST UNIV |- 1.CFE ... ...84.8210 |... ...67,857 |.... ...80,000 |.. O 0 0 [0 02,209 |- 2.209 ....02/05/2020 ...|....09/01/2029 ...
709235-P3-3 ..... PENNSYLVANIA ST UNIV .. 1.CFE ..|... ...84.8210 |... 254,463 |.... . 300,000 |.. .. 300,000 O 0 0 [0 000002.209 | 2.209 ....02/05/2020 ...|....09/01/2029 ...
759136-VG-6 ..... [REGIONAL TRANSN DIST COLO SALES TAX REV .1.CFE .. ...77.6250 |. ..232,875 | . 300,000 300,000 |.. .0 ......1.837 ....02/19/2021 .. 11/01/2031 ...
759136-VH-4 ..... REGIONAL TRANSN DIST COLO SALES TAX REV ... .. 1.CFE ..|... ...76.3570 |... 229,071 |.... . 300,000 |. ...295,369 O 419 0 000 10967 . 2.142 ...03/09/2021 ...|....11/01/2032 ...
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773038-DN-1 ..... ROCKDALE CNTY GA WTR & SEW AUTH REV ...covvvniiiiinns o vee | s 2 i LACFE s 185,965 |...98.9900 |................. 197,980 |.....oevernnnnn 200,000 |oeeevvrnnnirnnns 199,164 |...coovvennnnnens (U R 72 RN | N AU | B EN 2.860 |...... T4 L N [ R AR 2,860 [.ooiiiiiiinnnnns 5,720 |....07/25/2013 ...|....07/01/2023 ...
80036R-AZ-3 ..... SANDY SPRINGS GA PUB FACS AUTH REV - TAFE L. .. 254,670 |...98.6360 |... ..250,000 |.. ....250,785 JLO N U (/)N ARt | B ISP | ) AU 2.250 |...... 2.010 [N ...... ..938 ... ....10/21/2015 ...|....05/01/2024 ...
80168A-BY-2 ..... SANTA CLARA VY CALIF WTR DIST WTR SYS RE .... |- 1B FE ... .. 125,000 |...97.3110 |... ..125,000 |.. ....125,000 O o0 o0 [0 2.649 |...... 2.649 ....04/10/2019 ...|....06/01/2024 ...
80168A-BZ-9 ..... SANTA CLARA VY CALIF WTR DIST WTR SYS RE .... |- 1.BFE ... .. 250,000 |...95.8480 |... ..250,000 |.. ....250,000 JLO I N | I ARt | B APPSR | B FOT 2.782 |...... 2.782 ....04/10/2019 ...|....06/01/2025 ...
80168A-CA-3 ..... SANTA CLARA VY CALIF WTR DIST WTR SYS RE .... |- 1B FE ... .. 175,000 |...94.3740 |... . 175,000 |.. ... 175,000 O o0 o0 [0 e 2.852 |...... 2.852 ....04/10/2019 ...|....06/01/2026 ...
810489-WJ-9 ..... SCOTTSDALE ARIZ MUN PPTY CORP EXCISE TAX . .. 1.BFE ..|... ..500,000 |...75.4660 |... . 500,000 |.. ... 500,000 O o0 0 o0 e 1.556 |...... 1.556 ....01/22/2021 ...|....07/01/2031 ...
82707B-DT-3 ..... SILICON VY CLEAN WTR CALIF WASTEWTR REV .. .. 1.CFE ..|... ...79.9540 |... . 500,000 |.. ... 500,000 O o0 o0 [0 e 1.962 |...... 1.962 ....03/03/2021 ...}|....08/01/2031 ...
86932U-CG-8 ..... SUSTAINABLE ENERGY UTIL INC DEL ENERGY E .... B .. 1.BFE ..|... ...87.5460 |... . 150,000 |.. ... 150,000 O o0 0 o0 e 2.29% |...... 2.294 ....04/30/2020 ...|....09/15/2028 ...
88213A-HV-0 ..... [BOARD OF REGENTS TEXAS A & M UNIVERSITY 1 1AFE .. ...96.3590 |. . 200,000 .201,438 |.. .0 .3.031 |......2.716 ....04/18/2019 .. 05/15/2025
91417K-3C-3 . UNIVERSITY COLO ENTERPRISE SYS REV . 1 .1.BFE .. ...84.6550 |. . 100,000 100,000 |.. .0 .2.756 |......2.756 ....07/10/2019 .. 06/01/2031
914437-U0-9 ..... [UNIVERSITY MASS BLDG AUTH REV .... 2 .1.CFE .. ...80.2490 |. . A ..205,000 .205,000 |.. .0 ... 2.997 |......2.997 ....01/09/2020 .. 11/01/2034 ...
914440-UN-0 ... UNIVERSITY MASS BLDG AUTH PROJ REV . |- 1.CFE ..|... . ...89.8390 |... 359,356 |.... . 400,000 |.. ... 400,000 O o0 0 o0 e 2.909 |...... 2.909 ....03/16/2022 ...|....11/01/2028 ...
92813T-EE-6 ..... VIRGINIA ST HSG DEV AUTH HOMEOWNERSHIP M .........coufees o] ooeennn] ceeeeeis L ABFE i 123,969 |...91.9250 [.......oennns 113,959 |ovvveiiiiinnnn 123,969 |....oovivvnnnnnns 123,969 |....oooovnnnnnnn L o (I OO PN | I FOUUUUUOTR (N RN 3.250 |...... 3.237 ...03/11/2013 ...|....08/25/2042 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 30,080,444 | XXX 26,657,882 30,344,787 29,984,727 0 (4,858) 0 0| XXX XXX XXX XXX
31323A-BM-3 ..... FH T65444 - RVBS i L LA .. 101,374 |...88.7683 |... ..102,253 |.. ... 100,638 0 | o (788) [0 |0 3.000 |...... 3.223 ....10/26/2017 ...|....11/01/2047 ...
3136AA-XU-4 ..... FNR 2012-133 EB - CMO/RVBS .. N 1.A .. .. 404,500 |...91.5055 |... . 400,000 |.. ....401,831 0 . () [0 0 [ 3.000 |...... 2.863 ...09/01/2017 ...|....12/25/2032 ...
3136AH-HO-4 ..... FNR 2013-130 A - CMO/RMBS . i L 1.4 .. ... 30,845 ]...91.6993 |... ..31,127 .. 0 | e () [0 |0 e 3.000 |...... 3.188 ....01/09/2014 ...|....01/25/2044 ...
3137AH-20-7 ..... FHR 3936 AB - CMO/RMBS ... N 1.A .. .. 143,862 |...96.76% |... 141,127 .. 0 . e (98) [0 0 [ 3.000 |...... 2.781 ...01/18/2012 ...|....10/15/2026 ...
3138WA-RA-7 ..... FN AS1380 - RMBS i L LA ... 11,394 1...98.3376 |... O 824 |0 [0 4.500 |...... 1.634 ....08/14/2014 ...|....12/01/2043 ...
54627D-BX-8 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV .......... . 1.AFE. .. 203,684 |...94.5670 |... ....203,684 O 0 0 o0 2.875 [...... 2.875 ...04/18/2017 ...|....11/01/2038 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue
Backed Securities 895,658 [ XXX 824,894 888,741 891,054 XXX XXX 2,214 26,566 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 30,926,102 | XXX 27,482,776 31,233,528 30,875,781 XXX XXX 215,620 698,560 XXX XXX
03076C-AG-1 ..... AMERIPRISE FINANCIAL INC L 1GFE s 149,484 |...97.5206 |......evunrnneens 146,281 |ooeeeeeeeennn 150,000 |-evveeeeeeeennnnn 149,897 [ooeeeeeiieeeee0 et 55 [0 el [0032700 . 3.740 ....09/15/2014 ...|....10/15/2024 ...
037833-CJ-7 ..... APPLE INC .. 1.B FE ..|... ..200,000 |...95.7973 |... 191,595 |.... . 200,000 |.. +..200,000 |eeeenriiiiinnnn0 foeniiii 0 0 000080350 3.350 ....02/02/2017 ...|....02/09/2027 ...
05531F-BB-8 ..... TRUIST FINANCIAL CORP ... .. 1.G FE ..|... .. 199,836 |...96.4683 |... 192,937 |.... . 200,000 |.. 199,956 |oeeniiiieeen0 e 28 0 [0 12,850 . 2.862 ...10/23/2017 ...|....10/26/2024 ...
06406R-BJ-5 ..... BANK OF NEW YORK MELLON CORP .........eeevrvrrevmnnnnnns foon e | eeeeenn 2,5 i .. 1.F FE ..|... ..500,000 |...98.5560 |... 492,780 |.... . 500,000 |.. +..500,000 |eeeeiiiiiinnnn0 o0 0 [0 4414 4.417 ....07/19/2022 ...|....07/24/202%6 ...
12189L-AN-1 ... BURL INGTON NORTHERN SANTA FE LLC ovvveeeeeeeineeeee [ v e 1,2 s .. 1.G FE ..|... .. 199,966 |...90.0860 |... 180,172 |.... . 200,000 |.. 199,984 |0 o0 0 [0 ]l 40450 4.451 ....03/06/2013 ...|....03/15/2043 ...
126408-HB-2 ..... (013 Q0 3 IR B, .. 2.AFE ..|... .. 299,745 |...97.6466 |... 292,940 |.... . 300,000 |.. 299,954 |0 [ 8 0 [0 ]0003.400 3.410 ...07/16/2014 ...|....08/01/2024 ...
141781-B0-6 ..... CARGILL INC . 1FFE .. ...78.0384 |. ..234,115 |. . 300,000 291,729 |.. .2.072 ....02/25/2021 .. 02/02/2031
16876A-AB-0 ..... CHILDRENS HOSPITAL MEDICAL CENTER .. s .1.CFE .. ...80.7382 |. .. 448,691 |. . 500,000 500,000 |.. .2.853 ...11/02/2016 .. 11/15/2026
186108-CK-0 ..... CLEVELAND ELECTRIC ILLUMINATING CO 1,2 .2.BFE .. ...91.2548 |. ..228,137 |. ..250,000 .249,601 |.. .3.534 ....10/02/2017 .. 04/01/2028
200339-DX-4 . COMERICA BANK ....evvvveeniiiiiiniinieniininneeeeennneens foen ven e | s .. 2.AFE .. ...97.0284 |. .242,571 ..250,000 .253,557 |.. .3.383 ...06/27/2017 .. 07/27/2025 ...
2027A0-KB-4 ..... COMMONWEALTH BANK OF AUSTRALIA ...eevveeeeeeeemeneeeeefoes e | G| s .. 1.DFE .. ...97.7369 |. .. 195,474 . 200,000 199,965 |.. ......3.363 ....02/25/2019 .. 06/04/2024 ...
22822V-AG-6 ..... CROWN CASTLE INC .. 2.BFE ..|... .. 149,582 |...96.6057 |... 144,909 |.... . 150,000 |.. 149,895 |0 [ BT 0 0000032200 3.244 ....07/25/2017 ...|....09/01/2024 ...
26443C-AH-6 ... DUKE UNIVERSITY HEALTH SYSTEM INC ...oeveveeeeeeeeeens fon v | [T s .. 1.DFE ..|... .. 300,000 |...83.9121 |... 251,736 |.... . 300,000 |.. +28300,000 |-eveeiieeeennn0 o0 0 [0 22552 2.552 ....01/08/2020 ...|....06/01/2029 ...
278265-AE-3 ..... MORGAN STANLEY ...vvvviiiiiiiiiiinieecviiineeecevnniees oo ven e [ 1,2 e 1.6 FE ..|... .. 306,393 |...93.28%8 |... 279,869 |.... . 300,000 |.. 2000802,936 |veeeniiiiinnnn0 [ (B73) |0 01400030500 3.239 ...06/07/2017 ...|....04/06/2027 ...
29364G-AJ-2 ... ENTERGY CORP ....eeeeeeenieeeeemnnneeeeemnnneeeeemnnnnes oo ven | e [ 1,2 i [ 2.BFE ..|... .. 320,705 |...92.9498 |... 312,311 |.... ..336,000 |.. 329,498 e e 1,636 |0 [0 ]l 2,950 . 3.518 ....02/28/2017 ...|....09/01/2026 ...
293641I-BH-0 ... ENTERGY LOUISIANA LLC ..oovvvveiiiiiiiininievcennieens oo e e 1,2 e 1.F FE ..|... .. 497,420 |...79.7375 |... 398,687 |.... . 500,000 |.. 97,813 |0 [ 204 0 00020350 2.402 ...03/04/2021 ...|....06/15/2032 ...
29717P-AQ-0 ..... ESSEX PORTFOLIO LP ..eeeeeieeeeeeeeeeeieeeeeeeeeeeeee oo ven | [ 1,2 e 2.AFE ..|... .. 198,572 |...94.1245 |... 188,249 |.... . 200,000 |.. 199,401 |0 e 169 0 0 ]8L375 3.472 ....10/27/2017 ...|....04/15/2026 ...
31428X-BF-2 FEDEX CORP ..........eenn .2.BFE .. 149,694 |...95.2527 |. ..142,879 |. . 150,000 .149,892 |.. .3.273 ....03/21/2016 .. 04/01/2026 ...
31677A-AB-0 ..... [FIFTH THIRD BANK NA (OHIO) L2.AFE .. 208,542 |...95.4292 |. ..190,858 |. . 200,000 .203,044 |.. .3.333 ....05/11/2016 .. 03/15/2026
349553-AM-9 ..... [FORTIS INC ...ccvvvnnnnnnnns .2.CFE .. 295,834 |...92.8742 |. ..278,623 |. . 300,000 .298,167 |.. .3.229 ....07/07/2017 .. 10/04/2026
369550-BD-9 . GENERAL DYNAMICS CORP . 1.GFE .. 298,848 |...99.4427 |. ..298,328 |. . 300,000 .299,909 |.. ..... 3,458 ...05/08/2018 .. 05/15/2023 ...
391380-AA-3 ... GREAT-WEST LIFECO FINANCE 2018 LP .. . 1.FFE ..|.. .. 199,348 |...93.8869 |... 187,774 |.... . 200,000 |.. ..199,622 |0 o 62 0 0] 4.047 L 4.086 ...05/15/2018 ...|....05/17/2028 ...
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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
423012-AF-0 ..... HEINEKEN NV .o feen e [CR—. 1,2 e L 2AFE L 298,056 |...94.7586 |..........oennnn. 284,276 |oeevenieiiinnnn 300,000 |.eeevvunnniennnns 298,992 |..eveeniiiiinnnnd (U N 4 AN | N AU | B RN 3.500 |...... 3.573 ...03/20/2017 ...|....01/29/2028 ...
49327M-2U-7 ... KEYBANK NA - 1.GFE ... .. 249,955 |...99.7792 |... ....249,999 JLO N Y A IR | B ISR | B AT 3.375 |...... 3.378 ....02/28/2018 ...|....03/07/2023 ...
494368-BU-6 ..... KIMBERLY-CLARK CORP ... | LR FE L .. 188,702 |...94.3262 |... ....194,888 O s 1,520 |0 [0 e 2.750 |...... 3.623 ....09/07/2018 ...|....02/15/2026 ...
55279H-AK-6 ..... MANUFACTURERS AND TRADERS TRUST CO . .. SD.. .. 1.G FE ..|... .. 249,720 |...95.6317 |... ....249,935 O e 30 0 o0 e 2.900 |...... 2.913 ....02/03/2015 ...|....02/06/2025 ...
58013V-FE-9 ..... MCDONALD'S CORP ...eevvveneeeernnineeeceniineeeeevninees foen ven | e [ 1,2 i [ 2.AFE ..|... .. 149,943 ]...99.6225 |... ....149,997 O i 10 0 [0 e 3.350 |...... 3.357 ....03/14/2018 ...|....04/01/2023 ...
59156R-BH-0 ..... METLIFE INC . |- 1.GFE ... .. 250,585 |...98.2238 |... ....250,090 JLO N U (1)) FOURPPRt | B IR | ) AU 3.600 |...... 3.571 ...04/08/2014 ...|....04/10/2024 ...
62954l-Ad-4 ... NTT FINANCE CORP . [CR—. 1 | LR FE L .. 785,324 ]...98.2726 |... ....785,971 O e 847 o0 [0 4.239 |...... 4.975 ....11/18/2022 ...|....07/25/2025 ...
65557C-AY-9 ..... NORDEA BANK ABP [CFPU [ .. 1.F FE ..|... ...99.0338 |... ....250,018 O i 28 |0 [0 e 3.750 |...... 3.739 ....08/23/2018 ...|....08/30/2023 ...
666807-BN-1 ... NORTHROP GRUMMAN CORP |- 2.AFE L. ...92.3865 |. .249,944 |.. .0 .3.250 |......3.285 ...10/10/2017 .. 01/15/2028
680033-AC-1 ..... OLD NATIONAL BANCORP ... .. 1.G FE .. ...97.6955 |. 975,751 |.. .0 .4.125 |......5.709 ....11/18/2022 .. 08/15/2024
68233J-AZ-T7 ..... ONCOR ELECTRIC DELIVERY COMPANY LLC 1FFE .. ...96.0952 |. . 299,797 |.. .0 ......2.950 |......2.981 ....10/22/2015 .. 04/01/2025 ...
709599-AY-0 ..... PENSKE TRUCK LEASING CO LP ...eeeeeeeeeeeeceenieeeee foee e e 1,2 s .. 2.BFE ..|... .. 247,555 |...99.4676 |... . . ....249,904 O [ 478 0 [0 2.700 |...... 2.897 ....10/24/2017 ...|....03/14/2023 ...
714264-AN-0 ..... PERNOD RICARD SA ...ovvveiiiiiiiiiiineeiiniieeevvnnnes oo e | Connn 1,2 s .. 2.AFE ..|... .. 298,326 |...94.8027 |... . 300,000 |.. ....299,365 O e 172 o0 [0 e 3.250 |...... 3.316 ....06/01/2016 ...|....06/08/2026 ...
74460D-AC-3 ..... PUBLIC STORAGE ......evvvemneeeemmnnneeeeemnnaeeeeemnnnns foen ven e [1,2 s .. 1.F FE ..|... ..200,000 |...93.1624 |... . 200,000 |.. ... 200,000 JLO N N | [ AP | B IR | B AU 3.094 |...... 3.094 ....09/13/2017 ...|....09/15/2027 ...
74460D-AD-1 ..... PUBLIC STORAGE .......ccvvvmnviriinnnnniiniinnninnnnvnnnnns foen ven e [1,2 il .. 1.F FE ..|... ...91.0025 |... . 100,000 |.. ... 100,003 O 0 o0 [0 3.385 |...... 3.385 ....04/10/2019 ...|....05/01/2029 ...
79466L-AH-7 ..... SALESFORCE INC ...eeeeeeeeeeeeeeen e eeeeeeeeeeeeenes foee wen e [1,2 s .. 1.F FE ..|... ...85.4503 |... ..250,000 |.. ....239,202 O e 1,502 |0 o0 e 1.500 |...... 2.336 ....08/01/2022 ...|....07/15/2028 ...
808513-Bi-4 ..... CHARLES SCHWAB CORP .....evvvnvivinnnnnieveninineeecnnns foee wen e [1,2 s .. 1.F FE ..|... . ...94.6662 |... . 300,000 |.. ....302,231 LU R -1 N AU | N RPN | ) AN 3.300 |...... 3.101 ....08/21/2017 ...|....04/01/2027 ...
85434V-AB-4 ..... STANFORD HEALTH CARE .....oeeeeeeeeeeeeenneeeeemmnee [ wen e [1,2 s .. 1.DFE ..|... .. 150,000 |...89.5839 |... 134,376 |.... . 150,000 |.. ... 150,000 JLO N N | [ AR | B ISP | B AT 3.310 |...... 3.310 ....08/25/2020 ...|....08/15/2030 ...
85440K-AB-0 ..... LELAND STANFORD JUNIOR UNIVERSITY ...evvvvenvviiiinens foe e e 1,2 s .. 1.AFE ..|... .. 402,635 |...90.9360 |... 363,744 |.... . 400,000 |.. ....401,729 LU R <15 I AU | I RPN | ) AN 3.089 |...... 3.011 ....03/22/2019 ...|....05/01/2029 ...
855244-AQ-2 ..... [STARBUCKS CORP ........ccevruuireerennnnn L2.AFE 299,724 |...97.8478 |. ..293,543 |. . 300,000 .299,8% |.. .0 .3.800 |......3.814 ....08/08/2018 .. 08/15/2025 ...
86203#-AA-8 ..... STONEHENGE CAPITAL FUND CONNECTICUT IV L . 1.F .. 566,133 |...96.5580 |. ..546,646 |. ..566,133 .566,133 |.. .0 .8.000 |......7.999 ....12/10/2015 .. 12/16/2025 ...
86208#-AC-9 ..... STONEHENGE CAPITAL FUND CONNECTICUT VI, 1.C FE 609,825 |.. 87.8810 |. .. 1,414,730 |. . 1,609,825 .1,609,825 |.. .0 .8.000 |......7.999 ...12/23/2021 .. 12/15/2031
904764-BB-2 ..... UNILEVER CAPITAL CORP ....ovvvvvivvneniiieinnnineennnnnns foen oee 1.EFE. 196,616 |...97.2397 |. . 200,000 .198,823 |.. .0 .3.375 |...... 3.653 ....04/25/2018 .. 03/22/2025 ...
931427-A0-1 . WALGREENS BOOTS ALLIANCE INC ...eeveveenieeeemiiieeeee oo ven | s 2.BFE .. 199,496 |...95.1756 |. . . 200,000 .199,810 |.. .0 ......3.450 |......3.480 ....05/26/2016 .. 06/01/2026 ...
961214-EC-3 ..... WESTPAC BANKING CORP .....cevvevvvenniieiiinnnnniniinnnnnnsfonn oue C...... coceeneees | 1D FE L. .. 199,926 |...98.2498 |... . 200,000 |.. ...199,984 Ol M 0 0 3.300 |...... 3.307 ...02/19/2019 ... |....02/26/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 14,932,026 [ XXX 14,048,736 15,011,957 14,947,104 0 XXX XXX XXX 134,576 503,288 XXX XXX
362525-AU-1 ... GSMS 2019-GC38 A3 - CMBS .. .‘4 LA ) .. 403,980 |...91.5850 |... ..366,340 |.... . 400,000 |.. 802,433 o0 e (427) |0 [0 3.708 |...... 3.597 [MON ..... ..1,234 .. . 14,812 |....02/13/2019 ...|....02/12/2052 ...
92939H-AY-1 ..... WFRBS 2014-C23 A5 - CMBS .. . 4. LA .. 308,985 |...96.9064 |... 290,719 |.... . 300,000 |.. ....301,377 L (1,098) |0 L0 [ 3.917 [...... 3.567 [ MON ..... . 11,751 ....09/18/2014 ...|....10/17/2057 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 712,965 | XXX 657,059 700,000 703,810 0 (1,485) 0 0 [ XXX XXX XXX 2,214 26,563 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 15,644,991 | XXX 14,705,795 15,711,957 15,650,913 0 5,700 0 0] XXX XXX XXX 136,789 529,851 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 75,112,520 [ XXX 68,596,053 76,381,744 74,928,507 0 (22,915) 0 0 XXX XXX XXX 580,709 1,743,733 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 2,626,328 | XXX 2,289,613 2,561,214 2,623,841 0 1,398 0 0 [ XXX XXX XXX 5,491 65,892 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 712,965 [ XXX 657,059 700,000 703,810 0 (1,485) 0 0] XXX XXX XXX 2,214 26,563 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2459999999. Total - SVO Identified Funds o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 78,451,821 | XXX 71,542,725 79,642,958 78,256,157 0 (23,002) 0 0 XXX XXX XXX 588,414 1,836, 188 XXX XXX
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Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

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

NONE

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

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912828-5N-6 ......... UNITED STATES TREASLRY ... . |....11/18/2022 ... | SALOMON BROTHERS INC .. ... 962,344 |.. .... 1,000,000 |.. .. 13,432
912828-V9-8 ......... UNITED STATES TREASLRY ... . |-...06/08/2022 ... [MORGAN STANLEY CO ... 241,104 |.. 250,000 |.. ... 1,787
912820-AE-1 ......... UNITED STATES TREASLRY ... ...11/18/2022 ... | GOLDMAN ....790,703 |.. .... 1,000,000 |.. . 1,613
91282C-DY-4 ......... UNITED STATES TREASLRY ... .| JP Morgan Securities LLC ... ... 207,047 |..
912820-FE-6 ......... UNITED STATES TREASLRY ... . | BARCLAYS CAPITAL INC ..
91282C-FK-2 . ..|UNITED STATES TREASURY . .| SALOMON BROTHERS INC ..
91282C-FX-4 . .|UNITED STATES TREASURY . 11/23/2022 ... [ JP Morgan Securities LLC . 499,980
91282C-FZ-9 . .. [UNITED STATES TREASWRY .... ...12/29/2022 ... [ JP Morgan Securities LLC ... .... 249,043 |..
0109999999. Subtotal - Bonds - U.S. Governments 5,397,658
419792-J7-2 . HAWALL ST ... ...10/20/2022 ... |MORGAN STANLEY CO 300,000 .. 300,000 ..
546417-DV-5 . .. [LOUISIANA ST .. ...11/18/2022 ... [WELLS FARGO SECURITIES LLC ... .. 2,423,640 |.. .... 3,000,000 |.
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 2,723,640 3,300,000
212204-D-0 ......... CONTRA COSTA CALIF CMNTY COLLEGE DIST .. ...09/16/2022 ... | MORGAN STANLEY CO 500,000 .. 500,000 ..
346604-L0-2 . ..|FORSYTH CNTY GA SCH DIST ....ceevvvennnns 11/18/2022 ... | SALOMON BROTHERS INC . 1,272,480 . 1,500,000
494791-SR-8 . .|KING CNTY WASH PUB HOSP DIST NO 002 11/18/2022 ... |PIPER JAFFRAY ... .939,116 . 1,095,000
64763F-2T-9 ......... NEW ORLEANS LA .oovvveiiiiiiiniiiiieeennnns .. ...09/22/2022 ... [WELLS FARGO SECURITIES LLC ... ... 182,442 |.. 200,000 |..
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 2,894,038 3,295,000
235036-4R-8 . .. |DALLAS FORT WORTH TEX INTL ARPT REV .. ...03/01/2022 ... [ SALOMON BROTHERS INC .. ....294,3% |..
25477G-UY-9 . ..|DISTRICT COLUMBIA INCOME TAX REV ... 07/13/2022 ... |B.A. Securities Inc. .500,000
254845-TB-6 . ..|DISTRICT COLUMBIA WTR & SWR AUTH PUB UTI . 02/25/2022 ... | GOLDVAN ......cevvuennns .500,000
270618-DZ-1 ......... EAST BATON ROUGE LA SEW COMMN REV . |-...09/22/2022 ... |Southwest Securities .. ... 248,293 |..
346609-LP-3 . ..|FORSYTH CNTY GA WTR & SEW AUTH REV . |--..02/18/2022 ... [ SALOMON BROTHERS INC ....600,000 |..
39222P-EL-4 .. .. | GREATER NEW HAVEN WTR POLLUTION CTL AUTH . .|-...11/18/2022 ... | RAYMOND JAMES & ASSOCIATES ... ....936,137 |..
392275-AA-1 ......... GREATER ORLANDO AVIATION AUTHORITY ... . |--..02/09/2022 ... [WELLS FARGO SECURITIES LLC ....300,000 |..
546475-VJ-0 ......... LOUISIANA ST GAS & FUELS TAX REV .|...08/31/2022 ... |Various .... 948,560 |.. ..
576004-HD-0 ......... MASSACHUSETTS (COMMONWEALTH OF ) . |--..08/17/2022 ... | Jefferies 500,000 .. 500,000 ..
591745-7R-9 ......... METROPOL ITAN ATLANTA RAPID TRAN AUTH GA .. .|....11/18/2022 ... |WELLS FARGO SECURITIES LLC ... ... 1,154,363 |.. .... 1,295,000 |..
594698-TB-8 ......... MICHIGAN ST STRATEGIC FD LTD OBLIG REV ...08/03/2022 ... | SIEBERT BRANDFORD SHANK ... ....500,000 |.. ....500,000 |..
64990F-S9-6 . .. |NEW YORK STATE DORMITORY AUTHORITY ... 05/19/2022 ... [PIPER JAFFRAY ........... . 472,520
914440-UN-0 . .. [UNIVERSITY MASS BLDG AUTH PROJ REV ... ...03/16/2022 ... [ SALOMON BROTHERS INC ... ...iieeeeuuunseeemnnnnnsrernnnnnnaseennnnnnseennnnnnssennnnnnsseeennnnnnsseennnnnnseeennnnnnnneee Jonnnn ....400,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 7,354,268
06406R-BJ-5 ......... BANK OF NEW YORK MELLON CORP .. ...07/19/2022 ... [MORGAN STANLEY CO ... ....500,000 |.. ....500,000 |..
629541-AJ-4 . .. [NTT FINANCE CORP ....11/18/2022 ... |MORGAN STANLEY CO . 785,324 .800,000
680033-AC-1 ......... OLD NATIONAL BANCORP ... .. |-...11/18/2022 ... |Various .. ....974,012 |.. .... 1,000,000 |..
79466L-AH-7 ......... SALESFORCE . COM INC ..vuutiiiieuiinii i s ittt e s sttt e e et et s e s s eeaai s e e e eeaisesseeesnasseseeesnnnssssessnnnsssnsees |nneeeeensnnnnnes ....03/01/2022 ... [WELLS FARGO SECURITIES LLC ..euvuuniiiiiuunnniiiiiiunnniiiiiusunssssinnsnsssssrnnssssessrnssnsssssnnssnnssesrnssnnssss |ousnnnseeeresnnnneeseesnnnnsenrrees |oonsssesseesnnnnesereennns 237,700 |.evueniiiiiiiiiiiiinnnns 250,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,497,036 2,550,000
2509999997. Total - Bonds - Part 3 20,866,639 22,625,000
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 20,866,639 22,625,000 115,613
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 20,866,639 XXX 115,613
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
36179R-M4-8 .. | G2 MA3079 - RMBS ... ..12/01/2022 . | Paydown ... ... 39,478 |... .. 41,465 |.. . (1,987) .. ...39,478 |.... .0 ..09/20/2030 .
36179V-DN-7 .. | G2 MAB409 - RMBS . ..12/01/2022 .| Paydown . 42,177 43,944 .(1,767) 2177 |. 0 ..01/20/2050 .
36179V-HF-0 .. | G2 MAB530 - RMBS . ..12/01/2022 . | Paydown . 3,798 ..3,815 .3,798 | 0 ..03/20/2050 .
36179V-VX-5 .. | G2 MAB9I30 - RMBS . ..12/01/2022 .| Paydown . .96,029 99,855 0 ..10/20/2050 .
36179V-2Q-6 .. | G2 MA7051 - RMBS .... ..12/01/2022 . | Paydown ... ....25,849 |... .. 26,956 |.. .0 ..12/20/2050 .
36179W-BY-3 .. | G2 MA7255 - RIBS ... ..12/01/2022 .| Paydown ... ... 30,505 |... .. 31,710 |.. 0. ..03/20/2051 .
361790-NE-4 .. | G2 MA7589 - RMBS . ..12/01/2022 . | Paydown ... .. 25,869 |.. .0 ..09/20/2051 .
38380T-PZ-3 .. | GNR 2016-173 CT - CMO/RMBS ....... ..12/01/2022 .| Paydown ... . 147,082 |.. 0. ..10/20/2045 .
383821I-DR-5 ...| GNR 2021-117 PC - CMO/RMBS ........ccevvvvenniii] coennns ..12/01/2022 . | Paydown ... .. 23,855 |.. .. 0. ..07/20/2051 .
0109999999. Subtotal - Bonds - U.S. Governments 444,551 0 XXX
373384-NZ-5 ...] GEORGIA ST ..evviiiiiiiiiiiiiiiiiiineeceiiieeeeens [ eeeees ..11/01/2022 .| Call @ 100.00 ..11/01/2025 .
B8608K-NE-4 .. | OREGON ST ..eeeeeeieeeieeeeeeeerne e eeernne e | s ..08/01/2022 .|Call @ 100.00 ..08/01/2024 .
68608U-KU-9 .. | OREGON ST .. ..07/01/2022 .| Maturity @ 100.00 .. .. .. 250,000 ... 250,000 . 0. i . .0 .. 0. ..07/01/2022 .
0509999999. Subtotal - Bonds - U.S. States, Terrltorles and Po ions 395,000 395,000 395,937 395,217 0 (47) 0 (47) 0 395,171 0 XXX
64763F-QM-4 .. |NEW ORLEANS LA ..eevviiiiiiiiiiieiiiiiieeecciiiis [ s ..09/01/2022 .| Call @ 100.00 ....oevvvvee]ovremnnnnnnerinnninns fonnennens 300,000 [.eevvvunnnnns 300,000 [..uunnnnnnee 311,514 [............ 302,298 |.eevvniiiiinnnnn O [ (2,298).0vvvnnnnnnnnnnn (U (2,298) |-oevvvnnninnnns (VN FO 300,000 |eeveunniiiinnns 0 ..09/01/2023 .
64966H-YE-4 .. [NEN YORK N Y ..oeiiiiiiiiiiniieiniineeeerreninneee e ..03/01/2022 . | Maturity @ 100.00 ...... | eceeveseeeemmnnnns Jorannaaeens 300,000 [-eevennnnnnns 300,000 [...oeeeenee 332,571 [ 300,745 |.oeveeeieeennnn O o [RL5)] (U T (745) [+ eeeemnmnaees [V P 300,000 |eeeeuniiiaannes 0 ..03/01/2022 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 600,000 600,000 644,085 603,043 (3,043) 0 (3,043) 600,000 0 XXX
190760-HE-1 .. | COBB-MARIETTA GA COLISEUM & EXHIBIT HALL ... |....... ..01/01/2022 . |Maturity @ 100.00 760,000 |... 760,000 [.....cceene. 791,586 ....760,000 |.. ... 760,000 |.... 0. ..01/01/2022 .
190760-HF-8 .. | COBB-MARIETTA GA COLISEUM & EXHIBIT HALL ... |....... ..07/01/2022 . |Maturity @ 100.00 .. 1,000,000 ,000,000 .. ,000,000 |.... .0 ..07/01/2022 .
194284-AG-0 .. | COLLEGE PK BUSINESS & INDL DEV AUTHGA E ... |....... ..02/01/2022 .| Call @ 100.00 .. 250,000 .... 272,098 0. ..02/01/2022 .
29270C-YQ-2 ...| ENERGY NORTHWEST WASH ELEC REV .......cccevvvnn | ennnns ..07/01/2022 . |Maturity @ 100.00 .. ...300,000 .0 ..07/01/2022 .
31323A-BM-3 .. |FH T65444 = RMBS .....eevieeeeieeeeeceeieeeeee [ ..12/01/2022 .| Paydown ... 0. ..11/01/2047 .
3136AH-HI-4 ...|FNR 2013-130 A - CMO/RMBS ......covvvvvennneinnns | eenns ..12/01/2022 . | Paydown ... .0 ..01/25/2044 .
3137AH-20-7 .. |FHR 3936 AB - CMO/RMBS .. ..12/01/2022 .| Paydown ... 0. ..10/15/2026 .
3138WA-RA-7 .. |FN AS1380 - RWBS .......... ..12/01/2022 . | Paydown . 0 ..12/01/2043 .
54627D-BV-2 .. | LOUISIANA HSG CORP SINGLE FAMILY MTG REV . ..12/01/2022 .| Call @ 100.00 .. 0 ..12/01/2038 .
54627D-BW-0 .. | LOUISIANA HSG CORP SINGLE FAMILY MTG REV .. ..12/01/2022 .| Call @ 100.00 0 ..12/01/2038 .
54627D-BX-8 .. | LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... |.......[.. 12/01/2022 . [ Paydown 0. ..11/01/2038 .
852325-AB-5 ...| ST CHARLES PARISH LA GULF OPPORTUNITY Z0 ....|....... ..06/01/2022 . |Maturity @ 100.00 .. 400 000 |.... .0 ..12/01/2040 .
92813T-EE-6 .. | VIRGINIA ST HSG DEV AUTH HOMEOWNERSHIP M ....]....... ..12/01/2022 . | Paydown . .. ...22,864 |.... .0 .. ..08/25/2042 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 3 033,745 3,033,744 3,097,410 3,035,670 (1,925) 0 (1,925) 3,033,744 0 XXX
0258M0-EG-0 .. | AMERICAN EXPRESS CREDIT CORP .....ceevvvmmneeeee | s ..01/31/2022 .| Call @ 100.00 ..eeveeneeee]oermmmnnneeeemnnees Jorneeeeens 300,000 [-eeeevnnnnnns 300,000 [....eeenee 299,331 |oeeeeinnnes 299,977 299,988 0 ..03/03/2022 .
14913Q-2T-5 ...| CATERPILLAR FINANCIAL SERVICES CORP ... ..02/26/2022 . |Maturity @ 100.00 .. ...200,000 ... .... 200,000 .... 199,904 . 199,905 |.. .0 . 200,000 |.... .0 ..02/26/2022 .
172967-L0-2 .. | CITIGROUP INC ..09/27/2022 .|Call @ 100.00 ... 300,000 .... 298,998 .299,829 |.. .0 ..299,983 |.... 0. ..10/27/2022 .
30161M-AR-4 .. | CONSTELLATION ENERGY GENERATION LLC .. ..03/156/2022 . |Maturity @ 100.00 .. .... 250,000 ... 253,735 .250,119 |.. .0 ..250,000 |.... .0 ..03/15/2022 .
345295-AA-7 ...|FORDR 2017-REV2 A - ABS ..09/15/2022 . | Paydown ... 300,000 .... 299,967 .0 . 300,000 |.... 0. ..03/15/2029 .
589331-AT-4 .. | MERCK & CO INC ..09/156/2022 . |Maturity @ 100.00 .... 250,000 ... 249,913 .0 ..250,000 |.... .0 ..09/15/2022 .
65364U-AB-2 .. |NIAGARA MOHAWK POWER CORP .... ..11/28/2022 . |Maturity @ 100.00 ... 200,000 ... 206,462 .0 . 200,000 |.... 0. .. 11/28/2022 .
78355H-KD-0 .. |RYDER SYSTEM INC ...ovvvniiiiiiiiiiiiiiiiineeees [ eeeees ..02/11/2022 .| Call @ 100.00 .. .... 250,000 ... 249,593 .0 ..249,9% |.... .0 ..03/01/2022 .
86203#-AA-8 .. | STONEHENGE CAPITAL FUND CONNECTICUT IV L ..12/15/2022 .| Paydown . . 195,812 .. 195,812 |.. .0 ..195,812 |. 0 .. 12/15/2025 .
86208#-AC-9 .. | STONEHENGE CAPITAL FUND CONNECTICUT VI, ..12/156/2022 . | Paydown . .390,175 |.. .39, 175 |.. .0 0 ..12/16/2031 .
91159H-HC-7 ...JUS BANCORP .....eevvueieerrnnnnneeernnnnaaeeennnas ..02/15/2022 .| Call @ 100.00 .. ... 250,000 .... 249,825 .. .0 .0 .. L nEn ..03/15/2022 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 2 885,987 2,885,987 2,893,714 2 886,859 (907) 0 (907) 0 2 885,952 0 35 35 69,139 XXX
2509999997. Total - Bonds - Part 4 7,347,531 7,347,531 7,476,513 7,365,339 (17,672) 0 (17,672) 0 7,347,667 0 (136). (136); 173,457 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 7,347,531 7,347,531 7,476,513 7,365,339 (17,672) 0 (17,672) 0 7,347,667 0 (136). (136); 173,457 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 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 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
4509999999. Total - Preferred Stocks 0 XXX 0 0 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 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 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 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 7,347,531 XXX 7,476,513 7,365,339 0 (17,672) 0 (17,672) 0 7,347,667 0 (136). (136); 173,457 XXX
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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
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Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

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

Depository Code Interest Year of Current Year Balance *
Bank of New York Mellon oo New York, NY oo | e o 0.000 357,704 .. 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 0 357,704 | 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 0 357,704 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX

0599999 Total - Cash

XXX 0

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o... 1,224,567
2. February...|.s 2,198,313
3. March 325,205

4.

454,409 7o U 1,326,146
184,877 8. ,
606,476 9. September 1,212,912

10. October
11.  November...
12.  December

357.704

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

8609999999 - Total Cash Equivalents

1.

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

BRI 1D 8 e TE 8 e TF 8 e 1G .8 e




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE MASSACHUSETTS BAY INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

Type of Book/Asdjusted ¢ Book/Adeusted °
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlADAMA .ot AL ot ] s [t 0
2. AIESKA e AR i ] s [ 0
3. AMZONA ..ot AZ [ ] s | 0
4. Arkansas ........ccccceeerceiencsienenen. AR Bl PROPERTY & CASUALTY RESERVE ........ccoovioirieieieies oo 0
5. California .........cccoceeveeeneeeeee. CA [ B WORKER'S COMPENSATION .....eviececereeenirecieenenies e 0
6. CoIOrado .....ccceeerieiririreieeienen et CO it iiii] s [ 0
7. ConNectiCUt .....o.ooveveeeeeeeeeeeeeeeed CT [ i | e | 0
8. Delaware .........cccoceeveeeerieennne PROPERTY & CASUALTY RESERVE .. 0.
9. District of Columbia ........ccccceceec. DC [oevees veeiie | e e 0
10, Florida .....cccooveviiiiiiiiiiiiiciiee
11, GE0rgia .cooeeeeeieeieeieeieeeesees
12, Hawalii .cccoooovieiiiiiiiiiicicices
13, 1daho .o
14, OIS ..o
15, Indiana .......cccoeiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....cccocveiiiiiii e
21. Maryland
22. Massachusetts ...........ccccevreenns MA |..... B...... PROPERTY & CASUALTY RESERVE ........ccoovioirieieieies oo 0
23. Michigan ........ccccoeueveveeereierererennns MU oo ciriee| e [ee ettt 0
24, MINNESOta ....coovevneiiieeieene N [ e e [t 0
25.  MiSSISSIPPI cvovveveveverereieeeeee MS it i | et [ee e 0
26, MISSOUI ...cvevevevevereiniririeeeeeeee e MO it ] s [oeee e 0
27. MONtANA .o T [ ] s [ 0
28. Nebraska ........ccccceoevviniriririinennns NE [oeoee coveee| e 0.
29. Nevada ....cococoooeeeueeeeereeeeeeenne NV |..... B...... MULTIPLE ...t e 0
30. New Hampshire ........ccccceeveenne NH |..... B...... FOR BENEFIT OF ALL POLICYHOLDERS ........cccoevvrcforrrernnenns 3,427,527 |............ 3,155,608 |...cocveviiinnee [V 0
31, New JEersey ......coceveeveniesienienns
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina
35. North Dakota
36.  ONIO .ooveceiieiiee e
37. Oklahoma ...
38, Oregon ....cccovrininiiiiineeenes
39. Pennsylvania ..............c.cccceuennnn. PA [ | e [oeee et (V1 [V [V 0
40. Rhode Island .........ccccovivierereenne RI [ e | e e [V [V [V 0
41.  South Carolina ...........cccoevevrreenene. SC |.... B...... PROPERTY & CASUALTY RESERVE .......ccoooiieceeeeenies e (V1 [0 R 304,932 |.ccveeee 247,664
42.  South Dakota .........ccccceeererenenene SD [ et | e e [V [V [V 0
43. TenneSSEe ......cccvvereeneeneenennnns
44, TeXaS .eooovieiieiiieieeeeeeees
45, Utah oo
46. Vermont ..
47, Virginia .....coooeeeeeeeeeeeeeee
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee
51. WYoming ......cccoceeveeiieeiienienienns
52, AMEriCan Samoa ........ccccceveveec AS [oiiit civiis] e [ O e O e [V 0
53, GUAM ..oocvcveeeeeeeeeeeieeeeeeneeeeeens QU ot ] e eesesesnees [reeeeeneneneneneneeees O foevinsseeenenenn O o [V 0
54, PUEMO RICO ...oveieieicicieiiisee e PR it ] ciiicccceeeeceeeeseeeseeeeieeensnenees [reeeeeerennsneneeeees O oo O o [V 0
55.  U.S. Virgin ISIands .........coceeeeeee e VI oot ] ceeiicceeeesesieeeeeeesesesesesseseeenenesnnes [reeseenenenenesnseenes O foovnseescenenn O oo [V 0
56. Northern Mariana ISIands ........ MP | coos] coriiiiniieccccceeseeeeeeeeeeeeeseseeeeieeenesneeees [reeeerenenesneneeeees O oo 0 o [V 0
57. Canada ..........ccocoeeeerrernennns 0. ]
58. Aggregate Alien and Other 689,495 660,528
59. Subtotal XXX XXX 3,427,527 3,155,608 3,338,493 3,096,335
DETAILS OF WRITE-INS
5801. U.S Treasury Notes Worker's Compensation .........ccccccoooieeeceeeees oo (01 [0 49,744 ... 47,889
5802. U.S Treasury Notes Worker's Compensation ........cccccocooieevceeeeees e [0 (18 T 149,937 ..o 149,730
5803. U.S Treasury Notes Worker's Compensation ........cccoceeivvieveiveeioveieeeeeecees [0 0 [ 489,814 |............. 462,910
5898. Summary of remaining write-ins for
Line 58 from overflow page .............|... XXX [ XXX [ [V [V [V 0
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 0 0 689,495 660,528
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